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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year

1 Location 4 5 6 7 8 9 10 11 12 13 14 15
Expended for
2 3 Additions,
Increase Permanent Gross Income
Book/Adjusted (Decrease) by Improvements Earned Less
Date Carrying Value Fair Value Increase Foreign Amounts and Changes in Interest Taxes, Repairs
Date of Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on and Expenses
Description of 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

0CG - Fairfield ........................ Fairfield ... OH......ooovi 11/30/1998. ... 08/31/1998..... ..... 2,974,823 ... 4,544,088 ... 15,864,835 ..... 13,455,912 ... (661,637) .o 633,936 ...... 3,498,505 ...... 1,688,506
Six story Nome OffiCe Dlag & MOV - .
ments plus eight story addition ........... Hamilton ... OH.......oooi 07/01/1926.... 04/22/1999..... ..... 20,563,588 ... 8,245,718 ... 12,757,461 ....... (591,812) o 633,380 ...... 1,660,407 ...... 1,549,461
Improvements - parking lots ............. Hamilton ... OH . 739,308 ... 402,44 ... . 42,655 ... (18,808) ...
Drive-in claim service office .............. Hamilton ... OH......ooovi 12/31/1968. ... 04/22/1999..... ......... 4289 14,045 ... WA (B8] o
Company PriNting & SUPDIY DG PIUS ...
print shop addition...................... Hamilton ... OH.......oooi 12/31/1980. ... 04/22/1999..... ...... 3,684,361 ... 1,551,251 ... 2,500,000 ........ (87,986) ..o 54,000 ......... 76,488 ...
Improvements - parking lotsps ........... Hamilton ... OH . 18710 28,340
Company parkinglot.................... Hamilton ... OH......ooovi 12/31/1980. ... 04/22/1999..... ...... 1,288,600 ... 1,288,600 ...... 10280, 388 e
Lexington building ...................... Lexington ... KY .o 12/12/1995. ... 09/16/1999..... ...... 4,743,449 4,037,293 ... 5,000,000 ....... (102,986) ... o 24,458 ... 687,520 ........ 259,695
0299999 - Properties occupied by the reporting entity - Administrative ... .......... .. 56,084,898 ...... 4,544,088 ... 31,404,166 ... 35,455,912 ... (1,463,004) ... 1,345,774 ... 5,922,920 ...... 3,497,662
0399999 - Total Properties occupied by the reporting entity ... ... o 56,084,898 ...... 4,544,088 ... 31,404,166 ... 35,455,912 ... (1,463,004) ... ... 1,345,774 ... 5,922,920 ...... 3,497,662
9999990 - TOTALS ..o 56,084,898 ...... 4,544,088 ... 31,404,166 ... 35,455,912 ... (1,463,004) ... ... 1,345,774 ... 5,922,920 ...... 3,497,662




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY INSURANCE COMPANY

Page EO02
Schedule A, Pt. 2, Real Estate Acquired
NONE

Page EO3
Schedule A, Pt. 3, Real Estate Sold
NONE

Page EO4
Schedule B, Pt. 1, Mortgage Loans Owned
NONE

Page EO5
Schedule B, Pt. 2, Mortgage Loans Sold
NONE

Pages E02,E03,E04,E05
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 4 5 6 7 8 9 10
Location
2 3 Book/Adjusted Increase (Decrease)
Date Amount of Carrying Value Increase (Decrease) | by Foreign Exchange
Number of Units and Description City State Name of Vendor Acquired Actual Cost Encumbrances Less Encumbrances by Adjustment Adjustment

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock

12129*101 CT Insurance........................... Wilmington ... Deleware .................................. Direct ... 01/14/2000.......... ............ 35,429 37,066 ............. 1,637

0899999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock ... ... 35,429 37,066 ............. 1,637

Any Other Class of Admitted Assets

Avomark Agency, LLC ... Fairfield ... OhiO ..o Direct ... 01/01/1999.......... oo 1,000 48,152 4,655 ...

1499999 - Subtotal - Any Other Class Of AdMIted ASSElS . ... ... 1,000 48,152 . 4,655 ...

0099990 - TOTALS . 36,429 85,218 ............. 6,292 ...




203

J/d

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, transferred or paid in full during the Year

1 4 5 6 7 8 9 10 11 12 13
Location
2 3
Book/Adjusted Increase Book/Adjusted
Carrying Value Increase (Decrease) by Carrying Value Foreign Exchange Realized Total
Name of Purchaser or Date Less Encumbrances, (Decrease) by Foreign Exchange | Less Encumbrances Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Number of Units and Description City State Nature of Disposition Acquired Prior Year Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock
12129*101 Conning Ct. Insurance .............. Wilmington ..................... laware ................ Direct ... 01/14/2000..... ........... 646,508 ... 646,598 .......... 99,000 ... (555, 171) .......... (555,171)
0899999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock ............................... ... .. .. 646,508 ... 646,598 .......... 99,000 ... (555,171) .......... (555,171)
0999990 - TOTALS . 646,508 ... 646,598 .......... 99,000 ... (555, 171) .......... (555,171)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY 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
912827-U8-3 ... USTREASURYNT ... e 6.500 FA ... 08/15/2006 ............ ... ... 3,995,023 ... 3,940,000 ..... 11844 ... 4,406,654 ... 4,031,398 ... 96,038 ...... 256,092 ... (19,136) ..o o 06/20/2001 ... 5.913
912827-3E-0 ... USTREASURYNOTES ................. ..oon oo 6.125 FA ... 08/15/2007 ............ ... ... 104,221 ... 100,000 ..... 115.000 ....... 115,000 ....... 105,688 ......... 2,01 ... 6,125 ......... (T91) o o 02/07/2001 ... 5.089
912827-6T-4 ... USTREASURYN/B ... s 5.000 FA... 021512011 ... 392,822 ... 400,000 ..... 109.875 ... 439,500 ....... 391,750 ... 7,50 ... 20,000 .......... 692 . o 06/20/2001 ... 5.274
0199999 - U.S. Governments - Issuer Obligations . .. .............. o 4,492,067 ... 4,440,000 ... 4,961,154 ... 4,508,836 ....... 105,834 ... 22,217 ... (19,235) oo
U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities
362028-N3-2 ... GN3M0. ... 6.500 MTLY 09/15/2003 07/01/2003 ............ ........... 630 ... 628 AV 630 ... 637 . 3o 12 LR o 11/30/1998 ... 5.668
36218U-PS-8 .. GN232733............... 10.000 MTLY 10/15/2017  05/01/2005 ............ ........ 2,239 ... 26,440 AV 29,239 ... 22,647 21 2,644 ... (144) o 01/03/1991 ... 8.255
36219U-J3-9 ... GN259582........ ... 10.000 MTLY 08/15/2004 08/01/2003 ............ ........ 28,95 ... 28,697 AV 28,9 ... 2458 ... 197 3,466 ......... (186) ..o o 04/26/1991 ... 8.772
362207-NU-2 .. GN299303..............oooii 10.750 MTLY 07/15/2011  07/01/2004 ............ ........ 18,286 ........ 1,00 AV 18,286 ........ 18,067 ........... 154 . 2,44 (78) oo o 08/22/1991 ... 9.085
36223A-ZN-5 .. GN302349.............. 9.500 MTLY 03/15/2011  05/01/2007 ............ ....... 406,520 ....... 401,553 AV........... . 406,520 ....... 407,576 ......... 379 39,656 ......... @IT) o 03/01/1991 ... 9.155
0299999 - U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities ......................................... ... 478,597 ... 469,525 ... 478,597 ... 478,512 ... 3,754 ... 48,143 ... (829) .
0399999 - Subtotal - U.S. GOVEIMMENES ... .. . o 4,970,664 ... 4,909,525 ... 5,439,750 ... 5,007,348 ....... 109,589 ...... 330,360 ...... (20,064) .. o
States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
373382-A6-7 ... GEORGIASERD-GA .................. ..o o, 6.700 FA ... 08/01/2010 ............ ... 402,128 ... 330,000 AV 402,128 ... 402,128 ..., 9,520 L PE... 12/31/2002 ... 3.400
373382-QD-5 .. GAGOREFSER A ........... GEORGIAG. ENER ... 6.100 MS .. 03/01/2006 ............ ..ocoooviie iinnn. 399,380 ....... 400,000 AV........... ... 399,380 ....... 397,212 ... 8,133 ... 24,400 ... 60 1PE... 03/04/1992 ... 6.179
373383-JQ-2 ... GEORGIASTSERA-GA ...t i 5.750 MS .. 03/01/2014 03/01/2010 ... 100.000 ....... 604,058 ....... 535,000 AV........... ... 604,058 ....... 604,058 ........ 10,881 1PE... 12/31/2002 ... 3.680
1799999 ...... TOTALGEORGIA ... e e e 1,405,565 ... 1,265,000 ... 1,405,565 ... 1,403,398 ........ 28,334 ... 24,400 ... 260 L
604128-PM-4 .. MNSTGOUNLTDREF .......... MINNESOTA STA.. ... 5.375 FA ... 08/01/2010 08/01/2003 ... 100.000 ..... 2,003,229 ... 2,000,000 AV........... ... 2,003,229 ... 2,035,400 ........ 479 ... 107,500 ....... (5,303) ..o 1PE... 12/08/1995 ... 5.201
1799999 ... TOTALMINNESOTA .o e e e e 2,003,229 ... 2,000,000 ... 2,003,229 ... 2,085,400 ........ 4792 ... 107,500 ....... (5,303) o
1199999 - States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........................................ ... 3,408,795 ... 3,265,000 ... 3,408,795 ... 3,438,798 ... 73,126 ... 131,900 ....... (5,043) o
1799999 - Subtotal - States, Territories and Possessions (Direct and Guaranteed) .............................o 3,408,795 ... 3,265,000 ... 3,408,795 ... 3,438,798 ... 73,126 ... 131,900 ....... (5,043) o
Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
534550-AA-6 . .. LINCOLN PARK MET DIST MOBIL . DOUGLASC NTY . .... 5.500 JD ... 12/01/2009 ............ ............ ..... 2,880,000 ..... 2,880,000 AV........... ... 2,880,000 ..... 2,880,000 ........ 13,200 ...... 158,400 ..o 1PE... 02/22/1994 ... 5.500
2499999 ... TOTALDELAWARE ..o o e e e 2,880,000 ..... 2,880,000 ... 2,880,000 ..... 2,880,000 ........ 13,200 ... 158,400 .
214345-GA-2 .. COOK CMNTY SD#97-B-1L ............. ...... ... 9.000 JD ... 12/01/2010 ... 48,132 ... 550,000 AV........... 748,132 ... 48,132 ... 481 1PE... 12/31/2002 ... 3.700
2499999 ... TOTALILLINOIS o e e e e 48,132 ... 550,000 ... 748,132 ... 48,132 .. A B0
512804-MB-8 .. LAKOTALOCSCHDIST-OH ............ ...... ... 7.000 JD ... 12/01/2008 . 371,456 ... 305,000 AVl 371,456 ... 371,456 ... 2,076 L 1PE... 12/31/2002 ... 2.950
2499999 ... TOTAL OHIO .o e e e 371,456 ... 305,000 ... 371,456 ... 371,456 ... 2078
498530-A4-6 ... KLEIN ISD - TX 08/01/2015  08/01/2013 ... 100.000 ....... 915,986 ....... 850,000 AV........... ... 915,986 ....... 915,986 ......... T 1PE... 12/31/2002 ... 4.086
2499999 ... O AL TEXAS e e 915,986 ....... 850,000 ...l 915,986 ....... 915,986 ......... T
1899999 - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ................... ..... 4,915,514 ... 4,585,000 ... 4,915,514 ... 4,915,574 ... ... 21,859 ... 158,400
2499999 - Subtotal - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ........................... ... 4,915,514 ... 4,585,000 ... 4,915,514 ... 4,915,574 ... ... 21,859 ... 158,400
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
31359M-NU-3 .. FANNIEMAE ... 5250 FA ... 08/01/2012 ... ... 5,062,546 ... 5,000,000 ..... 104.406 ... 5,220,300 ..... 5,062,850 ....... 13,021 (304) o o 11/21/2002 ... 5.083
3199999 ... TOTALANY OTHER-DEFAULTWHENNOCO . DEE ... o i i s s 5,062,546 ..... 5,000,000 ... 5,220,300 ..... 5,062,850 ....... 13,021 (304) L
544565-AA-2 ... LAFIRE SAFETY IMPRVDIST#1A ....... ...... ... 8.480 MS .. 09/02/2015 ... . 496,390 ....... 496,390 ... 105.037 ... 521,393 ... 496,390 ........ 13,914 ... 25,956 . o 07/14/1994 ... 8.477
3199999 ... TOTAL CALIFORNIA .. o e e e e 496,390 ....... 496,390 ... 521,393 ... 496,390 ........ 13,914 ... 25,050 e
45505L-GM-4 .. IN'STHSG-TXB-SERC-IN ............o oo o 7.850 JJ ... 07/01/2031 01/01/2010 ... 100.000 ..... 2,815,000 ..... 2,815,000 AV........... ... 2,815,000 ..... 2,815,000 ....... 110,489 ...... 20,978 L 1PE... 06/15/2000 ... 7.846
3199999 ... TOTALINDIANA o e i e 2,815,000 ..... 2,815,000 ... 2,815,000 ..... 2,815,000 ....... 110,489 ...... 200,978 L
15186#-AA-8 ... CENTERBRIDGE Il SRHSGASSOLP ..... ...... ... 8.625 FA ... 02/01/2012 ... ... 2,613,333 ... 2,613,333 AV 2,613,333 ... 2,613,333 ... 98917 ... 25400 .. 1PE... 11/13/1992 ... 8.623
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY 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
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations (continued)
3199999 ...... TOTALNEW JERSEY ... o e e e 2,613,333 ... 2,613,333 . 2,613,333 ... 2,613,333 ... 98,917 ... 25,400 o
549315-A*-0 ... LUCAS CNTY IDR TOLEDO TRUST COLUCASCOU .. NTY, ... 6.950 AO... 10/01/2009 ............ ............ ..... 5,000,000 ..... 5,000,000 AV........... ... 5,000,000 ..... 5,000,000 ........ 86,875 ...... T500 . o 10/16/1979 ... 6.950
677565-3G6 ... OHDEVFINCOMM ............. OHIOECON OMIC ... 16.000 MN .. 05/05/2003 ............ ......ccooe viines 315,000 ....... 315,000 AV 315,000 ....... 315,000 ......... 7,840 ... 50,400 . 2. 05/02/1983 .. 11.500
677565-3H-4 ... OHDEVFINCOMM ............. OHIOECON OMIC ... 16.000 MN .. 05/05/2004 ............ ..........c. ooooes 365,000 ....... 365,000 AV 365,000 ....... 365,000 ......... 9,084 ... 58,400 .. 2. 05/02/1983 .. 11.500
677565-3J-0 ... OHDEVFINCOMM ............. OHIOECON OMIC ... 16.000 MN .. 05/05/2005 ............ .....ccoooee oioinns 420,000 ....... 420,000 AV 420,000 ....... 420,000 ........ 10,453 ... 67,200 ... 2. 05/02/1983 .. 11.500
677565-3K-7 ... OHDEVFINCOMM ............. OHIOECON OMIC ... 16.000 MN .. 05/05/2006 ............ ......ccoooe vioines 490,000 ....... 490,000 AVl 490,000 ....... 490,000 ........ 12,1% ... 78400 . 2. 05/02/1983 .. 11.500
677565-3L-5 ... OHDEVFINCOMM ............. OHIOECON OMIC ... 16.000 MN .. 05/05/2007 ............ ....ccoiie viinns 570,000 ....... 570,000 AV........... ... 570,000 ....... 570,000 ........ u187 91,200 . 2. 05/02/1983 .. 11.500
677565-3M-3 ... OHDEVFINCOMM ............. OHIOECON OMIC ... 16.000 MN .. 05/05/2008 ............ ..ococoiie viines 465,000 ....... 465,000 AV........... . 465,000 ....... 465,000 ........ 1,513 ... TAA00 . 2. 05/02/1983 .. 11.500
3199999 ... TOTALOHIO .o e e e 7,625,000 ..... 7,625,000 ... 7,625,000 ..... 7,625,000 ....... 152,208 ...... T07,500 .
888809-AA-8 . .. TOB SETTLERI-A-ASSET-RI.... TOBACCOS . ETTL ... 6.000 JD ... 06/01/2023 ............ ............ ..... 4941509 ... 5,000,000 AV........... ... 4,941,509 ... 4,941,050 ........ 25,000 ...... 128,333 ... 459 1PE... 06/24/2002 ... 6.101
3199999 ... TOTALRHODE ISLAND ... oo o e e e e 4,941,509 ... 5,000,000 ...l 4,941,509 ... 4,941,050 ... 25,000 ...... 128,333 ... AB9
829788-AT-5 ... SISTERS PROVIDENCE-DI-OT ........... ...... ... 7.470 AO ... 10/01/2007 ... 2,686,081 ... 2,645,000 AV........... ... 2,686,081 ... 2,608,518 ........ 49,395 ... 211,08 ... (T341) o 02/15/2001 ... 7.119
3199999 ... TOTALWASHINGTON ..o o e et e e 2,686,081 ... 2,645,000 ... 2,686,081 ... 2,698,518 ........ 49,39 ... 211,08 ... (T0340) o
056559-AK-3 . .. BADGER TOB ASSET SEC-WI ... BADGERTO BACC ... 6.125 JD ... 06/01/2027 ............ ............ ... 1,787,656 ..... 1,800,000 AV ........... ... 1,787,656 ..... 1,787,382 ... 9,188 ... 571,575 .......... 4 1PE... 06/21/2002 ... 6.180
3199999 ... TOTALWISCONSIN ..o e e e e e 1,787,656 ..... 1,800,000 ... 1,787,656 ..... 1,787,382 ... 9,188 ... 51,575 .......... T4
3133MQ-SG-0 . FEDHOMELNBANK ..................o e 6.050 FA ... 08/23/2017 ............ ... 3,996,306 ..... 4,000,000 AV................ 3,996,306 ..... 3,996,250 ........ 86,044 ... TR 1PE... 08/07/2002 ... 6.060
3134A4-MF-8 .. FREDDIEMAC ... e 6.250 MS .. 03/05/2012 ............ ... ... 4,990,703 ... 5,000,000 ..... 109.781 ... 5,489,050 ..... 4,990,100 ....... 100,694 ...... 156,250 .......... 603 .. o 02/2112002 ... 6.277
31359M-NE-9 .. FANNIEMAE ..o 6.200 JD ... 06/13/2017 06/13/2007 ... 100.000 ..... 2,631,148 ... 2,500,000 AV........... ... 2,631,148 ... 2,637,500 ......... 7,750 ... 77,50 ... (6,352) ..o 1PE... 09/30/2002 ... 4.875
3199999 ... TOTAL STATE CODENOTFOUNDONCLASS .. (CLC ... oo o e e e 11,618,156 ... 11,500,000 .............. ... 12,116,504 ... 11,623,850 ....... 194,489 ... 283,750 ... (5,694) ..o
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations .................................................. ... 39,645,672 ... 39,494,723 ... ... 40,326,777 ... 39,663,373 ....... 761,621 ... 1,870,519 ... .. (12,605) ... o
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
31287Q-KT-7 .. FGLMCPLC64806 .................cooeo oien o 6.000 MTLY 02/01/2032 11/01/2006 ............ ..... 1,797,204 ... 1,808,006 AV........... ... 1,797,204 ... 1,793,599 ... ... 9,040 ....... 68,131 ........ 3,605 L PE... 05/01/2002 ... 6.449
31288B-2M-4 .. FGLMCPLC73480 .............coooiis s o 5.500 MTLY 11/01/2032 06/01/2008 ............ ....... 803,186 ....... 799,199 AV 803,186 ....... 803,195 ......... 3,663 ... 3,663 ... (8) oo 1PE... 11/21/2002 ... 5.455
31288D-6N-4 .. FHLM ... 5.500 MTLY 12/01/2032 10/01/2007 ............ ..... 1,020,469 ... 1,000,000 AV ........... ... 1,020,469 ... 1,020,469 ......... 10080 o e 1PE... 12/31/2002 ... 5.362
31292H-NH-3 .. FGLMCPLCO1292 ... e 6.000 MTLY 02/01/2032 10/01/2005 ............ ....... 893,920 ....... 898,359 AV.................. 893,920 ....... 891,762 ......... 4,492 ... 48,95 ... 2,18 1PE... 02/12/2002 ... 6.381
31298T-G6-3... FGLMCPLCB6521 ... e 6.500 MTLY 08/01/2031 07/01/2004 ............ ....... 602,849 ....... 602,146 AV........... ... 602,849 ....... 603,651 ......... 3,202 ... 57446 ......... (828) ..o 1PE... 08/16/2001 ... 6.339
31387N-JT-5.. .. FNCL PL 588974 . MTLY 06/01/2031  06/01/2005 ............ ....... 443,583 ... 444786 AV .. 443,583 ... 442,563 ... 2,24 ... 28,909 ... 1014 1PE... 09/25/2001 ... 6.236
31B4ML-RA-0 ... FH259507 ... . MTLY 08/01/2009 10/01/2004 ............ ........ 73,62 ... 1887 AV 73,62 ... 74,044 1214 . AT (180) ..o PE... 08/01/1990 ... 9.409
31345Q-PH-8 .. FH501324 ... ... . MTLY  04/01/2004  06/01/2003 ............ ......... 2,716 ... 2,700 AV 2,116 ... 2,183 . 8 510 ... (18) oo 1PE... 01/14/1991 ... 8.880
31363T-FR-8 .. FN9B276 ... ... . MTLY 05/01/2019  10/01/2004 ............ ........ 10,330 ... 10,066 AV..........o 10,330 ... 10,214 . 84 ... 1,207 .. 2 PE... 09/06/1990 ... 9.575
31388J-RU-1 .. FNCL PL 606299 MTLY 09/01/2031 08/01/2004 ............ ....... 901,753 ... 901,686 AV........... ... 901,753 ....... 901,827 ......... 4,884 ... 75,583 ... (78) oo 1PE... 09/04/2001 ... 6.490
2699999 - Spemal Revenue and Special Assessment Obligations and all Non- Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities.................. ..... 6,549,631 ... 6,538,836 .............. ... 6,549,631 ... 6,544,106 ........ 30,891 ... 295,544 ... .. 5,801
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
312906-RN-2 .. FHR1M8Z ... 8.250 MTLY 07/15/2021 12/01/2003 ............ ....... 616,621 ....... 1,762 AV 616,621 ....... 442,001 ... 2,831 ... 4913 ... 136,867 ... 1PE... 12/31/1992 ... 7.497
3133TD-P8-3 .. FHR2043VD ... 6.500 MTLY 01/15/2016 07/01/2003 ............ ..... 3,600,622 ... 3,600,476 AV........... ... 3,690,622 ..... 3,602,783 ... 19,990 ... 239,881 ... (T51) o 1PE... 08/17/1998 ... 6.484
3133TP-M3-0 .. FHR2251ZB ... . ... 7.000 MTLY 08/15/2030 12/01/2006 ............ ..... 2,311,697 ... 2006127 AV 2,311,697 ... 2,371,697 ... 12,086 . 1PE... 12/30/2002 ... 6.486
3133TT-K3-4. .. FHR2313JA ..o 6.000 MTLY 01/15/2029 07/01/2005 ............ ....... 732,568 ... 750,000 AV 732,568 ....... 723,516 ......... 3,750 ... 30,000 ........ 9,083 .. 1PE... 04/16/2002 ... 7.989
3133TT-NV-9 .. FHR2314PC ... 6.500 MTLY 11/15/2029 12/01/2004 ............ ..... 1,008,031 ... 1,000,000 AV ........... ... 1,008,031 ... 1,012,656 ......... 547 ... 32,500 ... (4,625) ... 1PE... 05/30/2002 ... 5.631
31339L-HV-5 . FHR23%2VB ... 6.000 MTLY 05/15/2020 10/01/2007 ............ ..... 1,956,035 ... 2,000,000 AV........... . 1,956,035 ... 1,939,375 ... 10,000 ...... 120,000 ....... 18,611 1PE... 12/05/2001 ... 7.034
313398-FA2 ... FHR2333ZD ... 7.000 MTLY 07/15/2031 04/01/2006 ............ ... 11,449,949 .. 11,039,322 AV........... ... 11,449,949 ... 11,456,152 ........ 64,39 ...... 6 . (9,90) ..o 1PE... 12/30/2002 ... 6.866
313398-FK-0 ... FHR2333UC ... 6.500 MTLY 11/15/2028 09/01/2004 ............ ... 10,423,819 ... 10,480,000 AV........... ... 10,423,819 ... 10,422,688 ........ 56,767 ...... 681,200 .......... 807 1PE... 07/31/2001 ... 6.543
313398-F9-5 ... FHR2333Z ... 7.000 MTLY 07/15/2031 04/01/2006 ............ ... 12,110,480 . 11,03932 AV 12,110,481 ... 12,110,481 ........ 84,396 ... PE... 12/30/2002 ... 6.675
313398-GD-5 .. FHR2333KL ... 6.500 MTLY 05/15/2029 03/01/2004 ............ ..... 8,211,068 ..... 8,012,000 AV........... ... 8,211,088 ... 8,324,343 ... 43,398 ... 173,593 ... (M13,275) o 1PE... 08/29/2002 ... 2.219
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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 (continued)

31358F-6B-0... FNRG6Z ... 9.000 MTLY 03/25/2021 06/01/2005 ............ ....... U9 256,640 AV U9 251,295 ... 1,95 ... 28416 ... 64,778 o 10/17/1991 ... 8.348
31359A-TH-2 .. FNR1993-86M ....................... 6.500 MTLY 06/25/2008 04/01/2003 ............ ....... 138,707 ... 138,722 AV 138,707 ... 138,375 ... o 9,017 ... Mo 1PE... 02/06/1996 ... 6.586
31359U-DL-6 .. FNR1998-47PG ... 6.250 MTLY 12/18/2026 07/01/2004 ............ ....... 998,851 ... 1,000,000 AV 998,851 ....... 993,125 ......... 528 ... 62,500 ........ 2,082 o 08/17/1998 ... 6.408
31359U-LC-7 .. FNR1998-46 K. ... 6.000 MTLY 08/18/2028 01/01/2011 ............ ... 7,514,983 ... 7,596,000 AV........... ... 7,514,983 ... 7,511,138 ... 37,90 ... 455,760 ........ 3401 1PE... 11/13/2001 ... 6.112
313603-F8-0 ... FNR1990-21Z ... 9.000 MTLY 03/25/2020 03/01/2005 ............ ....... 394,662 ... 197,650 AV........... .. 394662 ... 06,613 ... 1,482 ... 2873 ... 108,770 . o 07/31/1992 ... 7.722
31392A-YK-8 .. FNR2001-68VB .................oo 6.000 MTLY 05/25/2020 07/01/2007 ............ ..... 2,002,161 ... 2,000,000 AV........... . 2,002,161 ..... 2,003,125 ........ 10,000 ...... 120,000 ......... (927) o 1PE... 11/02/2001 ... 5.948
31392B-XL-5... FNR2002-2QD ..o e 6.000 MTLY 11/25/2029 08/01/2006 ............ ..... 4,928,034 ... 5,000,000 AV........... ... 4,928,034 ... 4,881,250 ........ 25,000 ...... 250,000 ....... 46,784 1PE... 02/05/2002 ... 7.186
31392C-T6-1... FN22002-W3 A4 ... 6.500 MTLY 09/25/2028 06/01/2012 ............ ... 3,490,429 ... 3,000,000 AV 3,490,429 ... 3,316,875 ... 15,310 173,554 o 12/30/2002 ... 3.821
31392D-J4-5 ... FNW2002W5A7 ... 6.250 MTLY 08/25/2030 07/01/2010 ............ ..... 3,004,244 ... 3,000,000 AV...........ol 3,004,244 ... 3,004,688 ........ ®emn . 78,125 ... (443) o 1PE... 06/27/2002 ... 6.204
31392E-BE-5... FNR2002-67PD ... 5.500 MTLY 04/25/2031 11/01/2011  ............ ... 1,005,737 ... 1,000,000 AV ........... ... 1,005,737 ... 1,005,938 ......... 4,499 .. 9,167 ......... (200) PE... 10/02/2002 ... 5.346
31392F-DL-8... FNR2002-T1KM ... 5.000 MILY 11/25/2017 12/01/2012 ............ ... 5,000,000 ..... 5,000,000 AV........... ... 5,000,000 ..... 5,000,000 ........ 20,492 ... 867 o 1PE ... 09/24/2002 ... 5.000
31392F-QG-5 .. FNR2002-74ME ..................... 5.500 MTLY 06/25/2031  11/01/2011 ............ ....... 999,005 ..... 1,000,000 AV ... 999,095 ... 999,063 ......... 4,49 ... 9,167 ... 2 PE... 10/15/2002 ... 5.525
31392H-CY-7 .. FNR2002-92QE .................oooon i 5.500 MTLY 10/25/2031  Q7/01/2011 ............ ..... 3,000,000 ..... 3,000,000 AV........... ... 3,000,000 ..... 3,000,000 ........ 13,750 o 1PE... 12/03/2002 ... 5.500
31392P-B2-0... FHR2456BC ... 6.000 MTLY 09/15/2028 07/01/2005 ............ ..... 2,985,120 ... 3,000,000 AVl 2,985,120 ... 2,985,000 ........ 15,000 ....... 75,000 .......... 120 1PE... 06/28/2002 ... 6.038
31392R-ZN-4 . FHR2489B ... 6.000 MTLY 04/15/2030 11/01/2006 ............ ..... 1,488,394 ... 1,500,000 AV ........... ... 1,488,394 ... 1,486,406 ......... 6,912 ... 30,000 ........ 1988 1PE... 08/02/2002 ... 6.476
31392V-ZU-9 .. FHR2508CK ... ... 5.000 MTLY 10/15/2017 10/01/2012 ............ ... 6,944,817 ... 7,000,000 AVl 6,944,817 ... 6,944,531 ... 29,167 ... 29167 ... 85 PE... 11/14/2002 ... 5.076
31392V-Z6-2 ... FHR2508MD ... 5.000 MTLY 10/15/2017 02/01/2014 ............ ... 4,531,216 ... 4,542,563 AV........... ... 4,531,216 ... 4,531,200 ... 18,921 ... 18,927 ... 0 1PE... 11/13/2002 ... 5.024
31392W-B3-3 .. FHR2512PE ... 5500 MTLY 02/15/2022 11/01/2010 ............ ..... 1,013,822 ... 1,000,000 AV ........... ... 1,013,822 ... 1,014,375 ... 4489 ... 9,167 ......... (553) i PE... 10/01/2002 ... 5.090
31392W-DQ-0.. FHR2514ND ... e 5.500 MTLY 03/15/2031 01/01/2012 ............ ..... 2,920,739 ... 2,900,000 AV........... ... 2,920,739 ... 2,921,406 ........ BT 1,417 (667) ..o o 10/30/2002 ... 5.313
31392W-UJ-7 .. FHR2510PE ... 5500 MTLY 11/15/2031 01/01/2012 ............ ... 1,008,650 ..... 1,000,000 AV ........... ... 1,008,650 ..... 1,008,906 ......... 4,542 ... 4,583 ... (256) ... 1PE... 11/05/2002 ... 5.274
31392W-M-7 .. FHR2508PG ... 5500 MTLY 01/15/2031 01/01/2012 ............ ... 2,038,665 ..... 2,000,000 AV ... 2,038,665 ..... 2,040,000 ......... 9,002 ....... 18,333 ... (1,335) oo 1PE... 09/30/2002 ... 4.9%4
31392X-E95... FHR2G13QW ... 5.500 MTLY 02/15/2032 01/01/2009 ............ ..... 4,955,473 ... 5,000,000 AV........... ... 4,955,473 ... .. 4,953,126 ........ 2,306 ... 45,833 ... 2,8 PE... 10/17/2002 ... 5.842
313920-LC-2 ... FNR2001-36Z ..o 7.000 MTLY 08/25/2031 07/01/2005 ............ ... 743,940 11039822 AV 1,743,940 . 1,743,940 L 62,250 L. 1PE... 12/30/2002 ... 6.784
313920-3H-1 ... FNR2001-41BH ... 6.000 MTLY 07/25/2029 11/01/2005 ............ ....... 988,467 ... 1,000,000 AV ........... 988,467 ....... 982,188 ......... 5,000 ....... 45,000 ........ 6,219 ... 1PE... 02/28/2002 ... 6.869
31393FRL-2... FHR2B44AL ... 5.500 MTLY 05/15/2032 09/01/2017 ............ ... 10,003,125 ... 10,000,000 AV........... ... 10,003,125 ... 10,003,125 ........ 45,833 1PE... 12/12/2002 ... 5.498
38373W-WV-7 .. GNR2002-36 AH ... 6.500 MTLY 02/20/2030 07/01/2005 ............ ..... 4,973,490 ... 5,000,000 AV........... ... 4,973,490 ... 4,961,719 ... 21,083 ... 189,583 ....... I 1PE... 05/13/2002 ... 6.950
3M3TI-Z9-7 .. FHR21B4JA .o 6.500 MTLY 03/15/2019 07/01/2003 ............ ..... 1,875,080 ..... 1,882,890 AV........... ... 1,875,080 ..... 1,819,342 ... 10,19 ... 233,967 ... W28 1PE... 06/25/1999 ... 8.175
31339G-LA-T . FHR2370PC ... 6.000 MTLY 07/15/2030 01/01/2007 ............ ..... 1,967,616 ..... 2,000,000 AV........... . 1,967,616 ..... 1,958,125 ........ 10,000 ....... 70,000 ........ 9491 1PE... 05/09/2002 ... 6.888
31339N-GU-4 .. FHR2410PD ... 6.500 MTLY 10/15/2030 09/01/2005 ............ ... 10,325,502 ... 10,000,000 AV........... ... 10,325,502 .... 10,405,469 ........ 54,167 ... 216,667 ...... (79,967) .......ocooiis i 1PE... 08/29/2002 ... 3.972
31339W-ME-3.. FHR2419HP ... 6.500 MTLY 09/15/2030 10/01/2005 ............ ..... 1,987,537 ... 2,000,000 AV........... .. 1,987,537 ... 1,981,250 ........ 10,833 ... 86,667 ........ 6,287 ... 1PE... 03/28/2002 ... 6.984
31340Y-RU-5 .. FHRA9G ... 9.000 MTLY 06/15/2020 06/15/2004 ............ ....... 205,823 ... 204,657 AV 205,823 ....... 21,436 ... 2,37 2411 (641) oo 1PE... 08/25/1994 ... 8.169
31368H-Y2-5. .. FNR1991-107P . ... 8.500 MTLY 08/25/2021 04/01/2005 ............ ....... 783,284 ... 781,960 AV........... . 783,284 ... 787,36 ... 5538 ... 82,558 ......... (367) oo 1PE... 05/24/1994 ... 8.340
31359U-M8-5 .. FNR1998-62DC ................oooiis e 9.000 MTLY 11/25/2028 02/01/2006 ............ ..... 3,512,773 ... 3,236,682 AV........... ... 3,512,773 ... 3,595,173 ... 6215 ... 70,567 ... (22,400) ... 1PE... 12/30/2002 ... 2.119
31392B-ZF-6.. .. FNR 2002-8 PD MTLY 07/25/2030 09/01/2005 ............ ... 10,310,411 ... 10,000,000 AV........... ... 10,310,411 ... 10,386,619 ........ 54,167 ... 216,667 ...... (76,208) ...t 1PE... 08/29/2002 ... 4.086
313921-B5-6 ... FNR 2001-59 Z MTLY 11/25/2031 05/01/2006 ............ ... 10,860,354 10,848,366 AV........... ... 10,860,354 ... 10,867,116 ........ 63,282 ...... 731,359 ... (6,575) ..o 1PE... 09/26/2001 ... 6.934

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 182,879,255 ... 178,654,461 .............. .. 182,879,255 ... 182,364,995 ....... 937,398 ... 4,994,829 ... .. 201,22 .o
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies

and Authorities of Governments and Their Political Subdivisions ............. ... ..o 229,074,558 ... 224,688,020 .............. ... 209,755,662 ... 228,572,474 .. ... 1,729,910 .... 7,160,892 ...... 200,327 L
Public Utilities (Unaffiliated) - Issuer Obligations

04830Q-CA-6 .. ATLANTICCITYEL ... e 6.190 MS .. 01/17/2006 ............ ...l 4,818,441 ... 5,000,000 AV........... ... 4,818,441 ... 4,702,450 ....... 103,167 ...... 309,500 ....... 51875 PE... 08/15/2000 ... 7.550
202795-GJ-3 ... COMMEDIS-MBIAFMBSERIBC ........ ...... ... 8.375 FA ... 02/15/2023 02/15/2013 ... 100.000 ..... 2,031,491 ... 2,000,000 ..... 104.482 ... 2,089,640 ..... 2,041,320 ... 63,278 ... 167,500 ....... (1,943) o 09/04/1996 ... 8.144
283677-AT-9 ... ELPASOELECCO ..o e 8.900 FA ... 02/01/2006 ............ ... 4,996,019 ... 5,000,000 ..... 101.026 ..... 5,061,300 ..... 4,992,200 ....... 185,47 ... 445,000 ........ 1077 2PE ... 05/11/2000 ... 8.930
(continues)
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Public Utilities (Unaffiliated) - Issuer Obligations (continued)
302570-AJ-5 ... FLORIDAPOWER&LIGHT .............. ...... ... 7.375 JD ... 06/01/2009 ... 3,962,395 ... 4,000,000 ..... 110.701 ... 4,428,040 ... 3,950,500 ........ 24583 ... 295,000 ........ 4382 o 11/03/2000 ... 7.562
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations .................... i 15,808,347 ... 16,000,000 .............. ... 16,387,421 ... 15,686,470 ....... 376,444 ... 1,217,000 ....... 54,892
3899999 - Subtotal - Public Utilities (Unaffiliated) .............. . 15,808,347 ... 16,000,000 .............. ... 16,387,421 ... 15,686,470 ....... 376,444 ... 1,217,000 ....... 54,892
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
00077D-AF-6 .. ABN-AMROBK-NY SUBNTS ............. ...... ..., 8.250 FA ... 08/01/2009 ............ ... 1,995,598 ... 2,000,000 ..... 107.706 ... 2,154,120 ... 1,995,720 ........ 68,750 ...... 165,000 .......... 62 1PE... 07/26/1994 ... 8.275
00209T-AA-3 .. AT&TBROADBAND ..............cooovie s oot 8.375 MN .. 03/15/2013 ............ ... 2,981,348 ... 3,209,000 ..... 113.000 ..... 3,626,170 ... 2,980,255 ........ 26,129 1,04 2. 11126/2002 ... 9.474
00508Y-AB-8 .. ACUITYBRANDS ...............cooovie iien oot 8.375 MN .. 08/01/2010 ............ ... 4,994,218 ... 5,000,000 AV........... ... 4,994.218 ... 4,993,850 ........ 69,792 ...... 418,750 ... 625 . 2Z ... 08/03/2000 ... 8.398
008686-AA-5 . .. AHOLD LEASE SER 2001-A-1PASS ....... ...... ... 7.820 0 0100212000 3,069,233 ... 3,000,000 AV........... . 3,069,233 ... 3,069,270 ....... 116,648 ...... 234,600 ..... (165,468) ... 2PE ... 03/22/2001 ... 7.043
00949T-AD-2 .. AIRTOUCHCOMM ................oooooe s 6.650 MN .. 05/01/2008 ............ ... 2,118,923 ... 2,050,000 ..... 13,125 ... 2,319,063 ... 2,127,490 ... 2721 ... 136,325 ....... (8,567) ..o 1PE... 03/04/2002 ... 5.906
010392-EA-2 ... ALABAMAPOWERCO ................o. cooee oo, 4700 JD .. 120120100 3,482,017 ... 3,500,000 AV........... ... 3,482,017 ... 3,481,895 ... 15,993 182 PE... 11/21/2002 ... 4.778
011679-AC-1... ALASKACOMMHLDGS ISRSUBNT ..... ...... ... 9.375 MN .. 05/15/2009 05/15/2007 ... 100.000 ....... 715,000 ..... 1,000,000 ...... 71500 ... 715,000 ..... 1,000,000 ........ 1,979 ... 93,750 ... (275,000) ... 4. 05/11/1999 ... 9.375
013817-AF-8 ... ALCOAINC ... . ... e 6.000 J ... 0115/2012 ... 4,154,592 ... 4,000,000 ..... 110.089 ... 4,403,560 ..... 4,160,000 ....... 110,667 ...l (5,408) ... o 07/29/2002 ... 5.453
023771-P8-5 ... AMRETC90-Z................ SRZ ... ... .. 10.220 MN .. 05/07/2005 ............ . 604,930 ....... 904,204 ... 66.902 ....... 604,930 ..... 1,057,685 ........ 13,861 ... 100,183 ... (220,237) ..o 3. 06/25/1998 ... 6.157
026609-AM-9 .. WYETH ... 6.700 MS .. 03/15/2011 ... .. 6,024,548 ... 6,000,000 ..... 111445 ... 6,686,700 ..... 6,026,700 ....... 118,367 ... 402,000 ....... 1) o 12/21/2001 ... 6.633
03060N-AB-6 .. AMERICOLIFESRSUBNTS ............. ...... ... 9.250 JD ... 06/01/2005 ............ .. 1,000,000 ..... 1,000,000 AV ........... ... 1,000,000 ..... 1,000,000 ......... 7,708 ... 92,500 ........ 5,000 3. 05/19/1993 ... 9.250
035229-BH-5... ANHEUSERBUSCH .................... ..o oo, 7.000 JD .. 2010205 4,939,511 ... 5,000,000 ..... 107.3711 ... 5,368,550 ..... 4,937,500 ........ 29,167 ... 350,000 ........ 1,00 PE... 07/17/2001 ... 7.108
035229-BN-2... ANHEUSERBUSCH .................... ... ... 7425 00 07012017 5,056,373 ... 5,000,000 ..... 116.533 ... 5,826,650 ..... 5,089,400 ....... 178,125 ... 356,250 ....... (2,188) ..o PE... 07/05/2001 ... 7.000
042735-AU-4 ... ARROWELECTRSINCSRNT ........... ...... ..., 8.700 AO... 10/01/2005 ............ ... 4,999,867 ... 5,000,000 ..... 102.873 ... 5,143,650 ..... 4,999,900 ....... 108,750 ...... 435,000 ........... L PR 2. 09/29/2000 ... 8.701
046003-JU-4 ... ASSOCCORPNA ... e 6.950 MN . 11012018 ... 2,085,322 ... 2,000,000 ..... 13.313 ... 2,266,260 ..... 2,088,840 ........ 28,167 ... 139,000 ....... (3,01) o o 10/16/2001 ... 6.514
060505-AR-5... BANKOF AMERICA .................ooo e 4.875 MS .. 09/15/2012 ... .. 4,995,455 ... 5,000,000 AV........... ... 4,995,455 ... 4,995,400 ........ 65,000 ... L TR 1PE... 09/19/2002 ... 4.887
06423A-AS-2 .. BANKONECORP ...............coooie e ol 5250 AO... 01/30/2013 ... 4,961,192 ... 5,000,000 ..... 102.936 ... 5,146,800 ..... 4,960,950 ........ 48,854 ... U2 o 10/17/2002 ... 5.351
073902-CA-4... BEARSTEARNSCO ...........coooviiis i ot 4.000 . 01/31/2008 . 1,994,353 ... 2,000,000 AV........... ... 1,994,353 ... 1,994,340 ... L P L 1PE... 12/18/2002 ... 4.061
079860-AB-8 ... BELLSOUTHCORP .............ocoois s ool 6.000 AO... 10M5/2011 ... 984,49 ... 1,000,000 ..... 109.658 ... 1,096,580 ....... 983,100 ........ 12,667 ....... 58,333 ........ 1361 1PE... 12/21/2001 ... 6.232
097014-AD-6... BOEINGCAPCORP .............cccoooe i oo 6.100 MS .. 03/01/2011 ... 6,864,101 ... 7,000,000 ..... 103.691 ... 7,258,370 ... 6,843,970 ....... 142,333 ... 427,000 ....... 12,36 o 05/17/2001 ... 6.409
110122-AG-3 .. BRISTOL-MYERSQB ................... oo ool 5750 AO... 10/01/2011 ... 4,938,613 ..... 5,000,000 ..... 106.485 ... 5,324,250 ... 4,935,000 ........ e85 ... 143,750 ... 3613 1PE... 05/24/2002 ... 5.932
12201P-AA-4 .. BURLINGTONRES ..................... ..o . 6.680 FA ... 02/15/2011 ... ... 5,019,546 ... 5,000,000 ..... 111786 ... 5,589,300 ..... 5,021,600 ....... 126,178 ... 334,000 ....... (1,768) o 2. 06/18/2001 ... 6.617
12489@-AB-9 .. CIRCUIT CITY/CCINV95-B-1 ........... ...... ... 8.100 MILY 02/01/2014 ............ ... ... 595,525 ....... 595,525 AV........... ... 595,525 ....... 595,525 ......... 4,000 ....... 48,794 2. 09/20/1995 ... 8.100
12490*-AB-8 ... CIRCUIT CITY/CCINV95-IlIB-1 .......... ...... ... 8.100 MILY 02/01/2014 ............ ... ... 424,513 ... 44513 AV ... 424,513 ... 424513 ... 2,866 ....... 4782 2. 09/20/1995 ... 8.100
124904#-AB-4 ... CIRCUIT CITY/CCINV95-IB-1 ........... ...... ... 8.100 MILY 02/01/2014 ............ ... ... 527,169 ....... 527,169 AV........... ... 57,169 ....... 57,169 ......... 3,588 ... 43186 . 2. 09/20/1995 ... 8.100
12490@-AB-6 .. CIRCUIT CITY/CCINV95-VB-1 .......... ...... ... 8.100 MILY 02/01/2014 ............ ... ... 1,347,930 ... 1,347,930 AV 1,347,930 ... 1,347,930 ... 9,09 ... M0426 ..o 2. 09/20/1995 ... 8.100
12491#-AB-3 ... CIRCUITCITY/CCINV 95-VB-1 ........... ...... ... 8.100 MILY 02/01/2014 ............ ... ... 544,287 ... 544,287 AV ........... ... 544,287 ....... 544,287 ... 3,674 ... 44589 2. 09/20/1995 ... 8.100
12491@-AB-5 .. CIRCUIT CITY/CCINVO5VI-B-1 .......... ... ... 8.100 MTLY 02/01/2014 ............ ... ... 2,818,529 ... 2,818,529 AV........... ... 2,818,529 ... 2,818,529 ........ 19,025 ... 280,895 L 2. 09/20/1995 ... 8.100
12520*-AB-2 ... CFB-1MISSOURI1998B ... ........... ... ... JUNE  09/01/2012 ..o 2,505,000 ..... 2,505,000 AV........... ... 2,505,000 ..... 2,505,000 . e 1PE... 07/21/1998 ... 9.068
125567-AA-5 ... CITGROUPINC ... 6.490 JJ ... 01/05/2021 ... 4,260,781 ... 4,260,781 AV 4,260,781 ... 4,260,781 ... 135,190 ...... 190,543 o o 10/31/2001 ... 6.491
125581-AD-0... CITGROUPINCG ..............cooovi o 5500 JD ... 11/30/2007 ... 2,999,614 ... 3,000,000 AVl 2,999,614 ... 2,999,610 ........ 13,292 4 1PE... 11/21/2002 ... 5.503
12644@-BL-8 .. HEWITT ASSOC CTL 20028 ... 45GLOVER . PAR . ... 7.303 MTLY 04/15/2017 .. .......... ... ... 4,944,397 ... 4,944,307 AV ... 4,944,397 ... 4944397 ... 16,048 ... V4,433 12.... 0412212002 ... 7.303
129894-AA-9 ... CALIBERSYSTEM ... o 7.800 FA ... 08/01/2006 ............ ... 5,012,615 ... 5,000,000 ..... 114.186 ... 5,709,300 ..... 5,020,450 ....... 162,500 ...... 390,000 ....... (2,950) ... 2PE... 10/12/1999 ... 7.718
13134V-AA-1 .. CALPINE CANADAE .................... ... ... 8.500 MN .. 05/01/2008 ............ ... 1,230,210 ..... 3,000,000 ...... 43.500 ... 1,305,000 ..... 1,228,486 ........ 42,500 ... 255,000 ...... 20,454 4. 05/22/2001 ... 8.545
14040H-AA-3 .. CAPITALONEFINL .................ooo i 7.250 JD .. 120102003 2,914,230 ... 3,000,000 ...... 97141 2,914,230 ... 3,009,960 ........ 18,125 ... 108,750 ...... (95,729) ... 3. 06/18/2002 ... 7.000
172172-AE-8 . .. CINCINNATIMILACRONINCNTS ........ ...... ... 8.375 MS .. 03/15/2004 ............ ... ... 1,550,000 ..... 2,000,000 ...... 77.50 ... 1,550,000 ..... 2,029,800 ........ 49,319 ... 167,500 ... (464,005) ... ... 4. 1172011998 ... 8.020
173034-GM-5 .. CITICORPSUBNTS ..................o oo . 7.750 JD ... 06/15/2006 ............ ... 2,000,000 ..... 2,000,000 ..... 114120 ... 2,282,400 ... 2,000,000 ......... 6,889 ... 155,000 .. 1PE... 06/06/1994 ... 7.750
202795-HE-3... COMMONWLTHEDIS ................... oo oo, 6.150 MS .. 03/15/2012 ............ ... 3,299,124 ... 3,000,000 ..... 110.633 ... 3,318,990 ... 3,302,280 ........ 54,325 (3,156) ... o 11212002 ... 4.797
205887-AF-9 ... CONAGRAINC ... e 7125 AO ... 10/01/2026 ............ . 4,878,631 ... 5,000,000 ..... 112.086 ..... 5,604,300 ..... 4,872,750 ........ 89,063 ...... 356,250 ........ 1,858 2. 10/26/1999 ... 7.603
209111-CF-8 ... CONEDISON .............ocoooii e 7125 FA .. 021152029 ... 4,920,659 ..... 5,000,000 ..... 104740 ... 5,237,000 ..... 4,918,750 ....... 134,583 ... 356,250 ........ 1,68 o 1PE... 10/10/2001 ... 7.261
20237L-MY-5 .. COUNTRYWIDEHOME .................. ... ..., 5625 J ... 07/15/2009 ... 3,517,595 ... 3,500,000 AV...........ool 3,517,595 ... 3,519,130 ........ 86,953 ...l (1,535) .o o 12/11/2002 ... 5.219
(continues)
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22388P-AA-8 .. FBIDALLAS | COWPERWOOD SERA ... ...... ... 6.754 MILY 10/15/2022 ............ ............ ... 9,988,192 ..... 9,988,192 AV........... ... 9,988,192 ..... 9,988,192 ........ 29,982 ... 577,159 o 12 ... 02/07/2002 ... 6.754
224050-AJ-3 ... COXENTERPRISES .................... cooen oo, 8.000 FA ... 02/15/2007 ............ ... 5,043,381 ... 5,000,000 ..... 111.088 ... 5,554,400 ..... 5,061,850 ....... B 400,000 ....... (8,626) .............o 2. 09/06/2000 ... 7.750
235811-AK-2... DANACORPNTS ... e o 6.500 MS .. 03/01/2009 ............ ... 1,305,000 ..... 1,500,000 ...... 87.000 ..... 1,305,000 ..... 1,474,185 ... 32,500 ... 97,500 ....... 33,556 3. 05/07/1999 ... 6.741
237194-AC-9. .. DARDENRESTAURANT ...............o cooen oo, 8.375 MS .. 09/15/2005 ............ ... 1,996,439 ... 2,000,000 ..... 114114 ... 2,282,280 ..... 1,993,860 ........ 49,319 ... 167,500 ........ 12T 2. 08/30/2000 ... 8.450
239753-DJ-2 ... DAYTONHUDSON ... e 6.750 .. 01/01/2028 ... 2,022,024 ... 2,000,000 ..... 111.458 ... 2,229,160 ..... 2,022,180 ........ 67,500 ... (186) ©oo 1PE... 06/28/2002 ... 6.659
244217-AQ-8 .. JOHNDEERE CAPCORPDEB ........... ...... ... 8.625 FA ... 08/01/2019 08/01/2004 ... 100.000 ..... 8,083,790 ..... 7,800,000 ..... 103.750 ..... 8,092,500 ..... 8,699,028 ....... 280,313 ... 672,750 ..... (165,460) ... 2PE ... 12/01/1998 ... 6.180
247025-AD-1... DELLCOMPUTER ..............ooooiis e ol 6.550 AO... 04/15/2008 ............ ... ... 2,920,182 ... 3,000,000 ..... m.u7r 3,312,510 ... 2,806,170 ........ 41,483 ... 196,500 ....... 12,00 1PE... 12/13/2000 ... 7.163
247361-WC-8 .. DELTAETCO0-K14A .. ................. ... ... 9.490 JJ .. 01/02/2003 . 628,000 ....... 628,000 ..... 100.000 ....... 628,000 ....... 628,000 ........ 29,633 ... 59,597 ....... UTWH 3. 12/12/1990 ... 9.490
247361-YE-2 ... DELTAAIRLINESINCDELNT ............ ...... ..., 7.700 0D .. 12M15/2005 . 1,540,000 ..... 2,000,000 ...... 77.000 ..... 1,540,000 ..... 1,995,360 ......... 6,844 ... 154,000 ..... (284,440) ... 3. 12107/1999 ... 7.749
247367-AQ-8 .. DELTAAIRLINES ...................... ..o .. 7.920 MN .. 11/18/2010 ... 2,000,000 ..... 2,000,000 AV........... ... 2,000,000 ..... 2,000,000 ........ 18,920 ... 158,400 ... 2PE ... 11/07/2000 ... 7.920
26441Y-AC-1 .. DUKE-WEEKSREALTY .................. ... ... 7.750 MN 11512009 .o 1,978,818 ... 2,000,000 ..... 114.940 ... 2,298,800 ..... 1,972,340 ... 19,806 ...... 155,000 ........ 21 2. 1112211999 ... 7.953
268766-BF-8 ... EOP OPERATINGLP .................... ... ..o, 6.800 JJ ... 01/15/2009 ... 2,962,172 ... 3,000,000 ..... 108.458 ... 3,253,740 ... 2,954,958 ... 94,067 ... 204,000 ........ 4870 2. 06/29/2001 ... 7.060
26882X-AB-1 .. ERAC USAFINANCE ENTERPRISE ....... ...... ... 9125 JD ... 12/15/2004 ... 3,997,770 ... 4,000,000 AV........... ... 3,997,770 ... 3,991,440 ... 16,222 ... 365,000 .......... 997 2. 12/08/1994 ... 9.158
26884A-AM-5 .. ERP OPERATINGLP .................... ... .. 6.950 MS .. 03/02/2011 ... 4,984,611 ... 5,000,000 ..... 109.33%6 ... 5,466,800 ..... 4,982,050 ....... 114,868 ... 347,500 ........ 1,356 2. 07/09/2001 ... 7.000
317928-AA-T ... FINOVAGROUP ... e 7.500 MN . 11/15/2009 .o 380,475 ... 1,200,000 ...... 34.500 ... 414,000 ....... 381,419 ... 11,500 ... 90,000 ......... (T44) o 5. 09/28/2001 ... 7.3%4
33632*-HF-7 ... HORIZONAIRINDINCSERA ... SCDEQUIP.. CER . .... 9.850 FA ... 02/27/2005 ............ ............ oo 458,001 ....... 467,440 ...... 98.000 ....... 458,001 ....... 467,440 ... 15,731 ... 51,338 ... (9,349) ... 3. 08/28/1990 ... 9.829
33632*-HG-5... HORIZONAIRINDINCSERB ... SCOEQUIP.. CER . .... 9.850 FA ... 02/27/2005 ............ ............ oo 458,099 ....... 467,448 ... 98.000 ....... 458,099 ....... 467,448 ... 15,782 ... 50,582 ....... (9,349) ..o 3. 08/28/1990 ... 9.829
34412*-AG-6 ... FMRCORPSRDEBERB ............... ...... ... 8.000 FA ... 02/01/2008 ............ ... 545,455 ... 545,455 AV ........... ... 545,455 ... 545,455 ... ... 18,424 ... 1013 o 02/01/1993 ... 7.999
34412*-AH-4 ... FMRCORPSRDEBSERC .............. ...... ..., 8.200 FA ... 02/01/2008 ............ ... 1,714,286 ... 1,714,286 AV........... 1,714,286 ... 1,714,286 ........ 58,571 ... 152,286 . o 02/01/1993 ... 8.199
34412*-AN-1... FMRCORP SRNTSERBTRANCHEB .... ...... ... 8.200 MS .. 09/01/2006 ............ ... 3,744,000 ... 3,744,000 AV........... ... 3,744,000 ... 3,744,000 ....... 102,336 ...... 306,155 . o 09/26/1994 ... 8.197
345370-BP-4 ... FORDMOTORCO ... s 7.500 FA ... 08/01/2026 ............ ... ... 4,926,662 ..... 5,000,000 ...... 86.542 ... 4,307,100 ... 4,924,600 ....... 156,250 ...... 375,000 ........ 1,091 2PE ... 06/28/2001 ... 7.635
345397-SM-6 .. FORDMOTORCRED .................o. oeen oo, 7.315 AO ... 10/28/2009 ... M 3,000,000 ...... 99.086 ..... 2,972,580 ... 3,131,805 ........ 38,719 ... 21,250 ... (13,076) ..o 2. 11/08/2001 ... 6.654
345397-ST-1... FORDMOTORCREDIT .............oo0 oien ool 7.875 JD ... 06/15/2010 ............ .. 3,989,790 ... 4,000,000 ..... 100.626 ..... 4,025,040 ... 3,987,440 ... 14,000 ... 315,000 .......... 972 2. 06/07/2000 ... 7.921
36144T-CF-2 .. GATXCAPCORPMTN ................o e 6.875 JD ... 12/15/2006 ............ ... 2,947,808 ... 3,000,000 AV........... . 2,947,808 ... 2,929,380 ......... 9,167 ...... 206,250 ....... 10,981 2. 04/19/2001 ... 7.390
362311-AF-9 ... GTECALIFORNIA ...................... ... .. 6.700 MS .. 09/01/2009 ............ ... 3,792,432 ... 4,000,000 ..... 112.964 ... 4,518,560 ..... 3,737,960 ........ 89,333 ... 268,000 ....... 28,055 o 07/06/2000 ... 7.710
36962G-YY-4 .. GENELECCAPCRP ...........coooiis s 6.000 JO ... 06/15/2012 ............ ... 4,991,809 ... 5,000,000 AV........... ... 4,991,809 ... 4,991,350 ... 13,333 ... 156,667 .......... 459 o 05/31/2002 ... 6.023
370425-RT-9... GMAC ... 6.750 J ... 01/15/2006 ............ .. 4,986,334 ... 5,000,000 ..... 103.562 ... 5,178,100 ..... 4,978,800 ....... 155,625 ...... 337,500 ........ 3916 2. 01/05/2001 ... 6.851
370425-RX-0... GMAC ... 6.875 MS .. 09/15/2011 ... ... 1,994,569 ... 2,000,000 ...... 99.726 ..... 1,994,520 ... 1,993,980 ........ 40,486 ...... 138,646 .......... 450 2. 09/05/2001 ... 6.917
37045*-AC-3 ... GMCORP 1992-A3 ...................... ..o ..., 8.380 JJ ... 07/02/2007 ... 383,080 ....... 383,080 AVl 383,080 ....... 383,080 ........ 15,962 ....... 2515 2. 06/18/1992 ... 8.380
372460-A@-4 .. GENUINE PARTSSERBSRNT .......... ...... ..., 6.230 MN . 11/30/2011 . 2,570,000 ..... 2,570,000 AV........... ... 2,570,000 ..... 2,570,000 ........ 13,343 ... 160,111 o o 11/30/2001 ... 6.230
38141G-CM-4 .. GOLDMANSACHS ... e 5500 MN .. 11/15/2014 ... 2,996,367 ... 3,000,000 ..... 100.795 ... 3,023,850 ... 2,996,340 ........ 20,083 0 o 11/07/2002 ... 5.514
401698-AA-3 . .. GUIDANT CORPORATION ............... ooen oo 6.150 FA ... 02/15/2006 ............ ... ... 1,386,344 ... 1,400,000 ..... 108.385 ... 1,517,390 ... 1,379,616 ........ 2,521 ... 86,100 ........ 386 . 2PE ... 03/20/2001 ... 6.500
42307T-AA6 .. HEINZ (H.J.)CO. ... 6.625 J .. 07M5/2011 . 6,002,439 ... 6,000,000 ..... 13.167 ... 6,790,020 ..... 6,002,895 ....... 183,292 ... 409,313 ... (208) ..o o 06/27/2001 ... 6.619
42307T-AD-0 .. HJHEINZFINANCE ..................... ..o .. 6.000 MS .. 03/15/2012 ............ ... 2,482,414 .. 2,500,000 ..... 108.594 ... 2,714,850 ... 2,481,205 ... 44167 . 78,524 ... 1189 o 02/28/2002 ... 6.101
44643T-AA5 .. HUNTINGTONNATL ... e 6.600 JD ... 06/15/2018 ............ ... ... 1,925,154 ... 2,000,000 AV........... .. 1,925,154 ... 1,921,760 ......... 5,867 ...... 132,000 ........ 2,624 PE... 10/11/2001 ... 7.000
45974V-YX-0 .. INTLLEASEFIN ... 5320 AO... 12/09/2007 ... 2,016,492 ... 2,000,000 AV........... ... 2,016,492 ... 2,016,600 ......... 6,502 ... (108) .o 1PE... 12/13/2002 ... 5.131
46625H-AJ-9. .. JPMORGANCHASE .................... ... .. 6.750 FA ... 0200112011 ... 12,264,952 ... 12,000,000 ..... 108.722 ... 13,046,640 ... 12,294,850 ....... 337,500 ... 810,000 ...... (24,420) ... o 10/15/2001 ... 6.39%4
480206-AK-7 ... JONESINTERCABLESRNTS ............ ...... ... 8.875 AO... 04/01/2007 04/01/2004 ... 101.109 ..... 5,158,323 ... 5,000,000 ..... 106.813 ... 5,340,650 ..... 5,437,500 ....... 110,938 ...... 443,750 ... (76,080) ..o 2. 12/01/1998 ... 7.049
48305R-AZ-4 .. KAISERPERMANENTEMTN ............. ...... ... 8.650 FA ... 08/15/2003 ............ ... ... 2,007,488 ... 2,000,000 AV........... ... 2,007,488 ... 2,088,600 ........ 28,833 ... 173,000 ...... (10,850) ... o 12/18/1991 ... 8.056
492386-AS-6 ... KERR-MCGEE CORP ................... ooee ool 6.875 MS .. 09/15/2011 ... .. 4,992,907 ... 5,000,000 ..... 113.002 ... 5,650,100 ..... 4,992,450 ... 101,215 ... 326,563 .......... 460 2. 09/26/2001 ... 6.897
494550-AH-9. .. KINDERMORGANEN ................... ... ... 6.750 MS .. 03/15/2011 ... . 8,013,180 ..... 8,000,000 ..... 108.625 ... 8,690,000 ..... 8,015,150 ....... 159,000 ...... 540,000 ....... (1,220) oo 2. 05/17/2001 ... 6.723
50075N-AB-0 .. KRAFTFOODSINC ..............cooovie i oo 5.625 MN . 1012011 9,853,815 ... 10,000,000 ..... 106.906 .... 10,690,600 ..... 9,841,350 ........ 93,750 ... 560,938 ....... 1243 1PE... 01/03/2002 ... 5.838
501044-AJ-0 ... KROGER COLEASECERTOID .......... ...... ... 6.000 AO... 04/01/2003 ............ ... 1,046,828 ....... 672,000 ..... 10053 ....... 675,595 ....... 504,116 ........ 10,080 ....... 60,480 ...... 269,500 .. 2PE ... 04/30/1993 .. 10.920
501044-BF-7 ... KROGERCOSRNTS ...............oo0 oien oo 8.150 J ... 07/15/2006 ............ ... 5,000,000 ..... 5,000,000 ..... 13.136 ... 5,656,800 ..... 5,000,000 ....... 187,903 ... 407,500 ..o 2PE ... 07/24/199% ... 8.149
514936-A*-4 ... LANDAMERICASERASRNT ............ ...... ... 7.160 FA ... 08/31/2006 ............ ... ... 2,500,000 ..... 2,500,000 AV........... ... 2,500,000 ..... 2,500,000 ........ 61,158 ...... 179,000 ..o o 08/31/2001 ... 7.124
524901-AH-8... LEGGMASONINC ................oooo i 6.750 JJ ... 07/02/2008 ... 3,317,238 ... 3,300,000 ..... M517 3,680,061 ... 3,319,178 ... 110,75 ...... 195,750 ....... (1,806) ..o 2. 04/18/2002 ... 6.635
524908-CK-4. .. LEHMANBROTHERS, INC. ............. ...... ... 8.250 JD ... 06/15/2007 ............ .. 4,990,837 ... 5,000,000 ..... 1M7.5%9 ... 5,876,950 ..... 4,986,900 ........ 18,333 ... 412,500 ........ 1,638 o 06/13/2000 ... 8.300
(continues)
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533544-AB-3 . .. LINCOLN ELECTRICSERBSRNT ....... ...... ... 5800 MS .. 03/12/2009 ............ ... 2,000,000 ..... 2,000,000 AV........... ... 2,000,000 ..... 2,000,000 ........ 35,667 ... 58,900 .. o 03/12/2002 ... 5.890
548661-AK-3 ... LOWESCOMPANIES ................... ... ... 6.500 MS .. 03/15/2029 ... ... ... 2,009,495 ... 2,000,000 ..... 106.965 ..... 2,139,300 ..... 2,009,500 ........ 38278 (B) i 1PE... 10/17/2002 ... 6.383
548661-CA-3... LOWESCOMPANIES ................... ... ... 8.250 JD ... 06/01/2010 ............ ... 1,103,791 ... 1,000,000 ..... 123.695 ... 1,236,950 ..... 1,114,600 ......... 6,875 ....... 82,500 ...... (10,863) ... o 1212112001 ... 6.467
552845-AE-9 ... MGICINVTCORP .............cooooie s ol 7.500 AO... 10/15/2005 ............ .. 4,108,409 ... 4,000,000 ..... M7 4,445,880 ... 4,160,000 ........ 63,333 ...... 300,000 ...... (34,434) .. 1PE ... 06/21/2001 . 6.423
561226-AB-7 ... MALLINCKRODTGRP ...............ocoe oien oo 6.500 MN .. 11/15/2007 ... 3,429,520 ... 4,000,000 ...... 85.738 ..... 3,429,520 ... 3,984,360 ........ 38,222 ... 260,000 ..... (556,805) ..o 3. 03/08/2001 ... 6.571
564684-AA-1... MANUCO INCFIRSTMTGNTS .......... ...... ... 10.230 MJSD 09/12/2006 ............ ... 2,009,625 ... 2,029,625 AV........... ... 2,009,625 ... 2,009,625 ........ 17,303 ... 208,476 . 2. 09/05/1991 .. 10.228
585515-AD-1... MELLONFUNDING ..................... oo ool 5.000 JO ... 120012014 ... 2,975,016 ... 3,000,000 AV...........ol 2,975,016 ... 2,974,860 ........ 15,000 . 156 1PE... 11/18/2002 ... 5.094
587499-A4-6 ... MERCANTILESAFE .................... ... ... 5700 MN . 1M5/2011 5,965,772 ..... 6,000,000 ..... 104221 ... 6,263,620 ..... 5,963,010 ........ 43,700 ... 348,650 ........ 2,637 1PE... 03/04/2002 ... 5.783
589331-AE-7... MERCK&COINC ....................oo oo o, 5950 JD ... 12012028 ... 2,103,318 ... 2,000,000 ..... 105.740 ... 2,114,800 ... 2,103,620 ......... 9,917 ... 59,500 ......... (302) o PE... 09/17/2002 ... 5.571
594930-A*-0 ... SKYFNCL/MIDAM ................ooo e 7.080 JD ... 01/16/2008 ............ ... 4,723,706 ... 5,000,000 AV........... ... 4,723,706 ... 4,660,200 ........ 15,733 ... 354,000 ....... 443 2. 06/13/2001 ... 8.450
60462E-AD-6 .. MIRAGERESORTS ...............ccoooe e ol 6.750 FA ... 08/01/2007 ............ ... 4,621,215 ... 5,000,000 ..... 101.464 ... 5,073,200 ..... 4,438,200 ....... 140,625 ...... 337,500 ....... 64,564 ... 3. 11/29/1999 ... 8.793
61166W-AA-9 .. MONSANTOCO ..o s 7.375 FA .. 08/15/2012 ... . 4,971,526 ... 5,000,000 AV........... ... 4,971,526 ... 4,970,750 ....... 140,330 . T 2. 08/09/2002 ... 7.459
617444-AB-5 ... MORGAN STANLEY&CO SERBSUBNT .. ...... .... 8.510 MS .. 03/01/2005 ............ ... 5,000,000 ..... 5,000,000 AV........... ... 5,000,000 ..... 5,000,000 ....... 138,938 ...... 425500 .. o 09/12/1994 ... 8.510
638585-BD-0. .. NATIONSBANKCORP ................o ooes ool 6.375 FA ... 02/15/2008 ............ ... ... 4,156,770 ... 4,200,000 ..... 112.478 ... 4,724,016 ... 4,144,476 ... 101,150 ... 267,750 ........ 6,883 ... 1PE... 03/14/2001 ... 6.615
638585-BH-1... NATIONSBANKCORP .................. ... oo, 6.600 MN .. 05/15/2010 ........................ ... 1,987,024 ... 2,000,000 ..... 112.960 ... 2,259,200 ..... 1,984,560 ........ 16,867 ...... 132,000 ........ 108322 o 03/28/2001 ... 6.713
652478-AW-8 .. NEWSAMERHLDGSNTS ............... .oooen oo, 8.450 FA ... 08/01/2034 08/01/2006 ... 100.000 ..... 3,378,781 ... 3,350,000 ..... 106.888 ... 3,580,748 ... 3,403,207 ....... 17,948 ... 283,05 ....... (7,009) o 2PE... 07/29/199%4 ... 8.161
653922-AD-6... NIKEINCMTN ... 5375 JD ... 07/08/2009 ............ ... 2,087,682 ... 2,000,000 AV........... ... 2,087,682 ..... 2,000,000 ......... 8,958 ... Q701 (2,318) .o 1PE... 10/16/2002 ... 4.590
665228-BP-6... NORTHERNILLGAS ..................o e ol 7.315 AO.. 0M5/202T ... 1,998,153 ... 2,000,000 ..... 104.425 ... 2,088,500 ..... 1,998,000 ........ 3139 147,500 ... B PE... 09/20/2001 ... 7.383
665501-AD-4... NORTHERNNATGAS ..............ooo coien oo, 7.000 JD ... 06/01/2011 . 3,034,932 ... 3,000,000 ..... 107.750 ... 3,232,500 ..... 3,089,210 ... 17,500 ... 210,000 ...... 454,932 2. 06/14/2001 ... 6.816
B7019E-AA-5 .. NSTAR ... .o 8.000 FA... 02/15/2010 ............ ... ... 4,982,087 ... 5,000,000 ..... 121.306 ... 6,065,300 ..... 4,917,450 ... B 400,000 ........ 1,800 o 10/03/2000 ... 8.067
67740Q-AA-4 .. OHIONATFINAN ... e 7.000 JJ .. 07512010 L 5,038,903 ..... 5,000,000 ..... 106.755 ..... 5,337,750 ..... 5,043,400 ....... 161,389 ... 348,056 ....... (3,246) ... 2PE ... 07/20/2001 ... 6.878
690368-AA-3 ... OVERSEAS SHIPHLD GRPNT ............ ...... ... 8.000 JD ... 12/01/2003 ... 2,998,006 ..... 3,000,000 ..... 101.926 ... 3,067,780 ... 2,994,465 ... 20,000 ...... 240,000 ........ 2,006 .. 3. 09/10/2001 ... 8.077
709903-BC-1... PENNZOILCODEB ...................co0 oo 10.250 MN . 11/01/2005 .o 3,152,013 ... 3,000,000 ..... 17.989 ... 3,539,670 ... 3441210 ... 51,250 ...... 307,500 ...... (45,888) ... 2. 08/25/1994 ... 8.213
716600-L@-8 .. PETROLEUM HEATANDPOWERCO. .... ...... .... 8.050 FA ... 08/01/2006 ............ ............ ... 2,500,000 ..... 2,500,000 AV........... ... 2,500,000 ..... 2,500,000 ........ 83,854 ...... 195,101 o 3. 08/13/2001 ... 8.051
718507-BH-8. .. PHILLIPSPETE ....................oooo cien oo, 6.650 J ... 07/15/2018 ... 6,836,670 ..... 7,000,000 ..... 104.250 ... 7,297,500 ... 6,825,840 ....... 24,647 ... 465,500 ........ 5781 o 03/16/2001 ... 6.897
T24479-AF-7 ... PITNEYBOWESINC ................ooo oo o 4625 AO... 10/01/2012 ... 7,459,838 ... 7,500,000 AV........... ... 7,459,838 ... 7,458,975 ... 90,573 .. 863 1PE... 09/24/2002 ... 4.69%4
T44567-FA-1 ... PUBSVCEL&GAS ... e 6.375 MN .. 05/01/2023 05/01/2008 ... 100.000 ..... 2,503,625 ... 2,500,000 ...... 93.12% ... 2,308,125 ... 2,525,000 ........ 26,563 ... 79,688 ... (1,375) o o 07/18/2002 ... 6.164
758940-AF-7 ... REGIONSFINL ... e 7.000 MS .. 03/01/2011 ... 2,507,702 ..... 2,500,000 ..... 114.59% ... 2,864,875 ... 2,508,900 ........ 58,333 ...... 175,000 ......... (681) .o 1PE... 03/06/2001 ... 6.950
76126C-DE-9 .. CBBC-CCE-1998-1 .................oooo s ol 6.625 MN .. 05/15/2018 ............ ... ... 3,856,486 ... 3,928,997 AV........... ... 3,856,486 ... 3,846,652 ........ 33,260 ...... 260,294 ... 5,92 o 05/24/2001 ... 6.915
76126C-KC-5 .. RACERS 01-27-PT ... i 8.000 FA ... 02/01/2017 02/01/2013 ... 99.999 ..... 3,570,062 ..... 3,570,062 AV........... ... 3,570,062 ..... 3,570,062 ....... 119,002 ...... 288,200 L 2. 08/10/2001 ... 7.999
78387G-AD-5 .. SBC COMMUNICATION ................. cooon ool 6.250 MS .. 03/15/2011 ... .. 4,970,085 ... 5,000,000 ..... 110.244 ... 5,512,200 ..... 4,965,430 ........ 92,014 ... 312,500 ........ 2,705 o 03/13/2001 ... 6.345
T8442F-AG-3 .. SLMCORP ... ... e 53715 0 .. 011512013 4,996,516 ... 5,000,000 AV........... ... 4,996,516 ..... 4,996,450 ........ 18,663 ... B6 . 1PE... 12/03/2002 ... 5.383
79549B-GP-6 .. SALOMONSBHLDGS .................. coooen oo, 6.500 FA ... 02/15/2008 ............ ... ... 5,092,631 ... 5,000,000 ..... 111.858 ... 5,592,900 ..... 5,107,500 ....... 122,718 ... 325,000 ...... (14,589) ... o 12121/2001 ... 6.074
812404-BF-7 ... SEARSROEBUKACC ............coovie i oo 6.250 MN .. 05/01/2009 ............ ... 2,992,242 ... 3,000,000 ...... 95.850 ..... 2,875,500 ..... 2,991,000 ........ 31,250 ... 187,500 ........ 120 2. 01/31/2002 ... 6.300
812404-BG-5 .. SEARSROEBUKACC ............cooovie i ool 7.000 FA .. 02012011 .o 2,061,353 ... 2,000,000 ...... 96.487 ... 1,929,740 ... 2,067,360 ........ 58,333 ...... 140,000 ....... (5,503) ..o 2. 11/13/2001 ... 6.506
816851-AB-5... SEMPRAENERGY ....................o0 oo 7.950 MS .. 03/01/2010 ... 4,989,791 ... 5,000,000 ..... 114.027 ... 5,701,350 ..... 4,986,900 ....... 132,500 ...... 397,500 ........ 1,021 2. 02/17/2000 ... 7.988
85590A-AE-4 .. STARWOODHOTELS ...............oooo e ol 7.315 MN .. 05/01/2007 ... 2,456,250 ... 2,500,000 ...... 98.250 ..... 2,456,250 ... 2,492,125 ... 30,729 ... 98,333 ... (35,874) ... 3. 04/12/2002 ... 7.450
866810-AE-4 ... SUNMICROSYSTEMS .................. ..o ..o, 7.500 FA ... 08/15/2006 ............ ... ... 1,999,567 ... 2,000,000 ..... 106.313 ... 2,126,260 ..... 1,998,840 ........ 56,667 ...... 150,000 .......... 100 2PE... 10/26/1999 ... 7.507
867651-AA-9 ... SUNPORT PROPERTY COSECNTS ...... ...... ... 8.050 MN .. 05/15/2013 ............ ... ... 1,503,794 ... 1,662,980 ...... 94.939 ... 1,578,817 ... 1,488,228 ........ 17,16 ... 135,052 ....... 15,566 ... 4. 03/18/2002 .. 10.271
86787G-AC-6 .. SUNTRUSTBANKS ..............ooooie e 5450 JD ... 1200112017 2,992,731 ... 3,000,000 AVl 2,992,731 ... 2,992,710 ........ 12,63 . 2 1PE... 11/25/2002 ... 5.474
87161C-AB-1 .. SYNOVUSFINL ... s 7.250 0D .. 12M15/2005 . 9,972,777 ... 10,000,000 ..... 113.35 .... 11,335,600 ..... 9,957,100 ........ 02 ... 725,000 ........ 7,965 1PE... 12/12/2000 ... 7.354
8730N-AR9 .. TTXCO ... 6.610 J ... 01/15/2016 ... 6,202,541 ... 6,216,623 ..... 109.161 ... 6,786,128 ..... 6,200,454 ....... 189,479 ... 48,178 ... 185 o 03/27/2001 ... 6.637
87612E-AG-1 .. TARGETCORP . ..............ccooooiie s 5400 AO... 10/01/2008 ............ ... 3,991,783 ... 4,000,000 ..... 108.047 ... 4,321,880 ... 3,990,360 ........ 54,000 ...... 210,600 ........ 1423 PE... 01/15/2002 ... 5.442
879433-AT-7 ... TELE&DATASYS ... e 7.000 FA ... 08/01/2006 ............ ... 6,282,263 ... 6,375,000 ..... 109.002 ... 6,948,878 ... 6,234,941 ... 185,938 ...... 446,250 ....... 2808 PE... 10/05/2000 ... 7.470
887315-AY-5... TIMEWARNERINC ...................o0 oo 6.875 JD ... 06/15/2018 ............ ... ... 3,887,163 ... 4,000,000 ...... 99.985 ... 3,999,400 ... 3,880,000 ........ 12,22 ... 275,000 ........ 3800 2. 04/02/2001 ... 7.180
887364-AH-0... TIMESMIRROR ... e 7.450 AO ... 10/15/2009 ... 2,505,790 ..... 2,500,000 ..... 118.620 ... 2,965,500 ..... 2,507,625 ........ 39,319 ... 186,250 ......... (636) ... 1PE... 10/22/1999 ... 7.406
893570-BR-1... TRANSCONTGASPLSERB ............. ....o. ..o, 7.000 FA ... 08/15/2011 ... 1,137,500 ... 1,250,000 ...... 91.000 ..... 1,137,500 ... 1,246,688 ........ 33,056 ... 84,583 ... (109,235) ... 4. 08/22/2001 . 7.038
(continues)
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898602-AC-1... TUBOSCOPEINC ..................o.o cooee oo, 7.500 FA ... 02/15/2008 ............ ... 1,440,367 ... 1,395,000 ..... 111146 ... 1,550,487 ... 1,452,544 ... 39,52 ... 104,625 ... (7,195) oo 2. 03/23/2001 ... 6.739
900262-AR-7.... TURNER BROADCAST SRNTSOID ...... ...... ... 8.375 .. 07/01/2013 . 973,970 ... 1,000,000 ..... 112.665 ... 1,126,650 ....... 966,160 ........ 4“8 83,750 ........ 1464 2PE... 05/28/19% ... 8.759
900262-AV-8 . .. TURNER BROADCASTSRDEB .......... ...... ... 8.400 FA ... 02012024 ............0 ... 4,637,635 ... 4,750,000 ..... 106.277 ... 5,048,158 ... 4,632,647 ....... 166,250 ...... 399,000 ........ 1840 2PE ... 06/27/2000 ... 8.646
902911-AK-2... USTINC ... 6.625 J ... 07/15/2012 ... 2,014,419 ... 2,000,000 ..... 108.949 ... 2,178,980 ..... 2,015,790 ........ 61,097 (13711) o o 09/24/2002 ... 6.09%
90333W-AA-6 .. USBANKNA ... 6.375 FA ... 08/01/2011 ... . 3,982,546 ... 4,000,000 AV........... ... 3,982,546 ... 3,980,400 ....... 106,250 ...... 258,542 ... 1492 o 07/19/2001 ... 6.442
907770-AT-8 ... UNION OIL CO OF CALIF GTDDEB ....... ...... .... 9125 FA ... 02/15/2006 ............ ... 2,804,734 ... 2,615,000 ..... 117.605 ... 3,075,311 ... 3,001,288 ........ 90,145 ... 28,619 ... (B3,137) o 2PE ... 12/01/1998 ... 6.520
907770-BC-4... UNOCALCORP ..o s 6.500 MN .. 05/01/2008 ............ ... 4,718,926 ... 4,900,000 ..... 11200 ... 5,449,143 ... 4,637,850 ........ 53,083 ...... 318,500 ....... 6,849 2PE... 09/27/1999 ... 7.350
91324P-AA-0 .. UNITEDHEALTHCARE .................. ... ... 7.500 MN . 11/15/2005 ... 2,993,522 ... 3,000,000 ..... 112.805 ... 3,384,150 ... 2,989,560 ........ 28,750 ... 25,000 ........ 1949 1PE... 11/13/2000 ... 7.585
942683-AA-1... WATSON PHARMACEUTICALSINC ...... ...... ... 7.125 MN .. 05/15/2008 ............ ... 5,376,993 ... 5,750,000 ..... 104.869 ... 6,029,968 ..... 522,898 ... 52,349 ... 409,688 ....... 52,576 ... 3. 10/13/1999 ... 8.763
947071-AA-4 ... WEATHERFORDENTENTS ............. ...... ... 7.250 MN .. 05/15/2006 ............ ... 1,943,154 ... 1,950,000 ..... 110.912 ... 2,162,784 ... 1,933,958 ........ 18,065 ...... 141,315 T8 2PE ... 11/14/199% ... 7.369
949746-CR-0 .. WELLSFARGO&CO ...............oooe oien ool 5.000 MN .. 11/15/2014 ... 2,929,015 ... 3,000,000 ..... 101.007 ... 3,030,210 ... 2,928,660 ........ 207 355 o 1112212002 ... 5.270
94975C-AL-1 .. WELLSFARGOFINL ...................o oo oo 5500 FA ... 08/01/2012 ............ ... 4,967,666 ..... 5,000,000 AV........... ... 4,967,666 ..... 4,966,600 ....... M,347 1,086 .. 1PE... 07/23/2002 ... 5.588
97180*FV-5 ... WILMINGTON TR/AMER AIR SECLN CTF 1990- A1 ... ... 10.520 JD ... 06/14/2013 ... 808,888 ....... 808,888 AV.................. 808,888 ....... 808,888 ......... 4,018 ... 87,071 4. 12/14/1990 .. 10.518
97180*-FW-3 .. WILMINGTON TR/AMER AIR SECLN CTF 1990- A2 ... ... 10.520 JD ... 06/14/2013 ... 808,888 ....... 808,888 AV.................. 808,888 ....... 808,888 ......... 4,018 ... 87,071 4. 12/14/1990 .. 10.518
97180*-SQ-2... WILMINGTON TR/GPA/GECCLEASE .... ...... .... 7.740 007102120100 L 711,462 ... 700,487 AV ... 1,462 ... "4 26,98 ... 54,218 ... (2,003) ..o 1o 02/24/2000 ... 7.302
98877*-AA-2 ... ZFBATAVIASRNTS ... 7.620 0D . 21212009 3,000,000 ... 3,000,000 ...... 95.820 ... 2,874,600 ..... 3,000,000 ......... 6,350 ...... 28,600 ... 2Z ... 1212112000 ... 7.620
013716-AP-0... ALCANINC ... 6.450 MS .. 03/15/2011 ... 498,900 ....... 500,000 ..... M.704 . 558,520 ....... 498,740 ......... 9,496 ....... 2,50 ... 99 o 03/20/2001 ... 6.485
013716-AR-6... ALCANINC ... 4.875 MS .. 09/15/2012 ... ... 2,610,552 ... 2,600,000 AV........... ... 2,610,562 ... 2,610,738 ... 39,081 (186) ..o 1PE... 09/19/2002 ... 4.822
068494-AA-1. .. BARRICKGOLDFIN ................... oo oo 7.500 MN .. 05/01/2007 ... 3,973,873 ... 4,000,000 ..... 114.490 ... 4,579,600 ..... 3,963,000 ........ 50,000 ...... 300,000 ........ 4910 o 09/29/2000 ... 7.680
884903-AN-5... THOMSONCORP . ..............coooie s ol 6.200 J ... 01/05/2012 ... 1,977,085 ... 2,000,000 ..... 109.170 ... 2,183,400 ..... 1,974,920 ... 60,622 ....... 77,50 ... 2,165 1o 02/07/2002 ... 6.369
G7895#-AA-0 .. SCOTTISH & NEWCASTLEPLCSERA ... ...... ... 4.830 JD ... 12/05/2009 ... 5,000,000 ..... 5,000,000 AV........... ... 5,000,000 ..... 5,000,000 ........ 482 2Z ... 12/05/2002 ... 4.830
Q8505#-AA-9 .. SIMPLOT AUSTRALIATRASRNTS ...... ...... ... 7.530 AO... 04/03/2009 ............ ... 4,000,000 ..... 4,000,000 AV................ 4,000,000 ..... 4,000,000 ........ 73,621 ... 150,600 ... 2. 04/03/2002 ... 7.530
072732-AE-0 ... BAYERCORP ... e 6.200 FA ... 02/15/2028 02/15/2008 ... 100.000 ..... 7,026,060 ..... 7,000,000 ..... 109.923 ... 7,604,610 ... 7,082,850 ....... 163,956 ...... 434,000 ....... (4214) o 03/19/2001 ... 6.114
25156P-AB-9 .. DEUTSCHETELFIN .................... ..o ... 8.500 JD ... 06/15/2010 ............ ... 5,168,099 ..... 5,000,000 ..... 115173 ... 5,758,650 ..... 5,123,900 ........ 18,889 ...... 412,500 ... 54341 2. 11/03/2000 ... 7.630
659364-AA-1... NORTH FINBERMUDA-RIOLN .......... ...... ... 7.000 MS .. 09/15/2005 ............ ... 5,160,167 ..... 5,000,000 ..... 109.406 ..... 5,470,300 ..... 5,211,800 ....... 103,056 ...... 350,000 ...... (51,633) ... PE... 01/03/2002 ... 5.706
76126C-LH-3 .. RACERS 02-15-PT ... i 9.540 AO... 10/15/2029 ... . 3,063,199 ... 3,083,199 AV........... ..., 3,063,199 ... 3,063,199 ........ 61,693 ...... 104,184 2Z ... 05/31/2002 ... 9.542
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ............. ... 552,550,473 ... 557,936,043 .............. ... 584,195,389 ... 555,515,176 ... 10,030,717 ... 32,758,052 ... (1,315,248) ... ... ..
Industrial and Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
247367-AL-9 ... DELTAPTC96-AT ... e 7541 A0 0M12010 1,414,108 ... 1,414,108 AV........... 1,414,108 ... 1,414,108 ... 23,697 ... 13,861 3. 03/01/1996 ... 7.542
31331F-AA9 .. FEDERALEXPPTC93-A1....... PASSTHRU. CER . .... 8.040 MN .. 11/22/2007 ............ ............ ... 1,442,097 ... 1,442,007 AV 1,442,097 ... 1,442,097 ... 12,561 ... 120,985 . 2. 02/04/1993 ... 8.038
31331F-AC-5 .. FEDERALEXPPTC93-B1....... PASSTHRU. CER . .... 6.680 JJ ... 01/01/2008 ............ ............ ... 7,482,311 ... 7,508,982 AV........... ... 7,482,311 ... 7,461,474 ... 250,800 ...... 566,119 ........ 5,503 2. 12/01/1998 ... 6.765
31331F-AE-1 .. FEDERALEXPCY.............. PASSTHRU. CER . .... 7.150 MS .. 09/28/2012 ............ ............ ... 932,791 ... 932,791 AV 932,791 ... 932,791 ... 17,29 ... 70,251 o 2. 12102/1993 ... 7.148
843597-AF-2 ... SOUTHRNPACTRNPTCSER95-A6 ...... ...... .... 8.020 J ... 07/02/2012 ... 1,893,950 ... 1,811,632 AV........... ... 1,893,950 ..... 1,912,866 ........ 72,43 ... 145,293 ... (6,524) ... 2. 05/18/1999 ... 7.347
4099999 - Industrial and Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities ....................... ... 13,165,257 ... 13,109,610 .............. ... 13,165,257 ... 13,163,336 ....... 376,530 .... 1,016,488 ....... (1,021)
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
00077B-JT-1... AMAC1999-5A8 ... ... e 6.750 MTLY 07/25/2029 09/01/2003 ............ ..... 5,049,088 ... 5,098,215 AV........... ... 5,049,038 ... 4,639,376 ........ 28,677 ... 404,019 ... 166,946 ... 1PE... 08/13/1999 ... 9.698
00077B-U7-6... AMAC2002-71A2 ... e 6.250 MTLY 03/25/2020 01/01/2011 ............ ... 6,937,062 ..... 6,836,000 AV........... ... 6,937,002 ..... 6,944,949 .. ... 34,194 ... W (7,897) oo 1PE... 07/22/2002 ... 5.803
00077B-W3-3 .. AMAC2002-72A2 ............cooiiiis et 5.750 MILY 09/25/2017 01/01/2012 ............ ... 1,994,153 ... 2,000,000 AV........... .. 1,994,153 ... 1,993,750 ......... 9,244 ... 38,333 ... 403 1PE... 08/06/2002 ... 5.830
00077B-X9-9... AMAC2002-81A5 .................ooie e 6.250 MTLY 10/25/2032 07/01/2004 ............ ... 2,797,790 ... 2,803,288 AV........... ... 2,797,790 ... 2,799,784 ... 15,388 ... 44766 ....... (1,994) . 1PE... 08/14/2002 ... 6.506
00077B-ZJ-5 ... AMAC2001-82A2 ... e 6.500 MTLY 01/25/2032 03/01/2004 ............ ..... 4,993,507 ... 5,000,000 AV........... ... 4,993,507 ... 4,983,504 ... 25,391 ... 297,917 ... 9,913 1PE... 01/15/2002 ... 6.744
00077B-ZW-6 .. AMAC2001-84A5 .....................o 6.500 MTLY 01/25/2032 04/01/2004 ............ ... 4,960,899 ... 5,000,000 AV........... ... 4,960,899 ... 4,900,000 ........ 25,490 ... 325,000 ....... 60,765 ... 1PE... 12/18/2001 ... 7.873
060506-DA-7... BOAMS 1999-4A8 . ..............ooooie et 6.250 MTLY 05/25/2029 06/01/2004 ............ ..... 2,775,858 ... 2,800,000 AV........... ... 2,775,888 ... 2,744,000 ........ 13,816 ... 160,309 ....... 3858 1PE... 01/15/2002 ... 7.582
060506-Y7-1 ... BOAMS 2001-91A22 ............oooviis e 6.750 MTLY 09/25/2031 12/01/2003 ............ ... 3,008,930 ..... 3,000,000 AVl 3,008,930 ... 3,083,750 ... 15,577 ... 202,135 ... (23,214) ... 1PE... 09/28/2001 ... 6.035
12669B-QE-5 .. RAST2000-A3A4 ... ... s 8.000 MTLY 05/25/2030 09/01/2003 ............ .... 10,156,814 ... 10,000,000 AV........... .... 10,156,814 ... 10,471,875 ........ 60,000 ...... 461,164 ... (315,061) ... 1PE... 05/16/2002 ... 2.776
12669B-SU-7 .. RAST2000-A5A6 ..........oooiiiii e 8.000 MTLY 09/25/2030 08/01/2003 ............ ..... 7,809,244 ... 7,816,498 AV........... ... 7,809,244 ... 7,752,989 ... 46,320 ... 617,650 ....... 20763 1PE... 08/02/2000 ... 8.362
(continues)
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Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities (continued)
12669B-X2-3 ... CWHL2001-11A4 ... 6.500 07/25/2031 12/01/2003 ............ ..... 7,336,408 ... 7,228,000 AV........... ... 7,336,408 ... 7,426,438 ... 36,140 ... 216,948 ... (90,030) ..o 1PE... 08/20/2002 ... 2.936
12669C-SV-3 .. CWHL2002-31A4 ................oooe i 6.500 MTLY 05/25/2032 06/01/2011 ............ ... 4,998,654 ... 5,000,000 AV........... ... 4,998,654 ... 4,998,438 ... 26,820 ... 43,750 ... 28 1PE... 03/06/2002 ... 6.508
12669D-CD-8 .. CWALT 2002-12A6 ..o e 5.400 MILY 11/25/2032 11/01/2010 ............ ... 7,007,182 ... 7,000,000 AVl 7,007,182 ... 7,007,188 ........ 31,500 ... 21,600 ... 6) oo 1PE... 12/23/2002 ... 5.393
126690-DX-1... CWMBS 1993-BA5 ..................ooo e 6.750 MILY 11/25/2023 07/01/2003 ............ ....... 308,356 ....... 308,376 AV.......... 308,356 ....... 307,990 ... 1,73 . 200453 ... T 1PE... 02/03/1994 ... 6.775
126690-MG-8 .. CMO CWMBS 1993-DA9 ................. oo . 6.000 MTLY 01/25/2009 08/01/2003 ............ ..... 1,038,123 ... 1,040,000 AV ........... ... 1,038,123 ... 1,009,102 ......... 4,622 ... 62,293 ........ 6,555 ... 1PE... 04/01/1998 ... 6.701
126691-HX-5... INMC1995-MA4 ...................... ... .. 7.500 MTLY 08/25/2025 07/01/2003 ............ ....... 561,089 ....... 561,356 AV........... ... 561,089 ....... 555,742 ......... 3,508 ... 479% o (60) ..o 1PE... 01/26/1996 ... 7.691
15132E-AQ-1 .. CDMC 2002-3A6 ...... ..o e 6.500 MTLY 05/25/2032 12/01/2008 ............ ..... 5,010,597 ..... 5,000,000 AV........... ... 5,010,597 ..... 5,012,500 ........ 26,712 ... 162,500 ....... (1,903) oo 1PE... 05/31/2002 ... 6.418
16162R-AJ-9. .. CHASE1998-S4A9...................oo e 6.900 ...... 08/25/2028  01/01/2003 ............ ........ 44,000 ... 44000 AV 4400 ... 4079 151,035 ... 7 1PE... 08/01/2000 .. 11.823
161627-J5-6 ... CHASE2002-S1Ad....................o o . 6.500 MTLY 01/25/2032 04/01/2005 ............ ..... 5,034,174 ... 5,000,000 AV........... ... 5,034,174 ... 5,050,000 ........ 26,149 ... 161,390 ...... (15,826) ... 1PE... 06/21/2002 ... 5.842
161626-XD-3... CHASE1993-L2A2 ...................... .o . 9.000 MTLY 10/25/2024 07/01/2003 ............ ..... 2,115,852 ... 2,114,043 AV 2,115,852 ... 2,151,081 ........ 16,288 ...... 403,722 ... (2,580) ... 1PE... 05/23/1994 ... 8.665
161626-XW-1 .. CHASE1993-NAT ... i 6.750 MILY 11/25/2024  07/01/2003 ............ ....... 291,183 ... 291,215 AV 291,183 ... 200,487 ... 1,638 ... 19,657 ... 9 1PE... 12/28/1993 ... 6.79%4
172953-D8-1 ... CMSI2001-6A4 ... 6.500 MTLY 05/25/2029 08/01/2005 ............ ..... 2,010,040 ... 2,000,000 AV........... ... 2,010,040 ... 2,015,000 ........ 10,505 ... Hat (4,91) .o 1PE... 05/01/2002 ... 6.078
172953-5V-9 ... CMSI2002-31A5 . ... 6.250 MTLY 03/25/2032 01/01/2004 ............ ....... 697,716 ....... 700,000 AV 697,716 ....... 695,188 ......... 3,385 ... 21,651 ... 2,509 1PE... 06/07/2002 ... 6.968
225304-AT-1... COMC 1998-9A4 .. ... 6.500 MTLY 08/18/2028 08/01/2004 ............ ....... 940,726 ....... 950,099 AV........... ... 940,726 ....... 924194 .. 5146 ....... 62,047 ... 2,073 1PE... 06/08/2001 ... 7.799
22540V-H3-9. .. CSFB2002-92A3 ... 6.580 MTLY 03/25/2032 06/01/2004 ............ ... 1,000,000 ..... 1,000,000 AV ........... ... 1,000,000 ..... 1,000,000 ......... 5195 ... 49,350 . 1PE... 03/08/2002 ... 6.597
20540V-H4-7. .. CSFB2002-92A4 ... 6.960 MTLY 03/25/2032 09/01/2005 ............ ..... 1,000,000 ..... 1,000,000 AV ........... ... 1,000,000 ..... 1,000,000 ......... 5629 ... 52,000 . 1PE... 03/08/2002 ... 6.967
22540V-RD-6 .. CSFB2001-332A27 . .............cooiie e 6.250 MTLY 01/25/2032 09/01/2004 ............ ... 4,990,724 ... 5,000,000 AV........... ... 4,990,724 ... 4,990,625 ........ 26,02 ... 260,417 ... 99 1PE... 02/25/2002 ... 6.264
36157B-AR-1 .. GECMS 2000-2A3 ..................ooo i 7.750 MILY 02/25/2030  02/01/2004 ............ ..... 6,111,588 ... 5,833,247 AV........... ... 6,111,538 ... 6,285,324 ........ 37,673 ... 151,040 ... (173,786) ... 1PE... 08/27/2002 ... 0.977
36157L-2C-5... GECMS1994-1A10. ... e 6.500 MTLY 01/25/2024 12/01/2003 ............ ..... 2,208,885 ... 2,157,000 AV........... ... 2,208,885 ... 2,252,043 ... 10,785 ... 44734 . (43,158) ... 1PE... 08/20/2002 ... 0.832
36157L-5R-5 ... GECMS 1994-14 A4 ..................... ... ... 7.500 MTLY 04/25/2024 07/01/2003 ............ ... 3,718,795 ... 3,990,210 AV 3,718,795 ... 3,764,514 ... 24,99 ... 363,849 ... (51,097) ... 1PE... 05/19/2000 ... 8.033
36157R-BY-0 .. GECMS 1997-12A6.................ooooe e 7.000 MTLY 12/25/2027  07/01/2003 ............ ... 1,599,084 ... 1,605,450 AV........... ... 1,599,084 ... 1,653,213 ... 9,365 ... 178,198 ... 54T PE... 11/03/2000 ... 8.599
36185N-VB-3 .. GMACM 2002-J7A10 .............ooooie s 5.750 MTILY 11/25/2032  03/01/2009 ............ ..... 6,194,838 ... 6,204,521 AV........... ... 6,194,838 ... 6,194,826 ........ 29730 12 1PE... 11/20/2002 ... 5.761
45254T-DR-2 .. IMSA2000-3A10 ... 7.750 MTLY 10/25/2030  07/01/2004 ............ ... 2,139,047 ... 2,000,000 AV........... . 2,139,047 ... 2,115,469 ........ 2,2 ... 38,73% ... B518 1PE... 12/30/2002 ... 1.447
45660N-DA-0 .. RAST2002-A4A5 ... e 7.000 MTLY 05/25/2032 01/01/2008 ............ ..... 4,919,000 ... 5,000,000 AV........... ... 4,919,000 ... 4,896,990 ........ 28,69 ...... 22,817 ... 2100 1PE... 03/21/2002 ... 7.748
66937N-Q4-3 .. NSCOR1998-12A9. ... e 6.750 MTLY 06/25/2028 07/01/2008 ............ ....... 121,90 ... 122,149 AV 121,90 ... 121156 ... 687 ... 62,448 .......... 3B 1PE... 03/14/2001 ... 7.273
69348L-UJ-6 ... PNCMS 1998-25A3 ................oooooe e 6.625 MTLY 03/25/2028 04/01/2003 ............ ... 7,262,085 ... 7,210,100 AV 7,262,085 ... 7,447,809 ... 39,806 ...... 352,546 ... (185,724) ... 1PE... 06/10/2002 ... 0.975
69348R-LW-4 .. PNCMS 1999-52A6 ...............coooie i ol 6.750 MILY 07/25/2029 07/01/2003 ............ ....... 316,319 ... 312,468 AV 316,319 ... 318,986 ......... 1,758 ... 19,621 ... 2,666) ... 1PE... 06/26/2002 ... 1.854
T4434R-R8-6 .. CMOPHMS 92-37A10 ... s 7.500 MTLY 10/25/2022 08/01/2003 ............ ..... 1,428,564 ... 1,403,886 AV........... ... 1,428,564 ... 1,461,467 ... 8,774 ... 65,747 ... (32,903) ... 1PE... 06/10/2002 ... 1.507
T4434T-HB-6 .. (SC) PHMS1993-B1B1.................. oo o, 7.860 MTLY 04/28/2023 07/01/2003 ............ ....... 561,460 ....... 562,562 AV........... ... 561,460 ....... 556,233 ......... 9,764 ... 37,929 ... 3B 1PE... 06/21/2000 ... 8.876
T4434U-AJ-3 ... PHMS 199417 AX ..o 8.000 MTLY 04/25/2024 10/01/2005 ............ ....... 784,362 ... 790,312 AV 784,352 ... 769,287 ... 5209 ... 83,207 ........ 307 1PE... 06/03/1994 ... 8.5%4
74434U-BQ-6 .. PHMS1994-18 A2 .................... 8.500 MTLY 06/25/2024 07/01/2008 ............ ....... 521,837 ....... 521,145 AV..........o 521,537 ....... 528,221 ... 3,602 ... 44,087 ... M8 1PE... 06/03/1994 ... 8.197
760944-QS-0 .. RFMSI1993-S27A9 ... e 7.500 MTLY 06/25/2023 07/01/2003 ............ ..... 2,000,476 ..... 2,000,000 AV........... ... 2,000,476 ..... 2,012,500 ......... 6,250 ...... 97 (44) 1PE... 07/28/1993 ... 7.391
76110F-ZE-6... RALI1998-QS16MI...................... . 6.500 MTLY 11/25/2013  04/01/2006 ............ ..... 2,701,074 ... 2,671,711 AV 2,701,074 ... 2,663,466 ........ 18412 . 178,848 ... 2802 1PE... 12/09/1998 ... 6.385
76110Y-GV-8 .. RFMSI1999-S12A2 ... e 6.500 MTLY 05/25/2029 07/01/2003 ............ ..... 1,678,327 ... 1,661,984 AV........... ... 1,678,327 ... 1,678,864 ......... 9,002 ... (537) o PE... 122712002 ... 2.587
76110Y-XR-8 .. RFMSI2000-S10A8 ..............ooooie e ol 7.750 MTLY 08/25/2030  07/01/2003 ............ ..... 4,731,164 ... 4,732,435 AV 4,731,164 ... 4,723,561 ........ 30,564 ... 374,061 ... 287100 1PE... 09/28/2000 ... 7.858
T6111J-EX-8... RFMSI2001-S232A6 ...............ooooe s ol 6.500 MTLY 10/25/2031 02/01/2004 ............ ... 12,621,901 ... 12,612,000 AV........... ... 12,621,901 12,643,530 ... 63,761 ...... 819,089 ...... (20,669) ... 1PE... 10/03/2001 ... 6.341
76111J-GL-2... RFMSI2001-S24A5 ...................oo o 6.750 MTLY 10/25/2031 09/01/2004 ............ ... 8,663,412 ... 8,675,000 AV........... ... 8,663,412 ... 8,653,313 ........ 48,797 ... 585,166 ....... 10,065 . 1PE... 11/19/2001 ... 6.917
79548K-PG-7 .. SBM71994-18B1 ... 8.750 MILY 11/25/2024  05/01/2003 ............ ....... 851,703 ....... 851,835 AV........... ... 851,703 ....... 847,843 ... ... 6,211 ... 82,073 ... 1,06 1PE... 03/24/1995 ... 8.842
863572-2T-9 ... SASC2001-11A7 ... 7.150 MTLY 02/25/2031 08/01/2003 ............ ... 10,000,000 ... 10,000,000 AV........... ... 10,000,000 .... 10,000,000 ........ 52,93 ... 715,000 ..o 1PE... 01/16/2001 ... 7.171
863572-4E-0 ... SASC2001-21A3 ... 7.000 MTLY 03/25/2031 06/01/2003 ............ ..... 4,592,006 ... 4,500,000 AV........... ... 4,592,006 ..... 4,771,406 ........ 2,50 ... 105,000 ..... (179,380) ... 1PE... 08/20/2002 ... 4.209
863572-4S-9 ... SASC2001-23A3 ... 7.000 MTLY 03/25/2031 07/01/2004 ............ ... 7,148,191 ... 7,000,000 AVl 7,148,191 ... 7,260,313 ... 38,792 ... 245,000 ... (112,122) .o 1PE... 06/10/2002 ... 3.974
86358R-AU-1 .. SASC2001-61A10 ..............ooois i 6.900 MTLY 05/25/2031 07/01/2003 ............ ... 4,838,165 ..... 4,840,061 AV........... 4,838,165 ..... 4,807,951 ... 27,830 ... 665,515 ........ 5,503 1PE... 03/29/2001 ... 7.057
86358R-JH-1 .. SASC 2001-121A7 ... 6.750 MTLY 09/25/2031 05/01/2006 ............ ..... 1,119,981 ... 1,000,000 AV ........... ... 1,119,981 ... 1,096,172 ......... 5491 2810 1PE... 12/30/2002 ... 0.79%
86359A-FW-8 .. SASC2002-24 A13 ... 6.000 MTLY 12/25/2032 05/01/2008 ............ ..... 4,958,551 ... 4,958,551 AV........... ... 4,958,551 ... 4,958,551 ... 24,79 ... 25,000 . PE... 11/22/2002 ... 6.000
929227-BV-7... WAMU 2001-S9A7 ... 6.500 MTLY 09/25/2031 07/01/2004 ............ ... 6,042,173 ... 6,000,000 AV........... ... 6,042,173 ... 6,110,938 ........ 30,875 ... 390,000 ...... (64,014) ... o 12/05/2001 ... 5.487
939335-DN-2 .. WMMSC 2001-42A4 .................oo e 6.750 MTLY 06/25/2031 06/01/2004 ............ ..... 2,980,042 ... 3,000,000 AV...........ol 2,980,042 ... 2,940,000 ........ 15,987 ... 202,500 ....... 25,007 . PE... 07/06/2001 ... 7.779
939335-XE-0... WAMU 2001-S11A5 ... e 6.500 MTLY 12/25/2031 02/01/2005 ............ ..... 1,003,845 ... 1,000,000 AV ........... ... 1,003,845 ... 1,006,875 ......... 5216 ... 48,750 ... (3,080) ..o 1PE... 02/26/2002 ... 6.100
(continues)
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Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities (continued)
939335-XU-4... WAMU 2001-S11A19 ... e 6.500 MTLY 12/25/2031 06/01/2004 ............ ... 7,209,041 ... 7,000,000 AVl 7,209,041 ... 7,100,000 ........ B 325,000 ...... 108,961 ... 1PE... 12/30/2002 ... 4.151
94976J-AG-6 .. WFMBS 2000-14 A7 ... 7.000 MTLY 01/25/2031  07/01/2003 ............ ... 2,977,405 ... 2,917,405 AV........... ... 2,977,405 ... 2,977,405 ... 17,368 ... 7,066 ..o 1PE... 01/08/2001 ... 7.000
94976S-AD-3 .. WFMBS 2002-13 A4 .................ooo 6.000 MTLY 06/25/2017 12/01/2008 ............ ..... 2,015,403 ... 2,000,000 AV........... ... 2,015,403 ... 2,017,500 ......... 9,31 ... 49,94 ... (2,007) oo 1PE... 07/26/2002 ... 5.689
969133-AJ-6 ... WILLAMETTEIND ... o o 7.350 . 07/01/206 7,857,681 ... 8,000,000 ..... 11.99% ... 8,959,520 ..... 7,852,000 ....... 294,000 ...... 588,000 ........ 212 2PE ... 10/31/2000 ... 7.512
4199999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities .................... ... 208,746,294 ... 227,785,150 .............. ... 229,848,133 ... 229,146,612 ..... 1,488,464 ... 12,274,733 ... (T43,591) o
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
12669A-6J-8 ... RAST1999-A4M3 ....................... 6.500 MTLY 03/25/2029 05/01/2003 ............ ....... 966,386 ....... 974,244 AV .. 966,386 ....... 862,206 ......... 5211 ... 13,541 ... 20391 2. 1112411999 .. 11.351
12669B-X3-1... CWHL2001-11A5 ... e 6.500 MTLY 07/25/2031 12/01/2003 ............ ....... 984,261 ... 1,000,000 AV ........... . 984,261 ... 931,406 ......... 5,000 ....... 64,99 ... 46,016 ... PE... 05/16/2001 .. 10.337
126690-DK-9... CWFC1993-3B1 . .................oo 7.000 MTLY 10/25/2023 04/01/2003 ............ ... 1,050,365 ..... 1,044,931 AV 1,050,365 ..... 1,070,809 ......... 6,005 ... 61,623 ...... (20,444) ... 2. 05/16/2002 ... 2.913
45660N-DW-2.. RAST2002-A5A4 .. ... e 6.800 MTLY 06/25/2030 03/01/2009 ............ ....... 999,540 ... 1,000,000 AV ........... ... 999,540 ....... 999,416 ......... 5592 ... 39,579 ... 124 1PE... 05/14/2002 ... 6.817
52518R-BE-5 .. (SC)LSSC2002-GE1A ..............o.oe s o, 6.000 MTLY 02/25/2031 11/01/2003 ............ ... 1,179,643 ... 1,195,817 AV........... 1,179,643 ... 1,158,261 ......... 5979 ... 94,215 ... 2382 o 01/28/2002 ... 9.326
585525-FA-1 ... MRFC2001-HEILA4 ..................... ... ... 6.615 MILY 02/25/2021 07/01/2005 ............ ..... 1,000,000 ..... 1,000,000 AV ........... ... 1,000,000 ..... 1,000,000 ......... 5340 ... 66,150 ... PE... 05/17/2001 ... 6.615
66937N-RP-5 .. NSCOR1997-13B1 ... s 6.750 MTLY 09/25/2027  04/01/2003 ............ ... 2,519,350 ... 2,495,010 AV........... ... 2,519,350 ... 2,505,828 ........ 14,034 ... 207,810 ... B3 1PE... 12/09/1998 ... 6.683
695927-D#-7 ... PMAC1993-6B1 ... 6.900 MTLY 08/25/2008 07/01/2003 ............ ....... 749,545 ... 749,952 AV 749,545 ... 743,390 ... 4,312 . 51,647 ... 488 ... 02/28/1997 ... 7.118
743946-AQ-8 .. (SC) PHMS1993-K2B .................. .o o 6.456 MTLY 12/28/2008 02/01/2004 ............ ....... 960,421 ....... 963,247 AV 960,421 ....... 929,090 ........ 15,457 ... 56,238 ........ 2,087 1PE... 01/24/1994 ... 7.062
74436J-BQ-9 .. PSSF1993-5B4A ... 7.821 MILY 03/28/2023  04/01/2003 ............ ....... 436,621 ....... 436,604 AV...........o . 436,621 ....... 437,150 ... 2,846 ... 61,843 ... (M) 1PE... 07/08/1993 ... 7.791
760985-BW-0 .. RAMP 2000-RS4 A4 .................ooo 7.220 MILY 12/25/2032 12/01/2004 ............ ... 6,663,469 ..... 6,500,000 AV........... ... 6,663,469 ..... 6,758,984 ........ 37,544 ... 234,557 ... (95,518) ..o 1PE... 06/10/2002 ... 4.410
760985-CM-1 .. RAMP 2001-RSTAI4 .................oo e 7.010 MILY 03/25/2031 11/01/2004 ............ ... 4,562,264 ... 4,500,000 AV........... ... 4,562,264 ... 4,562,344 ... 26,288 ... 21892 ... (379 o PE... 12/17/2002 ... 6.432
760985-GP-0 .. RAMP 2002-RS1A4 .................ooo o 6.580 MTLY 01/25/2032 11/01/2006 ............ ....... 999,783 ... 1,000,000 AV ........... . 999,783 ....... 999,729 ......... 5,369 ... 60,238 ........... 54 1PE... 01/11/2002 ... 6.593
760985-GQ-8 .. RAMP 2002-RSTAI5 ....... ... e 5.910 MTLY 01/25/2032  10/01/2007 ............ ....... 999,819 ... 1,000,000 AV........... 999,819 ....... 999,765 ......... 4,842 ... 54,104 ... 54 1PE... 01/11/2002 ... 5.919
863572-T7-8 ... SASC2000-3B3 ...............coooois 9.044 MTLY 07/25/2030 03/01/2004 ............ ..... 7,367,542 ... 7,211,386 AV 7,367,542 ... 7,456,972 ... 54,347 ... 217,820 ... (89,430) ... 2. 08/26/2002 ... 5.261
4299999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities ...................... ... 31,429,009 ... 31,061,140 .............. ... 31,429,009 ... 31,415,350 ....... 198,323 ... 1,606,255 ..... (100,879) ...
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
045424-DD-7 .. ASC1996-MDB A5 ..............ooooiie s 7.330 MTLY 11/13/2026  10/01/2007 ............ ..... 8,404,183 ... 8,000,000 AV........... ... 8,404,183 ... 8,503,125 ........ 2,57 ... 341,404 . (98,942) ... o 05/16/2002 ... 5.051
319339-CC9 .. FBMS1993-1A1B ... 8.190 MTLY 04/25/2006 05/01/2004 ............ ..... 1,336,928 ... 1,337,000 AV ........... 1,336,928 ... 1,336,164 ......... 8,618 ... 105,810 ........... 3D o 02/19/1993 ... 8.199
337368-AB-0 ... FUBOA2001-C1A2. ... s 6.136 MTLY 12/15/2010 09/01/2010 ............ ..... 4,797,785 ... 4,400,000 AV........... . 4,797,785 ... 4,803,563 ........ 2499 (5,778) oo o 12/09/2002 ... 3.556
361849-RB-0... GMACC 2001-C2A2 ..............coooie e 6.700 MTLY 04/15/2034 04/01/2011 ............ ....... 509,144 ... 500,000 AV........... 509,144 ... 511,875 ... 2,192 ... 33,500 ... (1,882) oo o 08/03/2001 ... 6.177
863572-PR-8. .. LLL1997-LLIX1 ... ... 0.716 MILY 04/12/2012 12/10/2006 ............ ..... 1,667,830 ... AV 1,667,830 ... 2,297,663 ........ 20,745 ... 437,216 ... (338,999) ... o 07/28/1999 .. 16.778
4399999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities ................... ... 16,715,870 ... 14,237,000 .............. ... 16,715,870 ... 17,452,390 ........ 87,230 ... 97,930 ... (445,566) ... ..
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
00105H-BQ-8 .. AFC1996-11A5....... ... e 7.800 MTLY 07/26/2027 03/01/2004 ............ ..... 3,258,024 ... 3,250,889 AV........... ... 3,258,024 ... 3,242,571 ... 20,189 ... 21,652 ... 1462 1PE... 05/15/1996 ... 7.901
05947U-BM-9 .. BACM2001-1A2 ... s 6.503 MTLY 04/15/2036 11/01/2010 ............ ..... 1,003,738 ..... 1,000,000 AV ........... ... 1,003,738 ... 1,005,000 ......... 5419 ... 65,00 ......... (798) ..o 1PE... 06/12/2001 ... 6.391
07383F-CU-0 .. BSCMS 2000-WF1AT ... s 7.640 MTLY 02/15/2009 03/01/2006 ............ ..... 9,765,366 ..... 8,802,098 AV................ 9,765,366 ..... 9,788,894 ... ... 56,000 ... (23,528) ... o 12/16/2002 ... 0.688
12479M-AB-4 .. CBC82002-AA2 ... 5.540 FMAN 02/15/2023 05/15/2009 ............ ..... 2,000,000 ..... 2,000,000 AV........... . 2,000,000 ..... 2,000,000 ........ 10,772 o 12 ... 12172002 ... 5.540
126671-JT-4 ... CWL2000-4 AF4 ... 7.490 MTLY 09/25/2028 09/01/2003 ............ ....... 999,957 ... 1,000,000 AV ........... 999,957 ....... 999,688 ......... 5618 ... 7490 ... 136 PE... 11/21/2000 ... 7.505
158510-AG-2 .. CHAMP 1996-2 A4 .....................o oo 8.000 MTLY 09/25/2028 11/01/2003 ............ ..... 2,452,343 ... 2,439,168 AV........... ... 2,452,343 ... 2,547,406 ........ 16,261 ...... 195,133 ... (8,142) ..o 1PE... 04/30/1999 ... 6.683
24763L-GQ-7 .. DELHE 2000-2A3F ...............ocoon i 7.980 MTLY 06/15/2027  07/01/2008 ............ ........ a.m a0 AV a.m am [ B4 1PE... 06/28/2000 ... 7.980
301936-AH-3... FDICR1994-C1IID ...............ooooe e o 8.700 MTLY 09/25/2025 11/01/2004 ............ ....... 253,652 ....... 254,649 AV 253,652 ....... 249,556 ... 39 ... 43,489 ... 24 o 08/10/1994 ... 9.123
33736X-FT-1... FUNBC2002-C1A2. ... et 6.141 MILY 02/12/2034 10/01/2011  ............ ... 6,029,521 ... 6,000,000 AV........... ... 6,029,521 ... 6,029,772 ........ 30,706 ... 307,050 ......... (B1) o 02/14/2002 ... 6.106
36226M-AD-5 .. GRMT 2001-1AA4. ... 7.300 MTLY 07/20/2031  01/01/2008 ............ ....... 500,014 ....... 500,000 AV........... 500,014 ... 500,021 ......... 3,042 ... 36,50 ... (T) e o 05/10/2001 ... 7.299
38373H-AE-1 .. GLT1999-C1ABY ... 4.000 MTLY 05/18/2011 05/01/2011 ............ ... 2,150,040 ... 2,500,000 AV........... ... 2,150,040 ... 1,914,853 ......... 8,333 ... 100,000 ....... 54428 . o 05/11/1999 ... 8.177
423003-AA-0 ... HMMT 1998-1AA ... 6.125 MILY 01/20/2007 05/20/2003 ............ ........ 18,475 ... 1,847,529 ... 1.000 ........ 18,475 2,881 ... 106,562 ....... A2 5. 04/12/2000 ... 7.79%
464126-AW-1 .. IRWHE 2001-1A5 ... e 6.740 MTLY 10/25/2018 10/01/2010 ............ ..... 2,019,503 ... 2,020,000 AV........... . 2,019,503 ... 2,019,214 ... 11,26 ... 136,148 ........... 85 1PE... 03/08/2001 ... 6.748
524658-AM-7 .. RAYTHEONCO ... e 6.225 JJ ... 01/10/2009 12/10/2004 ............ ..... 2,268,511 ... 2,287,011 AV 2,268,511 ... 2,209,763 ........ 67,630 ...... 155,416 ........ 6,925 ... 2. 09/24/1999 ... 7.413
(continues)
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Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage -Backed/ Asset-Backed Securities (continued)

53688P-AA-0 .. LSMFT20025AA ... e 6.000 JAJO 10/25/2010 02/25/2007 ............ ..... 1,469,976 ... 1,490,747 AV 1,469,976 ... 1,465,773 ... 16,398 ... 30,147 . 4203 12 ... 06/14/2002 ... 6.705
53688Q-AA-8 .. LSMFT 2002-4AA ....................o o 5.270 JAJO  10/25/2032  02/02/2009 ............ ..... 3,162,999 ... 3,462,956 AV........... ... 3,162,999 ... .. 3,164,193 ........ 33,458 ... 12,589 ... (1,194) o 12 ... 12/16/2002 ... 5.884
536884-AA-T ... LSMFT 2001-1A AT ... 8.330 JAJO 04/25/2031 03/25/2007 ............ ... 5,484,713 ... 5,205,081 AV........... ... 5,484,713 ... 5,491,361 ........ 79490 (6,648) ... 1PE... 11/15/2002 ... 6.785
536885-AA-4 ... LSMFT2001-3AA ... 6.950 JAJO 01/26/2032 09/25/2008 ............ ..... 1,512,786 ... 1,444,851 AV ... 1,512,786 ... 1,519,803 ........ 18,410 ....... 25,333 ... (7,017) o o 08/23/2002 ... 5.175
61744X-AH-3 .. BBMN1997-2B ... 7.180 MTILY 11/15/2017  04/01/2004 ............ ... 1,036,087 ..... 1,000,000 AV ........... ... 1,036,087 ..... 1,067,813 ......... 5983 ... 41,883 ... (31,725) 2PE ... 06/10/2002 ... 1.394
617445-CR-0 .. MSC1996-C1C ... s 7.510 MILY 02/15/2028 12/01/2005 ............ ..... 1,048,668 ..... 1,000,000 AV ........... ... 1,048,668 ..... 1,068,750 ......... 6,28 ....... 8317 (20,082) ... 1o 05/16/2002 ... 4.039
670670-Ad-7 ... NYCTL9O-RB ............. oo e 9.690 FMAN 08/10/2007 ............ ... 1,032,131 ... 1,032,131 ... 100.000 ..... 1,032,131 ... 1,032,131 ... 14,169 ... 208,594 L 2Z ... 09/24/1999 ... 9.691
69348H-BK-3 .. PNCMA2000-C1A2 ............ooooiis s 7.610 MILY 02/15/2010 07/01/2009 ............ ..... 3,284,406 ... 3,000,000 AV 3,284,406 ... 3,330,234 ... 19,005 ... 114,150 ... (45,828) ... o 06/10/2002 ... 4.404
74436J-CH-8 .. PSSF1995-C1D ... e 8.132 MILY 07/25/2022 10/01/2006 ............ ..... 4,757,598 ... 4,206,000 AV........... ... 4,757,598 ... 4,769,767 ........ 28,009 ... 28,638 ... (12,169) ... o 12109/2002 ... 1.230
760985-NK-3... RAMP 2002-RS4AI5 ... 5.663 MTLY 08/25/2032 05/01/2013 ............ ... 4,999,826 ... 5,000,000 AV........... ... 4,999,826 ..... 4,999,812 ........ 2,864 ... 94,383 ... Mo 1PE... 08/19/2002 ... 5.664
78388B-AC-7 .. SCCM1993-1B ... 7.050 MTLY 11/28/2013  11/01/2003 ............ ... 1,999,950 ... 2,000,000 AV........... ... 1,999,950 ... 1,998,750 ......... 2,102 ... 141,000 ... 34 1PE... 11/30/1998 ... 7.072
805564-GP-0 .. SAST2000-3AF4 ...................oo 7.630 MILY 10/25/2023 05/01/2003 ............ ....... 473,550 ... 473,591 AV 473,550 ... 413,517 3,011 38,132 158 1PE... 09/13/2000 ... 7.682
92178P-AD-9 .. VALT 2002-1 A4 MTLY 05/07/2027  04/01/2012 ............ ..... 2,999,004 ... 3,000,000 AVl 2,999,004 ... 2,998,890 ........ 15,590 ... 98,550 .......... M 1PE... 05/31/2002 ... 6.579

4499999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed

SECUMEIES . . 66,077,940 ... 66,342,801 .............. ... 66,077,941 ... 65,984,573 ....... 504,919 ... 2,391,711 ... (51,824) ..o
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ............................ 908,684,844 ... 910,471,744 ... ... 941,431,598 ... 912,677,436 ... 12,686,183 ... 50,965,169 ... (2,658,130) ....... ...
5499999 - Total Bonds - Subtotal - Issuer Obligations .................. ... 620,820,928 ... 625,720,767 .............. ... 654,195,109 ... 623,748,227 ... 11,369,601 ... 36,418,088 ... (1,207,241) ... .. ...
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/ Asset-Backed Securities ......................................... ... 20,193,485 ... 20,1791 ... .. 20,193,485 ... 20,185,953 ....... 176 ... 1,360,176 .. 3840
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ...............................o. ... 411,625,549 ... 406,439,611 .............. ... 412,727,387 ... 411,511,607 ... 2,425,862 ... 17,269,562 ..... (446,349) ... .
5799999 - Total Bonds - Subtotal - Other Multi-Class Residential Mortgage-Backed Securities .................................o.. ... 31,429,009 ... 31,061,140 .............. ... 31,429,009 ... 31,415,350 ....... 198,323 ... 1,606,255 ..... (100,879) .. oo
5899999 - Total Bonds - Subtotal - Defined Multi-Class Commercial Mortgage-Backed Securities..................................... ... 16,715,870 ... 14,237,000 .............. ... 16,715,870 ... 17,452,390 ........ 87,230 ... 97,930 ... (445,566) ... .
5999999 - Total Bonds - Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ......................... ... 66,077,940 ... 66,342,801 .............. ... 66,077,941 ... 65,984,573 ... ... 504,919 ... 2,301,711 ... .. (51,824)
8099999 - TOTALS ... . 1,166,862,781 . 1,163,919,289 .............. . 1,201,338,801 . 1,170,298,100 ... 14,997,111 ... 59,963,721 ... (2,338,019) ... ... ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY INSURANCE COMPANY

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

1

Increase
(Decrease) by
Foreign
Exchange
Adjustment

NAIC
Designation

Date
Acquired

1 2 3
Number
cusip of
|dentification Description Shares

Common Stocks - Banks, Trust and Insurance Companies (Unaffliated)
026874-10-7....... AMERICANINTLGROUPINC. ..o 207,303.000
06423A-10-3 . ... BANKONE CORP.........ooiiiiie e 257,200.000
156681-10-8. .. ... CENTURY SHSTR ... 534,925.000
303034-10-7....... FACILITY INSHLDGS CORP-CLA ... 24,885.000
320209-1049. . ... FIRSTFINLBANCORP. ... 889,144.000
552848-10-3. . ... MGICINVTCORP ... 147,100.000
63253E-10-1 ... NATIONAL ATLANTICHOLDINGS ... 20,185.000
855707-10-5. . ... STATE AUTO FINANCIALCORP ... 90,000.000
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) ..............
Common Stocks - Industrial and Miscellaneous (Unaffliated)
037995-958. . ... APM SPRING GROVEINC CLASSA ... 98.000
053611-10-9...... AVERYDENNISONCORP. ... 94,200.000
057741-10:0. ... BALDORELECCO ..o 343,333.000
126408-10-3. .. ... CSXCORP ... 157,500.000
257867-10-1...... DONNELLEYRR&SONSCO ... 245,200.000
260003-108. . ... DOVERCORP ... 32,800.000
313586-10-9. ... FEDERALNATLMTGASSN ... 314,038.000
369604-10-3. . ... GENERALELECCO.........ooiii i 45,000.000
45806@-10-9. ... INSURANCE SERVICES OFFICE INCCLASSB ................ ..... 138,899.000
46581@-10-8. ... IVANS, INC. ... 21,355.000
693506-10-7.. ... PPGINDSINC ... 150,000.000
983024-10:0.. ... WYETH . o 257,700.000
055622-10-4. . ... BPP.L.C.ooo 171,800.000
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................
Common Stocks - Parent, Subsidiaries, and Affiliates
026124-10-2. ... AMERICANFIRE&CASCO ..o 1,124,681.000
569594-10-9. . ... AVOMARK INSURANCE CO ... 175,000.000
674574-10-3. ... OCASCOBUDGETINC ... 1.000
677254-109. ... OHIO CASUALTY OF NEW JERSEY ... 50,000.000
677514-10-6. ... OHIOSECURITYINSCO. ..o 49,999.000
951224-109. . ... WESTAMERICANINSCO ... 310,000.000
6999999 - Subtotal - Common Stocks - Parent, Subsidiaries, and Affiliates..............................
7099999 - TOTAL - CommON StOCKS . . .. .. ... e
7199999 - TOTAL - Preferred and Common Stocks. ..ot

(a) For all common stocks bearing the NAIC designation "U" provide: the number of such issues ... ...

4 5 6 7 Dividends 10
8 9
Rate Per
Share Used Increase
Book/Adjusted to Obtain Declared but Amount Received (Decrease) by
Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment
........ 11,992,479 ... 57.850 ... 11,992,479 ... ATBT975 Lo 36,9000 L (4,467,379)
......... 9,400,660 ...... 36.550 ........... 9,400,660 ........... 8,961,778 .............. 54,012 ............ 194355 .. .. .. ... ... (642,616)
........ 16,010,305 ......29.930 .......... 16,010,305 ........... 7,817,154 .. ......... 1,786,650 ........... 1,973,873 ............ (4,381,036)
............ 15,404 . 0619 L1504 s 15,404
........ 14,573,959 ... 16.391 ... 14,573,959 ... 310,768 ... 133,372 ... 448,940 ... ....... (7,852,141)
......... 6,075,230 ...... 41300 ........... 6,075,230 .......... 01,289,544 ... WTI0 o (5,151,345)
........... 498,166 ...... 24.680 ............. 498,166 ............. 500,000 ... (1,816)
......... 1,395,000 ...... 15500 ........... 1,395,000 ........... 1,199,700 ... 12,1500 . (66,600)
........ 59,961,203 .............. .......... 59,961,203 .. ........ 37,306,919 ........... 1,974,034 .. ......... 2,680,928 ........... (22,547,529)
........... 917,235 ... 9,369.540 o 07286 L U 129,216
......... 5,753,736 ......61.080 ...........5753,736 .......... 5,247,882 ...................... ... 120170 ... 383,346
......... 6,780,827 ......19.750 ........... 6,780,827 ........... 6,777,393 .............. 44,633 ... .......... 133,900 .............. (394,833)
......... 4,458,825 ... 28310 .......... 4,458,825 ...........5388,075 ...................... ... 63000 .. ... (1,072,050)
......... 5,338,004 ... 20770 ........... 5,338,004 ... 7205378 ... 240298 0 (1,941,984)
........... 956,448 ......29.160 ............. 956,448 ... 456,297 ... AT (259,448)
........ 20,202,065 ......64.330 .......... 20,202,065 ............ 672,434 ... ... 414830 .o (21,891,18))
......... 1,095,750 ...... 24350 ........... 1,095,750 .............. 50,083 ...............8560 .............. 32400 .............. (707,850)
........ 10,334,086 ...... 74.400 .......... 10,334,086 ........... 03,472,475 . ... ... 2,666,861
........... 2,216 .. 12750 2216 L 212,215
......... 7,502,500 ......50.150 ........... 7,522,500 .............808,138 ... ... 285000 .............. (235,500)
......... 9,637,980 ......37.400 ........... 9,637,980 ........... 4,060,276 ...................... ... 287,084 ... 5577704
......... 6,983,670 ...... 40.650 ........... 6,983,670 .......... 7,799,720 ... 242,288 ... (1,006,748)
........ 80,253,402 .............. ... 80,263,401 ......... 41,958,367 .............. 53,183 ........... 1,763,330 ........... (18,480,1%)
....... 112,435,180 ... 99.971 ... 112,435,180 .......... 40,386,424 ... . ... ...........99%0,758 .. ........... 8043230
......... 8,215,330 ...... 47.288 ........... 8275330 .......... 10,075,566 ... ... 158,815
............ 52,424 . 52,424.240 ... 052,424 ... 0510730 ..o 1,025,000 L (1,010,341
........ 44,804,373 ... 896.088 .......... 44,804,373 ... ... 68,136,621 ... ... 571013
........ 34,164,223 ... 683.298 .......... 34,164,223 .. ........ 3,781,052 .................................3000000 ........... (2359530
....... 371,076,283 1,197.020 ......... 371,076,283 ........ 04,178,471 ... .......... 89,997,400 .......... (109,739,808
....... 570,807,813 .............. ......... 570,807,813 ......... 227,068,864 ............................... 103,953,158 .. ......... (99,197,503)
....... 711,002,418 . TI022,47 00 306,334,149 L 2,027,217 L. 108,397,416 ... (140,225,226)
....... 711,002,418 . TI022, 447 o0 306,334,149 L 2,027,217 oo 108,397,416 ... (140,225,226)

568,720,661 .
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY 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
CuUsIP Date Number of Shares Interest
|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - States, Territories and Possessions
373382-A6-7 ... GEORGIASER D-GA ..o i 12/31/2002. ... GRIFFEN CUBIC STEVENS&THOMPSON ... ..o e e, 402,128 ... 330,000.00 ... 9,520
373383-JQ-2 ... GEORGIAST SER A- GA L. o 12/31/2002. ... BANKOF AMERICAN MUNIS ..o e e 604,088 ............. 535,000.00 ................ 10,681
0299998........ TOTAL GEORGIA . 1,006,186 ............. 865,000.00 ................. 20,201
1799999 - Subtotal - Bonds - States, Termitories @A POSSESSIONS . . ... ... .. o 1,006,186 ............. 865,000.00 ................. 20,201
Bonds - Political Subdivisions of States
214345-GA2. ... COOK CMNTY SDH#IT-B- 1L oo 12/31/2002. ... GRIFFEN CUBIC STEVENS&THOMPSON ..o e e, 412 550,000.00 ... 4,813
0399998........ T AL L LIN OIS e 412 550,000.00 ... 4,813
512804-MB-8 ... LAKOTALOC SCHDIST - OH ... 1213112002, ... WACHOVIA . 371,456 . 305,000.00 ...l 2,076
0399998........ T AL OHIO o 371,456 . 305,000.00 ...l 2,076
498530-A4-6 .. KLEIN IOD - TX o 1213112002, ... PERSHING ... o 915,986 ............. 850,000.00 .................. 1,771
0399998........ T AL TR A o 915,986 ............. 850,000.00 .................. 1,771
2499999 - Subtotal - Bonds - Political SUDAIVISIONS Of SAtES . . .. .. .. ... 2,085,574 ... 1,705,000.00 .................. 8,659
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
2BTQ-KT-7 ... FGLMCPLCBAB0G .. ... e 05/01/2002.... SBCWARBURG DILLON READ . ... .. . e 1,074,084 ... 1,989,941.20 ... 1,658
31288B-2M-4 .. FGLMC PLCT3480 ... 12012002, ... GREENWICH ..o e e 804,000 ............. 800,000.00 .................. 3,056
B1288D-6N-4. ... FHLM 1213112002, ... LEHMAN o 1,020,469 ........... 1,000,000.00 .................. 1,986
31202H-NH-3 ... FGLMC PL CO1292 ... e 02/12/2002. ... BANKOF AMERICA ... o e e 992,656 ........... 1,000,000.00 .................. 2,333
JMBITP-M30 .. FHR22D1ZB . 1213012002, ... TRANSFER TOMARKET ... oo e 2,311,697 ... 2,106,127.37 ... 11,876
JM3TT-K3-4 . FHR 2318 A 04/16/2002.... SBCWARBURG DILLONREAD ... ... oo e 723,516 ... 750,000.00 ... 2,250
BMB3TT-NV-9 o FHR 231 PG 05/30/2002.... FIRSTTENNESSEE ... .o e e 1,012,656 ........... 1,000,000.00 ... 542
313398-FA2 ... FHR2333ZD .o 1213012002, ... VARIOUS ... 6,095,241 .......... 5,519,660.93 ................. 31,125
313398-FA2 ... FHR2333ZD .o 12/15/2002. ... CAPITALIZED INTEREST ... o e e A6 26,42
313398-F95 ... FHR 2333 o 1213012002, ... TRANSFER TOMARKET ... o e e 12,110,481 .......... 11,039,322.18 ................. 62,250
313398-GD-5 ... FHR 2333 KL .o 08/29/2002.... TRANSFER TOMARKET ... ..o e e 8,324,343 ... 8,012,000.00 ................. 40,505
3135IM-NU-3 . FANNIE MAE . 12112002, . LEHMAN o 5,062,850 ........... 5,000,000.00 ................. 84,583
31392B-XL-5. ... FNR2002-2QD ..o 02/05/2002. ... LEHMAN .. e 4,881,250 ........... 5,000,000.00 .................. 5,833
31392C-T6-1. ... EN22002-W3 A4 o o 1213012002, ... TRANSFER TOMARKET ... e e 3,316,875 ... 3,000,000.00 ... 15,708
31392D-J4-5 . ENW 2002-W5 AT o 06/27/2002.... GREENWICH ... .. o s e 3,004,688 ........... 3,000,000.00 ... 15,104
31392E-BE-5. ... ENR2002-67 PD ..o 10/02/2002. ... MORGAN STANLEY & CO., INC. ... o i e 1,005,938 ........... 1,000,000.00 ................. 4,431
31302F-DL-8 ... ENR2002-TTKM .o 09/2412002. ... LEGGMASON ... i e 5,000,000 ........... 5,000,000.00 ................. 20,139
31392F-QG-5 ... FNR 2002-T4 ME . .o 10/15/2002. ... SALOMONBROTHERSINC . .. ... e 999,063 ........... 1,000,000.00 .................. 4,431
31392H-CY-7 .. FNR2002-92 QF . ..o 12/03/2002. ... PAINEWEBBER .. ... . i e 3,000,000 ........... 3,000,000.00 ... 13,292
31302P-B2-0. ... FHR24B6BC ... 06/28/2002.... BANKOF AMERICA .. oo s e 2,985,000 ........... 3,000,000.00 ... 1,000
BMB92R-ZN-4 . FHR 489B ..o 08/02/2002.... MORGAN STANLEY & CO., INC. ... . o e 1,486,406 ........... 1,500,000.00 .................. 7,250
31302V-ZU-9 . FHR 2508 CK ..o 412002, .. VARIOUS . 6,944,531 ... 7,000,000.00 ... 20,278
31302V-Z6-2 ... FHR250BMD ... 312002, ... WLMHOUGH ... oo e 4,531,200 ... 4,542,563.00 ................. 10,726
31302W-B3-3 . FHR 512 PE . 10/01/2002. ... GREENWICH ... .. . o e e 1,014,375 ... 1,000,000.00 .................. 4,431
31392W-DQ-0 .. FHR25IAND .o 10/30/2002. ... SBCWARBURG DILLONREAD ... . oo e 2,921,406 ........... 2,900,000.00 ... 4,904
31302W-Ud-T . FHR 510 PE 11/05/2002. ... BEAR, STEARNS & CO. INC. ... . o e 1,008,906 ........... 1,000,000.00 .................. 1,069
31392W-BM-7 .. FHR250BPG . ... 09/30/2002.... MONTGOMERY SECURITIES ... .. . o e 2,040,000 ........... 2,000,000.00 ... 8,861
31392X-E0-5 . FHR 251 QW 10/17/2002. ... CSFIRSTBOSTON ... .o e 4,953,125 ... 5,000,000.00 ................. 22,153
313920-LC-2 ... ENR2001-36Z ..o 1213012002, ... TRANSFERTOMARKET ... o e e 1,743,940 .. 11,09,322.19 ... 62,250
313920-3H-1 ... ENR 2001-41 BH .o o 02/28/2002.... SBCWARBURG DILLONREAD ... ... e e 982,188 ........... 1,000,000.00 ... 667
31B03F-RL-2. ... FHR 2544 AL . o 121212002, ... LEHMAN o 10,003,125 .......... 10,000,000.00 ................. 44,306
383TAW-WV-T . GNR2002-36 AH .. 05/13/2002. ... BANK OF AMERICA .o o e 4,961,719 ... 5,000,000.00 ................. 26,181
0499998........ TOTALANY OTHER - DEFAULTWHEN NO € .o e e e e 117,607,851 ......... 114,571,053.29 ................ 535,175
888809-AA-8 ... TOB SETTLE RI-A-ASSET-RI ... TOBACCOSE ... . o 06/24/2002.... PAINEWEBBERINC. .. ... o o e 4,941,060 ... 5,000,000.00 ...
0499998........ TOTALRHODE ISLAND ..o e 4,941,060 ... 5,000,000.00 ...
056559-AK-3 . ... BADGER TOB ASSET SEC-WI ... BADGERTOB ... .. oot 06/21/2002.... BEAR, STEARNS &CO. INC. .. . i e 1,787,382 ... 1,800,000.00 ................. 10,106
0499998........ T AL IS OO S IN e 1,787,382 ... 1,800,000.00 ................. 10,106
3M13IMQ-SG-0 .. FEDHOME LN BANK ..o 08/07/2002.... MORGANKEEGAN & CO .. ... .o e 3,996,250 ........... 4,000,000.00 ...
3134AA-MF-8 . FREDDIEMAC ... 02/2772002. ... ABNAMRO ... e 4,990,100 ........... 5,000,000.00 ...

(continues)
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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 - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions (continued)
3136IM-NE-D . FANNIE MAE .. 09/30/2002. ... TRANSFER TOMARKET ... ..o e e 2,637,500 ........... 2,500,000.00 ................. 46,069
0499998........ TOTAL STATE CODE NOT FOUND ON CLASS ... e LG 11,623,850 .......... 11,500,000.00 ................. 46,069
31339G-LA-T . FHR23T0PC .o 05/09/2002.... GOLDMAN, SACHS & CO. ... o\ s e 1,958,125 ... 2,000,000.00 ... 4,333
BMB3IN-GU-4 .. FHR 240 PD .o 08/29/2002. ... TRANSFER TOMARKET ... .. o e 10,405,469 .......... 10,000,000.00 ................. 50,556
3M339W-ME-3 . FHR 2410 HP 03/28/2002. ... CSFIRSTBOSTON ... ...\ e 1,981,250 ........... 2,000,000.00 ... 722
31359U-MB-5 ... ENR99B-B2DC ... o 1213012002, ... TRANSFERTOMARKET .. ..o e e 3,921,673 ... 3,524,46.24 ... 21,784
31392B-ZF-6.... ENR2002-8PD ... 08/29/2002. ... TRANSFERTOMARKET ... .. oo e 10,386,619 .......... 10,000,000.00 ................. 50,556
313921-B5-6 ... ENR2001-59Z . .. oo 12125/2002. ... CAPITALIZED INTEREST ... o e e 731,39 731,389.25 ..
0499998........ TOTAL STATE CODE NOT FOUND ON CLASS .. ... o LG o 29,384,495 ... 28,255,785.49 ................ 127,950
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ........... .. .. . 165,344,627 ......... 161,126,838.78 ................ 719,301
Bonds - Industrial and Miscellaneous (Unaffiliated)
00077B-U7-6.... AMAC 2002-T 1A2 . oo 0712212002 ... DEUTSCHE .. ... o s e 6,944,949 ... 6,836,000.00 ................. 34,417
00077B-W3-3 ... AMAC 2002-T 2A2 ..o 08/06/2002.... MORGAN STANLEY & CO., INC. ... . o e 1,993,750 ........... 2,000,000.00 ... 9,264
00077B-X9-9 ... AMAC 2002-8 1A .. ... 08/14/2002. ... STEPHENS, INC. ... o s e 6,991,250 ........... 7,000,000.00 ... 35,243
00077B-Z05 ... AMAC 2001-82A2 ..o 0111512002, ... LEHMAN oo 4,983,504 ... 5,000,000.00 ................. 15,347
00209T-AA-3. ... ATETBROADBAND .. .. ..o e 112602002, ... EXCHANGE ... 4,816,095 .......... 5,209,136.99 ...
00949T-AD-2 ... ARTOUCH COMM ... ..o e 03/04/2002.... GOLDMAN, SACHS & CO. ... @\ it e 2,127,490 ... 2,050,000.00 ................. 47,714
010392-EA-2.... ALABAMAPOWER CO ... o e 1172112002, ... GOLDMAN, SACHS & CO. ... i e 3,481,895 ... 3,500,000.00 ...
013817-AF-8 . ... ALCOAING ... 07/29/2002. ... TRANSFER TOMARKET ... o s e 4,160,000 ........... 4,000,000.00 ... 9,333
045424-DD-T. ... ASC199B-MDB AD ..o 05/16/2002.... TRANSFER TOMARKET ... o s e 8,503,125 ........... 8,000,000.00 .................. 7,955
060505-AR-5.... BANKOF AMERICA .. .. ..o e 09/19/2002. ... SBCWARBURG DILLONREAD ... ..o e 4,995,400 ........... 5,000,000.00 ...
060506-DA-7 ... BOAMS 1999-4 A8 .. . o 01/15/2002. ... FIRSTTENNESSEE .. .. . s e 2,744,000 ........... 2,800,000.00 ... 8,264
06423A-AS-2 ... BANKONE CORP ... . e 10/17/2002. ... BANC ONE CAPITAL MARKETS .. ..o e e 4,960,950 ........... 5,000,000.00 ...
07383F-CU-0 ... BSCMS 2000-WF 1 AT .o e 12/16/2002. ... TRANSFER TOMARKET .. ..o e 9,788,894 ... .. 8,802,096.03 ................. 14,944
073902-CA-4 ... BEARSTEARNS CO ... 12/18/2002. ... BEAR, STEARNS & CO. INC. ... . o e 1,994,340 ... 2,000,000.00 ...
110122-AG-3. ... BRISTOL-MYER SQB ... ..o 05/24/2002. ... TRANSFER TOMARKET .. ... o e e 4,935,000 ........... 5,000,000.00 ................. 42,326
1247TIM-AB-4 ... CBCB2002-AA2 . 11/21/2002. ... FIRST CHICAGO CAPITAL MARKETS ... o e 2,000,000 ........... 2,000,000.00 ...
125581-AD-0. ... CITGROUP INC .. ... e 12112002, ... BNP PARIBAS ..o 2,999,610 ........... 3,000,000.00 ...
12644@-BL-8 ... HEWITT ASSOC CTL 20028 . ... A5GLOVER ..o o 04/22/2002. ... EVEREN SECURITIES ... .o s e 5,000,000 ........... 5,000,000.00 ...
12669B-QE-5 ... RAST 2000-A3 Ad . 05/16/2002. ... TRANSFER TOMARKET ... oo e e 10,471,875 ... 10,000,000.00 ................. 33,333
12669B-X2-3 . ... CWHL 200111 Ad L 08/20/2002.... VARIOUS .. ... e e 7,426,438 ... 7,228,000.00 ...l 28,014
12669C-SV-3 ... CWHL 2002-3 1A4 . o 03/06/2002.... MCDONALD & COMPANY ... e e 4,998,438 ... 5,000,000.00 ................. 24,375
12669D-CD-8 ... CWALT 200212 A8 ... ..o 1212312002, ... LEHMAN o 7,007,188 ... 7,000,000.00 ... 18,660
126690-DK-9. ... CWFC 1993-3 BT ... o 05/16/2002.... TRANSFER TOMARKET ... ... s e 1,721,312 1,685,568.29 .................. 4,916
14040H-AA-3 ... CAPITAL ONE FINL ... 06/18/2002. ... FIRST ALBANY CAPITALMARKETS ... . s e 3,009,960 ........... 3,000,000.00 ... 12,083
15132E-AQ-1 ... CDMC 2002-3 A8 ... 05/31/2002. ... CSFIRSTBOSTON ... ..ot e 5,012,500 ........... 5,000,000.00 .................. 3,611
16162R-AJ9. ... CHASE 1998-S4 A9 ..o 02/22/2002. ... UNITED CAP MARKETS .. ... e e 1,282,319 ... 1,282,318.62 .................. 6,390
16162T-5-6 . ... CHASE 2002-S1 Ad . o 06/21/2002.... TRANSFER TOMARKET ... ..o s e 5,060,000 ........... 5,000,000.00 ................. 18,056
172953-D8-1 ... OMSI2001-B A4 .o 05/01/2002. ... JPMORGAN SECURITIES, INC. ... . s e 2,015,000 ........... 2,000,000.00 ... 1,806
172953-6V-9 . OMSI2002-3 1A .o 06/07/2002.... BANKOF AMERICA .. o e e 695,188 ............. 700,000.00 ... 1,944
202795-HE-3 ... COMMONWLTHEDIS .. ... o e 171212002, ... CHEMICAL SECURITIES ... o e e 3,302,280 ........... 3,000,000.00 ... 30,750
202371L-MY-5 . COUNTRYWIDE HOME . ... e 1211112002, ... VARIOUS .. 4,085,380 ........... 4,000,000.00 ................. 33,125
22388P-AA-8 ... FBIDALLAS / COWPERWOOD SERA ... e 02/07/2002. ... EVEREN SECURITIES ... . o e 10,000,000 .......... 10,000,000.00 ...
20540V-H3-9 .. CSFB2002-9 2A3 o 03/08/2002.... CSFIRSTBOSTON ... ..o e e 1,000,000 ........... 1,000,000.00 .................. 4,935
20540V-HA-T . CSFB2002-9 24 o o 03/08/2002.... CSFIRSTBOSTON ... .. o e 1,000,000 ........... 1,000,000.00 .................. 5,220
20540V-RD-6 ... CSFB 2001-33 2A27 . .o 02/25/2002. ... RESIDENTIALFUNDING ... ..o e 4,990,625 ........... 5,000,000.00 ................. 23,438
239753-DJ-2 . ... DAYTONHUDSON . .. ..o 06/28/2002. ... FIRST ALBANY CAPITALMARKETS .. ... s e 2,002,180 ... 2,000,000.00 ... 750
33T3BX-FT-1. .. FUNBC 2002-CH A . .. 02/1412002. ... DEUTSCHE .. ... s e 6,029,772 ........... 6,000,000.00 ................. 24,564
337368-AB-0 ... FUBOA 2001-CH A2, ... e 12109/2002. ... TRANSFERTOMARKET .. ..o e e 4,803,563 ........... 4,400,000.00 .................. 6,000
36157B-AR-1 ... GECMS 2000-2 A3 .. 08/27/2002.... TRANSFER TOMARKET ... ..o s e 6,308,980 ........... 5,855,201.58 ................. 23,949
36157L-ZC-5. ... GECMS 1994-1A10. ... 08/20/2002.... TRANSFER TOMARKET ... ..o s e 2,252,043 ... 2,157,000.00 ... 7,218
36185N-VB-3 ... GMACM 2002-J7 A10 ... 1172012002 ... RESIDENTIALFUNDING .. .. o e e 6,194,826 .......... 6,204,521.00 .................... 991
36962G-YY-4 ... GENELEC CAP CRP ... e 05/31/2002. ... GOLDMAN, SACHS & CO. ... . o i e 4,991,350 ... 5,000,000.00 ...

(continues)
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3BIMG-CM-4 ... GOLDMAN SACHS . .. 11107/2002. ... GOLDMAN, SACHS & CO. ... i e 2,996,340 ........... 3,000,000.00 ...
42307T-AD-0 ... HJHEINZEINANCE ... 02/28/2002.... CHEMICAL SECURITIES ... .. . o s e 2,481,205 ... 2,500,000.00 ...
45254T-DR-2 . IMSA2000-3 A10 ..o 1213012002, ... TRANSFER TOMARKET ... o e 2,115,469 ........... 2,000,000.00 ................. 10,549
45B60N-DA-0 ... RAST 2002-A4 A5 0312112002, ... LEHMAN o e 4,896,990 .......... 5,000,000.00 .................. 1,944
45B60N-DW-2. .. RAST 2002-A5 Ad 05/14/2002. ... BEAR, STEARNS &CO. INC. .. o i e 999,416 ........... 1,000,000.00 .................. 5,289
45974V-YX-0 . INTLLEASE FIN oo 12/13/2002. ... A.G. EDWARDS & SONS, INC. ... ..o e 2,016,600 ........... 2,000,000.00 ... 2,660
50075N-AB-0 ... KRAFTFOODS INC .. ... e 01/03/2002.... MCDONALD & COMPANY ... e e 4,844,000 ........... 5,000,000.00 ................. 51,563
524901-AH-8. ... LEGGMASONINC . . ... 04/18/2002.... MORGANKEEGAN & CO ... ..o e e 815,128 ............. 800,000.00 ................. 16,650
52518R-BE-5 ... (SC)LSSC 2002-GET A ... .. o 0112812002 ... LEHMAN oo e 1,937,188 ........... 2,000,000.00 ... 9,667
53354#-AB-3 ... LINCOLN ELECTRIC SER B SRNT ... o e 03/12/2002.... PNC CAPITAL MARKETS . ... o s e 2,000,000 ........... 2,000,000.00 ...
53688P-AA-0 ... LSMFT 2002-5A A 06/14/2002. ... DEUTSCHE .. ... e e 3,461,029 ... 3,520,000.00 ...
53688Q-AA8 .. LSMFT 2002-4A A o oo 12116/2002. ... VARIOUS . ..o e 3,183,515 ... 3,484,123.48 ... 11,732
536884-AA-T ... LOMFT 2001 1A AT L TIM5/2002. ... DEUTSCHE . ... oo e 5,491,361 .......... 5,205,081.08 ................. 30,110
536885-AA-4 . LOMET 2001-3A A Lo 08/23/2002.... TRANSFER TOMARKET ... ..o s e 1,533,646 ........... 1,458,011.79 ... 7,881
548661-AK-3 . ... LOWES COMPANIES ... o 10/17/2002. ... BEAR, STEARNS & CO. INC. .. .o e 2,009,500 ........... 2,000,000.00 ................. 13,361
585515-AD-1.... MELLONFUNDING ... .o o i e 171812002, ... CSFIRSTBOSTON ... ... e 2,974,860 ........... 3,000,000.00 ...
587499-A4-6 ... MERCANTILE SAFE ... 03/04/2002.... LEHMANBROTHERS .. ... e e 972,510 ........... 1,000,000.00 ................. 18,842
589331-AE-T ... MERCK&COINC ... e 09/17/2002. ... CSFIRSTBOSTON ... ...\ e e 2,103,620 ........... 2,000,000.00 ... 36,031
B1166W-AA- ... MONSANTO CO ... e 08/09/2002.... SALOMONBROTHERS INC ... .. . o s e 4,970,750 ........... 5,000,000.00 ...
BIT4AX-AH-3 . BBMN 1997-2B . o 06/10/2002.... TRANSFER TOMARKET ... o s e 1,067,813 ........... 1,000,000.00 .................. 1,79
B17445-CR-0.... MSC1996-C1C ... 05/16/2002.... TRANSFER TOMARKET ... ..o s e 1,068,750 ........... 1,000,000.00 .................. 3,092
653922-AD-6.... NIKEINC MTN .. o 10/16/2002. ... TRANSFERTOMARKET .. ..o e e 2,000,000 ........... 2,000,000.00 ................. 29,264
69348H-BK-3 ... PNCMA 2000-C1 A2 . ..o 06/10/2002.... TRANSFER TOMARKET ... ..o o s e 3,330,234 ... 3,000,000.00 ... 5,708
B9348L-UJ-6 . ... PNCOMS 1998-2 53 . . 06/10/2002.... TRANSFER TOMARKET ... .. o e e 11,545,195 ......... 1M76,712.28 ... 18,511
B934BR-LW-4 ... PNCMS 1999-5 288 . ..o o 06/26/2002.... TRANSFER TOMARKET ... .. o e e 808,964 ............. 79243428 2,972
T24479-AF-T .. PITNEY BOWES INC ... e 09/2412002. ... DEUTSCHE .. ... o s e 7,458,975 ... 7,500,000.00 ...
TA43AR-R86. ... CMOPHMS 92-37 A0 ... 06/10/2002.... TRANSFER TOMARKET ... .. . e e 2,096,017 ... 1,975,010.80 .................. 3,703
TAA3BJ-CH-8. ... PSSF 1995-CAD .. o 12109/2002. ... TRANSFERTOMARKET ... o e e 4,769,767 ........... 4,226,000.00 .................. 7,637
TA4567-FA-1 ... PUBSVCEL& GAS ... 07/18/2002.... TRANSFER TOMARKET ... .. . s e 2,525,000 ........... 2,500,000.00 ................. 34,089
760985-BW-0 ... RAMP 2000-RSAAIA ..o o 06/10/2002.... TRANSFER TOMARKET ... ..o s e 6,758,984 .......... 6,500,000.00 ................. 11,733
760985-CM-1 ... RAMP 2001-RST A4 1201712002, ... TRANSFER TOMARKET ..o e 1,602,656 ........... 1,500,000.00 .................. 4,673
760985-GP-0.... RAMP 2002-RSTAIA ..o o 01111712002 ... DEUTSCHE ... e 999,729 ... 1,000,000.00 .................. 5,118
760985-GQ-8 ... RAMP 2002-RSTAID ... ..o 011112002, ... DEUTSCHE ... e e 999,765 ........... 1,000,000.00 .................. 4,597
760985-NK-3 ... RAMP 2002-RSAAIS .. ..o 08/19/2002. ... DEUTSCHE .. ... o e e 4,999,812 ... 5,000,000.00 ................. 22,023
TO110Y-GV-8 ... REMSI1999-S12 A 1212712002, ... TRANSFER TOMARKET ..o e 1,678,864 ........... 1,661,984.12 ...l 3,334
TBA2F-AG-3 ... SLMCORP ... o 12103/2002. ... CHEMICAL SECURITIES ... . e e 4,996,450 ........... 5,000,000.00 ...
812404-BF-7 ... SEARSROEBUKACC .. ... e 0173172002 ... FIFTHTHIRD ... o e 2,991,000 ........... 3,000,000.00 ... 48,958
85590A-AE-4 .. STARWOOD HOTELS ... . e 04/12/2002. ... LEHMANBROTHERS ... ... e e 2,492,125 ... 2,500,000.00 ...
863572-T7-8 ... SASC 2000-3B3 ... .o 08/26/2002.... TRANSFER TOMARKET ... ..o s e 7,480,993 ... 7,234,565.93 ... 34,533
863572-4E-0 ... SASC 2001-2 1A3 o 08/20/2002.... TRANSFER TOMARKET ... ..o s e 4,771,406 ........... 4,500,000.00 ................. 16,625
863572-45-9 ... SASC 20012 A3 06/10/2002.... TRANSFER TOMARKET ... .. . s e 7,260,313 ... 7,000,000.00 ... 12,250
86358R-JH-1. .. SASC 2001-12 1AT 1213012002, ... TRANSFER TOMARKET ..o o e 1,096,172 ........... 1,000,000.00 ................. 5,438
86359A-FW-8 ... SASC 2002-24 A13 . . 112212002, .. LEHMAN o 5,000,000 ........... 5,000,000.00 ................. 23,333
867651-AA-9 . ... SUNPORT PROPERTY COSECNTS ... o e 03/18/2002.... TRANSFER TOMARKET ... ..o s e 1,552,141 ... 1,721,495 ... 47,507
B6787G-AC-6 ... SUNTRUST BANKS . ... e 11125/2002. ... SALOMONBROTHERS INC .. ... e 2,992,710 ... 3,000,000.00 ...
B7612E-AG-1 ... TARGET CORP .. o e 01/15/2002. ... BANKOF AMERICA .o o s e 3,990,360 ........... 4,000,000.00 ................. 58,800
902011-AK-2 . ... USTING .o 09/2412002. ... VARIOUS .. ... o e 2,005,790 ........... 2,000,000.00 ................. 13,250
92178P-AD-9 ... VALT 2002-1 Ad .. oo 05/3172002. ... SUNTRUST ..o e 2,998,890 ........... 3,000,000.00 ... 10,950
939335-XE-0.... WAMU 2001-S11 AD .o 0212612002 ... LEHMAN o o 1,006,875 ........... 1,000,000.00 ...
939335-XU-4 ... WAMU 2001-S11 A10 .o 1213012002, ... TRANSFER TOMARKET ... i e 2,106,250 ........... 2,000,000.00 ... 10,472
949746-CR0.... WELLSFARGO & CO .. ... o i 1112212002, ... GOLDMAN, SACHS & CO. ... oo e 2,928,660 ........... 3,000,000.00 ... 11,250
94975C-AL-1 ... WELLS FARGO FINL . ... 07/23/2002. ... FIRST CHICAGO CAPITALMARKETS ... e e 4,966,600 ........... 5,000,000.00 ...
94976S-AD-3 ... WEMBS 2002-13 Ad .. 0712612002 ... LEHMAN o o e 2,017,500 ........... 2,000,000.00 ... 9,667
013716-AR-6. ... ALCAN INC ... 09/19/2002. ... GOLDMAN, SACHS & CO. ... . o i e 2,610,738 ... 2,600,000.00 ... 4,929
(continues)
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884903-AN-5. ... THOMSON CORP ... e 02/07/2002. ... FIFTHTHIRD ... e e 1,974,920 ... 2,000,000.00 ................. 28,244
G7895#-AA-0 ... SCOTTISH&NEWCASTLE PLC SER A ..o o e 12105/2002. ... DIRECT ... e 5,000,000 ........... 5,000,000.00 ...
Q8505#-AA-9 ... SIMPLOT AUSTRALIATR ASRNTS ..o 04/03/2002. ... BANKOF AMERICA . ... e 4,000,000 ........... 4,000,000.00 ...
659364-AA-1.... NORTHFINBERMUDA-RIOLN .. ... e 01/03/2002.... LEHMANBROTHERS .. ... o e e 5,211,800 ........... 5,000,000.00 ................ 109,861
T6126C-LH-3 ... RACERS 02-15-PT . 05/31/2002. ... LEHMAN o o 3,012,031 ... 3,02,031.00 ... 5,699
939335-PP-4 . ... WAMU 2001-58 2A16 ..o 07/2512002. ... CAPITALIZED INTEREST ... . o e e 76,749 . 76,749.29 ..
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... . .o 379,351,699 ......... 373,219,795.81 ... 1,365,289
8099997 - SUBHOtAl - BOMS - Part 3 . 547,738,087 ......... 536,916,634.59 .............. 2,113,450
6099998 - Summary Item from Part 510r BONAS ... .. ... 21,698,933 .......... 21,965,306.46 ................ 114,859
8099999 - SUBIOtAl - BONAS . .. ..o 569,437,020 ......... 558,881,941.05 .............. 2,228,309
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
46581@-10-8 ... IVANS, INC. .o 05/21/2002.... TRANSFERTOMARKET .. ... oo 21,355.000 ... L PR
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... ... . .. L
Common Stocks - Parent, Subsidiaries, and Affiliates
677254-10-9 ... OHIO CASUALTY OF NEW JERSEY, INC. ... .. . 07/25/2002. ... ADDITIONAL CAPITAL CONTRIBUTION ... oo o 1,701,968 oo
6999999 - Subtotal - Common Stacks - Parent, Subsidiaries, and AffliateS . . .. ... o 17,701,968 o
7099997 - Subtotal - CommMON SIOCKS - Part 3 .. 17,701,969 o
7099999 - Subtotal - COMMON SHOCKS . .. . ... 17,701,969 o
7199999 - Subtotal - Preferred and CommOn St0CKS . ... ... . 17,701,969 o
7009000 - TOT AL o 587,138,989 ... 2,228,309
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Bonds - U.S. Governments
362028-N3-2 GN3M0.........ooo 12/15/2002  PRINCIPALPAYDOWN ... s 2,809 ... 2,808.86 ......... 2,866 .......... 2,829 ... )
36218U-PS-8 GN232733...... ... 12/15/2002  PRINCIPALPAYDOWN ... ..o s 782 7201 765 782 (8] o 0
36219U-J3-9  GN259582.................o 12/15/2002  PRINCIPALPAYDOWN ... s 29 ... 2,916.58 ........ 28,716 ... 207 . (380) o 2
362207-NU-2 GN299303.............oooi 12/15/2002  PRINCIPALPAYDOWN ... s 6,786 ...... 6,785.80 ......... 715 .. 6,786 .......... (BB 2
36223A-ZN-5 GN302349......... ... 12/15/2002  PRINCIPALPAYDOWN ... s 45,162 ... 45,161.84 ... 45,839 ... 45,162 ... (B12) o M3
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS. .. .. ... ..o e 78,425 ... 78,425.09 ........ 80,372 ... 78,42 ... (10499) o o
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
31287Q-KT-7 FGLMCPLC64806 ..........................0. 12/15/2002  PRINCIPAL PAYDOWN ..o s e 181,935 ... 181,935.00 ....... 180,485 ........ 181,935 ... A0 o
31288B-2M-4 FGLMCPLC73480 ..., 12/15/2002  PRINCIPALPAYDOWN ... s 801 ... 801.44 .......... 805 ........... 801 ... () o 4o
312906-RN-2 FHRM8Z. ... 12/15/2002  PRINCIPALPAYDOWN ... s 281,723 ... 281,722.80 ....... 281,904 ... 281,723 ... (4B,519) o e e
31292H-NH-3 FGLMCPLCO1292 ... 12/15/2002  PRINCIPALPAYDOWN ... s 101,641 ... 101,640.70 ....... 100,894 ........ 101,641 ... DA
31298T-G6-3 FGLMCPLCB8521 ............oovviii 12/15/2002  PRINCIPALPAYDOWN ... s 369,183 ... 369,183.30 ....... 370,106 ........ 369,183 .......... (030 o
3133TD-P8-3 FHR2043VD ... 12/15/2002  PRINCIPALPAYDOWN ... s 309,524 ... 309,523.60 ....... 309,717 ... 309,524 ... (78] e 20,119 ..
3133TPFX-2 FHR 247D ... 05/15/2002  VARIOUS ... ... .o 5,000,000 .. 5,000,000.00 ..... 4,975,000 ...... 5,000,000 .......... 2 T30 e 108,383 ...l
3M33TT-UQ-2 FHR2328KT ... 1201512002 VARIOUS ... ... ..o 3,597,349 .. 3,507,349.20 ..... 3,569,666 ...... 3,597,349 ... 23Tl e 182,922 ...l
31358F-6B-0 FNRG6Z ..., 12/25/2002  PRINCIPALPAYDOWN ... s 114,116 ... 114,116.04 .. ... M,740 ... 114,16 ... () o
31359A-TH-2 FNR1993-86M............................. 12/25/2002  PRINCIPALPAYDOWN ... s 209,296 ... 209,296.39 ....... 208,773 ... 209,296 ............ Th 7,37
313603-F8-0 FNR1990-21Z ... 12/25/2002  PRINCIPALPAYDOWN ... s 14,14 14,1143 119,289 ........ 1414 (50, 947) o e
31387N-JT-5 FNCLPL588974. ..., 12/25/2002  PRINCIPALPAYDOWN ... s 471,94 .. 4704435 ... 41,706 ... .94 23
31388K-MR-0 FNCLPLB07068.......................coevee 101252002 VARIOUS ... ... ..o 5,048,732 .. 4,970,444.95 ... .. 4,917,435 ... 4,974,804 ... (2,548) ... 73,838 ... 73,838 ... 205,018 ...
544565-AA-2 LA FIRE SAFETY IMPRVDIST#IA.............. 09/02/2002  PRINCIPALPAYDOWN ... .o s 7,43 ... T,43.31 ... 743 L0 PP K
469363-UV-5 JEA FL ELEC SYS REV SER 2 87A JACKSONVIL .. 10/01/2002  MATURITY ... e e 30,000 ..... 30,000.00 ........ 29341 ... 30,000 ... B 2,0
45505L-GM-4 IN ST HSG-TXB-SERC-1-IN .................... 07/01/2002  ISSUECALLED ...t e 185,000 ... 185,000.00 ....... 185,000 ........ 185,000 . e 11,383
785632-CV-0  SABINE RVR AUTHLASER 64 ... SABINERIV ... 09/01/2002 MATURITY ... . ..o e 100,000 ... 100,000.00 ........ 98,984 ... 100,000 ............ PP 3,700
15186#-AA-8  CENTERBRIDGE Il SRHSGASSOLP ........... 02/01/2002  PRINCIPALPAYDOWN ... e e, 164,444 ... 164,444.45 .. . 164,444 ... B A 7,02
677565-3F-8 OHDEVFINCOMM ............. OHIO ECONO. 05/05/2002  MATURITY ... e 270,000 ... 270,000.00 ....... 270,000 ........ 270,000 . e 21,600 ...
829788-AT-5  SISTERS PROVIDENCE-DI-OT ................. 10/01/2002  PRINCIPALPAYDOWN ..o s 180,000 ... 180,000.00 ....... 180,685 ........ 180,000 .......... (B4
3134ML-RA-0 FH259507 ... 12/15/2002  PRINCIPALPAYDOWN ... s 58,255 ..... 58,255.18 ........ 60,003 ......... 58,255 ......... (10830 o
31345Q-PH-8 FH501324 ... 12/15/2002  PRINCIPAL PAYDOWN ... ... s e 5391 ... .. 5,390.55 ......... 5556 .......... 5391 ... (58] e
31363T-FR-8 FN9B276 ... 12125/2002  PRINCIPALPAYDOWN ... s 3,810 ... 3,81049 ... 3,866 .......... 3810 .. (99)
31388J-RU-1 FNCLPLB06299..............cooviiiii, 12/25/2002  PRINCIPALPAYDOWN ... s 327,910 ... 327,909.71 ... 327,91 ... 27,910 . (B3] o
312916-M4-8 FHRB58A. ... 10/15/2002  VARIOUS ... ... o 142,213 .. 142,213.00 ... 137,458 ... w3y B30 3,632 ...
3133T-29-7 FHR2MB4JA. ... 12/15/2002  PRINCIPALPAYDOWN ... s 2,646,390 .. 2,646,390.24 .. .. 2,557,075 ... 2,646,390 ......... 30,088 L e
3133TP-UY-3 FHR2248D................oo 11512002 VARIOUS ... .o 5,000,000 .. 5,000,000.00 ..... 4,990,625 ...... 5,000,000 .......... 300 284905 ...
31340Y-RU-5 FHRA9G ... 12/15/2002  PRINCIPALPAYDOWN ... s 93,580 ..... 93,579.79 ........ 96,680 ......... 93,580 .......... (827 o
31358H-Y2-5 FNR1991-107P ..., 12/25/2002  PRINCIPALPAYDOWN ... s 392,179 ... 392,179.40 ....... 394,876 ... 3279 (BA8) o
31358P-XD-4 FNR1992-147PM ..., 107252002 VARIOUS ... oo 138,392 ... 138,392.11 ....... 140,381 ..., 138,392 ... (204) o 3,742
31359R-UW-0 FNR1998-2G. ... 1718/2002  VARIOUS ... .o 2,900,563 .. 2,900,563.49 ..... 2,989,393 ... 2,900,563 ........ (26,913) o 10,372 ...
31359U-M8-5 FNR 1998-62DC................coooeiiiiins, 12/25/2002  PRINCIPALPAYDOWN . .....oo e s 207,744 ... 20774424 ... ... 326,500 ........ 207,744 ... (38, 788) o
313602-6J-8 FNR1989-72E........................... 05/25/2002  VARIOUS ... ... .o i 4,746,950 .. 4,454,545.42 ... .. 4,610,455 ... 4,484,788 ... (12,481) ..o 262,162 ........ 262,162 ....... 7143
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUbAIVISIONS . ... ... 33,056,425 . 32,685,733.44 ... 32,830,044 ..... 32,720,425 ... (130,279) .o 336,000 ........ 336,000 ..... 1,155,040 ...
Bonds - Public Utilities (Unaffiliated)
196522-AD-8 COLORADO INT GASCOSRDEB............... 12/06/2002  BEAR, STEARNS&CO.INC. .............. oo 4,962,500 .. 5,000,000.00 ..... 5,124,850 ...... 5,085,777 ........ (1,433) o (73,217) ... (73,217) ... 494,444
653522-CB-6  NIAGARAMHWKPWR......................... 07/01/2002  ISSUECALLED ... ..ot e 6,233,640 .. 6,000,000.00 ..... 6,300,000 ...... 6,233,400 ........ (12,989) ... 0 o A0 510,000 ...
T4913E-AE-0 QWEST CAPFDGINCGTDNT ................. 1073112002 VARIOUS ... 2,482,500 .. 4,000,000.00 ..... 3,991,400 ... 3,992,462 ........... 332 (1,509,92) ..... (1,509,92) ....... 28,256 ...
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ........... ... oo 13,678,640 . 15,000,000.00 .... 15,416,250 ..... 15,261,640 ........ (24,090) ..o (1,583,000) ..... (1,583,000) ..... 1,282,700 ...
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00077B-JT-1 AMAC 1999-5A8. ..., 12/25/2002  PRINCIPALPAYDOWN ... s 901,785 ... 901,784.83 ....... 820,624 ........ 901,785 ......... 38,08
00077B-X9-9 AMAC2002-81A5 ..................cooiviiit. 12/25/2002  PRINCIPALPAYDOWN ... s 4,196,712 .. 4,196,711.90 ..... 4,191,466 ... 4,196,712 ... A8 57190 ...l
00105H-BQ-8 AFC1996-11A5... ... ...t 12/125/2002  PRINCIPAL PAYDOWN ...t o e 240,004 ... 240,004.24 ....... 238,729 ... 240,004 ... S
00130H-AV-7 AESCORP ............ccooiiiiiiiiiii, 12/13/2002  VARIOUS ... oo 1,670,000 .. 3,000,000.00 ..... 2,992,710 ... 2,993,598 ... 383,508 (1,323,598) ..... (1,323,598) ....... 193,472 ...
00209T-AA-3  AT&TBROADBAND .................cooeiie. 1212712002 VARIOUS ... 2,269,897 .. 2,000,137.00 ..... 1,835,841 ... 1,836,636 ........... 105 433,261 ... 433,261 ... 20,007 ...
00209U-AD-4 AT&TCORPBDS .................cccoiviie. 11/26/2002  VARIOUS ... ..o 5,304,660 .. 5,750,000.00 ..... 5,168,175 ...... 5,288,464 ......... 50,071 o 16,197 ... 16,197 ... BB
020002-AH-4 ALLSTATECORP ..o, 10/28/2002  TRANSFERFROMMARKET ................ oo 4,086,520 .. 4,000,000.00 ..... 4,007,680 ...... 4,007,653 .......... (221) o 78,867 ... 78,867 ... 87,250 ...
023771-P8-5 AMRETC90-Z................ SRZ........... 05/07/2002  PRINCIPALPAYDOWN ............ooooiin i e, 152,121 ... 152,127.45 ... 729 . 152,121 ... (2,388 o
026609-AM-9 WYETH ..o, 12/03/2002  CSFIRSTBOSTON ......oiiiiiiie e 2,176,880 .. 2,000,000.00 ..... 1,996,500 ...... 1,996,871 ........... BT 180,009 ........ 180,009 ....... 164,150 ...
060506-MG-4 BANK AMERICA MTG 2000-2 A14 . BOAMS 2000 .. 04/25/2002  PRINCIPALPAYDOWN .................ooo oo 4,000,000 .. 4,000,000.00 ..... 3,882,500 ...... 4,000,000 ......... 18,307 o 76,584 ...
060506-RT-1 BOAMS 2000-8A2.............coovviiiins, 03/22/2002  SBCWARBURGDILLONREAD ............. oo o 1,505,391 .. 1,500,000.00 ..... 1,490,566 ...... 1,497,870 .......... 128 750 ... 7,50 ... 35,563 .
12489@-AB-9 CIRCUIT CITY/CCINV95-B-1 .................. 12/01/2002  PRINCIPALPAYDOWN ... s 12,312 ... 12,311.54 ... 12,312 ... T o
12490*-AB-8  CIRCUIT CITY/CCINV95-IIB-1................. 12/01/2002  PRINCIPALPAYDOWN . .....ooe s 8,812 ... 8,812.26 ......... 8,812 .......... 8,80
124904#-AB-4  CIRCUIT CITY/CCINV95-B-1 ................. 12/01/2002  PRINCIPALPAYDOWN ... s 10,942 ... 10,941.70 ........ 10,942 ... 0,02
12490@-AB-6 CIRCUIT CITY/CCINV95-VB-1................. 12/01/2002  PRINCIPALPAYDOWN ... s 297 ... 2.917.00 ... 297 2T T
12491#-AB-3 CIRCUIT CITY/CCINV 95-VB-1 ................. 12/01/2002  PRINCIPALPAYDOWN ... s 11,297 ... 11,296.61 ........ 297 ... 10T e
12491@-AB-5 CIRCUIT CITY/CCINVO5VI-B-1 ............. .. 12/01/2002  PRINCIPALPAYDOWN ... s 58,499 ... 58,498.78 ........ 58,499 ... B8, 400
125567-AA-6  CITGROUPINC ....................o 01/05/2002  PRINCIPALPAYDOWN ............oooiis i 739,219 ... 739,219.44 ... 739,219 ... 130,200
12644@-BL-8 HEWITT ASSOC CTL 20028 . ... 45GLOVER ... 12/15/2002  PRINCIPALPAYDOWN ... ..ot s 55,603 ..... 55,603.18 ........ 55,603 ......... B0 803 515
12669A-6J-8 RAST1999-A4M3 ............................. 12/25/2002  PRINCIPALPAYDOWN ... s 1,643,124 .. 1,643,123.96 ..... 1,454,165 ...... 1,643,124 ... B 01T
12669B-PP-1 CWHL 2000-2-A3 ..., 08/25/2002  PRINCIPALPAYDOWN ............oooiis i 10,000,000 . 10,000,000.00 ..... 9,823,438 ... 10,000,000 ......... 18,830 358,426 ...
126690-DK-9 CWFC1993-3B1........................... 12/25/2002  PRINCIPALPAYDOWN ... s 640,637 ... 640,637.37 ....... 656,503 ........ 640,637 ........ (15,808) .. e e
126690-DX-1 CWMBS 1993-BA5 ..., 12/25/2002  PRINCIPALPAYDOWN ... s 2,600,922 .. 2,600,921.71 ..... 2,507,671 ... 2,600,922 ........... 7 PR 91,930 ...
126690-R7-3  CWMBS 1994-JA5.....................oo. 11/25/2002  PRINCIPALPAYDOWN ... s 759,411 ... 759,410.59 ....... 734,19% ... 789,411 00 e .83
126690-R8-1  CWMBS 1994-JABA ........................... 111252002 PRINCIPALPAYDOWN ... s 1,851,692 .. 1,851,691.65 ..... 1,833,175 ... 1,851,692 ........... BB 69,988 ...............
126691-HX-5 INMC1995-MA4 ............................. 12/25/2002  PRINCIPALPAYDOWN ... ... s 1,288,644 .. 1,288,644.36 ..... 1,215,758 ... 1,288,644 ........... AT 65,938 ...............
158510-AG-2 CHAMP 1996-2A4 . ....................ooo. 12/25/2002  PRINCIPALPAYDOWN ... s 1,060,832 .. 1,060,831.96 ..... 1,107,906 ...... 1,060,832 ......... (9, 270) L 61,101 .
16162R-AJ-9 CHASE1998-S4A9............................ 111252002 PRINCIPALPAYDOWN ... s 5,525,336 .. 5,525,336.05 ..... 5,215,661 ...... 5,525,336 ......... ST B 5719 ...
161626-XD-3 CHASE1993-L2A2 ............................ 12/25/2002  PRINCIPALPAYDOWN ... ... s 3,531,957 .. 3,531,956.93 ..... 3,504,167 ... 3,531,957 ... (7 3T0) o
161626-XW-1 CHASE1993-NA7 ... 12/25/2002  PRINCIPALPAYDOWN ... s 708,785 ... 708,784.81 ....... 707,013 ... 708,785 ........... 20 45,385 ..
161626-ZP-4 CHASE1994-BAT.......................... .. 05/25/2002  PRINCIPALPAYDOWN ... i e, 21,42 24172 120,501 ........ 2042 2T 1,685 ...l
165087-AC-1 CHESPOTTELVA. .......................o.. 03/11/2002  ISSUECALLED ..o i 3,009,600 .. 3,000,000.00 ..... 3,000,000 ...... 3,000,000 . 9,600 .......... 9,600 ........ 8125
172953-QU-8  CMSI2000-1A4 ..., 11/25/2002  PRINCIPALPAYDOWN . ..........ooiiis s 1,500,000 .. 1,500,000.00 ..... 1,412,813 ... 1,500,000 ......... 20205 e 87,628 ...............
20237L-MY-5 COUNTRYWIDEHOME ........................ 10/18/2002  TRANSFERFROMMARKET ................ o 517,500 ... 500,000.00 ....... 506,250 ........ 506,089 .......... (1B1) o 41 141 6,719 ...
22388P-AA-8  FBI DALLAS / COWPERWOOD SERA........... 12/15/2002  PRINCIPALPAYDOWN ... s 11,808 ... 11,808.46 ........ 11,808 ......... 11808 o e 682 ...
225304-AT-1 CDMC 1998-9Ad .. ............................ 12/18/2002  PRINCIPALPAYDOWN ... s 12,470 ... 12,469.58 ........ 2,130 ... 12,470 ... 20l
22540V-GE-6 CSFB2001-CKNSA4.....................o.... 07/22/2002  CSFIRSTBOSTON ..ot s 1,011,250 .. 1,000,000.00 ..... 1,005,000 ...... 1,004,374 ... (510) oo 6,876 .......... 6,876 ........ 3B38
227573-AD-4 CROSS TIMBERS SRSUBNTS ................. 06/03/2002  DIRECT. ..o e 1,360,125 .. 1,300,000.00 ..... 1,274,000 ...... 1,282,760 .......... AT 77,35 ... 77,365 ... 80,83 ...............
247361-WC-8 DELTAETCO0-K 144A......................... 01/02/2002  ISSUECALLED ..ot e 447,000 ... 447,000.00 ....... 447,000 ........ BAT,000 . 20 .
247367-AL-9  DELTAPTC96-AT...............ccocoiiiiit. 10/11/2002  PRINCIPALPAYDOWN ... s 95,785 ... 95,784.63 ........ 95,785 ... 00, T80 e
24763L-GQ-7 DELHE 2000-2A3F ...................coeiit. 12/15/2002  PRINCIPAL PAYDOWN .........ooiiiis s e 402,959 ... 402,958.63 ....... 402,959 ... A02,000 5415 ..
301936-AH-3 FDICR1994-CTIID...................oo 12/25/2002  PRINCIPALPAYDOWN ... s 528,319 ... 528,319.03 ....... 517,753 ... 58,319 .......... 28
31331F-AA-9  FEDERALEXPPTC 93-A1....... PASSTHRU... 05/22/2002  PRINCIPALPAYDOWN ................oco oo 124,873 ... 124,873.21 ... 124,873 ... D BT
31331F-AC-5 FEDERALEXPPTC93-B1....... PASSTHRU... 07/01/2002  PRINCIPALPAYDOWN .................oo oo 965,835 ... 965,835.14 ....... 963,604 ........ 965,835 ........... B
31331F-AE-1 FEDERALEXPC1.............. PASSTHRU. .. 09/28/2002 ~ PRINCIPAL PAYDOWN ..............oooooe oo 77,738 ... 77,738.16 ........ 7,738 ... TT T8 e
33632*-HF-7  HORIZON AIRIND INCSERA ... SCDEQUIP ... 02/28/2002  PRINCIPALPAYDOWN ..............ooooi o 107,520 ... 107,519.89 ....... 107,520 ........ 07020 o
33632*-HG-5 HORIZONAIRINDINCSERB ... SCDEQUIP ... 02/28/2002  PRINCIPALPAYDOWN ... ... o 92,140 ... 92,140.19 ........ 92,140 ... 00 0 e
33736X-BZ-1 FUNBC2001-C2A2................coooiviit. 05/15/2002  LEHMAN....... ... 3,117,188 .. 3,000,000.00 ..... 3,165,820 ...... 3,146,219 ... (12,726) .o (29,091) ........ (29,091) ........ 98,83 ...
34412*-AG-6 FMRCORPSRDEBERB ...................... 02/01/2002  PRINCIPALPAYDOWN ... s 90,909 ... 90,909.10 ........ 90,909 ......... 00,000 L e e
34412*-AH-4 FMRCORPSRDEBSERC .................... 02/01/2002  PRINCIPALPAYDOWN ...........ooooiis i 285,714 ... 285,714.32 ... 25,714 ... 28D, Tl
34412*-AN-1 FMR CORP SRNT SERBTRANCHEB .......... 09/01/2002  PRINCIPALPAYDOWN ............oooiis i e, 936,000 ... 936,000.00 ....... 936,000 ........ 038,000 . e e 76,539 ...
36157B-AR-1 GECMS 2000-2A3..................cooiiiit, 12/25/2002  PRINCIPALPAYDOWN ... s 21,95 ... 21,954.69 ........ 23,656 ......... 21,95 ... (B,482) .
36157L-5R-5 GECMS1994-14Ad............................ 12/25/2002  PRINCIPALPAYDOWN ... s 1,009,790 .. 1,009,790.10 ....... 952,674 ... 1,009,790 ......... BT e
(continues)
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36157N-KP-8 GECMS 2000-10A4............................ 04/03/2002 TRANSFERFROMMARKET .............co0 oo 5,100,000 .. 5,000,000.00 ..... 4,996,875 ... 4,998,190 ........... QT 101,810 ........ 101,810 ....... 130,574 ...l
36157N-LH-5 GECMS 2000-10A22...................oooiee. 01/25/2002  PRINCIPALPAYDOWN ........ ...t s 5,303,794 .. 5,303,793.54 .. .. 5,207,562 ...... 5,303,794 .......... 180 33,929
36157R-BY-0 GECMS 1997-12A6...................ooiit. 12/25/2002  PRINCIPALPAYDOWN ... s 782,681 ... 782,681.49 ....... 57,244 782,681 ... 11808 o e
36157R-5L-5 GECMS99-17A10. ..., 09/25/2002  PRINCIPALPAYDOWN ............oooiis i 15,621,360 . 15,621,360.00 .... 15,191,773 ... .. 15,621,360 ......... A 130 586,384 ...............
36185N-EW-6 GMACM 2000-J3A42........................... 04/25/2002  PRINCIPALPAYDOWN ... i 5,000,000 .. 5,000,000.00 ..... 4,932,813 ... 5,000,000 ......... 19,402 94,585 ...
37045*-AC-3 GMCORP1992-A3 ............................ 01/02/2002  PRINCIPALPAYDOWN ....... ..ot s 82,283 ..... 82,2271 ........ 82,83 ... B2, 08 3,58 .
38141G-AZ-7 GOLDMANSACHS ..., 07/25/2002  TRANSFER FROMMARKET ..............o. oo 3,180,000 .. 3,000,000.00 ..... 3,001,210 ... 3,019,487 ... (956) ... 160,513 ........ 160,513 ....... 21,979
393505-3N-0 GT99-5A4 ... 02/04/2002 BANKOFAMERICA ...... ... s 5,200,000 .. 5,000,000.00 ..... 4,999,219 ... 4,999,221 .. L P 200,779 ... 200,779 ... 67,192 ...
423003-AA0  HMMT 1998-1AA . ... 11/20/2002  PRINCIPALPAYDOWN ... s 312,306 ... 312,305.88 ....... 394,414 402,710 ... (T,726) oo (90,404) ........ (90,404) ........ 10,581
437609-AB-6  HSMS 1998-1A2 ... 112512002 VARIOUS ... ..o 2,000,000 .. 2,000,000.00 ..... 1,920,000 ...... 2,000,000 ......... L 3 U 76,931
441812-JW-5 HOUSEHOLDFIN ....................ooo.. 05/20/2002  SALOMONBROTHERSINC ................ oo 4,813,600 .. 5,000,000.00 ..... 4,999,350 ...... 4,999,219 ... M) (185,679) ....... (185,679) ....... 185,937 ...l
450912-AB-6 ITTCORPNOTE ..................coooiiiis, 05/10/2002  BEAR, STEARNS&CO.INC. ............o. oo 2,000,000 .. 2,000,000.00 ..... 1,879,540 ... 1,944,085 .......... 5139 55915 ......... 55,915 ... 67,500 ...............
456604-AA-0  INDYMACBKFSBSERASRNT ................ 10/15/2002  MATURITY ... e 1,666,667 .. 1,666,666.71 ..... 1,666,667 ...... 808,007 . 148,500 ...
501044-AJ-0 KROGER CO LEASECERTOID................. 04/01/2002  PRINCIPALPAYDOWN ............ooooiis o e, 672,000 ... 672,000.00 ....... 534,181 ... 672,000 ........ (82, 753) e
50181Q-AA-6 LCORALEXANDRIA. ...t 06/10/2002  TRANSFER FROMMARKET ...............o oo 2,572,275 .. 2,500,000.00 ..... 2,493,875 ... 2,493,636 .......... (206) ... 78,639 ... 78,639 ... 78212
524658-AM-7 RAYTHEONCO................coooiiiii, 07/10/2002  PRINCIPALPAYDOWN .............oooiis s 21,79 ... 217,793.80 ....... 268,404 ... 21,19 ... 3088
52518R-BE-5 (SC)LSSC 2002-GE1A ..., 12/25/2002  PRINCIPALPAYDOWN ... s 804,183 ... 804,182.67 ....... 778,926 ... 804,183 ......... 25,050 e
53688P-AA-0 LSMFT 2002-5AA ..., 107252002 VARIOUS ... .. ... oo 2,004,253 .. 2,029,252.52 ..... 1,995,256 ...... 1,998,257 ... 3,001 5,995 ... 5995 ... 20667 ...
53688Q-AA-8 LSMFT 2002-4AA ... ....................... 10/25/2002  PRINCIPAL PAYDOWN ...t s 21,169 ... 21,168.70 ........ 19,322 ... 21,169 ... BT
536885-AA-4  LSMFT2001-3AA .................oooiii.. 10/25/2002  PRINCIPALPAYDOWN ... s 13,160 ..... 13,160.48 ........ 13,843 ... 13,160 .......... (B8 .
564684-AA-1  MANUCO INC FIRSTMTGNTS ................. 12/01/2002  PRINCIPALPAYDOWN ... s 137,303 ... 137,303.49 ....... 137,303 ... 37,30 8,045 ...
66937N-Q4-3 NSCOR1998-12A9................oooiiiit, 1212512002 PRINCIPAL PAYDOWN ..o s e 877,851 ... 877,851.42 .. ... 870,719 ........ 877,851 ... 4004
66937N-RP-5 NSCOR 1997-13B1 ..., 12/25/2002  PRINCIPALPAYDOWN ... s 400,784 ... 400,783.60 ....... 402,521 ... 400,784 ... (2, 0dT) o
670670-A-7 NYCTLO9-RB ................................ 11710/2002  PRINCIPALPAYDOWN ... s 1,926,181 .. 1,926,181.21 ... 1,926,181 ...... 10028, 18T e
681385-AC-4 OLSTENCORPSRNTS ....................... 08/21/2002  FIRST ALBANY CAPITALMARKETS ......... ... o 2,107,400 .. 2,000,000.00 ..... 1,927,360 ...... 1,950,145 ... 7676 157,255 ... 157,255 ... 132,611 ...
690368-AA-3 OVERSEAS SHIPHLDGRPNT .................. 07/22/2002  SCOTIACAPITAL ...t e 769,125 ... 750,000.00 ....... TAT 458 ... 748,592 ... ) PP 2,53 ... 2,533 ... 39,000 ...
69348L-UJ-6 PNCMS 1998-25A3 ..., 12/25/2002  PRINCIPALPAYDOWN ... s 3,966,611 .. 3,966,611.32 ..... 4,007,386 ...... 3,966,611 ....... (0, 778) o
69348R-LW-4 PNCMS 1999-52A6 ..., 12/25/2002  PRINCIPALPAYDOWN ... s 479,966 ... 479,966.39 ....... 489,978 ... 479,966 ......... (9,026) ... 2520 .
69573C-DH-5 PMAC2000-1A2 ..o, 02/25/2002  PRINCIPALPAYDOWN ...t s 2,530,022 .. 2,530,021.96 ..... 2,459,656 ...... 2,530,022 .......... 4005 U314
695927-D#-7  PMAC 1993-6B1....................... 12/25/2002  PRINCIPALPAYDOWN ... s 453,782 ... 453,782.29 ....... 449,812 ... 453,782 ... B 17,914 .
743946-AQ-8 (SC) PHMS1993-K2B......................... 11/28/2002  PRINCIPAL PAYDOWN ...........oiiiis o e 475,199 ... 475/199.22 ....... 463,146 ........ 475,199 ... 2 B W10
T4434R-R8-6 CMOPHMS 92-37A10 ..., 12/25/2002  PRINCIPALPAYDOWN ... s 571,125 ... 571,124.76 ....... 594,550 ........ 511,125 ... (23 d8)
T4434T-HB-6 (SC) PHMS 1993B1B1........................ 11/28/2002  PRINCIPALPAYDOWN ... s 723,729 ... 723,728.72 ....... 715,587 ... 723,729 ... D870 o 19,113
T4434U-AJ-3 PHMS 199417 AX ... 12/25/2002  PRINCIPALPAYDOWN ... s 356,028 ... 356,028.29 ....... 346,557 ... 356,028 .......... A DD
74434U-BQ-6 PHMS 1994-18A2 ... 1212512002 PRINCIPAL PAYDOWN . ... s 3,637,632 .. 3,637,632.19 ..... 3,687,029 ... 3,637,632 ........ 1) 162,942 ...
74436J-BQ-9 PSSF1993-5B4A. ... ...l 12/28/2002  PRINCIPAL PAYDOWN ..ot s e 845,728 ... 845,728.31 ... ... 846,785 ........ 845,728 ........... (59) e
749121-AL-3  QWESTCOMMSINTL ...t 1073112002 VARIOUS ... o 2,477,500 .. 5,000,000.00 ..... 4,939,700 ...... 4,950,615 .......... 2,469 (2,474,701) ..... (2,474,701) ....... 330,833 ..
T4913E-AH-3 QWEST CAPFDGINCNT ...................0. 03/18/2002  VARIOUS ... ... ... e 4,275,760 .. 5,000,000.00 ..... 4,804,000 ...... 4,807,526 .......... 3,083 (531,765) ....... (531,765) ....... 194,944 L
760944-AR-9 RFMSI1992-S44 A8............................ 02/25/2002  PRINCIPALPAYDOWN ... e 60,884 ..... 60,883.72 ........ 56,907 ......... 60,884 ........... 0 644 ..
760947-WR-8 RFMSI 1996-S9A12. ..., 04/25/2002  PRINCIPALPAYDOWN ... s 4811 ... 4,810.58 ......... 4833 ... 4811 (1) o 61
760985-CM-1 RAMP 2001-RSTAI4 ....................oo ... 04/03/2002 TRANSFERFROMMARKET .............coo oo 2,040,000 .. 2,000,000.00 ..... 1,973,125 ... 1,973,396 ............ T 66,604 ......... 66,604 ........ B84
T6110F-ZE-6  RALI1998-QS16MI..................... . 1212512002 PRINCIPAL PAYDOWN ..ot o e 167,700 ... 167,700.40 ....... 167,183 ........ 167,700 .......... (78 o
76110Y-UG-5 RFMSI2000-S4A2. ..., 01/25/2002  PRINCIPALPAYDOWN ... i 3,346,864 .. 3,346,863.61 ..... 3,310,257 ... 3,346,864 .......... P PR 20567 ...
76110Y-XR-8 RFMSI2000-S10A8. ..., 12/25/2002  PRINCIPALPAYDOWN ... s 267,565 ... 267,565.26 ....... 27,064 ... 267,565 ........... 2B
76126C-DE-9 CBBC-CCE-1998-1.................ooiii, 11715/2002  PRINCIPALPAYDOWN ... s 141,967 ... 141,967.17 L 141,678 ... 141,97 L RS 7,02
76126C-KC-5 RACERS 01-27-PT............ooooi, 08/01/2002  PRINCIPALPAYDOWN ............oooiiis i e, 136,938 ... 136,937.54 ....... 136,938 ........ 130,038 5585 ...
79548K-PG-7 SBM7 1994-18B1. ... 12/25/2002  PRINCIPALPAYDOWN ... s 34,35 ... 3432467 ... 34,164 .. 435 AT
805564-GP-0 SAST 2000-3AF4..................ccoiiiil, 121252002 PRINCIPALPAYDOWN ... s 26,409 ... 26,408.75 ........ 26,405 ... 26,409 ... L USSP
843597-AF-2  SOUTHRN PAC TRNPTC SER 95-A6 ............ 07/02/2002  PRINCIPALPAYDOWN ............oooiiis o 118,584 ... 118,584.21 ....... 119,395 ... 118,584 ........... (38) 4757
863572-T7-8  SASC2000-3B3..............cocoiiiiiiii, 12/25/2002  PRINCIPALPAYDOWN ... s 28,230 ... 23,230.24 ... 24,02 ... 28,230 ... (B,230) ...
86358R-AU-1 SASC 20016 1A10. ..., 12/25/2002  PRINCIPALPAYDOWN . ... s 5,159,949 .. 5,159,949.14 .. .. 5,147,049 ... 5,159,949 ... ... 108
86358R-JF-5 SASC 2001-121A5...... ... 06/10/2002 TRANSFERFROMMARKET ............ocoo oo 3,582,852 .. 3,500,000.00 ..... 3,465,000 ...... 3,473,805 .......... 8,742 109,046 ........ 109,046 ....... 124,031
86358R-JH-1  SASC 2001-121A7. ... 03/13/2002  LEHMAN..... ... 13,711,041 . 14,025,000.00 .... 14,025,000 ..... 14,025,000 . (357,747) ....... (357,747) ....... 81,37
(continues)
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86359A-FW-8 SASC 200224 A13......................... 12/25/2002  PRINCIPALPAYDOWN ... s 41,449 4144948 ... 41449 B Y
867651-AA-9  SUNPORT PROPERTY COSECNTS ............ 11/15/2002  PRINCIPALPAYDOWN ... s 64,269 ..... 64,268.97 ........ 63,913 ... 64,269 ........... K ST 2810 ..
87308N-AR-9 TTXCO........ooiii 07/15/2002  PRINCIPALPAYDOWN ..............oooin o e, 263,518 ... 263,517.52 ....... 263,458 ... 283,518 Y
91324P-AA-0 UNITED HEALTHCARE ........................ 02/25/2002  TRANSFERFROMMARKET ..............o0 oo 1,075,000 .. 1,000,000.00 ....... 996,520 ........ 997,287 ............ 06 mmMs mms 20,83 ...
939335-AS-4 WMMSC 2001-32A2 ... 12/25/2002  PRINCIPALPAYDOWN ... s 2,000,000 .. 2,000,000.00 ..... 1,937,500 ...... 2,000,000 ......... 30,400 e 121,81
94975X-AB-7 WFMBS 2000-5A2 ............. WELLS FARG. .. 01/25/2002  PRINCIPALPAYDOWN ...........coooiii s 674,044 ... 674,043.98 ....... 666,882 ........ 674,044 ... 78 o 4,33
94976F-AC-3 WFMBS 2000-11A3. ..., 03/25/2002  PRINCIPALPAYDOWN ...t s 1,024,623 .. 1,024,623.06 ..... 1,006,372 ...... 1,024,623 .......... 2,318 10,371
94976J-AG-6  WFMBS 2000-14 A7, 12/25/2002  PRINCIPALPAYDOWN . ... s 2,002,595 .. 2,022,595.33 ..... 2,002,595 ... 2,002,005 e
94976N-AD-4 WFMBS 2001-4Ad............................. 06/10/2002 TRANSFERFROMMARKET ..............o0 oo 8,311,875 .. 8,000,000.00 ..... 7,991,250 ... 7,997,821 ... 2,011 314,064 ... 314,004 ... 204,000 ...
97180*-FV-5 WILMINGTON TR/AMER AIR SEC LN CTF 1990-A. 06/14/2002  PRINCIPALPAYDOWN ...............oooo o e 37571 L 3757126 ... KT KR SRR
97180*-FW-3  WILMINGTON TR/AMER AIR SEC LN CTF 1990-A. 06/14/2002  PRINCIPALPAYDOWN ...............oooo o e 37,571 L 3757126 ... KT T4 KR SRR
97180*-SQ-2  WILMINGTON TR/GPA/GECCLEASE ........... 07/02/2002  PRINCIPALPAYDOWN ... i 57,19 ... 57,199.46 ........ 57,582 ......... 57,19 ... (98] o 4,40
76126C-LH-3 RACERS 02-15-PT.................ooooiiii, 10/15/2002  PRINCIPALPAYDOWN ... s 8,832 ... 8,832.06 ......... 8,832 ... 8,80 L
902118-AM-0 TYCOINTLGROUP ..................oooiee. 02/26/2002  VARIOUS ....... ... ..o 2,675,000 .. 3,000,000.00 ..... 2,944,170 ... 2,949,921 ... 1012 (214,921) ....... (214,921) ........ 60,740 ...............
317928-AA-T FINOVAGROUP ..., 12/31/2002  LOSS DUE TO PERMANENT IMPARMENT ... ... o o e e 98,581 ... 98,081 (98,581) ........ (98,581) ..o
13134V-AA-1 CAIPINECANADA . ... 12/31/2002  LOSS DUE TO PERMANENT IMPAIRMENT ... ..o oo e e 1,764,104 ... 764,104 (1,764,104) ..... (1,764,104) ...
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated). ....................o 204,443,843 208,373,541.63 ... 207,262,933 .... 209,359,097 ........ 556,135 . (4,960,628) ..... (4,960,628) ..... 6,059,349 ...............
6099997 - Subtotal - BONds - Part 4 .. ... o 251,257,333 256,137,700.16 ... 255,589,599 .... 257,419,587 ........ 400,267 .o (6,207,627) ..... (6,207,627) ..... 8,497,867 ...............
6099998 - Summary Item from Part 5for BONGS. ... o 22,026,504 . 21,965,306.46 .... 21,698,933 ..... 20,724,654 ... D021 301,851 ..., 301,851 ... 523,361 ...............
6099999 - SUBLOtAl - BOMGS . ... 273,283,837 278,103,006.62 ... 277,288,532 .... 279,144,240 ........ 425,988 (5,905,777) ..... (5,905,777) ..... 9,001,221 ...
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
06423A-10-3 BANKONECORP...................cooiiie. 01/04/2002 MERRILLLYNCH ......................... ... 12,800.000 ....... 500,475 ... 500,224 ........ 500,224 . 21 Bl
320209-10-9  FIRSTFINLBANCORP.............ooooiiiie, 11/14/2002  MCDONALD & COMPANY .................. ... 394,800.000 ..... 7,361,579 ................ ... 25,511 ... 235,51 7,126,068 ...... 7,126,068 ... .. 238,935
552848-10-3 MGICINVTCORP............cooviiiiii, 04/09/2002 VARIOUS ... 40,400.000 ..... 2,740,136 ................ ....... 345,95 ... 35,905 L 2,394.211 ... 234210 250
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ... ... 10,602,190 ... . 1,081,660 ...... 1,081,660 ... 9,520,530 ...... 9,520,530 ... 239,185
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
053611-10-9  AVERY DENNISONCORP...................... 171512002 VARIOUS ... 55,200.000 ..... 3,497,742 ................ ... 3,015,192 ... 3,075,192 L 422,550 ........ 42,550 .o 28,545
126408-10-3 CSXCORP...............ccccooiiiiiiiii, 02/01/2002  CSFIRSTBOSTON ..............coovvins e, 12,500.000 ....... 495993 .l 47,625 ... A0T,825 68,368 ......... 68,368 ...
313586-10-9 FEDERALNATLMTGASSN .................... 12/31/2002  VARIOUS ... 221,400.000 ... 16,265,984 ................ ... 474,013 .. AT4,073 L 15,791,912 ... 15,791,912 .. 154,374
983024100 WYETH..............ooiiiii, 1/12/2002  VARIOUS ... 90,700.000 ..... 5,288,326 ... 5,138,139 ...... 5,138,139 ... (12,179,609) ... 150,186 ........ 150,186 ... 15,916
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..................... i 25,548,044 9,115,029 ...... 9,115,029 C(12,179,609) L 16,433,016 ... 16,433,016 ... 198,835
7099997 - Subtotal - Common Stocks - Part 4 ... ... o 36,150,234 ... 10,196,689 ..... 10,196,689 C(12,479,609) L 25,953,546 ..... 25,953,546 ... ... 438,020
7099999 - Subtotal - ComMMON STOCKS ... ... 36,150,234 ... 10,196,689 ..... 10,196,689 C(12,479,609) L 25,953,546 ..... 25,953,546 ... ... 438,020
7199999 - Subtotal - Preferred and CommON StOCKS . . .. ... .. ..o 36,150,234 ... 10,196,689 ..... 10,196,689 ... (12,179,609) ... ... 25,953,546 ..... 25,953,546 ... ... 438,020
7099900 - TOT AL, 309,434,011 287,485,221 ... 289,340,929 ... (M,753,621) ... 20,047,769 ... 20,047,769 ... 9,001,221 ... 438,020
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY 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
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
31390K-25-6 FNCLPL648885 ....................... 09/26/2002 GREENWICH ................... 10/25/2002 VARIOUS ... 877,859.240 ....... 885,678 ....... 877,889 ....... 885,423 .......... (2B4) (7,564) ........ (7,564) ......... 797 3,898
31359M-NE-9 FANNEEMAE .......................... 05/30/2002 CSFIRSTBOSTON .............. 07/25/2002 TRANSFER FROMMARKET .......... .5,000,000.000 ..... 5,000,000 ..... 5,000,000 ..... 5,000,000 .o 36,167 ..
31371K-N3-1 FNCLPL254310 ....................... 08/06/2002 MERRILLLYNCH ................ 10/25/2002 VARIOUS ... 988,079.670 ... 1,001,975 ... 1,004,758 ... 1,001,863 .......... (M) 2,804 ... 2,804 ... 2,95 ... 8,563
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of
Governments and Their Political SUDAIVISIONS . . ... .. .. ... . 6,865,938.910 ... 6,887,652 ..... 6,882,617 ..... 6,887,287 .......... (365) .o (4,670) ........ (4,670) ........ 65,039 ........ 12,461
Bonds - Industrial and Miscellaneous (Unaffiliated)
459745-E2-4 INTLLEASEFIN ....................... 03/01/2002 SALOMON BROTHERSINC ... 07/25/2002 TRANSFER FROMMARKET .......... .5,000,000.000 ..... 4,948,550 ... 5,150,000 ..... 4,950,862 ......... 2,312 199,138 ....... 199,138 ... 21302
681385-AC-4 OLSTEN CORPSRNTS ................ 01/31/2002 TRANSFER TO MARKET ......... 08/21/2002 FIRST ALBANY CAPITAL MARKETS ... . 1,000,000.000 ..... 1,005,000 ..... 1,053,700 ..... 1,004,484 ... (516) .o 49,216 ........ 49,216 ........ 66,306 ........ 26,444
T4157K-AC-5 PRIMEDIAINCSRSUB ................ 03/18/2002 TRANSFER TO MARKET ......... 11/04/2002 LEHMANBROTHERS ................ . 1,500,000.000 ..... 1,286,250 ..... 1,290,000 ..... 1,303,030 ........ 16,780 (13,030) ....... (13,030) ....... 125,813 ... 53,057
78442F-AB-4 SLMCORPMTN ....................... 08/21/2002 CSFIRSTBOSTON .............. 12/03/2002 MORGAN STANLEY & CO., INC. ..... . 3,000,000.000 ..... 2,979,180 ... 3,050,820 ..... 2,979,623 ... M3 " " 2,81
939335-PP-4 WAMU 2001-S82A16 ................... 06/06/2002 LEHMAN ....................... 10/25/2002 PRINCIPAL PAYDOWN ............... . 4,599,367.550 ... 4,592,301 ... 4,599,368 ..... 4,599,368 ......... 1087 e 102,621 ........ 22,896
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ... 15,099,367.550 ... 14,811,281 ... 15,143,888 .... 14,837,367 ........ 26,086 ... 306,521 ... 306,521 ... 458,32 ... 102,397
6099998 - Subtotal - BONAS ... ... 21,965,306.460 ... 21,698,933 .... 22,026,504 .... 21,724,654 ........ D021 301,851 ... 301,851 ..., 523,361 ....... 114,859
7099990 - TOT AL o 21,698,933 ... 22,026,504 .... 21,724,654 ........ D021 301,851 ... 301,851 ..., 523,361 ....... 114,859




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY 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 Company Owned
NAIC NAIC by Insurer on Statement Date
Company Valuation Do Insurer's
Code or Method Assets Include Total 8 9
Alien (See SVO Intangible Amount of
Description Insurer Purposes and Assets Connected Such
CusIP Name of Subsidiary, Controlled or Identification | Procedures | with Holding of Such Intangible Book/Adjusted Number % of
|dentification Affiliated Company Number manual) Company's Stock? Assets Carrying Value of Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
026105-10-6 ... American Fire and Casualty Company ...... 24066 ........ Mo NO o 112,435,180 .. .1,124,681.000 ............. 100.000
677996-95-1 ... Ohio Security Insurance Company .......... 24082 ........ Vo NO o 34,164,223 ... 49,999.000 ............. 100.000
951995-95-0 ... West American Insurance Company ........ 44393 .. Vo No .o 371,076,283 ... 310,000.000 ............. 100.000
569594-10-9 ... Avomark Insurance Company .............. 10792 ... Mo NO L 8,215,330 ..... 175,000.000 ............. 100.000
677254-10-9 ... Ohio Casualty New Jersey ................ 10937 ... Mo NO Lo 44,804,373 ... 50,000.000 .............. 99.010
1099999 - Subtotal - Common Stocks - U.S. Property and Casualty Insurer .......... ... .. 570,755,389 .. ...l
Common Stocks - Other Affiliates
674995-95-6 ... Ocasco Budget, Inc. ..................... 00000 ........ Mo NO L 52,424 ... 1000 . 100.000
1599999 - Subtotal - Common Stocks - Other Affiliates ........ ... ... e 52,424

1699999 - Subtotal - ComMON StOCKS . ... ... . 570,807,813 ... .
1799900 - TOTALS . o 570,807,813 . ...

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: § 750,663,707

2. Total amount of intangible assets nonadmitted § ...................

SCHEDULE D - PART 6 - SECTION 2

1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer
Intangible Assets on Statement Date
Included in
Amount Shown in 5 6
CusIp Name of Company Listed in Section 1 Column 6, Number % of
|dentification Name of Lower-tier Company Which Controls Lower-tier Company Section 1 of Shares Outstanding

NONE

E14
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY INSURANCE COMPANY

Page E15
Sch. DA, Pt .1, Short-Term Investments
NONE

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

Pages E15,E16,E17
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Written During Current Year

J/d

1 2 3 4 5 6 7
Date of
Number of Maturity, Date of
Contracts or Expiry, or Issuance/ Consideration
Description Notional Amount Settlement Strike Price, Rate or Index Purchase Exchange or Counterparty Received
Call Options - Income Generation Transactions
313686-9L-N . FNMA DEC. 70 ..o 800 12/20/2002........ 7000 .o U0 2002, e o 34,799
0299999 - Subtotal - Call Options - Income GeNeration TranSACONS . . .. ... ... . e 34,799
0499999 - TOTAL - Call OPHIONS ... ...t e e 34,799
2699999 - Subtotal - Income GENEration TraNSACHONS ... .. ... . . o 34,799
0099990 - TOTALS .o 34,799
Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/ (Loss) on Termination 17
Indicate
Exercise,
Date of Expiration, 14 15 16 Other
Number of Maturity, Strike Price, Date of Maturity or Consideration Increase/ Investment/
Contracts or Expiry, or Rate or Issuance/ Exchange or Consideration | Closing Purchase | Termination Paid on (Decrease) by Used to Miscellaneous
Description Notional Amount | Settlement Index Purchase Counterparty Received Transaction Date Book Value * Terminations Adjustment Recognized Adjust Basis Deferred Income
Call Options - Income Generation Transactions

313586-9L-N FLMA Dec. 70 800 12/20/2002 70.00............ MM9/2002. .. 34,799 Expiration........ 1212012002... ......... 34799 4799
0299999 - Subtotal - Call Options - Income Generation TranSaCtions . . .......... ... .. i L 799 799
0499999 - TOTAL - Call OPtIONS ... ... 799 34799 799
2699999 - Subtotal - Income Generation TranSaCHONS . ... .. ... ..ot T 99 99
0999990 - TOTALS ..o AT 4799 799



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY INSURANCE COMPANY

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 E19,E20,E21,E22



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY 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 (+)
10BONAS ..o 1,166,862,785 | ... 1,208,243,139 | ... 61,380,354
2. Preferred Stocks ... o
3oTotals .o 1,166,862,785 | ... 1,208,243,139 | ... 61,380,354

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

Bond and preferred stock market values are obtained from an independent pricing service. This service

relies on broker quotes for the assigned market values. Certain private placement bonds, not actively traded

are priced by the Company's investment department based on market values of equivalent securities.

E23
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information of Interest Year of Current Year Balance *

Open Depositories

1st National Bank of SW Ohio ..................... Hamilton, OH ... . ....(635,848) ..
Firstar-OL Escrow-CA FairPlan ................... Hamilton, OH ... o 694 ..
State Street Bank-OC Secure ..................... BOSION, MA ,065) ...
Bank of America ... L0S ANGEIES, CA o 912
Bank One Concentration Account ................. Columbus, OH ... o 230,886 ... 22,510,502 ...
Bank One PPAEscrow ........................... Columbus, OH .. . o 5619 1,090,824 ...
Chase Manhattan ................................ New York, NY ,089,305 ...
1st Union National Bank L Mormistown, NJ L e (TNTT58)
MellonBank ... Pt bUrgh, PA . 83315
0199998 - Depositsin ............ 2 depositories that do not exceed the allowable limit in any one depository (See Instructions) - Open
DBPOSIOMIES .. .. Y 6,103 ...
0199999 - TOTAL - Open DEPOSIOMES .. ... ... oo 236,515 ... (726,016) ......
0399999 - TOTAL Cash 0N DEPOSIE ... ... e 26,515 (726,016) ......
0599999 - TOTAL CaSh ... e 26,515 (726,016) ......

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

fodanuary o 67,956,246 | 4. April ..............| 11,842,706 [ 7.duly ..o 1,179,732 [10. October ...........| ..o (3,779)
2. February ............| 29,230,293 | 5. May ... 22,077,712 | 8. August ............| .l (6,057,501) [11. November .........[ ............. 9,499,096
3. March o] (14,163,700) | 6. June ............oo| (22,113,091) | 9. September ..........| ........... (14,076,283) |12. December .........| .......oooii (726,016)

E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY 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

Arizona

AZ00001 B .......... USTNTS 6.50% 8-15-05 .................ooine. Insurance Department, PhOBNIX, AZ . ... .. . . e 530,000 ............ 531,712 ... 592,773
AZ RSD by ARS 23-961 (C,D)
In trust for The Ohio Casualty Insurance Department

AZ09999 - ATIZONA . . . 530,000 ............ 531,712 ... 592,773

Arkansas

AR00001 B .......... USTNTS 6.50% 8-15-05 .................coint. Insurance Department, Litte ROCK, AR ... . 100,000 ............ 103,336 ........... 111,844
AR RSD by AR Statutes 23-63-206

ARIIY - ATKANSES . .. 100,000 ............ 103,336 ........... 111,844

Delaware

DE00001 B .......... USTNTS 6.50% 8-15-05 .................ooine. Insurance Department, DOVer, DE .. ... . e 100,000 ............ 100,322 ... 111,844
DE RSD by DE Ins. Code Title 18, Chapter 5, SEC 513

DEGIO9O - DBIAWAIE . ... 100,000 ............ 100,322 ... 111,844

Georgia

GA00001 B .......... USTBDS 6.50% 8-1505...............oeit. Insurance Department, Allanta, GA ... ... . . 100,000 ............ 100,322 ... 111,844
GARSD under 0.C.G.A. Section 33-3-9

GA999Y - GBOTGIA . . . ettt 100,000 ............ 100,322 ... 111,844

|daho

[D0000t B .......... UNTNTS 6.50% 8-1505.................ooiee. Insurance Department, BOISE, 1D ... ... . . e 50,000 ............ 50,161 ............ 55,922
IDRSD by ID Code, Section 41-316

[D99999 - 10BN0 ... 50,000 ............ 50,161 ... 55,922

Louisiana

LA0000T B .......... USTNTS 6.50% 8-15-05 .................coint. Insurance Department - Baton ROUGE, LA .. ... e 75,000 ... 75,240 . 83,883
LARSD by LA RS 22:1021and 1025

LAG9999 - LOUISIANG . ... oot 75,000 ... 75,242 83,883

Massachusetts

MA0000T B .......... MGIC INV. CORP. 7.50% 10-15-05............... Treasury Department, Boston, MA ... e 2,600,000 .......... 2,670,402 ......... 2,889,822
MA RSD under General Laws, Chapter 152,
Sections 61 and 62

MADD999 - MBSSACHUSEIES . . .. ... 2,600,000 .......... 2,670,402 ......... 2,889,822

New Mexico

NM00001 B .......... USTNTS 6.50% 8-15-05 .................ooiet. Insurance Department, Santa e, NV ... o 300,000 ............ 310,008 ........... 335,532
NMRSD by N.M.S.A. Section 59A-5-19

NMBIIT - NEW MEXICO .. ..o e 300,000 ... 310,008 ........... 335,532

North Carolina

NC0000t B .......... USTNTS 6.50% 8-15-05 ..................oooee. Insurance Department, Raleigh, NC . . ... .o e 85,000 ............ 85,213 ... 95,067
NCRSDbyN.C.G.S. Chapter 58-5-15

NCO9999 - NOTN CANONING .. ... e 85,000 ............ 85,273 ... 95,067

(a) Including$ .................. cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY 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
Oklahoma
OK00001 B .......... USTNTS 6.50% 8-15-05 .. ... Insurance Department, OKlahoma City, OK .. .. ... . e 350,000 ............ 365,38 ........... 391,454
OKRSD under 36 0.S. 1986-613
OK99999 - OKIBNOMA . ... 350,000 ... 365,358 ... 391,454
Oregon
OR00001 B .......... USTNTS 6.50% 8-15-05 ... Insurance Department, Salem, OR .. ... . e 400,000 ............ “r37 447,376
ORRSD by O.R.S. 731.624-731.628
ORI - OMBYON . .ottt 400,000 ............ H“r,307 447,376
Other
0100001 B .......... CONAGra . ... Firstar Bank, Hamilton OH . ... . 5,000,000 .......... 4,878,631 ... 5,604,300
7.125% 10/01/26

000000 - DR . 5,000,000 .......... 4,878,631 ......... 5,604,300
Virginia
VA00001 State Treasurer, RICMONG, VA .. e 75,000 ... 78,166 ............ 86,250
VA00002 VARSDUNEr Code Of VA - Title 38,2, ...
VA00003 CNapter 10, ATl 7.
VAG9999 - VINGINI . . e , 166 . 86,250
XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors of the Company . . .. ... ... o e 9,765,000 ... 9,766,240 ... 10,917,911
Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company
ZZ200001 B .......... MNGOB5.375% 8-1-10.. ... Insurance Department, CoIUMDUS, OH . ... ... e 550,000 ............ 569,692 ........... 591,179
7700002 B .......... USTNTS 6.50% 8-15-05 ..o OH VD UNder SeCtion 300841 .o e 1,850,000 .......... 1,858,008 ......... 2,003,790
7700003 B .......... USTNTS 5.00% 2-15-11 ... In trust for the benefit and security of all policyholders of The Ohio Casualty Ins. COMPANY . .. ... o e 400,000 ............ 392,131 398,752
7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company . ... ... . e 2,800,000 .......... 2,819,831 ... 2,993,721
0099900 - TOT AL S . 12,565,000 ......... 12,586,071 ........ 13,911,632
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