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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO SECURITY 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 ............ ... ... 740,514 ... 710,000 ..... 11844 ... 794,02 ... 756,504 ... 17,36 ....... 46,150 ...... (10,677) .o o 06/27/2001 ... 4.739
912827-3E-0 ... USTREASURYNOTES ................. s ool 6.125 FA ... 08/15/2007 ............ ... ... 363,736 ... 340,000 ..... 115.000 ....... 391,000 ....... 368,050 ......... 7,809 ... 20817 ... 4314) o 01/17/2002 ... 4.438
912827-4U-3 ... U.S.TREASURY ... i 4.250 MN . 1152008 .o 496,51 ... 500,000 ..... 102.59 ... 512,970 ....... 483,516 ......... 3,763 ... 2050 ... 367 o 04/20/1999 ... 5.067
912827-6T-4 ... USTREASURYN/B ... s 5.000 FA... 021512011 ... 784,438 ... 800,000 ..... 109.875 ... 879,000 ....... 781,875 ... 15,000 ....... 40,000 ........ 1498 o 04/18/2001 ... 5.298
0199999 - U.S. Governments - Issuer Obligations . .. .............. o 2,385,239 ... 2,350,000 ... 2,517,062 ..... 2,390,034 ... 43,878 ... 128217 ... (9727) o
0399999 - Subtotal - U.S. GOVEIMMENES ... .. . e 2,385,239 ... 2,350,000 ... 2,517,062 ..... 2,390,034 ... 43,878 ... 128217 ... (9727) o
States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
373382-QD-5 .. GAGOREFSER9A ........... GEORGIAG. ENER .... 6.100 MS .. 03/01/2005 ............ .....ccooe e, 1,059,961 ..... 1,000,000 AV ...l 1,059,961 ..... 1,085,000 ........ 2,333 ... 61,000 ...... (25,039) ... 1PE... 01/17/2002 ... 3.215
1799999 ... TOTALGEORGIA ... e o e 1,059,961 ... 1,000,000 ... 1,059,961 ... 1,085,000 ........ 2,333 ... 61,000 ...... (25,039) .o
1199999 - States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........................................ ... 1,059,961 ... 1,000,000 ...l 1,059,961 ... 1,085,000 ........ 20,333 ... 61,000 ...... (25,039) .. o
1799999 - Subtotal - States, Territories and Possessions (Direct and Guaranteed) .............................o 1,059,961 ... 1,000,000 ...l 1,059,961 ... 1,085,000 ........ 20,333 ... 61,000 ...... (25,039) .. o
Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
718814-HA-7 ... PHOENIX AZ UTGO REF SER 95A . PHOENIXA RIZO ... 6.000 JJ ... 07/01/2010 ............ ..o e, 1,042,865 ... 1,000,000 AV ........... ... 1,042,865 ... 1,071,750 ........ 30,000 ....... 60,000 ....... (4,545) ... 1PE... 06/08/1995 ... 5.300
2499999 ... TOTALARIZONA o e e e 1,042,865 ... 1,000,000 ... 1,042,865 ... 1,071,750 ........ 30,000 ....... 60,000 ....... (4,546) .o
1899999 - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ................... ..... 1,042,865 ... 1,000,000 ...l 1,042,865 ... 1,071,750 ........ 30,000 ....... 60,000 ....... (4,545) .
2499999 - Subtotal - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ........................... ..... 1,042,865 ... 1,000,000 ...l 1,042,865 ... 1,071,750 ........ 30,000 ....... 60,000 ....... (4,545)
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
3133MN-WV-0.. FEDHOMELNBANK ................... oo oo 5.750 MN .. 05/15/2012 05/15/2012 ............ ... 1,007,008 ..... 1,000,000 AV ........... ... 1,007,098 ..... 1,007,760 ......... 7,064 ... 21,951 .. (662) ... 1PE ... 06/07/2002 5.581
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations ............ ... ... ... 1,007,098 ... 1,000,000 ...l 1,007,098 ... 1,007,760 ......... 7,064 ... 20,951 (662) ..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
31288B-2M-4 .. FGLMCPLC73480 ..............ocovis i 5.500 MTLY 11/01/2032 06/01/2008 ............ ....... 301,195 ... 299,699 AV 301,195 ... 301,198 ... 1,974 1974 (B) o 1PE ... 11/21/2002 5.455
2699999 - 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.................. ....... 301,195 ... 299699 ...l 301,195 ... 301,198 ... 1,914 1,914 (3) o
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
3133TVEN-1 . FHR2355LC ... 5.500 MTLY 09/15/2031 05/01/2015 ............ ....... 985,506 ..... 1,000,000 AV ........... . 985,506 ....... 985,313 ......... 4,53 ... 4,583 ... 194 1PE ... 10/24/2002 5.797
31392A-YK-8 .. FNR 2001-68 VB 6.000 MTLY 05/25/2020 07/01/2007 ............ ..... 1,001,081 ... 1,000,000 AV ........... ... 1,001,081 ... 1,001,563 ......... 5,000 ....... 60,000 ......... (464) ... 1PE ... 11/02/2001 5.948
31359U-M8-5 .. FNR 1998-62 DC 9.000 MTLY 11/25/2028 02/01/2006 ............ ....... 482,723 ....... 462,383 AV 482,723 ....... 505, 184 3,468 ... 50,338 ....... (3,868) ... 1PE ... 04/27/1999 5.965
2799999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed
SBCUMHIES e 2,469,310 ... 2,462,383 ... 2,469,310 ... 2,492,009 ... 13,021 ... 114,921 ... (4,138) oo
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions ............... ... 3,777,603 ... 3,762,083 ... 3,777,603 ... 3,800,987 ........ 21,459 ... 144,246 ... (4,803) .«
Public Utilities (Unaffiliated) - Issuer Obligations
202795-GJ-3 ... COMMEDIS-MBIAFMBSERIBC ........ ...... ... 8.375 FA ... 02/15/2023 02/15/2013 ... 100.000 ..... 1,015,746 ... 1,000,000 ..... 104.482 ... 1,044,820 ... 1,020,660 ........ 31,639 ... 83,750 ......... OM) o 09/04/1996 ... 8.144
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations ............... ... o 1,015,746 ... 1,000,000 ... 1,044,820 ... 1,020,660 ........ 31,639 ... 83,750 ......... (1)
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3899999 - Subtotal - Public Utilities (Unaffiliated) ............ ... 1,015,746 ... 1,000,000 ... 1,044,820 ... 1,020,660 ........ 31,639 ... 83,750 ......... (1) o
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
023771-P8-5 ... AMRETC90-Z ................ SRZ ... ...... .. 10.220 MN .. 05/07/2005 ............ .o 201,643 ... 301,401 ... 66.902 ....... 201,643 ... 301,401 ... 4,620 ....... 33,394 ... (T4,199) ..o 3. 10/30/1990 .. 10.220
02635P-RT-2 .. AMERGENLFIN ....................... ... ... 5375 AO... 10/01/2012 ... 991,997 ... 1,000,000 AV ........... 991,997 ... 991,840 ........ 13,587 15T o 09/27/2002 ... 5.482
03060N-AB-6 .. AMERICOLIFESRSUBNTS ............. ...... ... 9.250 JD ... 06/01/2005 ... 500,000 ....... 500,000 AV........... ... 500,000 ....... 500,000 ......... 3,854 ... 46,250 ........ 2,500 3. 05/19/1993 ... 9.250
046003-JU-4 ... ASSOCCORPNA ... e 6.950 MN . 11012018 ... 1,038,358 ..... 1,000,000 ..... 13.313 ... 1,133,130 ... 1,039,930 ........ 11,583 ... 69,500 ....... (1,348) oo o 10/15/2001 ... 6.557
345397-ST-1... FORDMOTORCREDIT .............oco0 oien ool 7.875 JD ... 06/15/2010 ... . 998,001 ... 1,000,000 ..... 100.626 ..... 1,006,260 ....... 997,540 ......... 3,500 ... 78750 ... 190 2. 06/07/2000 ... 7.911
36962G-WB-6.. GENELECCAPCRP .............cooove et . 0212212011 1,008,858 ..... 1,000,000 AV ........... ... 1,008,858 ..... 1,010,000 ........ 21,948 ... 61,250 ......... (823) oo 1PE... 06/15/2001 ... 5.986
370334-AS-3 ... GENMILLSINC ... . 021502012 996,882 ... 1,000,000 ..... 108.764 ... 1,087,640 ....... 996,680 ........ 20667 ... 29,000 .......... 202 2. 02/14/2002 ... 6.045
460146-BP-7 ... INTLPAPERCO ... s . L A003002012 1,031,599 ... 1,000,000 AV ........... ... 1,031,599 ... 1,031,680 ........ 10,005 (B1) 2PE ... 12/12/2002 ... 5.430
49306C-AD-3 .. KEYBANKNA ... . LC00012011 1,021,365 ... 1,000,000 AV ........... ... 1,021,365 ... 1,024,580 ........ 2,167 ... 70,000 ....... (1,940) ..o o 03/21/2001 ... 6.654
500255-AM-6 .. KOHLS CORP .............oooiiiiiis e . 0310172011 L 998,546 ..... 1,000,000 ..... 110.868 ... 1,108,680 ....... 998,330 ........ 21,000 ....... 63,000 .......... 132 1PE... 03/01/2001 ... 6.323
561226-AB-7 ... MALLINCKRODT GRP . SO MMBI007 857,380 ..... 1,000,000 ...... 85.738 ....... 857,380 ....... 996,090 ......... 8,306 ....... 65,000 ..... (139,201) ..o 3. 03/08/2001 ... 6.571
585284-DF-1... MENERINC SR1STMTGSERC-2 ....... ...... .... 7.990 07012011 1,012,276 ... 942,000 AV........... ... 1,012,276 ... 1,019,301 ........ 37,633 ... 75,266 ....... (5,929) ... o 10/11/2001 ... 6.819
585515-AB-5 ... MELLONFINANCIAL .................... ... ... 6.400 MN .. 05/14/2011 ... .. 997,316 ... 1,000,000 ..... 11302 ... 1,113,020 ... 996,940 ......... 8,356 ....... 64,000 .......... 285 1PE... 05/09/2001 ... 6.442
653922-AD-6... NIKEINCMTN ... 5375 JD ... 07/08/2009 ............ .. 999,006 ..... 1,000,000 AV ........... .. 999,006 ....... 999,000 ......... 44719 .. 2,351 B PE... 07/01/2002 ... 5.3%4
667294-AX-0... NORTHWESTAIRLINES ................. ...... ... 6.841 AO... 040112011 ... 997,265 ... 1,000,000 AV ........... ... 997,265 ....... 997,020 ........ 17,108 ... 68,410 .......... B9 1PE... 05/25/2001 ... 6.885
68389Y-AB-9 .. ORACLECORPSRNTS ...............o s ool 6.910 FA ... 0211512007 ............ ... 972,948 ... 1,000,000 ..... 11842 ... 1,118,420 ... 958,680 ........ 26,104 ... 69,100 ........ 5,388 1PE... 03/01/2000 ... 7.688
69339N-AA-4 .. PIMINTERCONN ................ooo s oo, 7163 0D .. 12M15/2007 842,000 ....... 842,000 AV........... ... 842,000 ....... 842,000 ......... 2,681 ... 67,332 12 ... 12/18/2000 ... 7.163
709903-BC-1... PENNZOILCODEB ...............ooon i 10.250 MN . 11/01/2005 . 1,919,790 ... 1,855,000 ..... 17.989 ... 2,188,696 ..... 1,981,251 ... 31,690 ... 190,138 ...... (19,332) ..o 2. 06/07/1999 ... 8.830
T4438G-AC-5 .. PRUDENTIALHLDGS .............ccoooe e oot 7.245 0D .. 1211812023 1,000,000 ..... 1,000,000 ..... 114.104 ... 1,141,040 ... 1,000,000 ......... 2,616 ... T2A50 o 1211212001 ... 7.245
78387G-AD-5 .. SBC COMMUNICATION ................. ..o oo, 6.250 MS .. 03/15/2011 ... . 994,245 ... 1,000,000 ..... 110.244 ... 1,102,440 ... 993,350 ........ 18,403 ....... 62,500 .......... 520 o 03/13/2001 ... 6.341
87612E-AC-0 .. TARGETCORP . ..............ccoooviie i ol 6.350 J . 01512011 999,753 ... 1,000,000 ..... 111.085 ... 1,110,650 ....... 999,690 ........ 29,81 ... 63,500 ........... B o 01/09/2001 ... 6.354
879433-AT-7 ... TELE&DATASYS ... e 7.000 FA ... 08/01/2006 ............ ... 985,669 ..... 1,000,000 ..... 109.002 ... 1,090,020 ....... 978,560 ........ 2167 ... 70,000 ........ 33 1PE... 11/02/2000 ... 7.463
898602-AC-1... TUBOSCOPEINC .............cooooie iien oot 7.500 FA ... 02/15/2008 ............ ... 1,030,424 ... 1,000,000 ..... 111146 ... 1,111,460 ... 1,038,740 ........ 28,333 ... 75,000 ....... (4,818) ..o 2. 03/13/2001 ... 6.787
902911-AK-2... USTINC ... e 6.625 J ... 07/15/2012 ... 995,474 ... 1,000,000 ..... 108.949 ... 1,089,490 ....... 995,320 ........ 30549 154 o 07/10/2002 ... 6.690
90333W-AA-6 .. USBANKNA ... 6.375 FA ... 08/01/2011 ... . 995,636 ..... 1,000,000 AV ........... ... 995,636 ....... 995,100 ........ 26,53 ... 64,635 .......... I3 o 07/19/2001 ... 6.442
91324P-AA-0 .. UNITEDHEALTHCARE .................. ... ... 7.500 MN . 11/15/2006 ... 997,840 ... 1,000,000 ..... 112.805 ... 1,128,050 ....... 996,520 ......... 9,583 ... 75,000 .......... 650 1PE... 11/13/2000 ... 7.585
92344W-AA-9 .. VERIZONMARYLAND ...........ooooiis s ol 6.125 MS .. 03/01/2012 ... ... 993,915 ... 1,000,000 ..... 108.128 ... 1,081,280 ....... 993,490 ........ 047 ... 31,646 ... 45 1PE... 02/20/2002 ... 6.213
925524-AN-0... VIACOMINC ... e 6.400 JJ ... 01/30/2006 ............ .. 1,003,513 ... 1,000,000 ..... 110.403 ... 1,104,030 ... 1,005,380 ........ 26,667 ....... 64,000 ....... (1,003) .o o 01/10/2001 ... 6.273
961548-AU-8... WESTVACOCORP ................coooe oien ool 7.100 MN 11152009 .o 995,972 ... 1,000,000 ..... 109.127 ... 1,091,270 ... 995,000 ......... 9,012 ... 71,000 ... 40 2PE ... 01/05/2001 ... 7.175
904764-AG-2 .. UNILEVERCAPITAL ............cooooiie o ol 7425 MN 1012010 o 992,510 ... 1,000,000 ..... 118.030 ... 1,180,300 ....... 991,040 ........ 1,875 ... 71,50 ... 689 ... o 10/19/2000 ... 7.252
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 29,370,182 ... 29,440,401 .............. ... 31,444,902 ... 29,664,453 ....... 520,876 .... 1,792,722 ..... (232,980) ..o e
Industrial and Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
93114K-AA-1 .. WAL-MARTPTC92-A-1......... PASSTHRU . TRU . .... 7.490 JD ... 06/21/2007 ............ ..o oinnnn. 673,756 ....... 673,756 AV........... ... 673,756 ....... 673,756 ......... 1,402 ... 53,700 . PE... 12/11/1992 ... 7.490
4099999 - Industrial and Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities ....................... ....... 673,756 ....... 673,756 ... ... 673,756 ....... 673,756 ......... 1,402 ... 53,100
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
060506-Y7-1 ... BOAMS 2001-91A22 ... e 6.750 MTLY 09/25/2031 12/01/2003 ............ ..... 2,005,954 ... 2,000,000 AV........... ... 2,005,954 ... 2,002,500 ........ 10,385 ... 134,757 ... (15,476) ... 1PE... 09/28/2001 ... 6.035
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
69348R-LW-4 .. PNCMS 199952A8 ...............oooie e o 6.750 MILY 07/25/2029 07/01/2003 ............ ....... 4181 416,624 AV 4181 403,344 ... 2,344 .. 80,390 ........ 2,061 1PE... 09/05/2000 ... 9.117
86358R-JF-5... SASC2001-121A5 ... ... ... 6.750 MTLY 09/25/2031 02/01/2005 ............ ..... 1,989,698 ..... 2,000,000 AV........... . 1,989,698 ..... 1,980,000 ........ 10,833 ... 135,000 ........ 9,662 ... 1PE... 12/07/2001 ... 7.291
4199999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities .................... ..... 5,107,549 ... 5116,624 ............. ... 5,107,549 .. .. 5101,031 ........ 26,947 ... N9 (134)
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Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
361849-RB-0... GMACC2001-C2A2 .............ocovie i 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
4399999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities ................... ....... 509,144 ... ... 500,000 ... 509,144 ... .. 511,875 ... ... 2,792 ... 33,500 ....... (1,882) o
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
05947U-BM-9 .. BACM2001-1A2 ... e 6.503 MTLY 04/15/2036 11/01/2010 ............ ....... 501,869 ....... 500,000 AV........... .. 501,869 ....... 502,500 ......... 2,710 ... 2515 (399) oo 1PE ... 06/12/2001 6.391
301965-BL-2 . .. FFCA 1999-2 A1A MTLY 05/18/2026  12/01/2005 ............ ..... 1,267,735 ... 1,267,584 AV............ 1,267,735 ... 1,67,917 ... 7,637 ... 102,097 ... (207) o 09/30/1999 7.221
36226M-AD-5 .. GRMT 2001-1A A4 MTLY 07/20/2031 01/01/2008 ............ ....... 500,014 ....... 500,000 AV........... 500,014 ....... 500,021 ......... 3,042 ... 36,500 ... (T) e o 05/10/2001 7.299
589962-CW-7 .. MESC13M2 ............ MTLY 12/28/2033  07/01/2011 ............ ... 1,908,317 ... 2,000,000 AV............ 1,908,317 ... 1,852,813 ........ 13,007 ... 157,600 ....... 50,075 ... 1PE ... 08/31/1999 9.218
670670-Ad-7 ... NYCTLOO-RB ... FMAN  08/10/2007 ............ ... 428,982 ....... 428,982 ... 100.000 ....... 428,982 ....... 428,982 ......... 5889 ... 86,698 ... 2Z ... 09/24/1999 9.691
4499999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/ Asset-Backed
SBCUMHIES e 4,606,917 ... 4,696,566 ................... 4,606,917 ... 4,552,233 ... 2,84 ... 415,409 ... 49481
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) .................... 40,267,548 ... 40,427,347 ... ... 42,342,269 ... 40,503,348 ....... 584,301 2,667,130 ..... (186,535) ... e e
5499999 - Total Bonds - Subtotal - Issuer Obligations .......... ... .. i 35,881,090 ... 35,790,401 .............. ... 38,176,709 .... 36,239,657 ....... 653,791 2,153,640 ... (13,924) oo
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/ Asset-Backed Securities ... ...................................... ... 974,951 ... 973,455 . 974,951 ... 974,954 ... 2,715 ... 55,074 ... ... (B) o
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ..................................... ... 7,576,859 ... 7,579,007 ...l 7,576,859 ... 7,593,060 ........ 39,968 ... 486,720 ....... (5,272) o
5899999 - Total Bonds - Subtotal - Defined Multi-Class Commercial Mortgage-Backed Securities. .................................... ... 509,144 ... ... 500,000 ... 509,144 ... .. 511,875 ... ... 2,792 ... 33,500 ....... (1,882) o
5999999 - Total Bonds - Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ......................... ... 4,606,917 ... 469,566 .............. ... 4,606,917 ... 4,552,233 ... 32,284 ... 45409 ... 49,461
8099990 - TOTALS .. 49,548,961 ... 49,530,430 .............. ... 51,844,580 ... 49,871,779 ....... 731,610 ... 3,144,343 ... (231,621) o
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Page E09
Sch. D, Pt. 2, Sn. 1, Preferred Stocks Owned
NONE

Page E09
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO SECURITY INSURANCE COMPANY

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

1 2 3 4 5 6 7 Dividends 10 11 12 13
8 9 Increase
Rate Per (Decrease) by
Number Share Used Increase Foreign NAIC
CusIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange Designation Date
|dentification Description Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffliated)

564055-10-1....... MANOR CARE INCNEW COM ..o 7,800.000 ........... 145,158 ... 18.610 ... 145,158 ... 54,600 . (39,780) ... L 10/01/1998. ...
812387-10-8. ... SEARSROEBUCK&CO ... 10,000.000 ........... 239,500 ...... 28950 ... 239,500 ... 301,700 .. 2,300 . 9,200 ... (236,900) ... L 04/14/1997......
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ... ... 384,658 ... 384,658 ............. 356,300 ... 2,300 ... 9,200 .............. (276,680) ... ..o
7099999 - TOTAL - ComMON SEOCKS . . .. ..o 384,658 384,658 ... 356,300 ... 2,300 . 9,200 ...l (276,680) ... .o
7199999 - TOTAL - Preferred and Common StOCKS. .. ... 384,658 384,658 ... 356,300 ... 2,300 . 9,200 ...l (276,680) ... .o

(a) For all common stocks bearing the NAIC designation "U" provide: the number of such issues .................., the total § value (included in Column 6) of all such issues $ ...................
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO SECURITY INSURANCE COMPANY

SCHEDULE D - PART 3

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

8
Paid for
Accrued
Interest
and Dividends

1 2 3 4 5 6 7
CUsIP Date Number of Shares
|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value
Bonds - U.S. Governments
912827-3E-0 ... USTREASURY NOTES ... o 01/1772002. ... TRANSFER TO MARKET ... e e 368,050 ............. 340,000.00
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS . . .. .. ..o e e e 368,050 ............. 340,000.00
Bonds - States, Territories and Possessions
373382-QD-5 ... GAGOREFSERQ2A ........... GEORGIAGE ... 01/17/2002. ... TRANSFER TOMARKET . ..o e 1,085,000 ........... 1,000,000.00
0299998........ TOTAL GEORGIA . 1,085,000 ........... 1,000,000.00
1799999 - Subtotal - Bonds - States, Teritories aNA POSSESSIONS . ... .. ... ..\ 1,085,000 ........... 1,000,000.00
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
31288B-2M-4 ... FGLMC PLCT3A80 . ... e 112012002, ... GREENWICH ... e e 301,500 ... 300,000.00
SMBITV-EN-T L FHR2355LC . 10/24/2002. ... RESIDENTIALFUNDING ... . e e 985,313 ... 1,000,000.00
3133MN-VV-0 . FEDHOME LN BANK .o 06/07/2002.... CHEMICAL SECURITIES ... .. . i e 1,007,760 ........... 1,000,000.00
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ........... ... . 2,204513 ... 2,300,000.00
Bonds - Industrial and Miscellaneous (Unaffiliated)
02635P-RT-2 ... AMER GENL FIN o 09/2772002. ... CHEMICAL SECURITIES ... .. o s e 991,840 ........... 1,000,000.00
172953-6V-9 . OMSI2002-3 A5 . 06/07/2002.... BANKOF AMERICA . .o e e 695,188 ............. 700,000.00
370334-AS-3 ... GENMILLSINC . o 02/1412002. ... DEUTSCHE .. ... e e 996,680 ........... 1,000,000.00
460146-BP-7 ... INTLPAPER CO ... ..o 12/12/12002. ... BEAR, STEARNS & CO. INC. ... oo e 1,031,680 ........... 1,000,000.00
653922-AD-6.... NIKEINC MTN .. 07/01/2002. ... MERRILLLYNCH ... o e e 999,000 ........... 1,000,000.00
902011-AK-2 . ... USTING ..o 07/10/2002. ... GOLDMAN, SACHS & CO. ... . e e 995,320 ........... 1,000,000.00
92344W-AA-9 .. VERIZONMARYLAND .. ..o 02/20/2002. ... CHEMICAL SECURITIES ... .. o e e 993,490 ........... 1,000,000.00
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... . .o o 6,703,198 ........... 6,700,000.00
8099997 - SUDHOtAl - BOMS - Part 3 . 10,450,820 .......... 10,340,000.00
6099998 - Summary ltem from Part 5o BONS . ... . 4,565,815 ... ... 4,500,000.00
8099999 - SUBIOtAl - BONAS . .. ..o 15,016,635 .......... 14,840,000.00
71009000 - TOT AL o 15,016,635 ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO SECURITY INSURANCE COMPANY

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

1 2 3 4 5 6
CusIP
|dentifi- Disposal Number of Shares
cation Description Date Name of Purchaser of Stock Consideration

10

Increase
(Decrease)
by Adjustment

11
Increase
(Decrease)
by Foreign
Exchange
Adjustment

12

Foreign
Exchange Gain
(Loss) on
Disposal

13

Realized Gain
(Loss) on
Disposal

14

Total Gain
(Loss) on
Disposal

15

Interest on
Bonds Received
During Year

16

Dividends on
Stocks Received
During Year

Bonds - U.S. Governments

912827-G55 USTREASURYNT ..., 08/15/2002  MATURITY ... e 750,000
912827-6A-5 USTREASURYN/B .....................o... 02/28/2002  MATURITY ... e 1,000,000 ..
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS. . . ... ... . 1,750,000 ..
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
31288B-2M-4 FGLMCPLC73480 .................coooiiiit, 12/15/2002  PRINCIPALPAYDOWN ... ..o s 301
31359U-M8-5 FNR1998-62DC.................ccooiiiiins, 12/25/2002  PRINCIPALPAYDOWN ... s 162,254 ...
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and

Authorities of Governments and Their Political SUDAIVISIONS . . .. ... ... oo 162,555 ...
Bonds - Public Utilities (Unaffiliated)

202795-FB-1  COMMONWLTHED FMBSER86................ 09/16/2002  CALLED ........ ..o 258,563 ...
T4913E-AE-0 QWEST CAPFDGINCGTDNT ................. 07/18/2002 BANKOFAMERICA ... ... s 505,000 ..
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ............. ..o 763,563 ..
Bonds - Industrial and Miscellaneous (Unaffiliated)

00077B-PV-9 AMAC2000-31A8 .................ccooiiiiint, 11/25/2002  PRINCIPALPAYDOWN ... s 300,000 ...
023771-P8-5 AMRETC90-Z................ SRZ........... 05/07/2002  PRINCIPALPAYDOWN .............oooiiis s 50,709
048303-AZ-4 ATLANTICCITYEL.................o, 01/18/2002 TRANSFERFROMMARKET ............ooo oo e, 967,500 ..
165087-AC-1 CHESPOTTELVA. .....................on. 03/11/2002  ISSUECALLED ... i 1,003,200 ..
224044-BD-8  COXCOMMUNINC ..., 01/18/2002 TRANSFERFROMMARKET..............o. oo 1,005,000 ..
301965-BL-2  FFCA1999-2 A1A. ..., 12/18/2002  PRINCIPALPAYDOWN ... s 239,992 ...
33736X-BZ-1 FUNBC2001-C2A2................cooiii, 05/15/2002  LEHMAN..... ... ... 519,531 ...
450912-AB-6 ITTCORPNOTE ..., 04/12/2002 SGCOWENSECURITIES.............cooov o 992,500 ..
670670-A-7 NYCTLO9-RB ................................ 11710/2002  PRINCIPALPAYDOWN . ... s 800,574 ...
681385-AC-4 OLSTENCORPSRNTS ....................... 01/31/2002  TRANSFERFROMMARKET ..............o. oo 1,005,000 ..
69339N-AA-4 PIMINTERCONN ..., 12/15/2002  PRINCIPALPAYDOWN ... s 130,000 ...
69348R-LW-4 PNCMS 1999-52A6..................oooiveiis. 12/25/2002  PRINCIPALPAYDOWN ... s 1,603,225 ..
76110Y-TC-6 RFMSI2000-S2A5. ..., 09/25/2002  PRINCIPALPAYDOWN ...t s 1,000,000 ..
93114K-AA-1 WAL-MARTPTC 92-A-1......... PASSTHRU ... 06/21/2002  PRINCIPALPAYDOWN ..............ooooo o 86,411
939335-XU-4 WAMU 2001-S11A19.............ooooii, 12/30/2002  TRANSFERFROMMARKET ................ oo 2,106,250 ..
98157D-AJ-5 WORLDCOMINC ..................coooiiit, 05/31/2002  GOLDMAN, SACHS&CO............ooon o e, 495,000 ..
878742-AA-3 TECK COMINCOLIMITED ...................... 05/01/2002  MATURITY ... e 1,000,000
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) . ......... .. .. . 13,304,893
6099997 - Subtotal - BONs - Part 4 . ... .o 15,981,010
6099998 - Summary Item from Part 5for Bonds. .. ... 4,603,372
6099999 - SUBtOtAl - BONGS . . ... 20,584,382

7200000 - TOT AL, . 20,584,382

(
(493,125)
(493,137

(818,064)
(818,064)

(4,849)
21,442

107,262
(495, 409)

(493,125)
_______ (493,137

(32,500)
3,200
8,031

(4,849)
21,442

107,262
(495, 409)

(818,064)
(818,064)

) 20,99
74472
________ 9, 168

....... 603,767
....... 127,844
....... 731,611
....... 731,611

........ 30,733
........ 24,375
........ 23,063
B Y RN T R M
........ 28,500

....... 140,472
........ 41,667
........................................................................... 43,500
....... 428,286
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO SECURITY 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 - Industrial and Miscellaneous (Unaffiliated)
256605-AJ-5 DOLEFOODINCSRNT ................ 04/25/2002 BANK OF AMERICA .............. 11/19/2002 TRANSFER FROMMARKET .......... . 1,500,000.000 ..... 1,492,455 ... 1,425,000 ..... 1,492,928 ... 4T3 (67,928) ....... (67,928) ........ 60,115 ...
552845-AE-9 MGICINVTCORP ..................... 01/17/2002 TRANSFER TO MARKET ......... 02/05/2002 TRANSFER FROM MARKET .......... .1,000,000.000 ..... 1,075,000 ..... 1,075,000 ..... 1,074,110 ... (890) ..o 80 ... 80 ... 207 ... 19,167
86358R-JH-1  SASC 2001-121A7 ..................... 05/02/2002 GOLDMAN, SACHS & CO. ....... 12/30/2002 TRANSFER FROMMARKET .......... .1,000,000.000 ..... 1,000,000 ..... 1,096,172 ... 1,000,000 .o e 9,172 ... 9,172 ... 4813 1,125
136385-AD-3 CANNATURALRES ................... 09/09/2002 SALOMON BROTHERSINC ... 09/10/2002 SALOMON BROTHERSINC ........... .1,000,000.000 ....... 998,360 ..... 1,007,200 ....... 998,360 .. e e 8,840 ... 8,840 ...
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ... . 4,500,000.000 ..... 4,565,815 ... 4,603,372 ..... 4,565,398 .......... 7)o 94 94 12,844 ... 20,292
6099998 - Subtotal - BONAS ... ... . 4,500,000.000 ..... 4,565,815 ... 4,603,372 ..... 4,565,398 .......... 7)o T4 94 12,844 ... 20,292
7009990 - TOT AL o 4,565,815 ... 4,603,372 ..... 4,565,398 .......... 7)o T4 94 127,844 ... 20,292




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO SECURITY 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

NONE

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: $ 33,731,513

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 P/C



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO SECURITY 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

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

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

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

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

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

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

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

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

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

Pages E15,E16,E17,E18,E19,E20,E21,E22



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

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Value Fair Value (-), or Fair
Value (a) Value over Statement (+)
10BONdS ..o 49,548,962 | ...l 53,086,221 | ... 3,537,259
2. Preferred Stocks ... o
3oTotals o 49,548,962 | ... 53,086,221 | ... 3,537,259

(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 SECURITY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1

Depository

2

Rate

Name

Location and Supplemental Information

of Interest

Amount
of Interest
Received During
Year

4

Amount
of Interest
Accrued
December 31
of Current Year

Balance ¥

Open Depositories
1st National Bank
Bank of America

Bank One Cocentration Account
0199999 - TOTAL - Open Depositories

Hamilton, OH
Los Angeles, CA
Columbus, OH

0399999 - TOTAL Cash 0N DEPOSIE ... ... e 3,006 L 4,157,633 ...

0599999 - TOTAL CaSh ... e e 31,006 L 4,157,633 ...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

fodanuary o (5,332) 4. April ... (5,2 Toduly ] 40,217 [10. October ...........| oo, 7,825

2. February B 21,998 [ 5. May ... 5,798)| 8. August ............| .. 7,360 |11. November .........| ................. 8,498

3.March ... 2,4729 [ 6. dune ... 2,631,339 | 9. September ..........| ............. 2,765,304 |12. December .........| ............. 4,157,633

E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO SECURITY 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 5.50% 8-31-01 ... Insurance Department, PROBNIX, AZ . ... . e 110,000 ............ M3 123,028
AZ RSD by AZ 23-961 (c,d)
In Trust for Ohio Security Insurance Company

AZ09999 - ATIZONA . . .. 110,000 ............ M3 123,028

Arkansas

AR00001 B .......... Gen Elec Cap Corp 6.126% 20-22-11 .............. Insurance Department, Little ROCK, AR ... . . 100,000 ............ 100,886 ........... 108,303

AR00002 B .......... USTNTS 6.5% 8/15/05.................ooiien. ARRSD By AR SHatUte 23-63-206 . . .. ... 60,000 ............. 62,571 ... 67,106

ARIIY - ATKANSES . .. 160,000 ............ 163,457 ... 175,409

Delaware

DE00001 B .......... USTNTS 4.25% 11-15-03 ..................o...o. Insurance Department, DOver, D .. ... . e 100,000 ...l 99,310 ........... 102,594
RSD by DE Insurance Code

DEGIO9O - DIAWAIE . . ... 100,000 ...l 99,310 ........... 102,594

Georgia

GA00001 B .......... USTNTS 6.50% 2-28-02 ...............ooeet. Insurance Department, Allanta, GA ... ... . . 50,000 ............. 53,490 ............ 57,500
GARSDby 0.C.G.A. Section 33-3-9
In trust for Ohio Security Insurance Company

GA999T - GBOTGIA . ..ot 50,000 ............. 53,490 ............ 57,500

|daho

[D0000t B .......... USTNTS 4.25% 11-15-03 ...................... .. Insurance Department, BOISE, 1D . ... ... o 260,000 ............ 258,206 ........... 266,744
RSD by ID Code - Workers' Compensation

[D9999 - 10N . ... 260,000 ............ 258,206 ........... 266,744

Louisiana

LA0000T B .......... USTNTS 4.25% 11-15-03 ...................... .. Insurance Department, Baton ROUGE, LA . ... ... e 70,000 ... 69,517 ............ 71,816
LARSD by LRS 22:1021 and 22:1025

LAG9999 - LOUISIANG . ... oo 70,000 ... 69,517 ............ 71,816

Massachusetts

MA00001T B .......... Gen Elec Cap Corp 6.126% 2-22-11............... Treasury Department, BoSton M . .o 600,000 ............ 605,315 ........... 649,818

MA00002 ............ USTNTS 4.25% 11-15-03 ...................... .. MARSD under General Laws, Chapter 151, SECHON ... .. .. ... o e 50,000 ............. 49,65 ............ 51,297
and Chapter 152, Section 61/62

MAD9999 - MASSACHUSEIES .. .. ... 650,000 ............ 654,970 ........... 701,115

Nevada

NV00001 B .......... Gen Elec Cap Corp 6.126% 2-22-11 ............... Insurance Department, Carson City, NV ... .. e 300,000 ............ 302,657 ........... 324,909
NV RSD by NRS 682B.015 and
NAC 682B.010 to 628B.030, Inclusive

NVB9999 - NBVAAA ... 300,000 ... 302,657 ... 324,909

New Mexico

NM00001 B .......... USTNTS 6.50% 8-15-05 .................ooiet. Insurance Department, Santa e, NV ... o 310,000 ............ 323,315 ... 346,716
NMRSD by N.M.S.A. Section 59A-5-19

(continues)

(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 SECURITY 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

New Mexico (continued)
In trust for Ohio Security Insurance Company

NMBIIT - NEW MEXICO .. .o 310,000 ... 323,375 .. 346,716

North Carolina

NC0000t B .......... USTNTS 6.50% 2-28-02 ..o Insurance Department, Raleigh, NC . . ... .o 80,000 ............. 85,585 ............ 92,000
NCRSDbyN.C.G.S. Chapter 58-5-15

NCO9999 - NOTN CANONNG .. ... e 80,000 ............. 85,585 ............ 92,000

Oregon

OR00001 B .......... USTNTS 6.50% 2-28-02 ..o Insurance Department, Salem, OR .. ... . e 400,000 ............ 423,984 ... 439,09
RSD by ORS 731.624(1) and 731.628

ORI - OMBYON ..t 400,000 ............ 423,984 ... 439,09

Virginia

VA00001 B .......... USTNST 6.50% 8-15-05 .. ..o Bureau of INSUTaNCe, RIChMONd, VA . e 210,000 ... 218,998 ... 234,872
RSD under code of VA

VAG9999 - VINGINI . . 210,000 ... 218,998 ... 234,872

XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors of the Company . . .. ... o e 2,700,000 .......... 2,768,262 ......... 2,935,799

Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company

ZZ200001 B .......... USTNTS 6.125%8-15-07 . ... Insurance Department, ColUMDUS, OH . ... ... e 200,000 ... 213,962 ... 230,000

7700002 B .......... USTNTS5.0% 2-15-11 ... ... OH VD Under SeCtion 3005, 41 . 800,000 ............ 784,438 ... 879,000

7700003 B .......... United Healthcare 7.5% 11-1505 .......................... In trust for the benefit and security of all policyholders of Ohio Security Insurance COMPANY ... ... . . e 1,000,000 ............ 997,841 ... 1,128,050

7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the CompPany .. ... ... o e 2,000,000 .......... 1,996,241 ... ... 2,237,050

0099990 - TOT AL . 4,700,000 .......... 4,764,503 ... 5,172,849
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