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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield 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 Other
278760 EDINBURGH CONCENTRATED INTL STKPORT ... ..o e Direct ..o 02/28/2002..... ......... 1,161,449 ... 338,552 ...l 0 ... 1,995,144 ... 1,784,782 0 (715,218) .......... (715,218)
1099999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Other........................................ ... 1,161,449 ... 338,562 ... 0 ... 1,995,144 ... 1,784,782 ... 0 ... (715,218) .......... (715,218)
0999990 - TOTALS . 1,161,449 ... 338,562 ... 0 ... 1,995,144 ... 1,784,782 0 (715,218) .......... (715,218)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield Insurance Company

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CusIp Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
|dentification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
U.S. Governments - Issuer Obligations
US Governments
Issuer Obligations (10)
United States
156884-GV-4 .. CERTACCRTREASSECSERK PS ...... ...... ... 0.000 MATR 11/15/2003 ............ ..... 0.000 ..... 5,100,165 ..... 5,700,000 ...... 98.850 ..... 5,634,450 ....... 496,676 ............. 0 0 ... 610,260 ............ 0 0 1. 05/14/1985 .. 13.162
156884-PT-9 ... CERTACCRTREASSECSERNPS ...... ...... ... 0.000 MATR 05/15/2004 ............ ..... 0.000 ..... 2,445,984 ... 2,900,000 ...... 97.797 ... 2,836,113 ....... 8,211 . 0 0 ... 285,420 ... 0 0 1. 07/19/1984 .. 12.801
312902-LK-3 ... FEDERALHOME LNMTGCORPMTN ... ...... .... 7.300 JD ... 12/08/2014 12/08/2006 ... 100.000 ..... 2,081,500 ..... 2,000,000 ..... 113.329 ... 2,266,580 ..... 2,106,000 ......... 9,38 ... 146,000 ...... (17,832) ............ 0 0 1. 08/07/2001 ... 6.118
3133M9-FC-1 .. FEDERALHOME LNBKSCONSBD ...... ...... .... 6.500 FA ... 08/14/2009 ............ ... 0.000 ..... 6,401,852 ..... 6,500,000 ..... 116.656 ..... 7,582,640 ... 6,365,775 ....... 159,611 ...... 422,500 ....... 1,35 0 0 1. 08/05/1999 ... 6.785
3133MA-UH-0.. FEDERAL HOME LNBKSCONSBD ...... ...... .... 7.880 FA ... 02/16/2010 02/16/2005 ... 100.000 ..... 9,579,132 ... 9,500,000 ..... 111.156 .... 10,559,820 ..... 9,650,000 ....... 20,725 ... 748,600 ...... (33,661) ............ 0 0 1. 10/19/2000 ... 7.444
3133MB-JA-6 .. FEDERALHOME LNBKSCONSBD ...... ...... .... 7.625 MN .. 05/14/2010 ............ ... 0.000 ..... 3,342,126 ... 3,250,000 ..... 128719 ... 4,020,868 ..... 3,358,208 ... 32,353 ... 47,813 ... (9,269) ............ 0 0 1. 03/15/2001 ... 7.122
3133MB-XH-5 .. FEDERALHOME LNBKSCONSBD ...... ...... .... 7.470 FA .. 08/11/2015 ... ... 0.000 ..... 4,219,214 ... 4,000,000 ..... 122,813 ... 4,912,520 ... 4,240,380 ....... 116,200 ...... 298,800 ...... (10,728) ............ 0 0 1. 12/06/2000 ... 6.814
3134A1-AZ-3 .. FEDERALHOME LNMTGCORPDEB ..... ...... .... 7.140 MS .. 09/13/2006 ............ ... 0.000 ..... 2,048,471 ... 2,000,000 ..... 116.563 ... 2,331,260 ... 2,107,860 ........ 42840 ... 142,800 ... (11,339) ............ 0 0 1. 11/19/199%6 ... 6.390
3134A1-GG-9 .. FEDERALHOME LNMTGCORPDEB ..... ...... .... 6.710 JD ... 12/05/2011 ... .. 0.000 ..... 2,931,112 ... 3,000,000 ..... 112.531 ... 3,375,930 ... 2,903,910 ........ 14,588 ... 201,300 ........ 5,36 ............ 0 0 1. 01/14/1997 ... 7.060
313586-UV-9... FEDERALNATLMTGASSNDEB ......... ...... ... 8.200 MS .. 03/10/2016 ............ ..... 0.000 ..... 5,345,885 ... 5,000,000 ..... 135.125 ... 6,756,250 ..... 5,381,475 ....... 126,47 ... 410,000 ...... (15,151) ... 0 0 1. 03/15/2001 ... 7.369
31359M-EL-3 .. FEDERAL NATL MTG ASSN STRIPS ... .. LS....... 0.000 MATR 06/01/2017 ............ ... 0.000 .... 13,226,495 .... 35,000,000 ...... 45,332 ... 15,866,200 .... 11,863,565 ............. 0 0 ... 863,324 ............ 0 0 1. 05/21/2001 ... 6.865
31359M-EV-1 .. FEDERALNATLMTGASSNDEB ......... ...... ... 6.375 JD ... 06/15/2009 ............ ... 0.000 ..... 2,985,195 ... 3,000,000 ..... 115.719 ... 3,471,510 ... 2,979,300 ......... 8,500 ...... 191,250 ... 1782 0 0 1. 07/09/1999 ... 6.469
31359M-ML-4 .. FEDERAL NATLMTGASSNNT .......... ...... ... 6.250 MS .. 03/22/2012 ............ ... 0.000 ..... 2,974,998 ... 3,000,000 ..... 107.906 ... 3,287,180 ... 2,973,870 ........ 51,563 ....... 93,750 ........ 1128 0 0 1. 03/14/2002 ... 6.369
31364C-6E-3. .. FEDERALNATLMTGASSNMTN ......... ...... ... 6.800 FA ... 08/27/2012 08/27/2007 ... 100.000 ..... 4,202,29% ... 4,000,000 ....... 0.000 ..... 4,202,29% ..... 4,205,000 ........ 93,689 ... 136,000 ...... (22,704) ............ 0 0 1. 05/22/2002 ... 5.550
31364F-AA-9 .. FEDERALNATLMTGASSNMTN ......... ...... ... 6.875 MS .. 09/10/2012 09/10/2007 ... 100.000 ..... 8,541,979 ... 8,500,000 ....... 0.000 ..... 8,541,979 ... 8,562,144 ....... 180,182 ...... 584,375 ....... (7,581) ... 0 0 1. 03/15/2001 ... 6.747
31364F-BE-0 .. FEDERALNATLMTGASSNMTN ......... ...... ..., 6.875 MS .. 09/24/2012 09/24/2007 ... 100.000 ..... 5,168,655 ..... 5,000,000 ....... 0.000 ... 5,168,655 ..... 5,222,700 ........ 92,62 ... 43,750 ... (30,082) ............ 0 0 1. 03/06/2001 ... 6.041
912803-AG-8 .. USTREASSTRIPSPRINPS ............ LS....... 0.000 MATR 08/15/2005 ............ ..... 0.000 ..... 3,160,310 ... 4,000,000 ...... 95.088 ..... 3,803,520 ..... 2,734,310 ... 0 [ 27150 ... 0 0 1. 05/21/2001 ... 9.191
912810-CG-1 .. UNITED STATESTREASBDS ............ ...... ... 9.125 MN .. 05/15/2009 ............ ... 100.000 ... 11,060,180 .... 11,035,845 ..... 110.188 ... 12,160,177 .... 11,155,163 ....... 130,746 ... 1,007,021 ...... (18,408) ............ 0 0 1. 03/15/2001 ... 8.926
912810-DC-9 .. UNITED STATESTREASBDS ............ ...... ... 10.750 FA ... 02/15/2003 ............ ... 0.000 ....... 199,966 ....... 200,000 ..... 101125 ... 202,250 ....... 204,438 ... 8,121 ... 20,500 ... (571) .o 0 0 1. 10/25/1985 .. 10.466
912810-DF-2... UNITED STATESTREASBDS ............ ...... ... 0.000 FA... 08/15/2013 ............ ... 0.000 ..... 1,451,581 ... 1,000,000 ..... 145.625 ... 1,456,250 ..... 1450719 0 0 .. (138) ... 0 0 1. 12/31/2002 .. (3.478)
912810-DG-0 .. UNITED STATESTREASBDS ............ ...... ... 11.875 MN .. 11/15/2003 ............ ... 0.000 ....... 822,966 ....... 800,000 ..... 109.125 ... 873,000 ..... 1,055,469 ........ 12,34 ... 95,000 ...... (24,657) ............ 0 0 1. 09/30/1986 ... 8.358
912810-DH-8 .. UNITED STATESTREASBDS ............ ...... ... 12.375 MN .. 05/15/2004 ............ ... 0.000 ..... 4,154,750 ... 4,000,000 ..... 114.906 ... 4,596,240 ..... 5,076,250 ........ 64,268 ...... 495,000 ..... (102,108) ............ 0 0 1. 02/20/1986 ... 9.282
912810-DQ-8 .. UNITED STATESTREASBDS ............ ...... ... 12.000 MN .. 06/15/2006 ............ ... 0.000 ..... 1,502,987 ... 1,500,000 ..... 123.781 ... 1,856,715 ..... 1,612,656 ........ 28,3710 ... 180,000 ....... (1,207) o 0 0 1. 03/26/1985 .. 11.885
912810-DR-6 .. UNITED STATESTREASBDS ............ ...... ... 10.750 FA ... 08/15/2006 ............ ..... 0.000 ..... 4,127,381 ... 4,000,000 ..... 122.59% ... 4,903,760 ..... 4,482,500 ....... 162,418 ... 430,000 ...... (41,382) ............ 0 0 1. 10/27/1987 ... 9.343
912810-DU-9 .. UNITED STATESTREASBDS ............ ...... ... 9.375 FA ... 02/15/2006 ............ ..... 0.000 ..... 8,126,177 ... 7,950,000 ..... 122.000 ..... 9,699,000 ..... 8,516,234 ....... 281517 ... 745,313 ... (47,766) ............ 0 0 1. 11/16/1990 ... 8.545
912810-DV-7... UNITED STATESTREASBDS ............ ...... ... 9.250 FA ... 02/15/2016 ............ ... 0.000 ..... 6,536,813 ... 6,450,000 ..... 148.406 ... 9,512,187 ... 6,563,883 ....... 25,356 ... 596,625 ....... (3,393) ... 0 0 1. 08/31/1990 ... 9.070
912810-DW-5 .. UNITED STATESTREASBDS ............ ...... ... 7.250 MN .. 05/15/2016 ............ ... 0.000 ....... 395,503 ... 400,000 ..... 128.063 ....... 512,262 ....... 394,500 ......... 3,765 ... 29,000 .......... 186 .. 0 0 1. 05/03/1995 ... 7.380
912810-DX-3... UNITED STATESTREASBDS ............ ...... ... 7.500 MN .. 11/15/2016 ............ ... 0.000 ..... 5,933,319 ... 6,600,000 ..... 130.781 ... 8,631,546 ..... 5,781,230 ........ 64,268 ...... 495,000 ....... B2 0 0 1. 03/31/1994 ... 8.768
912810-EH-7... UNITED STATESTREASBDS ............ ...... ... 7.875 FA ... 021152020 ............ ... 0.000 ..... 3,554,634 ... 3,500,000 ..... 137.219 ... 4,802,665 ..... 3,563,438 ....... 104,108 ...... 215,625 ....... (1,366) ............ 0 0 1. 02/14/1995 ... 7.712
912810-EM-6 .. UNITED STATESTREASBDS ............ ...... ... 7.250 FA ... 08/15/202 ............ ... 0.000 .... 14,333,630 .... 13,500,000 ..... 130.156 ... 17,571,060 .... 14,482,240 ....... 369,691 ... 978,750 ...... (21,056) ............ 0 0 1. 04/05/1995 ... 6.674
912810-EX-2... UNITED STATESTREASBDS ............ ...... ... 6.750 FA ... 08/15/2026 ............ ... 0.000 ..... 1,493,917 ... 1,500,000 ..... 125,125 ... 1,876,875 ... 1,493,438 ... 38,244 ... 101,250 .......... 100 .. 0 0 1. 06/27/1997 ... 6.784
912810-FD-5. .. UNITED STATESTREASINFLIDX ........ ...... ... 3.625 AO... 04/15/2028 ............ ... 0.000 .... 38,614,874 .... 35,000,000 ..... 117.031 ... 40,960,850 .... 36,470,067 ....... 304,753 ... 1,403,351 ...... 780,672 ... 0 0 1. 03/15/2001 ... 3.7
912827-3T-7 ... UNITED STATESTREASINFLIDX ........ ...... ... 3.625 JJ ... 01/15/2008 ............ ... 0.000 .... 29,860,743 .... 26,800,000 ..... 109.719 ... 29,404,692 .... 27,368,879 ....... 503,642 ... 1,074,493 ... .. 630,026 ............ 0 0 1. 03/15/2001 ... 3.782
912827-7J5 ... UNITED STATESTREASINFLIDX ........ ...... ... 3.3715 0 . 01M5/2012 0.000 ..... 5,544,474 ... 5,000,000 ..... 109.313 ... 5,465,650 ..... 5,542,862 ........ 79,5% ... (U 1612 . 0 0 1. 1212012002 ... 2.314
912833-DB-3... USTREASSTRIPSINTPMTIS .......... LS....... 0.000 MATR 02/15/2012 ............ ... 0.000 ..... 6,247,353 ... 13,500,000 ...... 68.750 ..... 9,281,250 ..... 5,452,484 ... 0 0 ... 506,026 ............ 0 0 1. 05/21/2001 ... 8.628
912833-DE-7... USTREASSTRIPSINTPMTIS .......... LS....... 0.000 MATR 08/15/2013 ............ ... 0.000 ..... 4,015,890 ... 10,000,000 ...... 62.721 ... 6,272,100 ..... 3,496,922 ... 0 0 ... 330,521 0 0 1. 05/21/2001 ... 8.776
912833-DG-2 .. USTREASSTRIPSINTPMTIS .......... LS....... 0.000 MATR 08/15/2014 ............ ... 0.000 ..... 2,022,541 ... 5,000,000 ...... 58.744 ... 2,937,200 ..... 1,784,085 ... 0 0 ... 151,529 ... 0 0 1. 05/21/2001 ... 7.941
912833-FV-7 ... USTREASSTRIPS INTPMTIS .......... LS....... 0.000 MATR 11/15/2004 ............ ..... 0.000 ..... 3,795,776 ... 4,500,000 ...... 97.060 ..... 4,367,700 ..... 3,218,664 ............. 0 0 ... 329,805 ... 0 0 1. 05/21/2001 ... 9.300
912833-KW-9 .. USTREASSTRIPSINTPMTIS .......... LS....... 0.000 MATR 08/15/2019 ............ ... 0.000 ..... 4,636,511 ... 15,000,000 ...... 42.39% ... 6,359,100 ..... 437,797 0 0 ... 316,195 ... 0 0 1. 05/21/2001 ... 7.190
.............. Subtotal United States . ... L 202,187,405 283,585,845 ... ... ..... ... 278,330,350 ... 228,684,418 .. ... 3,584,764 ... 11,804,866 .... 4,700,235 ............0 ... 0
0199999 - U.S. Governments - Issuer Obligations . ................. i 242,187,425 ... 283,585,845 .............. ... 278,330,350 ... 228,684,418 ..... 3,584,764 ... 11,804,866 .... 4,700,235 ............ 0 0
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield 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 - Single Class Mortgage-Backed/Asset-Backed Securities
Single Class Mortgage (SC)
United States
36200R-YA-4 .. GNMA GTD PASS THRU POOL 0570505 ... ...... .... 6.500 MTLY 12/15/2031 ............ ... 0.000 ..... 4,019,697 ... 3,938,158 ... 0.000 ..... 4,019,697 ... 4,016,922 ........ 20332 ... 213,317 . 2,75 . 0 0 1. 02/20/2002 5.339
36200S-TX-8 .. GNMA GTD PASS THRUPOOL 571266 .... ...... .... 6.500 MTLY 10/15/2031 ............ ... 0.000 ..... 3,651,984 ... 3,651,984 ... 0.000 ..... 3,651,984 ... 3,651,984 ... 19,782 ... 178,034 ... 0 0 0 1. 03/15/2002 6.467
36202D-LF-6... GNMA GTD PASS THRUPOOL G23026 ... ...... .... 7.000 MILY 01/20/2031  ............ ... 0.000 ..... 3,359,674 ... 3,312,621 ... 0.000 ..... 3,359,674 ... 3,357,689 ... 19,324 ... 231,884 ... 1216 ... 0 0 1. 03/07/2001 5.876
36204D-QL-6 .. GNMA GTD PASS THRU POOL 366859 ... ...... .... 8.000 MTLY 08/15/2024 ............ ... 0.000 ....... 688,743 ....... 697,655 ....... 0.000 ....... 688,743 ....... 688,934 ......... 4,651 ... 55,813 ......... (203) ... 0 0 1. 08/15/1994 8.935
36205Q-Q6-9 .. GNMA GTD PASS THRUPOOL 397477 ... ...... .... 8.000 MTLY 06/15/2024 ............ ... 0.000 ....... 368,180 ....... 3191 0.000 ....... 368,180 ....... 368,213 ... 2,415 ... 2969 ... (18) ..o 0 0 1. 03/15/2001 8.490
36213D-2W-7 .. GNMA GTD PASS THRU POOL 551689 .... ...... .... 7.000 MILY 02/15/2032 ............ ... 0.000 ..... 3,100,335 ... 3,084,331 ... 0.000 ..... 3,100,335 ... 3,007,862 ........ 17,700 ... 141,602 ........ 2413 0 0 1. 03/28/2002 5.183
36224K-LH-0 .. GNMAGTD PASS THRUPOOL 330728 .... ...... .... 7.500 MTLY 03/15/2023 ............ ... 0.000 ....... 586,410 ....... 627,875 ....... 0.000 ....... 586,410 ....... 586,278 ......... 3,94 ... 47,091 ... (745) ............ 0 0 1. 02/09/1995 11.298
.............. Subtotal United States ................... .. 15,775,003 0 15,633,821 L 15,775,023 15,767,852 ........ 89,188 ...... 897,436 ........ 5588 ... 0 0
0299999 - U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities ........................................... ... 15,775,023 ... 15,633,821 .............. ... 15,775,023 15,767,852 .. ... .. 89,188 ...... 897,436 ........ 5588 ... 0 ... 0
0399999 - Subtotal - U.S. GOVEIMMENES ... .. .. e 257,962,448 ... 299,219,666 .............. ... 294,105,373 ... 244,452,270 .. ... 3,673,952 ... 12,792,302 ... 4,705,793 ............ 0 0
States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
State, Territories and Possessions
Issuer Obligations (10)
Canada
683078-FY-0 ... ONTARIOHYDRO CDAUSSBD .......... ...... .... 7.450 MS .. 03/31/2013 ............ ... 0.000 ..... 5,115,641 ... 5,000,000 ..... 123.266 ..... 6,163,300 ..... 5,159,472 ........ 94,160 ...... 372,500 ....... (7,507) ... 0 0 1. 03/15/2001 7.126
748148-PB-3 ... QUEBECPROVCDADEB ............... ...... ... 7.500 0 .. 07/15/2028 ... 0.000 ..... 3,015,492 ... 3,000,000 ..... 122.056 ..... 3,661,680 ... 3,016,710 ....... 103,750 ...... 25,000 ......... (316) ............ 0 0 1. 08/26/1997 7.450
.............. Subtotal Canada ... . 8,131,133 8,000,000 L .0 9,824,980 ... 8,176,182 ... 197,910 ... 597,500 ....... (7.823) ............ 0 0
1199999 - States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........................................ ... 8,131,133 ... 8,000,000 ... 9,824,980 ..... 8,176,182 ....... 197,910 ... 597,500 ....... (7,823) ............ 0 ... 0
1799999 - Subtotal - States, Territories and Possessions (Direct and Guaranteed) .............................o 8,131,133 ... 8,000,000 ... 9,824,980 ..... 8,176,182 ....... 197,910 ... 597,500 ....... (7,823) ............ 0 ... 0
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
Special Revenue & Assessment
Issuer Obligations (10)
United States
31339D-HQ-4 .. FHLMCREMIC SER 2422DI .............. ...... ... 6.500 MTLY 11/15/2022  08/01/2004 ... 100.000 ....... 815,610 ............. 0 ... 0.000 ....... 815,610 ..... 1,129,975 ... 73,357 ... 220,000 ... (314,364) ............ 0 0 1. 09/20/2002 30.788
880591-BL-5 ... TENNESSEE VALLEY AUTHPWRBD ..... ...... .... 8.250 AO... 04/15/2042 ............ Various ... ..... 7,422,321 ... 7,000,000 ....... 0.000 ..... 7,422,301 ... 7,434,718 ... 297 577,500 ....... (6,201) ............ 0 0 1. 03/15/2001 7.691
880591-BW-1 .. TENNESSEE VALLEY AUTHPWRBD ..... ...... .... 7.250 . 07152043 0.000 ..... 7,791,439 ... 8,200,000 ..... 106.236 ..... 8,711,352 ... 7,788,023 ... 24131 594,500 ........ 1478 0 0 1. 03/15/2001 7.650
.............. Subtotal United States ................... .. ... 16,029,376 ... 15,200,000 .............. ... 16,949,289 ... 16,352,716 ....... 469,405 .... 1,392,070 ..... (319,087) ............ 0 ... 0
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations .................................................. ... 16,029,376 .... 15,200,000 .............. ... 16,949,289 ... 16,352,716 ....... 469,405 ... 1,392,070 ..... (319,087) ............ 0 ... 0
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
Single Class Mortgage (SC)
United States
31292H-MU-5 .. FHLMC GOLD PC GROUP POOL CO1271 .. ...... .... 6.500 MTLY 12/01/2031 ............ ... 0.000 ..... 1,909,471 ... 1,879,325 ... 0.000 ..... 1,909,471 ... 1,908,983 ........ 10,180 ... M976 ... a8 0 0 1. 01/14/2002 5.793
.............. Subtotal United States ................... o s 1,009,471 1,879,325 1,909,471 o0 1,908,983 L 10,180 L 1,976 488 0 0
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.................. ..... 1,909,471 ... 1,819,325 ... 1,909,471 ... 1,908,983 ........ 10,180 ...... 111,976 ... 488 0 ... 0
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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
Defined Multi-Class Residential (DR)
United States
312915-VS-7 ... FHLMC REMIC SER 1507-HBPAC ........ ...... .... 6.750 MTLY 12/15/2021 03/01/2004 ... 100.000 ..... 5,474,720 ... 5,500,000 ....... 0.000 ..... 5,474,720 ... 5,383,983 ........ 30,938 ... 3,250 ... 211 0 0 1. 08/25/1995 7.157
312916-4T-3 ... FHLMC REMIC SER 1547-PLPAC ........ ...... ... 7.000 MTLY 03/15/2023 11/01/2005 ... 100.000 ..... 6,957,994 ... 7,025,000 ....... 0.000 ..... 6,957,994 ... 6,854,863 ........ 40,979 ... 491,750 ... 24 0 0 1. 09/28/1995 7.424
31339N-PT-7 .. FHLMC REMIC SER 2429-HBPAC ........ ...... ... 6.500 MTLY 12/15/2023 11/01/2008 ... 100.000 ..... 5,696,560 ..... 5,419,113 ... 0.000 ..... 5,696,560 ..... 5,718,888 ........ 29,354 ... 88,061 ...... (22,29) ............ 0 0 1. 08/28/2002 5.019
313370-UY-8 .. FHLMC REMIC SER 1560-PJPAC ......... ...... ... 6.600 MTLY 10/15/2022 04/01/2005 ... 100.000 ..... 4,991,210 ... 5,000,000 ....... 0.000 ..... 4,991,210 ... 5,003,125 ........ 21,500 ... 330,000 ....... (3,808) ............ 0 0 1. 12/04/1995 6.643
313376-H3-8 ... FHLMC REMIC SER 1829-LSEQ .......... ...... ... 6.500 MTLY 04/15/2024 05/01/2004 ... 100.000 ..... 4,934,068 ..... 5,000,000 ....... 0.000 ..... 4,934,068 ..... 4,687,500 ........ 21,08 ... 325,000 ....... 81,687 ............ 0 0 1. 03/06/1996 7.632
3133TA-VD-1 .. FHLMC REMIC SER1985PLPAC ......... ...... .... 6.500 MTLY 10/17/2026 03/01/2007 ... 100.000 ..... 9,757,712 ... 10,000,000 ....... 0.000 ..... 9,757,712 ... 9,644,379 ... 54,167 ... 650,000 ....... AT 0 0 1. 09/23/2000 ... 7.304
3133TM-KE-5 .. FHLMC REMIC SER 2197-PMPAC ........ ...... ..., 7.000 MTLY 11/15/2028  05/01/2005 ... 100.000 ..... 9,902,571 ... 10,000,000 ....... 0.000 ..... 9,902,571 ... 9,814,063 ........ 58,333 ...... 700,000 ....... 46,529 ... 0 0 1. 11/03/1999 ... 7.486
3133TN-MH-4 .. FHLMC REMIC SER 2219-PPAC .......... ...... ..., 7.500 MTLY 06/15/2028 12/01/2003 ... 100.000 ..... 4,438,372 ... 4445198 ... 0.000 ..... 4,438,312 ... 4,468,813 ... ... VIL7 333,300 ... (18,116) ............ 0 0 1. 09/14/2000 ... 7.264
3133TN-VF-8 .. FHLMC REMIC SER 2227-PBPAC ........ ...... .... 7.500 MTLY 06/15/2028 08/01/2003 ... 100.000 ..... 4,125,396 ... 4,132,948 ... 0.000 ..... 4,125,396 ..... 4,154,904 ... 25,831 ... 309,971 ... (17,989) ............ 0 0 1. 10/31/2000 ... 7.225
3133TT-FX-4 .. FHLMC REMIC SER2315-PDPAC ........ ...... ..., 7.000 MTLY 09/15/2027  11/01/2003 ... 100.000 ..... 6,056,975 ... 6,000,000 ....... 0.000 ..... 6,056,975 ..... 6,200,625 ........ 35,000 ...... 420,000 ..... (118,229) ............ 0 0 1. 06/14/2001 ... 5.365
31359A-QR-3 .. FNMA-93REMIC SER G22-KPAC ......... ...... ... 7.000 MTLY 04/25/2022  03/01/2004 ... 100.000 .... 13,340,182 .... 13,550,000 ....... 0.000 ... 13,340,182 12,399,620 ........ 79,02 ... 948,500 ...... 204,609 ............ 0 0 1. 03/31/1995 ... 8.449
31359D-2Q-5 .. FNMA-93REMIC SER163-PYPAC ........ ...... ... 6.750 MTLY 03/25/2022 04/01/2004 ... 100.000 ..... 5,945,653 ..... 6,000,000 ....... 0.000 ..... 5,945,653 ... .. 5,905,101 ........ 33,750 ... 405,000 ....... 28,337 .. 0 0 1. 03/15/2001 ... 7.295
31359E-WE-7 .. FNMA-93 REMIC SER 203-PKPAC ........ ...... ... 6.500 MTLY 02/25/2023 09/01/2006 ... 100.000 ..... 5,982,075 ... 6,000,000 ....... 0.000 ..... 5,982,075 ... 5,998,133 ........ 32,500 ... 390,000 ....... (3,622) ............ 0 0 1. 03/31/1994 ... 6.536
31359H-3V-4. .. FNMA-94 REMICSERG8-JPAC .......... ...... ... 7.750 MTLY 07/17/2023 08/01/2004 ... 100.000 ..... 2,967,978 ... 3,000,000 ....... 0.000 ..... 2,967,978 ... 2,797,031 ... 19,375 ... 232,500 ....... 43763 .. 0 0 1. 10/18/1994 ... 8.955
31359S-BP-4 .. FNMA-01REMIC SER6-PDPAC .......... ...... ... 7.000 MTLY 02/25/2030 08/01/2004 ... 100.000 ..... 5,024,972 ... 5,000,000 ....... 0.000 ..... 5,024,972 ... 5,127,344 .. ... 29,167 ... 350,000 ...... (78,184) ............ 0 0 1. 03/01/2001 ... 5.783
31392D-NU-2 .. FNMA-02REMIC SER40-CLKA .......... ...... ... 6.500 MTLY 06/25/2032  11/01/2003 ... 100.000 ..... 5,401,024 ... 5,409,690 ....... 0.000 ..... 5,401,024 ... 5,416,452 ........ 29,302 ... 205,117 ... (15,428) ............ 0 0 1. 05/02/2002 ... 5.979
31392V-F6-4 ... FHLMCCMO SER2497QU .............. ...... ... 5.500 MTLY 03/15/2021  08/15/2004 ... 100.000 ..... 3,815,259 ... 3,815,259 ... 0.000 ..... 3,815,259 ... 3,815,259 ... 17,481 ... 52,460 ............ 0 0 0 1. 08/22/2002 ... 5.303
31393G-JV-7 .. FHLMC CMOSER25421X ............... ...... ... 5.500 MTLY 06/15/2022 08/15/2004 ... 100.000 ..... 1,946,735 ... 11,720,909 ....... 0.000 ..... 1,946,735 ... 1,921,130 ... 53,721 0 25,605 ... 0 0 1. 12/11/2002  2,193.214
3837H4-E3-5... GNMAGTDREMICTR2000-26CLPJPAC ... ... 7.500 MTLY 02/20/2030 12/01/2004 ... 100.000 ..... 4,293,654 ... 4,207,640 ....... 0.000 ..... 4,293,654 ... 438,194 ... 26,860 ...... 322,33 ... (13,414) ... 0 0 1. 10/11/2000 7.167
67087T-AR-2 .. OAKWOOD MTG INVESTORS INC PASSTHRUCTF .. ...... .... 8.000 MTLY 11/15/2029 12/15/2013 ... 100.000 ..... 7,419,883 ... 7,000,000 ....... 0.000 ..... 7,419,883 ... 7,437,500 ........ 46,667 ...... 280,000 ...... 17,617) ... 0 0 1PE... 06/04/2002 7.206
67087T-CG-4 .. OAKWOOD MTG INVESTORS INC PASSTHRUCTF .. ...... .... 8.795 MTLY 03/15/2031 12/15/2010 ... 100.000 ..... 5,211,382 ... 5,000,000 ....... 0.000 ..... 5,271,382 ... 5,287,500 ........ 36,646 ... 256,521 ... 16,118) ............ 0 0 1PE... 05/23/2002 7.911
.............. Subtotal United States ................... o s 123, TAAA35 33,315,757 L 123,744,435 0 122,364,377 . T61,484 L 7,461,843 00302230 o 0 0
2799999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed
SBCUMHIES e 123,744,435 . 133,315,757 ... . 123,744,435 ... 122,364,317 ....... 761,484 ... 7,461,843 .. ... 302,250 ... 0 0
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Other Multi-Class Residential Mortgage-Backed Securities
Other Multi-Class Residential (OR)
United States
31358P-UA-3 .. FNMA-92 REMIC SER 137 CL S 12.212 MTLY 08/25/2022 06/01/2022 ... 100.000 ..... 2,175,599 ... 2,208,454 ... 0.000 ..... 2,175,599 ... 2,149,102 ......... 4,495 ... 257,400 ... 12,886 ............ 0 0 1. 01/19/2001 13.538
.............. Subtotal United States ................... . 2,175,599 02,208,454 L 2,175,599 L 2,149,102 L 4495 257,400 L 12886 L 0 0
2899999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Other Multi-Class Residential Mortgage-Backed Securities ................ ..... 2,175,599 ... 2,208,454 ... 2,175,599 ... 2,149,102 ... 4,495 ... 257,400 ....... 12,86 ............ 0 ... 0
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions ............. ... .. 143,858,881 ... 152,603,536 .............. ... 144,778,794 ... 142,775,178 ... 1,245,564 ... 9,223,289 ....... (3,483) ............ 0 0
Public Utilities (Unaffiliated) - Issuer Obligations
Public Utilities (unaffiliated)
Issuer Obligations (10)
United States
001957-AQ-2 .. AT&TCORPDEB ....................oo coeeen o 8.350 JJ ... 01/15/2025 01/15/2015 ... 100.000 ..... 2,024,011 ... 2,000,000 ...... 99.875 ... 1,997,500 ..... 2,030,560 ........ 77,006 ...... 167,000 ....... (1,43) .. 0 0 2PE... 04/04/1995 ... 8.190
00209A-AE-6 .. AT&TWIRELESS SVCSINCSRNT ....... ...... ... 7.875 MS .. 03/01/2011 ... 0.000 ..... 4,068,596 ..... 4,000,000 ..... 100.500 ... 4,020,000 ..... 4,075,769 ....... 105,000 ...... 315,000 ....... (6,049) ............ 0 02.... 10/24/2001 ... 7.584
07785G-AB-6 .. BELL ATLANTIC FINL SVCS INC CONV 144A ... ..., 5.750 AO... 04/01/2003 ............ ... 0.000 ..... 2,002,933 ... 2,000,000 ..... 100.850 ..... 2,017,000 ..... 2,056,250 ........ 28,750 ... 115,000 ...... (12,851) ............ 0 0 1. 06/11/1998 ... 5.083
079857-AH-1. .. BELLSOUTH CAP FDG CORPDEB ....... ...... .... 7.875 FA ... 02/15/2030 ............ ... 0.000 ..... 5,115,591 ... 5,000,000 ..... 122,793 ... 6,139,650 ..... 5,117,900 ....... 148,750 ... 393,750 ... (1,258) ... 0 01.... 11/20/2000 ... 7.670

(continues)
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Public Utilities (Unaffiliated) - Issuer Obligations (continued)

209111-BS-1... CONSOLIDATED EDISONCONYINC ..... ...... ... 7.625 MS .. 03/01/2004 ............ ... 0.000 ..... 2,007,288 ... 2,000,000 ..... 106.458 ... 2,129,160 ..... 2,063,160 ........ 50,833 ...... 152,500 ....... (6,028) ............ 0 0 1. 1111992 ... 7.280
209111-DG-5 .. CONSOLIDATED EDISONCONYINC ..... ...... ... 8.125 MN .. 05/01/2010 ............ ... 0.000 ..... 1,991,605 ..... 2,000,000 ..... 1226 ... 2,444,520 ... 1,990,000 ........ 21,083 ... 162,500 .......... o 0 0 1PE... 05/18/2000 ... 8.199
233293-AH-2... DPLINCNT ... 6.875 MS .. 09/01/2011 ... .. 0.000 ..... 4,000,000 ..... 4,000,000 ...... 83.795 ... 3,361,800 ... 4,000,000 ........ 91,667 ...... 137,500 ...l 0 0 02.... 03/04/2002 ... 6.875
264399-DP-8... DUKEENERGY CORP .................. ... ..., 7.315 MS .. 03/01/2010 ............ ... 0.000 ....... 519,204 ... 500,000 ..... 110.606 ....... 563,030 ....... 523,023 ........ 12,22 ... 36,875 ....... (2,087) ... 0 01.... 01/31/2001 ... 6.689
26439R-AH-9 .. DUKECAPCORPSRNT ................ ... ..., 8.000 AO... 10/01/2019 ............ ... 0.000 ..... 3,206,074 ... 3,000,000 ...... 95.621 ... 2,868,630 ..... 3,210,000 ........ 60,000 ...... 120,000 ....... (3,926) ............ 0 02.... 05/16/2002 ... 7.282
454614-AK-4 ... INDIANABELLTELINCDEB ............. ...... ..., 7.300 FA ... 08/15/2026 ............ ... 0.000 ..... 4,922,030 ... 5,000,000 ..... 1M7.903 ... 5,805,150 ... 4,918,450 ....... 137,889 ...... 365,000 ........ 1181 0 0 1PE... 09/30/1999 ... 7.440
504185-AQ-3 .. MICHIGANBELLTELCODEB ............ ...... ... 7.850 . 0115/202 .ol 0.000 ..... 3,083,3%6 ... 3,000,000 ..... 122,240 ... 3,667,200 ... 3,034,800 ....... 108,592 ...... 235,500 ......... (785) ... 0 0 1PE... 08/23/2000 ... 7.737
644230-BB-0... NEWENGLAND TEL&TELEGCO ........ ...... ..., 7.875 MS .. 09/01/2022 ............ ... 0.000 ..... 1,810,831 ... 2,000,000 ..... 104125 ... 2,082,500 ..... 1,789,740 ........ 52,500 ...... 157,500 ........ 3466 ... 0 0 1PE... 11/14/1994 ... 8.900
737679-CF-5.... POTOMAC ELECPWR CO1STMTG ...... ...... ... 7.315 MS .. 09/15/2025 09/15/2015 ... 100.000 ..... 1,004,656 ..... 1,000,000 ..... 106.483 ..... 1,064,830 ... 1,005,810 ........ 215 73,750 ... (224) ... 0 0 1PE... 11/18/1996 ... 7.316
806860-AA-0... SCHLUMBERGERNTS 144A ............. ...... ..., 6.500 AO... 04/15/2012 ............ ... 0.000 ..... 5,316,323 ... 5,000,000 ..... 12.357 ... 5,617,850 ..... 5,387,550 ........ 68,611 ...... 166,11 ...... (ma2n) ... 0 01.... 08/16/2002 ... 5.455
872375-AC-4... TECOENERGYINC .................... ... ... 7.200 MN .. 05/01/2011 ..o 0.000 ..... 3,512,954 ... 3,500,000 ...... 86.500 ..... 2,992,500 ... 3,514,875 ... 42,000 ...... 262,000 ....... (1,47) . 0 02.... 05/31/2001 ... 7.138
927804-CN-2 .. VIRGINIAELEC & PWRCO 1STREFMTG . ...... .... 7.500 JD ... 06/01/2023 ............ ... 0.000 ..... 1,466,203 ..... 1,500,000 ..... 103.478 ... 1,652,170 ... 1,464,935 ... ... 9,315 ... 12,500 .......... 664 ............ 0 0 1PE... 03/16/2001 ... 7.720
.............. Subtotal United States ................... . ... 46,061,635 ... 45,500,000 .............. ... 48,393,490 .... 46,172,822 ..... 1,042,063 .... 2,962,486 ...... (40,561) ............ 0 .0 L
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations ........... ... ... 46,061,635 ... 45,500,000 .............. ... 48,393,490 .... 46,172,822 ..... 1,042,063 .... 2,962,486 ...... (40,561) ............ 0 0
3899999 - Subtotal - Public Utilities (Unaffiliated) ......... ... ... 46,061,635 ... 45,500,000 .............. ... 48,393,490 .... 46,172,822 ..... 1,042,063 .... 2,962,486 ...... (40,561) ............ 0 0

Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
Industrial & Miscellaneous
Issuer Obligations (10)

United States
008682-AA-4 ... AHMANSON CAP TRICAP SECSSERA144A ... ... 8.360 JD ... 12/01/2026 12/01/2006 ... 104.180 ..... 1,118,677 .. .. 1,000,000 ... 109.624 ... 1,096,240 ... 1,119,700 ... 6,97 ............ 0 ... (1,023) ... 0 ... 02..... 12/06/2002 ... 5.885
013716-AP-0 ... ALCANALUMLTDDEB ................. ...... ... 6.450 MS .. 03/15/2011 ... ... 0.000 ... 1,694,322 ... 1,500,000 ..... 111,704 ... 1,675,560 ... 1,699,170 ... 28,488 ... 0 ... (4,848) ............ 0 ... 01..... 09/30/2002 ... 4.540
017475-AC-8. .. ALLEGIANCECORPDEB ................ ...... ... 7.000 AO... 10/15/2026 ............ ... 0.000 ... 4,325,238 ... 3,970,000 ... 114.824 . ... 4,558,513 ... 4,321,731 ... 58,668 ... .. 138,950 ....... (2,498) ............ 0 ... 0 1PE... 08/12/2002 ... 6.270
022615-AC-2... ALZACORPCONVLYON ................ ...... ... 0.000 MATR 07/14/2014 ............ ... 0.000 ....... 359,006 ....... 500,000 ....... 0.000 ....... 359,006 ....... 1,002 0 . 0 ... 10,163 ... 0 ... 01..... 03/15/2001 ... 2.892
02261W-AA-7 .. ALZACORPCONVLYON ................ ...... ... 0.000 MATR 07/28/2020 ............ ... 0.000 ... 2,370,156 ... 4,000,000 ... .. 77.750 ... 3,110,000 ... 2,205,040 ... 0 . 0 ... 69,537 ............ 0 ... 01..... 07/25/2000 ... 3.000
032654-AC-9... ANALOG DEVICES INCCONV 144A . ... ... ... 4.750 AO ... 10/01/2005 ............ ... 0.000 ... 1,914,484 . 2,000,000 ... .. 99.375 ... 1,987,500 ... 1,860,000 ........ 2,750 ... 95,000 ....... 2507 ... 0 ... 02..... 12/11/2000 ... 6.468
(032654-AD-7... ANALOGDEVICESINCCONV ........... ...... ... 4.750 AO ... 10/01/2005 ............ ... 0.000 ....... 958,566 ... 1,020,000 ...... 99.375 ... 1,013,625 ... .. 923,889 ........ 2,113 .. 48,450 ... ... 19,49 ... 0 ... 02..... 03/15/2001 ... 7.198
(039483-AH-5. .. ARCHER DANIELS MIDLANDCODEB .... ...... ... 8.375 AO ... 04/15/2017 ............ ... 0.000 ... 3,703,111 ... 3,000,000 ..... 131.343 ... 3,940,290 ... 3,709,500 ........ 53,042 ... 0 ... (6,389) ............ 0 ... 0 1PE... 10/17/2002 ... 5.920
039483-AS-1 ... ARCHER DANIELSMIDLANDCODEB .... ...... ... 7.000 FA ... 02/01/2031 ... ... 0.000 ... 4,418,546 ... 4,100,000 ... 115.145 . ... 4,720,945 ... 4,420,314 ... 119,583 ... 0 ... (1,828) ............ 0 ... 01..... 08/06/2002 ... 6.400
054303-AM-4 .. AVONPRODSINCNTS ................. ...... ... 7.150 MN . 11/15/2000 .o 0.000 ... 2,631,580 ... 2,500,000 ..... 116.806 ..... 2,920,150 ... 2,651,825 . ... ... 2,840 ... 178,750 ... .. (14,980) ............ 0 ... 0 1PE... 08/14/2001 ... 6.196
055625-AG-2 .. BPAMERINCGTDDEB ................. ...... ... 9.875 MS .. 03/15/2004 ............ ... 0.000 ... 3,005,695 ... 3,000,000 ..... 109.520 ... 3,285,600 ... 3,041,300 ... 87,229 ... . 296,250 ....... (4,475) ... 0 ... 0 1PE... 03/02/1990 ... 9.696
057224-AK-3 ... BAKERHUGHESINC ................... ...... ... 6.875 JJ ... 01/15/2020 ... ... 0.000 ... 2,546,722 ... 2,430,000 ... 110.602 ... 2,687,629 ... 2,547,345 ... 77,034 0 ... (622) ............ 0 ... 0 1PE... 08/06/2002 ... 6.490
059438-AE-1 ... BANCONECORPSUBNT ............... ...... ... 8.740 MS .. 09/15/2008 ............ ... 0.000 ... 2,512,267 ... 2,500,000 ... 104.903 ... 2,622,515 ... 2,640,465 . ... ... 64,336 ... .. 218,500 ... (16,953) ............ 0 ... 0 1PE... 06/16/1992 ... 7.980
059438-AK-7 ... BANCONECORPSUBNT ............... ...... ... 8.000 AO ... 04/29/2021 ............ ... 0.000 ... 1,974,142 .. 2,000,000 ..... 125.552 ... 2,511,040 ... 1,972,940 ... 21,556 ... .. 160,000 .......... 329 0 ... 01..... 04/24/1997 ... 8.121
06605H-AA-6 .. BANKAMERICA INSTL CAPSECSSERA144A ... ... 8.070 JD ... 12/31/2026 12/31/2006 ... 104.040 ..... 2,257,901 ... 2,000,000 ..... 113.135 ... 2,262,700 ... 2,260,000 ........... 48 80,700 ....... (2,099) ............ 0 ... 0 1PE... 12/06/2002 ... 5.364
07385T-AJ-5 ... BEARSTEARNS ... .. ................ ... ... 5700 MN .. 11/15/2014 ... . 0.000 ... 2,001,494 .. .. 2,000,000 ....... 0.000 ..... 2,001,494 . ... 2,001,560 ........ M7 0 ... (66) ............ 0 ... 01..... 12/03/2002 ... 5.690
081721-AS-1 ... BENEFICIALCORPDEB ................ ...... ... 8.400 MN .. 05/15/2008 ............ ... 0.000 ... 3,483,453 ... 3,255,000 ... 103.000 ... 3,352,650 ... 3,508,662 ........ 34,937 ... 203,420 ... (25,209) ............ 0 ... 0 1PE... 04/04/2002 ... 6.815
097023-AM-7 .. BOEINGCODEB ............................. ... 7.250 JD ... 06/15/2025 ............ ... 0.000 ... 2,487,255 ... 2,500,000 ... 110.811 ... 2,770,215 ... 2,485,715 ... .. 8,06 ... 181,250 .......... M8 0 ... 0 1PE... 03/22/1996 ... 7.296
122014-AL-7 ... BURLINGTONRESINCDEB ............. ...... ... 7.375 MS .. 03/01/2029 ............ ... 0.000 ... 3,122,669 ... 3,000,000 ..... 116.256 ... 3,487,680 ... 3,125,910 ..., 73,750 ... .. 21,250 ... (1,612) ............ 0 ... 0 2PE... 02/28/2001 ... 7.030
141781-AP-9 ... CARGILLINCNT ... ... ... 6.375 JD ... 06/01/2012 ............ ... 0.000 ... 2,789,550 ... 2,500,000 ... 111.961 ... 2,799,025 ... 2,795,825 ... 13,281 ... 90,313 ... (6,275) ............ 0 ... 01..... 09/20/2002 ... 4.829
191219-AP-9 ... COCA COLA ENTERPRISESINCDEB ..... ...... .... 8.500 FA ... 02/01/202 ............ . ... 0.000 ... 2,064,969 ... 2,000,000 ..... 129.384 ... 2,587,680 ... 2,073,200 ........ 70,833 ... .. 170,000 ....... (1,392) ............ 0 ... 0 1PE... 03/23/1995 ... 8.160
200339-AJ-8 ... COMERICABANKSUBNT ............... ...... ... 7.875 MS .. 09/15/2026 ............ ... 0.000 ....... 991,865 ... 1,000,000 ... 115.631 ... 1,156,310 ....... 991,570 ........ 23,188 ... ... 78,750 ... Mmoo 0 ... 0 1PE... 01/10/2000 ... 7.950
22160Q-AA-0 .. COSTCO COSINCNT CONV 144A ... ...... ... 0.000 MATR 08/19/2017 ............ ..... 0.000 ..... 1,208,717 ... 2,000,000 ...... 69.250 ..... 1,385,000 ..... 1,215,447 ... .. 0 . 0 ... 3315 0 ... 0 1PE... 03/15/2001 .. (1.567)
25179M-AA-1 .. DEVON ENERGY CORP CONVSRDEB ... ...... ... 4.900 FA ... 08/15/2008 ............ ... 0.000 ....... 969,370 ... 1,000,000 ... 100.000 ..... 1,000,000 ....... 961,458 ... 18,511 ... 49,000 ........ 4,50 ... 0 ... 02..... 03/15/2001 ... 5.540
25179M-AB-9 .. DEVON ENERGY CORP CONVSRDEB ... ...... ... 4.950 FA ... 08/15/2008 ............ ... 0.000 ... 1,945,970 ... 2,000,000 ..... 100.500 ... 2,010,000 ... 1,925,000 ........ 37,400 ... 99,000 ........ 7913 .. 0 ... 02..... 03/24/2000 ... 5.514
254687-AH-9. .. DISNEYWALTCODEB ................. ...... ... 7.550 JJ .. 07/15/2098 ..o L. 0.000 ... 4,069,423 ... 4,075,000 ... 109.661 ... 4,468,686 ... 4,069,173 ....... 141,867 ... .. 307,663 ............ 0 . 0 ... 0 2PE... 02/15/2001 ... 7.560

(continues)
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260543-BA-0... DOWCHEMCODEB .................... ooee ool 9.000 AO... 04/01/2021 ............ ... 0.000 ..... 4,045,613 ... 4,000,000 ..... 121.464 ... 4,858,560 ..... 4,061,920 ........ 90,000 ...... 360,000 ....... (1,000) ............ 0 0 1PE... 11/11/1994 ... 8.870
263534-BA-6 ... DUPONTE IDENEMOURS & CODEB ... ...... .... 7.950 . 0115208 . 0.000 ..... 1,949,553 ... 2,000,000 ..... 103.981 ... 2,019,620 ..... 1,943,460 ........ 837 159,000 .......... 970 0 0 1PE... 03/23/1995 ... 8.208
263534-BB-4 ... DUPONTEIDENEMOURS & CODEB ... ...... .... 7.500 MS .. 03/01/2033 03/01/2020 ... 100.610 ..... 5,131,324 ... 5,000,000 ..... 103.897 ... 5,194,850 ..... 5,144,100 ....... 125,000 ...... 375,000 ....... (2,915) ............ 0 0 1PE... 01/21/1998 ... 7.247
268766-BR-2. .. EOP OPERLTD PARTNERSHIP SREXCHNTS . ...... .... 7.250 MN .. 11/15/2008 11/15/2004 ... 100.000 ..... 2,629,985 ... 2,500,000 ..... 104,125 ... 2,603,125 ... 2,697,500 ........ 23,160 ... 181,250 ...... (64,369) ............ 0 02.... 01/30/2002 ... 4.325
313043-AC-5... FBSCAPICAPSECS .............ccooe i ol 8.090 MN .. 11/15/2026 11/15/2016 ... 100.000 ..... 2,030,468 ... 2,000,000 ..... 109.598 ... 2,191,960 ..... 2,082,320 ........ 20,674 ... 161,800 ....... (1,188) ... 0 02.... 06/13/2001 ... 7.905
318522-AC-3. .. FIRST AMERN FINL CORP CALIF CONV 144A ... ..., 4.500 AO... 04/15/2008 ............ ..... 0.000 ..... 1,441,504 ... 1,500,000 ..... 105.125 ... 1,576,875 ... 1,430,000 ........ 14,250 ... 67,500 ........ 9,005 ............ 0 02.... 02/07/2002 ... 5.355
319963-AD-6... FIRSTDATACORP ............cooovie e ol 2.000 MS .. 03/01/2008 ............ ... 0.000 ..... 2,500,000 ..... 2,500,000 ..... 110.000 ..... 2,750,000 ..... 2,500,000 ........ 16,667 ....... 50,000 ............ 0 0 0 1. 02/22/2001 ... 2.000
337358-BA-2... FIRSTUNCORPSUBNT ................ oooes oo 7.500 AO... 04/15/2035 ............ ... 0.000 ..... 4,281,311 ... 4,300,000 ..... 118.541 ... 5,097,263 ..... 4,281,388 ... 68,083 ...... 322,500 .......... 129 0 0 1PE... 04/24/1995 ... 7.535
337363-AE-5. .. FIRST UNION INSTL CAPICAPSECS ... ...... ... 8.040 JD ... 12/01/2026 ............ ... 0.000 ..... 1,974,505 ... 2,000,000 ..... 112762 ... 2,265,240 ... 1,972,940 ........ 13,400 ... 160,800 .......... ¥ 0 02.... 05/02/1997 ... 8.161
345370-BP-4 ... FORDMTRCODELDEB ................ ...... ... 7.500 FA ... 08/01/2026 ............ ... 0.000 ..... 1,936,563 ..... 2,000,000 ...... 86.542 ... 1,730,840 ... 1,932,020 ........ 62,500 ...... 150,000 .......... 918 0 0 2PE... 04/29/1997 ... 7.7%
345370-CA-6 . .. FORD MTR CO DEL GLOBAL LANDMARK SECS ...... .... 7.450 JJ . 07/16/2031 0.000 ..... 1,915,851 ... 2,000,000 ...... 86.987 ..... 1,739,740 ... 1914720 ... 68,292 ...... 149,000 .......... 8 0 02.... 10/31/2001 ... 7.820
349631-AE-1... FORTUNE BRANDSINCDEB ............ ...... ... 7.875 .. 0115203 ... 0.000 ..... 4,016,299 ... 4,000,000 ...... 99.500 ..... 3,980,000 ..... 4,019,280 ....... 145,250 ... 315,000 ....... (1,576) ............ 0 0 1. 01/17/2001 ... 7.686
369622-DG-7 .. GENERALELEC CAPCORP SUBNT ...... ...... ... 7.875 JD ... 12/01/2006 ............ ... 0.000 ....... 989,512 ... 1,000,000 ..... 114,125 ... 1,141,250 ... 975,900 ......... 6,563 ....... 78,750 ... 2,167 ... 0 0 1. 10/06/1994 ... 8.190
36962G-VS-0 .. GENERALELEC CAPCORPNT .......... ...... ... 6.875 MN .. 11/15/2010 ............ ... 0.000 ..... 3,233,434 ... 3,000,000 ....... 0.000 ..... 3,283,434 ... 3,243,630 ... 26,354 ... 103,125 ... (10,196) ............ 0 0 1PE... 07/18/2002 ... 5.636
370442-AR-6. .. GENERALMTRSCORPDEB ............. ...... ... 7.400 MS .. 09/01/2025 ............ ... 0.000 ..... 4,719,754 ... 5,000,000 ...... 94.349 ... 4,717,450 ... 4,763,874 ... 123,333 ... 370,000 ........ M 0 02.... 03/15/2001 ... 7.815
38141G-AL-8 .. GOLDMAN SACHS GROUPINCNTSERB . ...... .... 7.800 ... 01/28/2010 ... 0.000 ..... 2,991,851 ... 3,000,000 ..... 114.500 ... 3,435,000 ..... 2,989,950 ........ 99,450 ...... 234,000 .......... 804 ... 0 0 1PE... 01/25/2000 ... 7.849
427866-AL-2 ... HERSHEY FOODSCORPDEB ........... ...... .... 7.200 FA ... 08/15/2027 ............ ... 0.000 ..... 5,689,205 ..... 6,000,000 ..... 118.366 ... 7,101,960 ... 5,680,046 ....... 163,200 ...... 432,000 ........ 4978 0 0 1PE... 03/15/2001 ... 7.670
428236-AA-1. .. HEWLETT PACKARD CO CONVLYON 144A ... ...... ... 0.000 MATR 10/14/2017 ............ ... 0.000 ..... 1,515,617 ... 2,400,000 ...... 4562 ... 1,095,000 ..... 1,288,840 ............. 0 0 ... 46,390 ............ 0 0 2PE... 10/08/1997 ... 3.133
438506-AR-8. .. HONEYWELLINCNT ................... ...... ... 7.000 MS .. 03/15/2007 ............ ... 0.000 ..... 1,991,804 ... 2,000,000 ..... 112.987 ... 2,259,740 ... 1,984,420 ........ “2 140,000 ........ 1,561 0 0 1PE... 03/12/1997 ... 7.110
459200-AG-6 .. INTERNATL BUSINESSMACHSCORP ... ...... .... 8.375 MN .. 11/01/2019 ............ ... 0.000 ..... 1,969,043 ... 2,000,000 ..... 122,625 ... 2,452,500 ..... 1,964,330 ........ 297 ... 167,500 .......... m 0 0 1PE... 02/20/1995 ... 8.547
492386-AP-2 ... KERR MCGEE CORP SUBDEBCONV ... ...... .... 5250 FA ... 02/15/2010 ............ ... 0.000 ....... 973,877 ... 1,000,000 ..... 104.000 ..... 1,040,000 ....... 966,250 ........ 19,833 ... 52,500 ........ 2,803 .. 0 02.... 02/24/2000 ... 5.700
494368-AP-8 . .. KIMBERLY CLARKCORPDEB ........... ...... .... 7.875 FA ... 02/01/2023 02/01/2013 ... 100.000 ..... 2,571,508 ... 2,500,000 ..... 104221 ... 2,605,525 ... 2,519,495 .. ... 82,031 ... 196,875 ....... (4,636) ............ 0 0 1PE... 03/15/2001 ... 7.465
52517P-SC-6 .. LEHMANBROSHLDGINCNTS .......... ...... ... 6.625 JJ ... 01/18/2012 ... ... 0.000 ..... 1,986,782 ..... 2,000,000 ....... 0.000 ..... 1,986,782 ..... 1,985,760 ........ 59,993 ... 69,194 ........ 1,02 0 0 1. 03/15/2002 ... 6.723
530715-AM-3 .. LIBERTY MEDIA CORP CONV 144A ....... ...... ..., 3.500 .. 01/15/2031 0.000 ..... 3,794,107 ... 4,000,000 ...... 64.125 ... 2,565,000 ..... 3,787,500 ........ 64,556 ...... 140,000 ........ 3615 0 02.... 02/26/2001 ... 3.788
58551H-AA-1 .. MELLON CAPIICAPSECSSERB ........ ...... ... 7.995 Q. 01152021 . 0.000 ..... 1,961,229 ... 2,000,000 ..... 110.392 ... 2,207,840 ... 1,958,460 ........ 73,732 ... 159,900 .......... 507 0 0 1. 04/30/1997 ... 8.180
589331-AD-9... MERCK&COINCDEB .................. ...... ... 6.400 MS .. 03/01/2028 ............ ... 0.000 ..... 1,993,816 ..... 2,000,000 ..... 110.860 ..... 2,217,200 ... 1,993,700 ........ 42,667 ... 128,000 ........... B 0 0 1PE... 01/19/2001 ... 6.424
617446-AR-0. .. MORGAN STANLEY GROUPINCDEB .... ...... .... 7.250 AO... 10/15/2023 ............ ... 0.000 ..... 1,846,385 ... 2,000,000 ..... 104.363 ... 2,087,260 ..... 1,833,040 ........ 30,611 ... 145,000 ........ 2810 .. 0 0 1PE... 03/20/1997 ... 8.013
617446-HC-6 .. MORGAN STANLEY GROUPINCNT ...... ...... ... 6.600 AO... 04/01/2012 ............ ... 0.000 ..... 2,174,242 ... 2,000,000 ..... 110.832 ... 2,216,640 ... 2,174,980 ........ 33,000 ... 0 ... (738) ... 0 0 1. 12/10/2002 ... 5.390
62874H-AA-3 .. NBCAPTRIVCAPSECS ............... ...... ... 8.250 AO... 04/15/2027  04/15/2017 ... 100.000 ..... 2,003,449 ... 2,000,000 ..... 115.282 ... 2,305,640 ..... 2,004,480 ........ 34,833 ... 165,000 ......... (138) ... 0 0 1PE... 04/29/1997 ... 8.221
63858S-AA-7 .. NATIONSBANK CORPMED TERMNTS ... ...... ... 8.570 MN .. 11/15/2024 ............ ... 0.000 ..... 3,049,580 ... 3,000,000 ....... 0.000 ..... 3,049,580 ... 3,004,210 ... 32,852 ... 257,100 ......... (783) ... 0 0 1PE... 01/13/1995 ... 8.402
64352V-BF-7 .. NEW CENTY HOME EQUITY LN TR99-NCBASSE ... ...... .... 7.530 MTLY 10/25/2029  04/25/2006 ... 100.000 ..... 5,039,262 ..... 5,000,000 ....... 0.000 ..... 5,039,252 ..... 5,183,594 ........ 335 376,500 ..... (119,602) ............ 0 0 1PE... 06/06/2001 ... 6.020
655844-AA-6 ... NORFOLK SOUTHN CORPNT ........... ...... ... 9.000 MS .. 03/01/2021 ............ ... 0.000 ....... 993,246 ... 1,000,000 ..... 129.848 ... 1,298,480 ....... 992,350 ........ 30,000 ....... 90,000 .......... 138 0 02.... 03/06/1991 ... 9.074
66938F-JT-2 ... NORWEST CORP MTN TRANCHE #00210 . ...... .... 6.750 JD ... 06/15/2007 ............ ... 0.000 ..... 3,017,313 ... 3,000,000 ....... 0.000 ..... 3,017,313 ... 3,128,160 ......... 9,000 ...... 202,500 ...... (14,718) ............ 0 0 1PE... 03/23/1999 ... 6.080
718507-BH-8. .. PHILLIPSPETECODEB ................ ...... ... 6.650 J ... 07/15/2018 ............ ... 0.000 ..... 5,299,821 ... 5,000,000 ..... 104.250 ... 5,212,500 ..... 5,301,650 ....... 153,319 ... 0 ... (1,829) ............ 0 0 1. 10/16/2002 ... 6.049
T24477-AK-0 ... PITNEY BOWESCRCORPNT ........... ...... ..., 8.800 FA ... 02/15/2003 ............ ... 0.000 ..... 2,101,095 ... 2,100,000 ..... 100.772 ... 2,116,212 ... 2,125,324 ... 69,813 ...... 184,800 ...... (14,036) ............ 0 0 1. 03/15/2001 ... 8.100
74040K-AC-6 .. PREFERRED TERM SEC LTD |MEZZ 144A ...... .... 9.550 MS .. 03/01/2031 ............ ... 0.000 ..... 1,931,964 ... 1,958,448 ... 0.000 ..... 1,931,964 ... 1,932,65 ........ 63,383 ...... 187,082 ... 168 . 0 0 2PE... 02/12/2001 ... 9.685
760719-BB-9.... REPUBLICNY CORPSUBNT ............ ...... ... 7.750 MN .. 05/15/2009 ............ ... 0.000 ..... 2,989,918 ... 3,000,000 ..... 116.747 ... 3,502,410 ... 2,982,510 ........ 20,708 ... 232,500 ........ 1182 0 0 1PE... 08/03/1994 ... 7.815
771196-AC-6. .. ROCHE HOLDINGS CONV LYON 144A ... ...... ... 0.000 MATR 04/20/2010  04/20/2003 Various..... ..... 2,732,000 ... 4,500,000 ...... 61.130 ..... 2,750,850 ... 1,942,221 0 0 ... 95,099 ... 0 03.... 03/15/2001 ... 4.781
80851Q-CX-0 .. SCHWAB CHARLES CORPMTN .......... ...... ... 8.050 MS .. 03/01/2010 ............ ... 0.000 ..... 3,159,203 ... 3,000,000 ....... 0.000 ..... 3,159,203 ... .. 3,184,770 ..., 80,500 ...... 241,500 ... (16,594) ............ 0 0 1PE... 05/30/2001 ... 7.090
812404-AV-3 . .. SEARS ROEBUCK ACCEP CORPNT ...... ...... .... 7.000 JD ... 06/15/2007 ............ ... 0.000 ..... 2,006,334 ... 2,000,000 ..... 101.068 ... 2,021,360 ... 2,034,012 ... 6,222 ... 140,000 ....... (5,006) ............ 0 02.... 03/15/2001 ... 6.650
834182-AL-1... SOLECTRON CORPCONVLYON ........ ...... ... 0.000 MATR 11/20/2020 ............ ..... 0.000 ..... 1,680,026 ..... 3,500,000 ...... 48.875 ... 1,710,625 ... 1,603,750 ............. 0 0 ... 507,526 ............ 0 03.... 03/27/2001 ... 3.984
85508T-AA-2 .. STARBK NA CINCINNATIOHMTN SUBBKNTS ...... .... 6.625 JD ... 12/15/2006 ............ ..... 0.000 ..... 1,962,963 ... 2,000,000 ....... 0.000 ..... 1,962,963 ... 1,949,134 ... 5889 ... 132,500 ........ 7,820 . 0 0 1PE... 03/15/2001 ... 7.170
881685-AW-1 .. TEXACOCAPINCDEB .................. coooen ool 8.250 AO... 10/01/2006 ............ ..... 0.000 ..... 4,310,468 ... 4,250,000 ..... 119.470 ... 5,007,475 ... 4,404,308 ........ 87,656 ...... 350,625 ... (13,647) ... 0 0 1PE... 04/05/1994 ... 7.798
88731E-AJ-9 ... TIME WARNER ENTERTAINMENT COLPSRSUB ... ...... .... 8.376 JJ ... 07/15/2033 ... .. 0.000 ..... 5,123,422 ..... 5,000,000 ..... 113.234 ... 5,661,700 ..... 5,125,157 ....... 193,090 ... 448,750 ... 97) . 0 02.... 03/15/2001 ... 8.154
90329S-AC-7 .. USBANCORP CAPISECSSERB ........ ...... ... 8.210 JD ... 12/15/2026 ............ ... 0.000 ..... 3,018,099 ... 3,000,000 ..... 112.893 ... 3,386,790 ..... 3,018,900 ........ 11,01 ... 48,100 ......... (240 ... 0 0 2PE... 08/05/1997 ... 8.211
904764-AG-2 .. UNILEVER CAPITALCO ................. coooe oo, 7125 MN . 11/01/2010 0.000 ..... 2,157,681 ... 2,000,000 ..... 118.030 ... 2,360,600 ..... 2,166,960 ........ 28,750 ... 71,50 ... 9,219) ............ 0 0 1. 05/24/2002 ... 5.854
905572-AB-9 . .. UNION CARBIDE CHEMS & PLASTICS ... ...... .... 8.750 FA ... 08/01/202 ............ ... 0.000 ..... 1,950,491 ... 2,000,000 ..... 103.000 ..... 2,060,000 ..... 1,945,080 ........ 9 175,000 .......... 88 ... 0 02.... 121211994 ... 9.020
(continues)
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907770-BE-0 ... UNIONOIL CO CALIF GTDDEB .......... ...... .... 7.500 FA ... 02/15/2029 ............ ... 0.000 ..... 2,991,092 ... 3,000,000 ..... 113.546 3,406,380 ..... 2,991,003 ........ 85,000 ...... 25,000 .......... 103 . 0 02.... 03/15/2001 ... 7.525
911312-AB-2 ... UNITED PARCEL SERVICECONV ........ ...... ..., 1,750 MS .. 09/27/2007 09/27/2003 ... 100.000 ..... 1,508,754 ... 1,500,000 ..... 106.000 1,590,000 ..... 1,528,125 ......... 6,854 ... 26,250 ...... (11,782) ............ 0 0 1. 05/23/2001 ... 0.955
913017-AR-0. .. UNITED TECHNOLOGIES CORPDEB ..... ...... .... 8.875 MN .. 11/15/2019 ............ ... 0.000 ..... 1,954,461 ... 2,000,000 ..... 134.158 2,683,160 ..... 1,945,940 ... 2,681 ... 177,50 ........ 1,08 . 0 0 1PE... 01/23/1991 ... 9.140
913017-AS-8 . .. UNITED TECHNOLOGIES CORPDEB ..... ...... .... 8.750 MS .. 03/01/2021 ............ ... 0.000 ..... 1,956,989 ... 2,000,000 ..... 134.298 2,685,960 ..... 1,950,400 ........ 58,333 ...... 175,000 .......... 90 0 0 1PE... 02/25/1991 ... 8.990
913017-BA-6 . .. UNITED TECHNOLOGIES CORPDEB ..... ...... .... 7.500 MS .. 09/15/2029 ............ ... 0.000 ..... 4,334,626 ... 4,000,000 ..... 124.360 4,974,400 ... 4,386,810 ........ 88,333 ...... 225,000 ....... (191 0 0 1PE... 08/06/2002 ... 6.802
931142-AY-9 ... WALMART STORESINCDEB ........... ...... ... 8.500 MS .. 09/15/2024 ............ ... 0.000 ..... 2,960,633 ... 3,000,000 ..... 112.705 3,381,150 ... 2,957,160 ........ 75,083 ... 255,000 .......... 56 ... 0 0 1PE... 12/21/1994 ... 8.633
941063-AD-1... WASTEMGMTINCDEB ................. ... ..., 8.750 MN .. 05/01/2018 ............ ... 100.000 ..... 2,031,411 ... 2,000,000 ..... 107.802 2,156,040 ... 2,089,575 ... 2,167 ... 175,000 ....... 18,521 ... 0 02.... 03/15/2001 ... 8.371
94974X-AA-0 .. WELLS FARGO CAPICAPSECS ......... ...... ... 7.960 JD ... 12/15/2026 ............ ... 0.000 ..... 3,396,336 ... 3,500,000 ..... 108.753 3,806,355 ..... 3,391,988 ... 12,382 ... 218,600 ........ 187 0 0 1. 03/15/2001 ... 8.245
962166-AP-9 ... WEYERHAEUSERCONT ................ ... ... 9.050 FA ... 02/01/2003 ............ ... 0.000 ..... 1,999,573 ... 2,000,000 ..... 100.340 2,006,800 ..... 2,011,240 ... BT 181,000 ....... (1,765) ... 0 0 2PE... 02/26/1991 ... 8.970
984119-AC-1... XEROX CAPITALTRICAPSECS ......... ...... ... 8.000 FA ... 02/01/2027 ............ ... 0.000 ..... 1,120,000 ..... 2,000,000 ...... 56.000 1,120,000 ..... 1,980,155 ........ 66,667 ...... 160,000 ....... (4,940) ............ 0 04.... 03/15/2001 . 8.091
.............. Subtotal United States ... o 214,155,640 0. 218,858,448 ... ... 229,685,989 ... 214,235,321 ..... 4,091,600 ... 12,907,447 .. ... 466,783 ............0 .00
Other Country
12682N-AF-6 .. CABLE & WIRELESS OPTUSFINPTYLTD 144A. ...... ... 8.000 JD ... 06/22/2010 ............ ... 0.000 ..... 5,324,380 ... 5,000,000 ....... 0.000 5,324,380 ... 5,374,850 ........ 10,000 ...... 400,000 ...... (32,265) ............ 0 0 1. 05/18/2001 6.875
.............. Subtotal Other Country ......... ... o . 5,304380 05,000,000 ... 5,324,380 ... 5,374,850 ........ 10,000 ...... 400,000 ......(32,265) ............0 .00
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ............. ... 219,480,020 ... 223,858,448 .............. ... 235,010,369 ... 219,610,171 ..... 4,101,600 ... 13,307,447 ... .. 434518 ... 0 0
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
Other Multi-Class Residential (OR)
United States
20846Q-CS-5 .. CONSECO FIN SECURITIZATIONS 2000-2M1 ... ... 9.080 MTLY 12/01/2031  11/01/2013 ... 100.000 ..... 5,173,822 ..... 5,000,000 ....... 0.000 5173,822 ... 5,181,250 ........ 37,833 ... 302,667 ....... (7,428) ............ 0 0 1PE... 04/18/2002 8.713
20846Q-GM-4 .. CONSECO FIN SECURITIZATIONS 2004-BHOME . ... ...... .... 7.221 MTLY 06/15/2032  11/15/2006 ... 100.000 ..... 4,999,984 ... 5,000,000 ....... 0.000 4,999,984 ... 4,999,812 ........ 30,088 ... 361,080 ........... 0 0 0 1PE... 04/25/2001 7.331
805564-FJ-5 ... SAXONASSETSECS TRMTGLNASSETBKDCT ... ...... .... 8.335 MTLY 02/25/2030 12/25/2006 ... 100.000 ..... 2,041,921 ... 2,000,000 ....... 0.000 2,041,921 ... 2,130,000 ........ 13,892 ... 11,049 ... 88,079) ............ 0 0 1PE... 04/25/2002 1.677
.............. Subtotal United States ................... . 12,215,720 12,000,0000 L 12,215,727 12,311,082 L 81,818 L TTATBE L (95,497) o 0 0
4299999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities ...................... ... 12,215,727 ... 12,000,000 .............. ... 12,215,721 ... 12,311,062 ........ 81,813 ... 174,766 ... (95,497) ............ 0 ... 0
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
Defined Multi-Class Commercial (DC)
United States
05947U-DP-0 .. BANK OF AMERICA-FIRST UNION SER01-3A2 . ...... .... 5.464 MTLY 04/11/2037  02/01/2006 ... 100.000 ..... 5,014,310 ... 5,000,000 ....... 0.000 5,014,310 ... 5,025,220 ........ 2,767 ... 273,200 ... 9,797) ... 0 0 1. 11/09/2001 5.296
07383F-BE-7 .. BEAR STEARNS COMLMTG SECSINCCTF ... ...... .... 7.080 MTLY 06/15/2009 06/01/2009 ... 100.000 ..... 3,496,836 ... 3,500,000 ....... 0.000 3,496,836 ... 3,499,546 ... 20,650 ...... 47,800 ......... (826) ............ 0 0 1. 06/16/1999 7.147
07383F-CV-8 .. BEAR STEARNS COMLMTG SECSINCCTF ... ...... .... 7.780 MTLY 02/15/2032  02/01/2010 ... 100.000 ..... 7,045,040 ... 7,000,000 ....... 0.000 7,045,041 ... 7,065,391 ... 45,383 ... 544,600 ....... 7415) 0 0 1. 02/2412000 7.719
361849-GX-4 .. GMAC COML MTG 1999-C3CLA-1B ...... ...... ... 7.213 MILY 07/15/2032  08/01/2009 ... 100.000 ..... 4,984,199 ... 5,000,000 ....... 0.000 4,984,199 ... 4,918,125 .. ... 30,304 ... 363,650 ........ 2,08 ... 0 0 1. 10/08/1999 7.452
361849-KN-1. .. GMAC COML MTG 2000-C1CLA-2........ ...... ... 7.724 MTLY 03/15/2033  12/01/2009 ... 100.000 ..... 7,956,287 ... 8,000,000 ....... 0.000 7,956,287 ... 7,944,122 ... 51,493 ... 617,920 ........ 4801 ... 0 0 1. 03/15/2001 7.958
361849-NH-1 .. GMAC COML MTG 2000-C3CLA-2........ ...... ... 6.957 MILY 11/15/2010 ............ ... 0.000 ..... 3,119,393 ... 3,000,000 ....... 0.000 3,119,393 ... 3,142,031 ... 17,38 ... 208,710 ... 12,665) ............ 0 0 1. 02/2712001 6.337
361849-RB-0. .. GMAC COML MTG 2001-C2CLA-2........ ...... ... 6.700 MTLY 04/15/2034 06/15/2011 ... 100.000 ..... 2,008,173 ... 2,000,000 ....... 0.000 2,008,173 ... 2,009,897 ........ 11,167 ... 134,000 ....... 1,184) 0 0 1. 07/06/2001 6.686
501773-DG-7 .. LB COMMERCIAL CONDUITMTG TR 1999-C2 .. ...... .... 7.325 MTLY 10/15/2032  09/01/2009 ... 100.000 ..... 8,084,462 ... 8,000,000 ....... 0.000 8,084,462 ... 8,123,750 ........ 48,833 ... 586,000 ...... (13,525) ............ 0 0 1. 1111211999 7.159
52108H-AT-1 .. LB UBS COML MTG TR 2000-C3 COML MTGCL2 ...... .... 7.950 MTLY 01/15/2010 01/01/2010 ... 100.000 ..... 517,202 ... 5,000,000 ....... 0.000 5,117,202 ... 5,140,476 ........ 22,083 ... 397,500 ...... (13,360) ............ 0 0 1. 03/15/2001 7.607
.............. Subtotal United States ................... ... .. ... 46,825,903 ... 46,500,000 .............. ... 46,825,903 .... 46,928,558 ....... 270,078 .... 3,373,380 ...... (51,933) ............ 0 0
4399999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities ................... ... 46,825,903 .... 46,500,000 .............. ... 46,825,903 ... 46,928,558 ....... 210,073 ... 3,373,380 ...... (51,933) ............ 0 ... 0
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
Other Multi-Class Commercial (OC)
United States
03215Y-AC-4 .. AMRESCO COMLMTGFDGICORP ...... ...... .... 7.190 MTLY 06/17/2029  02/01/2007 ... 100.000 ..... 5,028,014 ... 5,000,000 ....... 0.000 5,028,014 ... 5,072,656 ........ 29,958 ... 359,500 ....... (9,444) ... 0 0 1. 06/27/1997 ... 7.034
045424-DS-4 . .. ASSET SECURITIZATION CORP COMLMTG ... ...... .... 7.490 MTLY 04/14/2029  07/11/2007 ... 100.000 ..... 4,924,658 ... 5,000,000 ....... 0.000 4,924,658 ... 4,889,844 . ... 20,806 ...... 374,500 ....... 14,254 0 0 1. 05/23/2000 ... 8.033
140281-AC-0. .. CAPITAL LEASE FDG SECLPCORP 144A . ...... ... 6.640 MTLY 06/22/2024 06/01/2012 ... 100.000 ..... 1,899,398 ... 2,000,000 ....... 0.000 1,899,398 ... 1,857,880 ......... 5902 ... 132,800 ........ 8,311 ... 0 0 1. 01/10/1997 ... 7.553
140281-AE-6 ... CAPITAL LEASE FDG SECLPCORP 144A . ...... ... 7.400 MTLY 06/22/2024 06/01/2012 ... 100.000 ..... 5,031,330 ... 5,528,585 ....... 0.000 5,031,330 ..... 4,989,548 ........ 18,183 ... 409,115 ... 38524 ... 0 01.... 11/26/2001 . 9.088

(continues)
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Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities (contlnued)
23321P-C6-3. .. DLJMTG ACCEP CORP MTG PTHRUCTF 96-CF2 ... ...... .... 7.290 MTLY 11/12/2021  07/01/2006 ... 100.000 ..... 5,321,692 ..... 5,290,507 ....... 0.000 ..... 5,321,692 ..... 5,406,237 ........ 32,140 ... 405,911 ... (17,218) ............ 0 0 1. 06/18/1997 ... 6.99%
36228C-CK-7 .. GSMTGSECS CORPIICOMLMTGPASSTHRU ... .... 6.620 MTLY 10/18/2030 ............ ..... 0.000 ..... 5,025,833 ..... 5,000,000 ....... 0.000 ..... 5,025,833 ... 5,031,892 ........ 21,583 ... 331,000 ....... (3,476) ............ 0 0 1PE... 03/15/2001 ... 6.597
55262T-EU-3 .. MBNAMASTER CR CARD TRII1999-J ASSET . ...... .... 7.000 MILY 09/15/2009 ............ ... 0.000 ..... 1,559,868 ..... 1,500,000 ....... 0.000 ..... 1,559,868 ..... 1,564,308 ......... 4,667 ... 35,000 ....... (2,526) ............ 0 0 1. 12/16/2002 ... 6.352
61910D-CM-2 .. MORTGAGE CAPITAL FUNDING INC SER97-MC1 ... ...... .... 7.288 MTLY 03/20/2007  03/01/2007 ... 100.000 ..... 5,012,642 ..... 5,000,000 ....... 0.000 ..... 5,012,642 ... 5,050,000 ........ 30,367 ... 364,400 ....... (7,90) ............ 0 0 1. 06/11/1997 ... 7.184
61910D-DP-4 .. MORTGAGE CAPITAL FUNDING INC SER98:MC1 ... ...... .... 6.663 MTLY 03/18/2030 01/01/2008 ... 100.000 ..... 511,362 ... 5,000,000 ....... 0.000 ..... 511,362 ... 5,191,406 ........ 21,763 ... 333,150 ... (22,386) ............ 0 0 1. 02/05/1999 ... 6.123
.............. Subtotal United States .................. o L 38,914,787 39,319,092 L . 38,914,787 .0 39,053,771 ... 197,369 2,745,376 ... (187T1) L0 0
4499999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/ Asset-Backed
SBCUMHIES . e 38,914,787 ... 39,319,002 ... ... 38,914,787 ... 39,083,771 ....... 197,369 ... 2,745,376 ....... (1.81) ... 0 0
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ............ ... 317,436,437 .. 31,677,540 ... 332,966,786 ... 317,903,562 ..... 4,650,855 ... 20,200,969 ...... 25217 ... 0 0
5499999 - Total Bonds - Subtotal - Issuer Obligations ........... ... i 531,889,589 ... 576,144,293 .............. ... 588,508,478 ... 518,996,309 ..... 9,395,742 ... 30,154,369 .... 4,767,282 ............ 0 0
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/ Asset-Backed Securities ......................................... ... 17,684,494 . 17,513,146 .............. ... 17,684,494 ... 17,676,835 ........ 99,368 ... 1,009,412 ........ 6,046 ............ 0 ... 0
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ..........................ccn 123,744,435 . 133,315,757 ... . 123,744,435 ... 122,364,317 ....... 761,484 ... 7,461,843 .. ... 302,250 ... 0 0
5799999 - Total Bonds - Subtotal - Other Multi-Class Residential Mortgage-Backed Securities ...........................oo 14,391,326 ... 14,208,454 .............. ... 14,391,326 ... 14,460,164 ........ 86,308 .... 1,032,166 ...... (82,611) ............ 0 0
5899999 - Total Bonds - Subtotal - Defined Multi-Class Commercial Mortgage-Backed Securities..................................... ... 46,825,903 .... 46,500,000 .............. ... 46,825,903 ... 46,928,558 ....... 210,073 ... 3,373,380 ...... (51,933) ............ 0 ... 0
5999999 - Total Bonds - Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ......................... ... 38,914,787 ... 39,319,092 ... ... 38,914,787 ... 39,083,771 ....... 197,369 ... 2,745,376 ....... (1,871) ... 0 ... 0
8099999 - TOTALS ... 773,450,534 ... 827,000,742 .............. ... 830,069,423 ... 759,480,014 .... 10,810,344 ... 45,776,546 .... 4,939,143 ............ 0 0
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Preferred Stocks - Public Utilities (Unaffiliated)

Public Utilities (unaffiliated)

United States
873170-30-2 ....... TXU GAS CODEP SHREPST 1/40SHPFDFAR .. ...... 80,000.000 ........... 25.00 ... 21950 ... 1,756,000 21950 ... 1,756,000 ....... 1,930,000 ... 0 95,816 ........ (174,000) ............... PL.......... 06/15/1999
.................. Subtotal United States ... e 1T56,0000 L 1,756,000 L 1,980,000 L 95,816 (174,000)
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated) ..................... 1,756,000 ... 1,756,000 ....... 1,930,000 ...l 0 95,816 ........ (174,000) ... 0
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)

Banks, Trust & Insurance Companies

United States
12490Y-BZ9 ...... TPREFFDG [ 144ACLC-INT ................... . 5,100,000.000 .......... 100.00 ....... 1.000 ... 5,100,000 ..... 1.000 ... 5,100,000 ....... 5,100,000 ........... 266,328 ... 0 0 RPIL......... 06/27/2002. . ..
172967-739 ....... CITIGROUP INC DEP SHREPSTG 1/10PFDRA .. ...... 20,000.000 ........... 25.00 ... 24080 ......... 481,200 ... 24.060 ......... 481,200 ......... 432,500 ... 0 2,83 ... 9,200 ... PIL.......... 10/09/1998. . ..
40428H-70-6 . ... HSBC USA INC NEW DEPOSITARY SH1/4PFDS . ...... 10,000.000 ........... 25.00 ... 24000 ... 240,000 ... 24.000 ......... 240,000 ......... 28,750 ... 2813 11,250 ... 15,000 ... PIL.......... 01/06/2000. . ..
46625H-87-8 . ... JP MORGAN CHASE & COSERNARP ........... ...... 30,000.000 ........... 25.00 ... 23.000 ......... 690,000 ....23.000 ......... 690,000 ......... 675,000 ... 0 B2 (36,000) ... PIL.......... 01/02/2001. ...
46625H-88-6 . ... JP MORGAN CHASE & COSERLARP ........... ...... 20,000.000 .......... 100.00 ...... 81.500 ....... 1,630,000 .... 81.500 ....... 1,630,000 ....... 1,580,000 ... 0 93,060 ........ (161,100) ...l PIL.......... 03/15/2001. ...
55262L-30-8 ....... MBNACORPPFDSERBARP ................... ...... 60,000.000 ........... 25.00 ... 28.300 ... 1,398,000 28,300 ... 1,398,000 ....... 1,500,000 ............ 200628 ... 84,210 .......... 60,000 ............... PL.......... 09/18/199%. . ..
T42543-AA9 ... PREFERRED TERM SEC VI LTD PRINC PROTNT ... 5,000,000.000 .......... 100.00 ....... 1.028 ... 5,141,894 ... 1.028 ... 5,141,804 ... ... 5,000,000 ... 0 0 141,894 RPIL......... 09/18/2002. . ..
89234T-AAS ... TPREF FUNDING Il SER TR IIPRINCPROTTR ... ... 5,000,000.000 .......... 100.00 ....... 1.000 ... 5,000,000 ..... 1.000 ....... 5,000,000 ....... 5,000,000 ... 0 0 0 RPIL......... 10/16/2002. . ..
89234U-AA2 .. ... TPREF FUNDING Il SER TR Il PRINCPROTT ... ... 5,000,000.000 .......... 100.00 ....... 0.000 ....... 5,000,000 ..... 1.000 ....... 5,000,000 ....... 5,000,000 ... 0 0 0 RPIL......... 12/12/2002. . ..
949746-20-0 ....... WELLS FARGO & CONEW PFD SERBCUM ...... ...... 15,000.000 ........... 50.00 ...... 51,350 ... 770,250 51350 ... 770,250 ......... 649,800 ................. 0 450 ... 39,000 ... PL.......... 11102/1998. . ..
.................. Subtotal United States ... e 45034 25,451,344 25,156,050 ... 279,769 ... 287,835 L 6T,994

Other Country
632525-30-9 ....... NATIONAL AUSTRALIABK LTD CAP UNITEXCH .. ...... 92,000.000 ........... 25.00 ... 32550 ... 2,994,600 32550 ... 2,994,600 ....... 2,561,684 ................. 0 181,125 ... 234,600 ... PIL.......... 09/10/2001
.................. Subtotal Other Country ... e 2,994,600 2,994,600 L 2,561,684 L 1B125 23800
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ..................................... ... 28,445,944 28,445,944 . 2,171,734 29,769 ... 468,960 ......... 302,504 0
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

Industrial & Miscellaneous

United States
345395-206 ....... FORD CAP TRST 116.5% 1/15/32 SERIES ........ ..... 105,000.000 ........... 50.00 ...... 40.850 ....... 4,289,250 40.850 ....... 4,280,250 ....... 512689 ............ 85,313 ... 161,146 ........ (836,645) ............... RP3L......... 09/26/2002. . ..
845906-306 ....... SOVEREIGN CAP TRIICONVPFD7.5% ......... ...... 62,000.000 ........... 50.00 ....... 0.000 ....... 3,106,500 78.600 ....... 4,873,200 ....... 3,106,500 ...l 0 . 282,500 .. 0 PU.......... 03/15/2001. ...
93933U-30-8 ... WASHINGTON MUTUAL INVSFDINCCVTPFD5. ... 80,000.000 ........... 50.00 ...... 51250 ... 4,100,000 51,250 ....... 4,100,000 ....... 4,013,750 ... 0 215,000 ......... 290,000 ... PA.......... 04/26/2001. ...
.................. Subtotal United States ... A9 T0 13,262,450 L 12,246,145 L 85,318 . 608,646 ... (546,645) ...
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ........................ 11,495,750 ... 13,262,450 ...... 12,246,145 ... 85,313 ... 608,646 ........ (546,645) ...............00
6599999 - TOTAL - Preferred SOCKS ... ... ... o 41,697,694 ... .. 43,464,394 ... .. 41,893,879 ... 365,081 ......... 1,173,422 ... (418,051) ..o 0
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Common Stocks - Public Utilities (Unaffliated)
Public Utilities (unaffiliated)

United States
023608-10-2. . ... AMEREN CORP. ... 95,000.000 ......... 3,949,150 ... 45710 3,949,150 ... 210,917 0 177,800 ... (43,100)
49337W-100. ... KEYSPAN CORP...... oo 75,000.000 ......... 2,643,000 ...... B.240 2,643,000 ........... 2,816,250 ... 0 133,500 ... 44,250
65473P-10-5 . ... NISOURCEINC ... 185,200.000 ......... 3,704,000 ...... 20,000 ........... 3,704,000 ........... 2,182,519 ... 0 138,156 ... (407,919)
748356-10-2. ... QUESTARCORP ... ..\ttt 86,600.000 ......... 2,409,212 ... 2820 ... 2,409212 ... 1,102,750 0 62,785 ............... 239,882
78387G-10-3 ... SBC COMMUNICATIONSINC.........ooo s 122,000.000 ......... 3,307,420 ... 210 3,307,420 ... 4,200,764 ... 0 82,308 .............. (752,184)
872375-10:0. ... TECOENERGYINC ... 134,000.000 ......... 2,012,980 ...... 15.470 ... 2,012,980 ........... 2,791,383 0 73130 (718,353)
92343V-104 . ... VERIZON COMMUNICATIONS ... o 175,680.000 ......... 6,807,600 ...... 38750 ... 6,807,600 ........... 4,428,000 ... 0 210,547 ... (1,530,173)
................ Subtotal United States ... 24893362 24,893,362 L 19,643,594 o 0 938,226 . (3,167,597)

Other Country
500631-10-6. . ... KOREAELECPWRCORPSPSADR. ..o e 0.000 ... [ 0.000 ... 0 0 0 3,00 0
879287-30-8. . ... TELECOMUNICACOES BRASILEIRAS SPSADRREP........... ..., 0.000 ... [ 0.000 ... 0 0 0 44 0
................ Subtotal Other Country.............. o e O 00 0 35 0
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffliated)...........................oo 24,893,362 ... 24,893,362 .......... 19,643,504 ... 0 91,770 (3,167,597)

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

United States

060505-10-4. . ... BANK OF AMERICACORP ... 59,125.000 ......... 4,113,326 ... 69.570 ........... 4,113,326 ... 659,708 ... 0 144,265 ... 391,407

200340-10-7...... COMERICAINC. ... 88,500.000 ......... 3,826,740 ...... 43240 3,826,740 ........... 4,344,068 .............. 19,560 .............. 76,610 .............. (588,225)
337915-10-2. ... FIRSTMERITCORP ... ..o 75,500.000 ......... 1,635,330 ...... 21660 ... 1,635,330 ........... 1AT8716 0 73,990 ... (409,965)
55262L-10-0. ... MBNACORP ... 188,400.000 ......... 3,583,368 ...... 19.020 ... 3,583,368 ........... 3,470,858 ... 9,88 .............. 36,972 (676,152)
635405-10-3. . ... NATIONALCITY CORP ... 274,000.000 ......... 7,485,680 ...... 230 ... 7,485,680 ........... 6,396,844 ... 0 328,800 ... (526,080)
................ Subtotal United States ..................o o 20644444 20,644,444 016,050,194 ... 29,388 ... ........ 660,637 ... (1,809,015)
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) .............. ........ 20,644,444 L 20,644,444 16,050,194 .............. 29,388 ... 660,637 ............ (1,809,015)

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

United States
002824-100. . ... ABBOTTLABS. ... 34,000.000 ......... 1,360,000 ...... 40.000 ........... 1,360,000 ........... 1,392,640 ... 0 0 (32,640)
009158-106.. ... AIRPRODS & CHEMSINCCOM ..o o 134,500.000 ......... 5,749,875 ... 2750 . 5,749,875 .......... 3,510,174 ... 28,245 ... 100,122 .. (531,372)
03748R-10-1 . ... APARTMENT INVT & MGMTCOCLA ... 68,000.000 ......... 2,548,640 ...... 480 2,548,640 ........... 254,770 ... 0 49,200 ... (113,680)
039583-109. . ... ARCHSTONE-SMITH TRUSTREITCOM ...............oooon o, 11,700.000 ........... 25,418 ... 28540 ... 25418 . 286,93 .. 0 19,800 .. (32,292
053015-10-3. ... AUTOMATICDATAPROC ... o 112,100.000 ......... 4,399,925 ... 39.250 ... 4,399,925 ... 2,002,666 .............. 10,92 ... 496 ... (1,818,465)
053611-10-9....... AVERYDENNISONCORP. ... 61,000.000 ......... 3,725,880 ...... 61.080 ........... 3,725,880 ........... 3,145,235 ... 0 66,150 ............... 214,910
093671-10-5. ... BLOCKH&RINC ... 128,600.000 ......... 5,169,720 ...... 40200 ........... 5,169,720 ........... 5,158,158 ... 0 0 11,562
101121-10-1. ... BOSTONPPTYSINC ... 71,300.000 ......... 2,608,118 ...... 36.860 ........... 2,608,118 ........... 2,785,156 .............. 43493 .. 169,694 ... (81,282
110122-10-8. ... BRISTOL-MYERSSQUIBBCO .. ... 162,000.000 ......... 3,750,300 ...... 28150 .. 3,750,300 ........... 1,907,265 ... 45360 ... 125440 ... (3,206,700)
191216-10-0. ... COCACOLACO ... 103,000.000 ......... 4,515,520 ... 43840 ... 4,515,520 ... 140,667 ... 0 82,400 .............. (340,930)
205887-10-2........ CONAGRA FOODSINC ... 152,100.000 ......... 3,804,021 ... 25010 .......... 3,804,021 ... 3,328,165 ... 0 438 103,794
24520P-10-3 ... DELMONTEFOODS CO ... 17,886.000 ........... 187,722 ... 7700 .. 187,722 . 82,164 ... 0 0 55,559
264411-50-5. ... .. DUKEREALTY CORPCOM ... 40,000.000 ......... 1,018,000 ...... 25450 ... 1,018,000 ............. 862,400 .................. 0 72400 .o 44,800
291011-104. . ... EMERSONELECTRICCO. ... 131,000.000 ......... 6,661,350 ...... 50.850 ........... 6,661,350 ........... 1,243,734 0 203,705 ... (818,750)
294741-10-3. ... EQUITY OFFICE PROPERTIES TRUSTCOM .................. ... 74,000.000 ......... 1,848,520 ...... 24980 ... 1,848,520 ........... 1,697,661 ... 0 124,000 ... (252,266)
29476L-10-7....... EQUITY RESIDENTIAL SHBENINT ... 114,000.000 ......... 2,802,120 ... 24580 ... 2,802,120 ... 2,598,970 ... 49,305 ... 111,585 . (192,010)
30231G-10-2. ... EXXONMOBIL CORP ... 248,188.000 ......... 8,671,689 ...... 4940 .. 8,671,689 ........... 1,901,783 . 0 28,333 ... (1,082,100)
313586-10-9. ... FEDERALNATLMTGASSN ... 71,000.000 ......... 4,567,430 ... 64.330 ........... 4,567,430 ... 4,696,505 .................. 0 0 (129,075)
32054K-10-3 . ... FIRST INDUSTRIAL REALTY TRINCCOM ... 81,500.000 ......... 2,282,000 ...... 28.000 ........... 2,282,000 ........... 2,106,181 .............. 55,828 ... 720 . (214,850)
(continues)
(a) For all common stocks bearing the NAIC designation "U" provide: the number of such issues ............... 0 , the total § value (included in Column 6) of all such issues $ ............... 0.
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Common Stocks - Industrial and Miscellaneous (Unaffliated) (continued)

369604-10-3. ... GENERALELECCO. ... 160,850.000 ......... 3,916,698 ... 24.350 ... 3,916,608 ... 68,757 .............. 30,562 ... 115,812 ... (2,530,171) ... 0 Lo 08/19/1970. ...
423074-10-3. ... HEINZHJCO ..o 40,050.000 ......... 1,316,444 ... 2810 ... 1,316,444 ... 757,968 ... 16,220 ... 64,881 ... (169,350) ... 0 Lo 03/14/199%. ...
428236-10-3. ... HEWLETTPACKARD CO ... 74,000.000 ......... 1,284,640 ... 17360 ........... 1,284,640 ........... 1,530,212 . 590 ... 10,560 ... 91,860 ... 0 Lo 09/27/2002. ...
437076-10-2. . ... HOMEDEPOTINC ... 218,000.000 ......... 5,236,360 ...... 24020 ... 5,236,360 ........... 5,017,505 ... 0 29400 ... (3,988,420) ... 0 Lo 12/16/2002. .. ...
441815-10-7.. ... HOUSEHOLD INTLINC ... 100,000.000 ......... 2,781,000 ...... 27810 ... 2,781,000 ........... 2,855,000 .............. 25,000 ..o 0 (74,000) ... 0 Lo 12/16/2002. .. ...
452308-109. . ... ILLINOISTOOLWKSINC ... 9,000.000 ........... 583,740 ...... 64.860 ............. 583,740 ... 546,095 ............... 2,000 ... 8,010 ... (25,740) ... 0 Lo 12/29/2000. .. ...
458140-10:0. . ... INTELCORP ...\ 100,000.000 ......... 1,557,000 ...... 15.570 ... 1,557,000 ........... 2,448,300 ... 0 8,000 ............ (1,588,000) ...l 0 Lo 12/14/2001. ...
459200-10-1....... INTERNATL BUSINESS MACHS CORP ... 82,000.000 ......... 6,355,000 ...... 750 ... 6,355,000 ........... 1,515,855 ... 0 48,380 ... (3,563,720) ... 0 Lo, 12129/2000. .. ...
460580-90-5. . ... INTER-OCEAN HOLDINGSLTD ... 1,188.000 ......... 7,029,396 ... 5,917.000 ........... 7,029,396 ........... 3,312,206 ... 240,000 ...l 184,284 630,828 ... 0 A ... 06/20/19%. . ...
478160-104. . ... JOHNSON & JOHNSON ... 31,000.000 ......... 1,665,010 ...... 53710 ........... 1,665,010 ........... 1,496,221 ... 0 2,710 168,789 ... 0 Lo 07/15/2002. . ...
53015P-40-3 . ... LIBERTYACORNTRCLZ ... 824,468.880 ........ 12,779,268 ...... 15.500 .......... 12,779,268 ........... 8,670,155 .................. 0 0 (1,962,236) ... 0 Lo 12107/2001. ...
532457-108. . ... LILLYELI&CO ..o 88,898.000 ......... 5,645,023 ...... 63.500 ........... 5,645,023 ........... 1,818,695 .................. 0 79,854 ... (1,001,621) ... 0 Lo 12/16/2002. ...
535678-10-6. ... LINEAR TECHNOLOGY CORP ... 90,000.000 ......... 2,314,800 ...... 270 ... 2,314,800 ........... 2,137,900 ... 0 4,500 ... 176,900 ... 0 Lo, 09/10/2002. . ...
574599-10-6. ... MASCOCORP. ... 169,946.000 ......... 3,517,363 ... 21050 ... 3,517,363 ........... 3,685,671 ... 0 69,419 ... (435,609) ... 0 Lo 12/16/2002. .. ...
580135-10-1...... MCDONALDS CORP. ... 168,000.000 ......... 2,701,440 ... 16.080 ........... 2,701,440 ... 4,482,915 ... 0 35,250 ... (1,581,900) ... 0 Lo 12/16/2002. .. ...
595635-10-3. ... MIDCAP SPDRTRUNITSER Y ... 161,000.000 ........ 12,662,650 ...... 78.650 .......... 12,662,650 .......... 13,302,904 ... 30815 .. 107,013 ... (2,121,500) ... 0 Lo 12/16/2002. .. ...
717081-10-3...... PFIZERINC ... 309,525.000 ......... 9,462,179 ...... 30570 ... 9,462,179 .......... 11,634,966 .................. 0 132,353 ... (2,388,392) ... 0 Lo 12/16/2002. .. ...
740706-106. . ... PRENTISS PPTYSTRSHBENINT ... 63,600.000 ......... 1,798,608 ...... 28280 ... 1,798,608 ........... 1,245,328 ... 3B.616 ... 139,284 ... 52,788 .. 0 Lo 03/05/1999. ...
742718-1049. ... PROCTER & GAMBLE CO..............ooiiiiiiii 74,300.000 ......... 6,385,342 ...... 85.940 .......... 6,385,342 ........... 2,312,911 . 0 M7,394 552,018 ... 0 Lo 03/22/2001. ...
779562-10-7...... TROWE PRICENEWHORIZONSFUND ...............cooon oot 536,482.540 ......... 8,910,975 ...... 16.610 ........... 8,910,975 .......... 10,296,841 ... 0 0 (2,529,148) ..................... 0 Lo 07/15/2002. . ...
77956H-20-3 . ... TROWEPRICEINTLSTKFD ... 730,736.540 ......... 6,488,940 ....... 8.880 ........... 6,488,940 ........... 9,139,866 .................. 0 79,381 (1,521,304) ... 0 Lo 12/18/2002. .. ...
77957Q-10-3 . .. .. TROWE PRICE SMALL CAP-VALUE. . ...................ooe oo 525,109.080 ........ 11,520,893 ...... 21,940 .. 11,520,893 ........... 9,513,218 ... 0 165,604 .............. (371,545) ... 0 Lo 12/18/2002. .. ...
78462F-10-3. ... .. SPDR TR UNIT SER 1 STANDARD&POORS .................o oo 30,000.000 ......... 2,646,900 ...... 88.230 ........... 2,646,900 ........... 2,622,933 ... 13,05 .. 1,343 28,97 0 Lo 08/06/2002. ...
803111-10-3...... SARALEECORP ... 156,000.000 ......... 3,511,560 ...... 2510 ... 3,511,560 ........... 2,048,643 ... 16,430 ... 2,450 433,667 ... 0 Lo 12/16/2002. .. ...
824348-106. . ... SHERWINWILLIAMS CO ... 158,500.000 ......... 4,477,605 ... 28250 ... 4,477,625 ... 3,655,617 ... 0 95,100 ... 18,875 ... 0 Lo 03/13/2001. ...
82567D-10-4 . .. .. SHURGARD STORAGE CTRSINCCLA ... 64,600.000 ......... 2,024,564 ... 330 2,004,564 ... 1,863,891 ... 0 74905 .. (26,631) ... 0 Lo 12/16/2002. .. ...
880196-209. . ... TEMPLETONFOREIGNFD. ... 1,039,228.170 ......... 8,635,986 ....... 8.310 ... 8,635,986 ........... 9,770,885 ... 0 12,815 (959,911) ..o 0 Lo, 12/13/2002. .. ...
................ Subtotal United States ......................o ... 203,185,652 L ... 203,185,652 ......... 160,112,872 ............. 648,871 ... ....... 3,402,385 ........... (33,005,293) ... 0

Canada
559222-40-1. . ... MAGNAINTLINCCLA ... o 71,902.000 ......... 4,097,297 ... 56.150 ........... 4,097,297 ... 4,763,074 ... 0 481 (725,776) ... 0 Lo, 12/16/2002. ...
................ Subtotal Canada. ... 037,297 A 037,297 ATB307T4 0 3B (TASTTE) 0
Other Country

055622-10-4. . ... BP AMOCOPLCSPSADR ... 128,182.000 ......... 5,210,598 ...... 40650 ........... 5,210,598 ... 901,758 ... 0 195,691 ... (T51,447) 0 Lo 01/04/1999. ...
138006-30-9. .. ... CANON INCADRREPSTG5SHS ... 55,600.000 ......... 2,048,860 ...... 36.850 ... 2,048,860 ........... 1,983,636 ............... 8,106 ............... 1,166 .. 65,224 ...l 0 Lo 07/16/2002. ...
377T33W-10-5. ... GLAXOSMITHKLINE PLCSPSADR ..o 95,200.000 ......... 3,566,192 ...... 37460 .. 3,566,192 ........... 372,20 15,804 ... 16,069 .............. (156,029) ... 0 Lo 12/16/2002. .. ...
500467-30-3. . ... KONINKLIJKE AHOLDNVSPSADR ... 249,166.000 ......... 3,171,883 ... 12,730 3,171,883 ... 4,810,180 ... 0 28,128 ... (1,638,297) ... 0 Lo 12/16/2002. .. ...
654902-204. . ... NOKIA CORPSPSADR ... 250,000.000 ......... 3,875,000 ...... 15.500 ... 3,875,000 ........... 3,982,005 ... 0 59,130 ... (2,257,500) ... 0 Lo 09/20/2001. ...
780257-804. . ... ROYAL DUTCH PETROLEUM SCRIPT CERT10GLD ........... ...... 48,000.000 ......... 2,112,960 ...... 440200 ... 2,112,960 ........... 1,597,570 ... 0 75,858 ... (240,000) ...l 0 Lo, 09/17/2001.......
................ Subtotal Other Country. ... . 19,985,493 19,985,493 16,947,440 L 240000 L 376,007 o (A97TTA9) 0
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ....... 207,208,442 ... 207,208,443 ... 181,823,386 ............. 672,871 ........... 3,810,903 ........... (38,708,818) ..................... 0
7099999 - TOTAL - ComMON SEOCKS . . .. ... .o 22,746,248 .. 22,746,249 ......... 27517174 702,259 ... 5,413,310 ... (43,685,430) ...l 0
7199999 - TOTAL - Preferred and Common StOCKS. .. ..o 314,443,942 316,210,643 ......... 259,411,083 ... 1,067,340 ........... 6,586,732 ........... (44,103,481) .................... 0
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CUSIP Date Number of Shares Interest
|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
BONDS
US Governments
United States
31359M-ML-4 ... FEDERALNATLMTGASSN .. 6.250% 03/22/12. ... .. ... o 03/14/2002. ... MerrillLynch ... 2973870 ... 3,000,000.00 ... 0
31364C-6E-3. ... FEDERAL NATLMTGASSN .. 6.800% 08/27/12. ... .. ... o 05/22/2002. ... Deutsche Bk Securities INC. ... ... ... 4,225,000 ........... 4,000,000.00 ................. 64,978
36200R-YA-4 ... GNMAGTDPASSTHRU ..... 6.500% 12115131 . 02/20/2002. ... Bear Stearns & C0 ... ... ... 4,016,922 ... 3,938,158.00 ................. 17,065
36200S-TX-8.... GNMAGTDPASSTHRU ..... 6.500% 10715731 . 03/15/2002. ... Bear Stearns & C0 ... ... ... 3,651,984 ... .. 3,651,984.00 ............... .. 13,188
36213D-2W-7 ... GNMAGTDPASSTHRU ..... 7.000% 02115132 . o 03/28/2002. ... Bear Stearns & C0 ... ... .. . 3,007,862 ........... 3,034,331.00 ... 10,030
912810-DF-2 ... UNITED STATES TREAS .. .. 0.000% 08/15/13 ... .. . 1203102002 ... Mermill LynCch o 1,451,719 ... 1,000,000.00 ... 0
912827-7J-5 ... UNITED STATESTREAS .. .. 3.375% 01/15/12 ... 12/20/2002. . .. Deutsche Bk Securities INC. ... ... .. 5,542,862 ... . 5,000,000.00 ................. 75,345
............... SUDtOtAl U St OO . o ..20960,219 ... 23,624,473.00 ................ 180,606
0399999 - Subtotal - BONs - U.S. GOVBIMMONS . . 24,960,219 ... .. 23,624,473.00 ... 180,606

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment

United States
31292H-MU-5 ... FHLMC GOLD PC GROUP ... 6.500% 12/01/31 ... ... .o 01/14/2002. ... BearSteams & GO ... ... e 1,908,983 ........... 1,879,325.00 ... 5,429
31339D-HQ-4 ... FHLMC REMIC SER 2422 ... 6.500% 11/15/22 .. ... i 09/20/2002. . .. Deutsche Bk Securities INC. ... ... .o e 1129975 000 ..ol 58,685
31339N-PT-7 ... FHLMCREMICSER ........ 6.500% 12118123 . ..o 08/28/2002. ... Amherst Securities GIP ... ..o e 5,718,888 ........... 5,419,113.00 ... 1,957
31392D-NU-2 ... FNMA-02REMICSER ... .. .. 6.500% 06/25/32 .. ... oo 05/02/2002. ... Raymond JAMES ... ..o e e 5,416,452 ........... 5,409,690.00 ................. 28,326
31392V-F6-4 ... FHLMC CMO SER 2497 QU .. 5.500% 03/15/21 ... ... o i 08/22/2002. ... Amherst Securities GIP ... e 3,815,259 ... 3,815,259.00 ... 16,904
31393G-JV-7.... FHLMC CMO SER 2542 IX .. 5.500% 06/15/22 ........ .. o i 12/11/2002. ... Amherst SECUMHIES GIP ... .. ... e 1,921,130 ... 11,720,909.00 ................. 51,930
67087T-AR-2 ... OAKWOOD MTG INVESTORS .. 8.000% 11/15/29 ... ... .o 06/04/2002. . .. Deutsche Bk Securities INC. ... ... .o e 7,437,500 ... 7,000,000.00 ... 9,333
67087T-CG-4 ... OAKWOOD MTG INVESTORS .. 8.795% 03/15/31 ... o 05/23/2002. . .. Deutsche Bk Securities INC. ... ... o e 5,287,500 ........... 5,000,000.00 ................. 34,203
............... T0al o . 32,635,657 L 40,244,296.00 ................ 206,767
............... SUBtOtAl UNIted SHaIES . . ... e e 0 000 0
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions .............. ... 32,635,657 .......... 40,244,296.00 ................ 206,767
Bonds - Public Utilities (Unaffiliated)

Public Utilities (unaffiliated)

United States
233293-AH-2.... DPLINCNT ............. 6.875% 00101 /11 ..o 03/04/2002. ... Tax Free EXChange ... e 4,000,000 ........... 4,000,000.00 ... 0
26439R-AH-9 ... DUKE CAP CORP SRNT ... 8.000% 10/01/19 .. ... . i 05/16/2002. . .. Deutsche Bk Securities INC. ... ... ..o e 3,210,000 ........... 3,000,000.00 ... 33,333
806860-AA-0 ... SCHLUMBERGER NTS 144A .. 6.500% 04/15/12 ... .. . oo 08/16/2002. ... Deutsche Bk Securities INC. ... ... ..o e 5,387,550 ........... 5,000,000.00 ................ 117,361
............... SUbtotal United SHateS . ... s 12,597,850 L. 12,000,000.00 ... 150,694
3899999 - Subtotal - Bonds - Public Utilities (Unaffilated) . .. ... ... ..o 12,597,550 .......... 12,000,000.00 ................ 150,694
Bonds - Industrial and Miscellaneous (Unaffiliated)

Industrial & Miscellaneous

United States
008682-AA-4 ... AHMANSON CAP TRICAP .. 8.360% 12/01/26 ... ... . o 12/06/2002. ... Deutsche Bk Securities INC. ... ... o i e 1,119,700 ... 1,000,000.00 .................. 2,32
013716-AP-0.... ALCANALUMLTDDEB ..... 6.450% 03/16/11 o 09/30/2002. ... Constitution Capital ......... ... o e 1,699,170 ........... 1,500,000.00 .................. 4,838
017475-AC-8 ... ALLEGIANCE CORPDEB ... 7.000% 10/15/26 . ... ... oo 0871212002, . .. BB .. e 4,321,731 3,970,000.00 ... 92,633
039483-AH-5. ... ARCHER DANIELS MIDLAND . 8.375% 04/15/17 .. ... .o 10/1712002. ... Stephens &Co . ... o e e 3,709,500 ........... 3,000,000.00 ... 4,885
039483-AS-1. ... ARCHER DANIELS MIDLAND . 7.000% 02/01/31 ... ... oo 08/06/2002. ... Constitution Capital ......... ... o i e 4,420,314 . 4,100,000.00 .................. 6,378
057224-AK-3 .. .. BAKERHUGHESINC ... ... B.875% 01/15/29 .. .. 08/06/2002. ... FirstUnion SECUMHIES .. .. .. ... . i e 2,547,345 ... 2,430,000.00 ... 11,138
06605H-AA-6 ... BANKAMERICA INSTL CAP .. 8.070% 12/31/26 ... .o o 12/06/2002. ... Deutsche Bk Securities INC. ... ... o i e 2,260,000 ........... 2,000,000.00 ................. 72,182
07385T-AJ-5.... BEARSTEARNS ........... 5.700% 111814 12/03/2002. ... Constitution Capital .......... ... i e 2,001,560 ........... 2,000,000.00 ... 9,500
081721-AS-1.... BENEFICIAL CORP DEB .... 8.400% 05/15/08 ... .. ... ..o i 04/04/2002. . .. Deutsche Bk Securities INC. ... ... oo e 3,508,662 ........... 3,255,000.00 ................ 109,368
141781-AP-9 ... CARGILLINCNT ....... .. B.375% 0B/01/12 .o 09/20/2002. ... Constitution Capital ......... ... o i e 2,795,805 ... 2,500,000.00 ................. 61,004
20846Q-CS-5 ... CONSECOFIN ............ 9.080% 12/01/31 .o 04/18/2002. ... Deutsche Bk Securities INC. ... ... . o e 5,181,250 ........... 5,000,000.00 ................. 21,744
268766-BR-2.... EOPOPERLTD ........... T.280% 1116108, ..o 01/30/2002. ... Lehman Brothers ... . ... i e 532,500 ............. 500,000.00 ... 7,955
318522-AC-3. ... FIRST AMERN FINL CORP .. 4.500% 04/15/08 ... ... . o 02/07/2002. ... Lehman Brothers ... ... i e 480,000 ............. 500,000.00 ... 7,313
36962G-VS-0 ... GENERALELEC CAP CORP .. 6.875% 11/15/10 ... ..o 07/18/2002. ... Constitution Capital ......... ... o i e 3,243,630 ... 3,000,000.00 ... 38,958

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
52517P-SC-6 ... LEHMANBROS HLDG INC ... 6.625% 01/18/12. ... ..o 03/15/2002. ... StEPheNS & CO ...\ e 1,985,760 ........... 2,000,000.00 ................. 25,764
56262T-EU-3 ... MBNAMASTER CRCARD ... 7.000% 09/15/00 ... ... ... o i 12/16/2002. ... First Patriof Ins. CO. ... ... . i e 1,040,110 ........... 1,000,000.00 ... 194
617446-HC6. ... MORGAN STANLEY GROUP ... 6.600% 04/01/12 . ... ..o 12/10/2002. ... Constitution Capital ........... ..o i e 2,174,980 ... 2,000,000.00 ................. 26,400
718507-BH-8 . ... PHILLIPS PETE CODEB ... 6.650% 07/15/18. ... ... .o o 10/16/2002. ... Deutsche Bk Securities INC. ... ... o i e 5,301,650 ........... 5,000,000.00 ................. 88,667
805564-FJ-5 ... SAXONASSETSECSTR ... 8.336% 02/25/30 .. .. ... oo 04/25/2002. . .. Deutsche Bk Securities INC. ... ... . o e 2,130,000 ........... 2,000,000.00 ................. 13,429
904764-AG-2. ... UNILEVER CAPITALCO ... 7.1268% 11101710 ... ..o 05/24/2002. . .. Constitution Capital ......... ... o i e 2,166,960 ........... 2,000,000.00 ................. 11,479
913017-BA-6.... UNITED TECHNOLOGIES ... 7.500% 09/15/29. ... ... oo 08/06/2002. ... Constitution Capital ......... ... o i e 2,350,840 ... 2,000,000.00 ................. 60,000
............... SUBOtal Uit StalES . . 5497858 560,755,000.00 ..., 682,241
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... . .o o 54,977,583 ... ... 50,755,000.00 ................ 682,241
8099997 - SUBHOtAl - BOMS - Part 3 . . 125,170,979 ......... 126,623,769.00 .............. 1,220,308
6099998 - Summary Item from Part 510 BONAS ... .. ... 26,938,329 ... 25,805,343.00 ................. 84,736
8099999 - SUBIOtAl - BONAS . .. ... 152,109,308 ......... 152,429,112.00 .............. 1,305,044
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
PREFERRED STOCK
Banks, Trust & Insurance Companies
United States
12490Y-BZ-9. ... TPREF FDG I 144A CL C-INT oo 06/27/2002.... TaxFree Exchange ... 5,100,000.000 .............. 5,100,000 ... 000 ..o 0
742543-AA-9 . ... PREFERRED TERMSEC VIILTD PRINCPROTNT ... 09/18/2002. . .. First Tennessee SECUMHIES ..............oooiiiotii s 5,000,000.000 .............. 5,000,000 ... 000 ..o 0
89234T-AA5. ... TPREF FUNDINGIISERTRIIPRINCPROT TR ... e 10/16/2002. ... Bear Stearns & CO ...........ooiiii i 5,000,000.000 .............. 5,000,000 ... 000 ..o 0
89234U-AA-2 ... TPREF FUNDING Il SER TR Il PRINC PROT 12002. ... Bear Steams & C0 ... ... ..o 5,000,000.000 .............. 5,000,000 ... 000 ..o 0
............... Subtotal United States . ... .. .. 20,100,000.000 L. 20,100,000 L 0
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ... ... ... .. o 20,100,000 ... 0
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
345395-20-6 ... FORD CAP TRSTI16.5% 1/16/32SERIES ... .. o o 09/26/2002. ... VAIIOUS . ... ..ot 105,000.000 .............. 5,125,805 ... 000 ..o 0
............... Subtotal United States ... ... 105,000.0000 L 5125895 L 0
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .. .. .. .o o o 5,125,895 0
8599997 - SUBtOtal - Prefermed St0CKS - Part 3 .. . 25,225,895 . 0
6599999 - SUBIOMAl - Prefermed SIOCKS .. .. ... 25,225,895 . 0
Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
023608-10-2 ... AMEREN CORP ... .. e 12/16/2002. ... Beacon Ins Co Of AMEMICA .. .. ... ..o.viii i 25,000.000 .............. 1,031,250 o 0
65473P-10-5 . ... NISOURCEINC ... . e 05/24/2002. . .. Deutsche Bk Securities InC. ... 18,200.000 ................ 450,139 o 0
B5473P-10-5 ... NISOURCEINC ... .. . i e 12/16/2002. ... Beacon Ins Co Of AMEMICA .. .. ... .o.iiii e 57,000.000 .............. 125,180 o 0
78387G-10-3 ... SBCCOMMUNICATIONS INC ... e 07/19/2002. . .. Deutsche Bk Securities InC. ... 60,000.000 .............. 1,631,084 0
872375-10-0 ... TECOENERGY INC ... 09/26/2002. ... VaIIOUS . .. ...\t 134,000.000 .............. 2,791,333 0
............... Subtotal United StateS . ... 29402000000 7,028,966 L 0
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) .. .. ... . o 7,028,966 ... 0
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies
United States
200340-10-7 ... COMERICAING .. o 12/16/2002. ... First Patriot Ins. Co. ......... ... 47,750.000 .............. 2,019,990 o 0

(continues)
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Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) (continued)
55262L-10-0 ... MBNA CORP ... .. o 12/16/2002. ... Beacon Ins Co Of AMEMCA .. ... .. .o.oviii e 48,000.000 ................ 964,800 ...
55262L-10-0 ... MBNA CORP ... .. o 07/16/2002.... Stock Split ... . o 46,800.000 ...................... 0
............... Subtotal United States . ... . s 182.850.000 3044790
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) ... ... . . e 3,044,790

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

United States
002824-10-0 ... ABBOTT LABS .. . o 12/16/2002. ... Ohio Farmers IS CO ...........oooi i 34,000.000 .............. 1,392,640
009158-10-6 ... ARPRODS & CHEMSINC COM ... .. oo e 12/16/2002. ... Beacon Ins Co Of AMEFICA .. .. .. . .o.vi i 12,400.000 ... 553,538 L
03748R-10-1 ... APARTMENT INVT & MGMT COCLA .. o e 12/16/2002. ... Ohio Farmers IS CO ...........ooiii i 53,000.000 .............. 976,370 o
053015-10-3 ... AUTOMATICDATAPROC ... o o 12/16/2002. ... Beacon Ins Co Of AMEFICA ... .. ...\t 21,000.000 ... 852,600 ...
053611-10-9 ... AVERYDENNISON CORP ... . o e 12/16/2002. ... Beacon Ins Co Of AMEMICA .. .. ... ..o\t 12,000.000 ...l TA,000 o
093671-10-5 ... BLOCKH&RINC .. ... 1213112002, ... VANOUS .. ... 128,600.000 .............. 5,188,158 .
110122-10-8 ... BRISTOL-MYERS SQUIBB CO . ... .o 12/16/2002. ... Ohio Farmers InS CO ....... ..ot 50,000.000 .............. 1,245,000 ...
205887-10-2 ... CONAGRA FOODSINC ... .. oo 12/16/2002. ... Ohio Farmers IS CO ...........oooiti i 77,100.000 .............. LITATT
24520P-10-3 ... DELMONTEFOODS CO ...\t 1212312002, ... Spin Off ..o 17,886.000 ................. 82,164
294741-10-3 ... EQUITY OFFICE PROPERTIES TRUST COM ... ... o 07/19/2002. ... Green Street Broker ........ ... 24,000.000 ................ 596,786 ...
29476L-10-7 ... EQUITY RESIDENTIAL SHBENINT ... o 07/19/2002. ... Green Street Broker ........ ... 66,000.000 .............. 1,616,050 ...
313586-10-9 ... FEDERALNATLMTG ASSN ..o 1213012002, ... VAIOUS .. ... 71,000.000 .............. 4,696,505 ...
32054K-10-3 ... FIRSTINDUSTRIALREALTY TRINCCOM ... e 12/16/2002. ... Ohio Farmers IS CO ..o 18,000.000 ................ 522,000 .
428236-10-3 ... HEWLETT PACKARD CO ... oot e 09/27/2002. . .. Deutsche Bk Securities InC. ... 41,000.000 ................ 514,960 .
437076-10-2 ... HOMEDEPOTINC . .. ... e 12/16/2002. ... Ohio Farmers IS Co ...........ooiie i 78,000.000 .............. 2,083,380 .
441815-10-7 ... HOUSEHOLD INTLINC ... e 12/16/2002. ... Ohio Farmers IS CO ..o 100,000.000 .............. 2,855,000 ...
478160-10-4 ... JOHNSON & JOHNSON ... o 07/15/2002. ... Salomon Smith Barney ..o 31,000.000 .............. 1,496,221
532457-10-8 ... LILLY ELI& CO ..o 12/16/2002. ... Ohio Farmers IS CO ..o 24,500.000 .............. 1,588,825
535678-10-6 .... LINEAR TECHNOLOGY CORP ... ... i 09/10/2002. ... VAIIOUS . ... ...\ 90,000.000 .............. 2,137,900
574599-10-6 ... MASCO CORP ... oo 12/16/2002. ... Ohio Farmers IS €O ...........ooii i 42,572.000 ................ 892,300 L.
580135-10-1 ... MCDONALDS CORP ... .. .. i 12/16/2002. ... Beacon Ins Co Of AMEFICA ... .. ...\t 18,000.000 ... 32,840
595635-10-3 ... MIDCAP SPDRTRUNIT SER 1 .. ..o e 12/16/2002. ... Beacon Ins Co Of AMEFICA .. ... ... o.uviii i 13,000.000 .............. 1,049,750 o
TA7081-10-3 ... PRIZERINC ... o o 12/16/2002. ... Ohio Farmers IS CO ..o 55,000.000 .............. 707,750 o
779562-10-7 ... TROWE PRICENEWHORIZONSFUND ... oo 07/15/2002. ... DIFGCt ... ... 119,331.740 .............. 2,000,000 .o
77956H-20-3 ... TROWE PRICE INTL STKFD ... e 12/18/2002. ... Reinvested Div ... ... i 9,02.870 ... 79,381
77957Q-10-3 . ... TROWE PRICE SMALL CAP-VALUE ... ... .o o 12/18/2002. ... Reinvested DIV ..o 7,596.520 ... 165,604 ..
78462F-10-3 ... SPDR TRUNIT SER 1 STANDARD &POORS ... ... oo 08/06/2002. ... Salomon Smith Barney.......... ..ot 30,000.000 .............. 2,602,933
803111-10-3 ... SARALEE CORP .. ... o 07/19/2002. ... Jeffries &COINC ... 81,000.000 .............. 1404143
803111-10-3 ... SARALEE CORP ... ..\ e 12/16/2002. ... Beacon Ins Co Of AMEMICA .. ... .. .\iii e 50,000.000 .............. 118,000 Lo
82567D-10-4 ... SHURGARD STORAGE CTRSINC CLA .. . e 12/16/2002. ... Beacon Ins Co Of AMEMICA . ... ... ..o\t 29,100.000 ................ 915,195
880196-20-9 ... TEMPLETON FOREIGN FD ... . oo e 12/13/2002. ... Reinvested DIV ... 17,2320 ... 2815
............... SUbtotal United States . ... AR 420 ABT92

Canada
559222-40-1 ... MAGNAINTLING CL A ..o 12/16/2002. ... Ohio Farmers IS CO ............ooi i 24,136.000 .............. 131,982
559222-40-1 ... MAGNAINTLING CL A ..o 06/06/2002. ... TaxFree EXchange ...............coooiiiiiiiii 47,766.000 .............. JANMM2
............... SUBEOAI CANAUA . ... TR902.000 A TB30TA

Other Country
138006-30-9 ... CANONINCADRREPSTG 5 SHS ... o o 07/16/2002. ... Jeffries &COINC ... 55,600.000 .............. 1,983,636 ...
37733W-10-5. ... GLAXOSMITHKLINE PLC SPSADR ... .. e 07/15/2002. ... VAIIOUS . .. ... 51,600.000 .............. 2004140
37733W-10-5. ... GLAXOSMITHKLINE PLC SPSADR ... .. oo 12/16/2002. ... Ohio Farmers IS CO ...........oiit i 43,600.000 .............. 1,648,080 ...
500467-30-3 ... KONINKLIJKE AHOLD NV SPSADR ... oo 02/01/2002. ... VAIIOUS . .. ... 128,300.000 .............. 322,280 o
500467-30-3 ... KONINKLIJKE AHOLD NV SPSADR ... oo 12/16/2002. ... Ohio Farmers IS CO ..o 118,300.000 .............. 1,537,900 o
500467-30-3 ... KONINKLIJKE AHOLD NV SPSADR ... oo 05/06/2002. ... Stock Dividend ............. oo i 2,566.000 ... 0
............... Subtotal Other Country 399,966.000 ............. 10,516,037 ...
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... ... ... o 59,716,403 ... .. ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8

Paid for

Accrued

CUSIP Date Number of Shares Interest

|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

7099997 - Subtotal - CommMON SHOCKS - Part 3 . . 69,790,159 ... 0
7099998 - Summary Item from Part 5 for CommMON S0CKS . ... . 4,528,991 0
7099999 - SUBtOtal - COMMON StOCKS . . . . 4319150 0
7199999 - Subtotal - Preferred and COmMMON SH0CKS .. ... .. 99,545,045 0
1200000 - TOTALS 251,654,353 . 1,305,044
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield Insurance Company

SCHEDULE D - PART 4

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

11
Increase
(Decrease)
by Foreign
Exchange
Adjustment

12

Foreign
Exchange Gain
(Loss) on
Disposal

15

Interest on
Bonds Received
During Year

16

Dividends on
Stocks Received
During Year

1 2 3
cusIP
|dentifi- Disposal
cation Description Date
Bonds - U.S. Governments
BONDS
US Governments
United States
313586-5G-0 FEDERAL NATL MTG ASSN 7.550% 04/22/02.. ... 04/22/2002
31359M-EV-1 FEDERAL NATL MTG ASSN 6.375% 06/15/09. ... 08/16/2002
31364C-C2-2  FEDERAL NATL MTG ASSN 7.500% 04/09/07 . ... 04/09/2002
36202D-LF-6  GNMA GTD PASS THRU ... 7.000% 01/20/31. ... 12/01/2002
36204D-QL-6  GNMA GTD PASS THRU ... 8.000% 08/15/24 . ... 12/01/2002
36205Q-Q6-9 GNMA GTD PASS THRU ... 8.000% 06/15/24 . ... 12/01/2002
36224K-LH-0  GNMA GTD PASS THRU ... 7.500% 03/15/23 . ... 12/01/2002
912810-CG-1  UNITED STATES TREAS .. 9.125% 05/15/09. . ... 08/15/2002
912810-DR-6  UNITED STATES TREAS . 10.750% 08/15/05. . ... 12/16/2002
912810-DW-5 UNITED STATES TREAS .. 7.250% 05/15/16. . ... 10/17/2002
912810-DX-3  UNITED STATES TREAS .. 7.500% 11/15/16. . ... 10/23/2002
912810-DX-3  UNITED STATES TREAS .. 7.500% 11/15/16. . ... 12/16/2002
912810-EM-6  UNITED STATES TREAS .. 7.250% 08/15/22. . ... 12/16/2002
912810-EV-6  UNITED STATES TREAS .. 6.875% 08/15/25. . ... 08/06/2002
912833-DE-7 U S TREAS STRIPS INT . 0.000% 08/15/13... . ... 05/07/2002
912833-FR-6 U S TREAS STRIPS INT . 0.000% 11/15/02.. .. ... 11/15/2002
............ Subtotal United States ......................... ...
0399999 - Subtotal - Bonds - U.S. Governments. ............................

4 5 6 7 8 9 10
Book/Adjusted
Carrying Value Increase
Number of Shares at Disposal (Decrease)
Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment
Maturity. .. ..o 5,000,000 .. 5,000,000.00 ..... 5,188,100 ...... 5,012,339 ........ (12,339)
Deutsche Bk Securities Inc.................. ..o 3,194,048 .. 2,879,103.00 ..... 2,861,523 ... 2,864,616 ........... 757
Call ... 100.0000. . ..o 5,000,000 .. 5,000,000.00 ..... 5,021,289 ...... 5,012,549 ........... 216
PaydOWN ... 2,686,005 .. 2,686,005.00 ..... 2,712,511 ... 2,713,117 . (37,113)
PaydOWN .. ..o 695,053 ... 695,053.00 ....... 686,364 ........ 686,376 .......... 8,677
PaydOWN .. ..o 458,010 ... 458,010.00 ....... 454,335 ... 454316 ... 3,694
PaydOWN .. ... 413,244 . 413,244.00 ... 385,867 ........ 386,443 ... 26,801
0ld Guard Fire Ins. Co. ............ooovis o 100,287 ... 100,000.00 ....... 101,516 ........ 100,393 .......... (105)
Beacon Ins Co of America .................. oo 3,612,850 .. 3,500,000.00 ..... 3,922,188 ... 3,647,667 ........ (34,723)
VaNOUS ..o 12,720,047 . 10,100,000.00 .... 10,018,688 ..... 10,031,226 .......... 2,402
Constitution Capital...................cooo o 8,465,219 .. 6,700,000.00 ..... 6,629,441 ... 6,642,484 ... ... 2,078
Beacon Ins Co of America .................. oo 5,332,089 .. 5,500,000.00 ..... 5,289,490 ...... 5,325,719 .......... 6,366
Beacon Ins Co of America .................. oo 4,159,140 .. 4,000,000.00 ..... 4,185,877 ... 4,162,835 ......... (3,689)
Constitution Capital..................cooo o 8,362,813 .. 7,000,000.00 ..... 7,136,250 ...... 7,126,548 .......... 818
MerrillLynch. ... 6,935,317 . 12,960,000.00 ..... 6,623,150 ...... 6,804,874 ... .. 133,210
Maturity. ... 6,400,000 .. 6,400,000.00 ..... 5,585,478 ...... 5,907,677 ........ 492,323
.............................................................. 73,534,122 . 73,391,415.00 .... 66,812,073 ..... 66,889,179 ........ 587,857
................................................................ 73,534,122 . 73,391,415.00 .... 66,812,073 ..... 66,889,179 ........ 587,857

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

Special Revenue & Assessment

United States
31339G-4P-3  FHLMC SER 2372 SW INV 21.104% 10/15/31 .. ... 02/15/2002
31339L-ND-8 FHLMCREMIC SER ...... 6.000% 02/15/30. . ... 04/16/2002
3133T5-R6-2  FHLMC REMIC SER 1759- 8.250% 08/15/23. ... .. 11/01/2002
3133T7-ZE-2  FHLMC REMIC SER 1897- 6.500% 05/15/26. . .. .. 07/24/2002
3133TL-US-5 FHLMC REMIC SER 2178 . 9.000% 05/15/07 .. ... 12/15/2002
3133TN-MH-4 FHLMC REMIC SER 2219- 7.500% 06/15/28. .. ... 12/01/2002
3133TN-VF-8 FHLMCREMICSER ...... 7.500% 06/15/28 . . ... 12/01/2002
31358P-UA-3 FNMA-92 REMIC SER 13 12.212% 08/25/22.. . . ... 1212512002
31359B-3B-1  FNMA-G93 INV FLOATER 11.601% 08/25/23 . . ... 01/25/2002
31359N-AU-5 FNMA-96 REMIC SER . ... 6.500% 01/18/12. .. ... 10/01/2002
3837H4-E3-5 GNMA GTD REMIC TR 200 7.500% 02/20/30.. ... 12/01/2002
............ Total ...
............ Subtotal United States ......................... ...........

3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and

Authorities of Governments and Their Political Subdivisions...................

Bonds - Public Utilities (Unaffiliated)
Public Utilities (unaffiliated)

United States
144141-CM-§  CAROLINAPWR & LT CO . 8.200% 07/01/22. . ... 09/04/2002
233293-AF-6  DPLINCNT 144A ... .. 6.875%09/01/11 ....... 03/04/2002
341081-DG-9 FLORIDAPWR&LT CO .. 6.875% 04/01/04 ... .. 06/10/2002
552673-AU-9  MCI COMMUNICATIONS ... 7.125% 06/15/27. ... 04/23/2002
665772-BN-8  NORTHERN STS PWRMN .. 7.125% 07/01/25 . .. 08/29/2002
737662-BA-3 POTOMAC EDISON CO 1ST 8.000% 06/01/24. ... 12/06/2002
............ Subtotal United States ......................... ...
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) .....................

Bear Stearns & Co. ... 4,500,000 .. 5,000,000.00 ..... 4,783,125 ... 4,763,435 ... 8,466
Raymond James ..................... 4,865,625 .. 5,000,000.00 ..... 4,914,063 ...... 4,914,345 ... 10,301
Paydown ... 1,200,468 .. 1,200,468.00 ..... 1,201,406 ...... 1,197,138 ... 3,330
Bear Stearns & Co. ... 3,437,156 .. 3,300,000.00 ..... 3,286,504 ... 3,287,369 ........... 564
Paydown ... 4,196,286 .. 4,196,286.00 ..... 4,233,003 ...... 42341 ... 21,141
Paydown ... e 564,803 ... 554,803.00 ....... 567,750 ........ 566,212 ......... (1,409)
Paydown ... 2,867,062 .. 2,867,052.00 ..... 2,862,284 ... 2,874,203 ... (7,241)
Paydown........ ..o 1,692,679 .. 1,692,679.00 ..... 1,647,189 ...... 1,657,621 ......... 35,059
Goldman Sachs & Co. ..................co 5,400,000 .. 6,000,000.00 ..... 5,328,750 ...... 5,387,889 .......... 5,634
Paydown ... 2,249,305 .. 2,249,305.00 ..... 2,206,812 ... 2,236,958 ... ... 12,347
Paydown....... ..o 702,360 ... 702,360.00 ....... 707,33 ... 703,900 ......... (1,541)
.............................................................. 31,665,734 . 32,762,953.00 .... 31,738,329 ..... 31,802,567 ......... 38,369
...................................................................... 0 s 000 s 0 0 0
................................................................ 31,665,734 . 32,762,953.00 .... 31,738,329 ..... 31,802,567 ......... 38,369
Call ... 108.5500. ... 2,071,000 .. 2,000,000.00 ..... 2,031,600 ...... 2,029,920 ......... (1,638)
TaxFreeExchange....................oo 4,000,000 .. 4,000,000.00 ..... 4,000,000 ...... 4,000,000 ............. 0
Call ... 100.0000. ..o 5,000,000 .. 5,000,000.00 ..... 5,011,240 ... 4,996,673 ........... 576
Deutsche Bk Securities Inc.................. .. 730,000 .. 1,000,000.00 ....... 998,820 ........ 998,936 ........... (69)
Bear Stearns & Co. ... 1,880,000 .. 2,000,000.00 ..... 1,866,820 ...... 1,874,716 .......... 1,030
Bear Stearns & Co. ... 909,000 .. 1,000,000.00 ....... 927,800 ........ 933,199 ... 1,048
.............................................................. 14,590,000 . 15,000,000.00 .... 14,836,280 ..... 14,833,444 ........... 47
................................................................ 14,590,000 . 15,000,000.00 .... 14,836,280 ..... 14,833,444 ........... 47

13 14

Realized Gain Total Gain

(Loss) on (Loss) on

Disposal Disposal
........................... 0
......... 328,675 ........ 328,675
......... (12,825) ........ (12,825)
.............. 0 0
........................... 0
........................... 0
........................... 0
........................... 0
............ (95) ........... (%)
....... 2,686,418 ...... 2,686,418
....... 1,820,657 ...... 1,820,657
........................... 4
............. 6) ............ (6)
....... 1,237,083 ...... 1,237,083
.......... (2,828) ......... (2,828)
.............. 0 . 0
....... 6,057,083 ...... 6,057,083
....... 6,057,083 ...... 6,057,083
........ (271,901) ....... (271,901)
......... (59,021) ........ (59,021)
.............. 0 . 0
......... 149,223 ... ... 149,223
........................... 0
........................... 0
........................... 0
........................... 0
........... 6,507 .......... 6,507
.............. 0 . 0
........................... 0
........ (175,192) ....... (175,192)
........ (175,192) ....... (175,192)
.......... Qe ... 42,718
.............. 0 o 0
........... 2,152 ... 2,182
........ (268,867) ....... (268,867)
........... 4,264 . 4,254
......... (25,247) ........ (25,247)
........ (244,390) ....... (244,390)
........ (244,390) ....... (244,390)

..... 3,613,602
..... 3,613,602

15,000
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Book/Adjusted (Decrease) Foreign
CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on
|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received
cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
013104-AC-8 ALBERTSONS INC DEB ... 7.750% 06/15/26. . . .. 03/12/2002  LehmanBrothers.......................o o 2,076,380 .. 2,000,000.00 ..... 2,024,620 ...... 2,024,077 ... (318) ... 0 0 52,621 ......... 52,621 ... 38,750 ...
032479-AC-1  ANADARKO FINANCE CO .. 6.750% 05/01/11.... 07/24/2002  Constitution Capital........................ oo . 2,123,540 .. 2,000,000.00 ..... 2,062,660 ...... 2,061,133 ......... (2,884) ............ 0 0 65,290 ......... 65,290 ....... 100,500 ...l
191219-BJ-2  COCA COLA ENTERPRISES 6.125% 08/15/11 ... 07/18/2002 ~ Constitution Capital........................ s 3,133,140 .. 3,000,000.00 ..... 2,985,000 ...... 2,985,246 ........... [ U 0 [ 147,154 ... 147,154 ... 172,521 .
219350-AJ-4  CORNING INC DEB CONV . 0.000% 11/08/15 ... 07/02/2002  Various .................ccooiiiiiiiiiiiis i 3,399,053 .. 7,000,000.00 ..... 5,213,100 ...... 5,322,719 ... 48,410 ... 0 0 ... (1,972,151) ... (1,972,151) ............ 0
23321P-C6-3 DLJ MTG ACCEP CORP MT 7.290% 11/12/21.... 12/01/2002  Paydown...............coiiiiiiiiiii i 709,493 ... 709,493.00 ....... 725,013 ... 715,984 ... (6,491) ............ 0 0 o 0 0 . 47,009 ..
24763L-FK-1  DELTA FDG HOME EQUITY 6.830% 08/15/26. ... 07/30/2002 Bear Stearns & Co...............ccoooiit i 4,070,000 .. 4,000,000.00 ..... 4,097,500 ...... 4,074,744 ... (20,045) ............ 0 0 15,301 ... 15,301 ... 182,892 ...
574599-AT-3 MASCO CORP SRNT ..... 7.750% 08/01/29. ... 03/13/2002  Deutsche Bk Securities InC.................. ... 3,072,480 .. 3,000,000.00 ..... 2,962,172 ... 2,962,700 ........... (35) .o 0 0 109,815 ........ 109,815 ... 146,604 ...............
590188-69-4 MERRILL LYNCH & COIN 0.000% 08/30/02. ... .. 08/30/2002  Redemption .... 100.0000.................. ..o 800,000 ..... 80,000.00 ....... 800,000 ........ 800,000 ............. 0 0 0 o 0 0 0
T4040K-AC-6 PREFERRED TERM SEC LT 9.550% 03/01/31.... 09/03/2002  Redemption ... 100.0000.................. ... iins 28,249 ... 28,249.00 ........ 2817 21,865 ... 1B 0 0 30 30 2,003 .
834182-AL-1  SOLECTRON CORP CONV .. 0.000% 11/20/20. .. 09/25/2002  Jeffries&Colnc ... o 975,000 .. 2,500,000.00 ..... 1,206,250 ........ 837,500 ........ 450,085 ............ 0 0 ... (312,565) ....... (312,565) ............ 0
905581-AQ-7  UNION CARBIDE CORP DE 6.790% 06/01/25 ... 06/05/2002 Bear Stearns & Co...............coooviiiet i 5,838,860 .. 5,800,000.00 ..... 5,078,988 ...... 5,968,768 ......... (1,099) ... 0 0 ... (128,809) ....... (128,809) ....... 206,756 ...
............ Subtotal United States ... ... 26,206,195 . 30,117,742.00 ... 28,083,180 ..... 27,780,811 ........ 468,359 ............ 0 ............0 0 ... (2,022,974) ..... (2,022,974) ....... 897,075 ... ............
Canada
559222-AG-9  MAGNA INTL INC SUB DE 4.875% 02/15/05 ... 06/06/2002 TaxFreeExchange................ooooir i 3,421,180 .. 3,500,000.00 ..... 3,392,250 ... 3,409,765 ......... 45 0 0 0 0 . 85,313 ...
............ Subtotal Canada. . ... . 3,421,180 . 3,500,000.00 ..., 3,392,250 ...... 3,409,765 ... 11415 00 00 L e 08B
Other Country
284129-AA-1 ELAN FINANCE ZERO CPN 0.000% 12/14/18 ... 04/22/12002  MerrillLynch. ... 1,927,500 .. 4,000,000.00 ..... 2,000,000 ...... 2,197,021 ......... 17,280 ... 0 0 ... (286,809) ....... (286,809) ............ 0
902118-AY-4  TYCO INTL GROUP SA .. 6.750% 02/15/11....... 07/30/2002 Bear Steamns & Co. ..o 2,185,000 .. 3,000,000.00 ..... 2,979,540 ... 2,980,580 .......... 1,002 ... 0 0 ... (796,582) ....... (796,582) ....... 189,750 ...l
Q6638F-AC-9 NESTLE AUSTRALIA CONV 1.250% 04/27/05.... 06/11/2002 Redemption .... 103.0288.................. ... . 2,060,577 .. 2,000,000.00 ..... 1,837,500 ...... 1,889,000 ......... 14,26 ... 0 [ 157,251 ... 157,251 ... 25,000 ...
............ Subtotal Other CoUMry . ... . 6,173,077 9,000,000.00 ..... 6,817,040 ...... 7,066,697 ......... 32520 ............ 0 ............0 0 ... (926,140) ....... (926,140) ....... 214,750 ... ............
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated).......... ... ... 35,820,452 . 42,617,742.00 .... 38,292,470 ..... 38,257,213 ... 512,204 ... 0 0 ... (2,949, 114) ... (2,949, 114) ... 1197138
6099997 - Subtotal - BONds - Part 4 .. ... o 155,610,308  163,772,110.00 ... 151,679,152 .... 151,782,453 ...... 1,139,467 ... 0 0 ... 2,688,387 ...... 2,688,387 ... 6,817,693 ...............
6099998 - Summary Item from Part 51or BONGS. ... ..o 26,928,267 . 25,805,343.00 .... 26,938,329 ..... 26,856,936 ........ (81,3%5) ............ 0 0 B JATE: 356,987 ...
6099999 - SUBLOtAl - BONGS . . ... 182,538,575  189,577,453.00 ... 178,617,481 .... 178,639,389 ...... 1,058,072 ............ 0 0 ... 2,759,718 ... 2,759,718 ... 774,680 ...
Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
025537-10-1  AMERICAN ELECTRICPWRINC ................ 10/18/2002  First Union Securities ...................... ... 23,400.000 ....... 423,085 ... 1,003,902 ...... 1,018,602 ........ (14,700) ............ 0 0 ... (580,817) ....... (580,817) ... 42,120
............ Subtotal United States ... . 23,400.000 ... 423,085 Lo 1,008,902 o 1,018,602 L (14,700) Lo 0 0 (580,817) L (880,817 L 42,120
Other Country
05577E-10-1 BTGROUPPLCADR ..................coiee. 01/29/2002  Jeffries & Colnc ... 2,047.000 ........ 62,616 ................ ... 159,148 ... 75,221 ... 83,921 ... 0 0 96,533) ........ (96,533) ... 0
110793-30-4  BRITISHENERGY PLCSPSADR ............... 01/29/2002  Jeffries & Colnc ... 7,690.000 ....... 112,836 ... 128,042 ... 105,199 ... 2842 ... 0 0 15,206) ........ (15,208) .......ooiis 1,302
15234Q-20-7  CENTRAIS ELETRICAS BRASILERASS SASPS .. 01/29/2002  Jeffries & Colnc ..................cooooon oot 26,250.000 ....... 174,822 ... 260,068 ........ 189,000 ......... 70,088 ............ 0 0 (84,245) ........ (84,245) ... 0
15235B-10-0  CENTRAIS GERADORASDOSUL............... 01/29/2002  Jeffries &Colnc ... 392.000 ......... 2,700 2,624 ... 3,383 .. (759) ... 0 0 9% 9 103
204421-10-1  COMPANIA ANONIMA NACIONAL TELEFONOS DE ... 01/29/2002  Jeffries & Colnc ....................ooooo o, 2,246.000 ........ 35516 46,516 ......... 31,55 ......... 14,960 ... 0 0 (10,940) ........ (10,940) ... 0
251566-10-5 DEUTSCHE TELEKOM AGSPSADR ............ 01/29/2002  Jeffries &Colnc ... 5,700.000 ........ 83,745 ... 150,825 ......... 96,330 ......... 54,495 ... 0 0 (67,080) ........ (67,080) ... 0
45769A-10-3 INNOGY HLDGS PLCSPSADR ................. 01/29/2002  Jeffries & Colnc ... 1,880.000 ........ 52,26 ... Q[mr o 52,64 ... (9,547) ............ 0 0 9,809 .......... 9,809 ... 87
500631-10-6  KOREAELECPWRCORPSPSADR............. 01/29/2002  Jeffries & Colnc ...l 14,880.000 ....... 1,395 163,159 ... 136,152 ......... 22,007 0 0 (21,764) ........ (20,764) ... 0
50063P-10-3 KOREA TELECOM CORP SPSADR ............. 01/29/2002  Jeffries &Colnc ... 4,050.000 ........ 78,164 7,318 ... 82,337 ... (4,959) ............ 0 0 8 T8 1,101
55309W-10-1 MMO2PLCADR ................coooiiiiin, 01/29/2002  Jeffries &Colnc ... 2,047.000 ........ M0 46,125 ... 25792 ... 20,333 .. 0 0 (23,015) ........ (23,018) ..o 0
654624-10-5 NIPPON TELEG & TEL CORP SPSADR.......... 01/29/2002  Jeffries & Colnc ... 6,350.000 ........ 93,933 195,184 ... ... 102,870 ......... 2314 0 0 ... (101,252) ....... (101,252) ..o 0
737273102 PORTUGAL TELECOM SGPSSASPSADR ....... 01/29/2002  Jeffries & Colnc ...l 14,004.000 ....... 108,542 .. 118,765 ........ 106,570 ......... 219 0 0 (10,223) ........ (10,223) ... 0
87927W-10-6 TELECOM ITALIASPASPSADR................ 01/29/2002  Jeffries & Colnc ... 530.000 ........ 4337 38,216 ... 65315 (7,009 ............ 0 0 5021 ... 5,000 0
879287-30-8  TELECOMUNICACOES BRASILEIRAS SPS ADR .. 01/29/2002  Jeffries & Colnc ...................oooooi . 2,790.000 ........ 99,350 ... 140,209 ........ 11,600 ......... 28,609 ... 0 0 (40,859) ........ (40,859) ... ... 0
879382-20-8  TELEFONICA DE ESPANASACOM............. 06/19/2002  Jeffries & Colnc ...l 2,812.630 ....... 106,537 ... 132,562 ... 12,7300 ... 19,832 ... 0 0 (26,025) ........ (26,025) ... 0
879382-20-8 TELEFONICA DE ESPANASACOM............. 03/19/2002  Cash Adjustment .......................... . 0310 ........... 1B 2 B ) I 0 0 L P 0
(continues)
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
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Book/Adjusted (Decrease) Foreign
CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on
|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received
cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Common Stocks - Public Utilities (Unaffiliated) (continued)
879403-78-0  TELEFONOS DE MEXICOSPSADR............. 01/29/2002  Jeffries & Colnc ... 5,060.000 ....... 190,709 ... 155,224 ... 177,200 ... (20,977) ... 0 0 35,484 ... 3B/ 484 0
............ Subtotal Other Country. ... . 98729000 L 1,409,831 o 855,74 148354 402,231 s 0 0 (445,945) L (445,945) o 3,298
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) ........... ... ..o 1,832,916 ... 2,859,676 ...... 2,412,143 ... 387,531 0 0 ... (1,026,762) ..... (1,026,762) .............o 45,413
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies
United States
46625H-10-0  JP MORGANCHASE&CO ..................... 02/25/2002  Paine Webber.......................... L 28,000.000 ....... 799,164 .. 994,179 ... 1,017,800 ........ (23,621) ............ 0 0 ... (195,015) ....... (195,018) ... 9,520
............ Subtotal United States ... .. 28,000.000 L. 799,164 994179 1,017,800 L (23,621) s 0 0 (195,015) L (195,015) . 9,520
Other Country
019228-40-2  ALLIED IRISH BKS PLC SPS ADR REPSTG ORD .. 01/29/2002  Jeffries & Colnc .....................ooo .. 5,670.000 ....... 121,621 .. 13,193 ... 130,977 ... (17,784) ... 0 0 14,434 WA 0
059460-20-4  BANCO BRADESCO S A SPS ADRREPSTG PFD . 01/29/2002  Jeffries & Colnc ..................coooiin o, 4,431.000 ....... 837 131,675 ... 13,877 ... 17,798 ... 0 0 (19,838) ........ (19,838) ... 3,874
23304Y-10-0  DBS GROUP HLDGSLTD SPSADR ............. 01/30/2002  Jeffries & Colnc ... 5,336.000 ....... 165,627 ... 144,366 ........ 159,493 ... (15,121) ... 0 0 2,61 ... 2,61 0
404280-406  HSBCHLDGSPLCSPSADR ................... 01/29/2002  Jeffries &Colnc ... 1,730.000 ........ 99,10 . 75,575 ... 103,298 ........ (21,724) ... 0 0 28,5% ... 2853 . 0
46267Q-10-3 IRELANDBKSPSADR ........................ 01/29/2002  Jeffries&Colnc ... 3,330.000 ....... 124,380 89,264 ........ 121,678 ........ (32,415) ............ 0 0 3B,077 .. B077 1,370
606816-10-6  MITSUBISHI TOKYO FINL GROUP SPSADR ... 01/29/2002  Jeffries & Colnc ...l 16,730.000 ........ 98,366 ... 186,446 ........ 108,243 ... 78,208 ... 0 [ (88,081) ........ (88,081) ..o 0
98982M-10-7  ZURICHFINL SVCSSPSADR .................. 01/29/2002  Jeffries &Colnc ... 9,929.000 ....... 22,080 340,233 ... 231,346 ... 108,887 ............ 0 0 ... (128,153) ....... (128,153) ..o 0
(8566X-13-3 ROYAL & SUN ALLIANCE INSURANCE SHS ... .. .. 01/29/2002  Jeffries & Colnc ... 13,142.000 ........ 65,829 ...l 95,653 ......... 71,085 ... 24568 ... 0 0 (29,825) ........ (29,825) ... 0
............ Subtotal Other Country. ... o ... 60,298,000 ... 1,004,816 ..o 1,176,406 0 1,039,997 L 136,406 L0 0 0 (TA889) L (174,889) L 524
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) .................................................. ... 1,803,980 ... 2,170,584 ... .. 2,057,797 .. ...... 112,785 ... 0 ... 0 ... (366,604) ....... (366,604) ................ ... 14,764
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
009158-10-6  AIRPRODS & CHEMSINCCOM ................ 04/16/2002  Contribution ........................o 2,000.000 ....... 101,250 . 46,500 ......... 93,820 ........ (47,320) ... 0 0 54,750 ......... 54750 .. 800
039583-10-9  ARCHSTONE-SMITH TRUSTREITCOM ......... 03/21/2002  Green Street Broker........................ ... 45,000.000 ..... 1,203,282 .. 950,088 ...... 1,183,500 ....... (233,412) ............ 0 0 23,194 ... 2319 19,125
390752-10-3 GREATLAKESREITINCCOM.................. 04/15/2002  Green Street Broker........................ ... 60,000.000 ..... 1,006,774 1,005,332 ........ 960,000 ........ 135,332 ... 0 [ (79,558) ........ (79,558) ... 24,000
423074-10-3  HEINZHJCO ..., 1212312002 SpinOff. ... 0.000 ........ 82,165 ... 82,165 ........ 161,083 ........ (78,897) ............ 0 0 0 o 0 0
49427F-10-8  KILROYRLTYCORP .............ccoiiiint, 08/28/2002  Green Street Broker........................ ... 40,200.000 ....... 973,699 .. 761,783 ... 1,056,054 ....... (294,271) ... 0 0 211,916 ... 21916 59,004
532457-10-8 LILLYELI&CO ..., 05/03/2002  Contribution ........................o 3,736.000 ....... U7,361 . 13,336 ... 293,45 ... (280,090) ............ 0 [ 284,005 ... 24,005 . 1,158
535678-10-6  LINEAR TECHNOLOGY CORP.................. 08/06/2002  Jeffries & Colnc ...................oo 110,000.000 ..... 2,849,838 ... 5,124,218 ... 4,294,400 ... 829,878 ............ 0 0 ... (2,274,440) ..... (2,274,440) ................ ... 15,400
590188-10-8 MERRILLLYNCH&COINC .................... 08/06/2002  Keefe Bruyette............................ ... 26,000.000 ....... 855,213 ... 1,154,468 ...... 1,355,120 ....... (200,652) ............ 0 0 ... (299,255) ....... (299,255) ... 12,480
693506-10-7 PPGINDUSTRIESINC ......................... 01/30/2002  Salomon Smith Barney..................... .... 16,900.000 ....... 792,902 774,698 ... 874,068 ........ (99,370) ............ 0 0 18,205 ......... 18,205 . 0
742718-109 PROCTER& GAMBLECO...................... 06/03/2002  Spin Off........ ... 0.000 ........ 8,721 18,721 ... 46,035 ........ (27,308) ............ 0 0 0 0 0
............ Subtotal United States ...................o .. 303,836,000 ... 8,140,211 L 10,021,375 L 10,317,485 L (296,110) L0 0 0 0 (1,881,163) L (1,881,163) Lo 132,057
Other Country
013904-30-5 ALCATEL ALSTHOMSPSADR ................. 01/29/2002  Jeffries & Colnc ...l 11,380.000 ....... MM 207,679 ... 188,339 ........ 109,340 ... 0 0 ... (124,566) ....... (124,566) ... 0
02364W-10-5 AMERICAMOVILSADECV SPSADRSERL .... 01/29/2002  Jeffries&Colnc ...................oooooo o, 3,290.000 ........ 65,799 ... 90 ... 64,089 ........ (63,100) ............ 0 0 64,809 ......... 64,809 ... 72
05523R-10-7 BAESYSPLCSPSADR .............ooooviiit. 01/29/2002  Jeffries & Colnc ...l 13,590.000 ....... 256,820 ... 26,729 ... 246,659 ......... 40,00 ... 0 0 (29,909) ........ (29,909) ...l 0
055262-50-5 BASFAGADR................cccoooiiiiiii.. 01/29/2002  Jeffries &Colnc ... 2,720.000 ....... 103,968 ... 109,309 ........ 103,115 ... 6,194 ... 0 0 (5,341) ......... (5,341) .o 0
05946K-10-1 BANCOBILBAOVIZCAYA...................... 01/29/2002  Jeffries & Colnc ... 14,330.000 ....... 165,790 ... 158,085 ........ 178,409 ........ (20,353) ............ 0 0 7785 T35 1,119
072735-10-3  BAYERISCHE HYPO-UND VEREINSBA SPSADR . 01/29/2002  Jeffries & Colnc .....................ooo . 1,500.000 ........ 8,919 . 49,891 ... 45,390 ..., 4,501 ... 0 0 (2,91 ......... (2,97) .o 0
105530-10-9  BRASIL TELECOM PARTICIPACOES SPSADR ... 01/29/2002  Jeffries & Colnc ..................cooois o, 1,320.000 ........ 48,166 ... 83,820 ......... 54,754 ... 29,086 ............ 0 0 (35,654) ........ (35,654) ... 0
110448-10-7  BRITISHAMERN TOBPLC SPSADR ............ 01/29/2002  Jeffries & Colnc ... 8,280.000 ....... WM2157 105,171 ... 140,760 ........ (35,589) ............ 0 0 36,96 ......... 36,986 ... 0
16941R-10-8  CHINA PETE & CHEM CORP SPSADR .......... 01/29/2002  Jeffries & Colnc ... 8,710.000 ....... 123,57 .o 135,102 ... ",287 . 17,865 ............ 0 0 (11,845) ........ (11,845) ... 0
20441W-20-3  COMPANHIA DE BEBIDAS DAS AMBEV SPSADR  01/29/2002  Jeffries & Colnc ...................ooooo . 4,320.000 ........ 84,093 ... 49514 ... 87,653 ........ (38,139) ............ 0 0 4579 MBI 955
22087M-10-1  CORUS GROUPPLCSPSADR ................. 01/29/2002  Jeffries & Colnc ...l 20,030.000 ....... P K 216,247 ... 208,913 ... 7,385 0 0 (2,136) ......... (2,136) ..o 0
26243Q-20-5 DIAGEOPLCSPSADR ..............oceiiiit. 01/29/2002  Jeffries&Colnc ... 4,698.000 ....... 210,896 ... 170,752 ... 217,316 ... (46,624) ............ 0 0 40,144 . 0144 0
26874R-10-8 ENISPASPSADR ..., 01/29/2002  Jeffries &Colnc ... 2,980.000 ....... 192,636 ... 165,231 ........ 184,641 ... (19,410) ............ 0 0 2,405 ... 405 . 0
268780-10-3 EONAGSPSADR..............ccooiiiiiiit, 01/29/2002  Jeffries &Colnc ... 4,500.000 ....... 26,321 24,245 ... B1,79% ... (17,550) ............ 0 0 12,082 ... 12,082 0
433578-50-7 HITACHILTDADR ..............occcooiiiit. 01/29/2002  Jeffries &Colnc ... 2,750.000 ....... 176,90 ... 25373 ... 201,213 ... 24,100 ... 0 0 (48,413) ........ (48,413) ... 0
452704-50-5  IMPERIAL CHEMICALINDSPLC ................ 01/29/2002  Jeffries &Colnc ... 6,820.000 ....... 150,339 . 203,259 ... 149,017 ... 54240 ... 0 0 (52,920) ........ (52,920) ... 0
461204-10-9  INVENSYSPLCSPSADR .............oooveit. 01/29/2002  Jeffries & Colnc ...l 78,134.000 ....... 49,478 351,266 ........ M5 . 80,141 ... 0 0 ... (101,788) ....... (101,788) ..o 2,457
(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
471115-30-3  JARDINE MATHESON HLDGSLTD .............. 01/30/2002  Jeffries &Colnc ... 5,250.000 ........ 29610 ... 32,384 ... 30,975 .. 1,409 ..o 0 0 (2,714 ... (2,714) . 0
500458-40-1  KOMATSU FORKLIFTSPSADR................. 01/30/2002  Jeffries & Colnc ... 8,620.000 ....... 104473 179,590 ........ 123,180 ......... 56,411 ... 0 [ (75,117) ... (T5,17) o 0
570697-60-7 MARKS & SPENCERLTD SPSADR ............. 01/29/2002  Jeffries & Colnc ... 5,280.000 ....... 164,702 118,990 ........ 166,426 ........ (47,436) ............ 0 0 B2 BT 2,858
576879-20-9  MATSUSHITA ELECT INDUSTRIALCOADR ... 01/29/2002  Jeffries &Colnc ... 9,865.000 ....... 124502 180,193 ........ 124,29 ... 55,804 ... 0 [ (55,691) ........ (55,691) ... 0
71654V-10-1  PETROLEOBRASILEIRO ...................... 01/29/2002  Jeffries & Colnc ... 3,380.000 ........ 67,637 ... 58,289 ......... BT (16,848) ............ 0 0 9,347 ... 937 0
730450-10-3 POHANG IRON & STLLTDSPSADR ............ 01/29/2002  Jeffries &Colnc ... 6,900.000 ....... 7,95 125,388 ........ 158,700 ........ (33,312) ............ 0 0 46,537 ... 46,537 ... 2,592
76026T-20-5 REPSOLSASPSADR...................co.... 01/29/2002  Jeffries & Colnc ...l 15,420.000 ....... 182,669 ... 268,188 ........ 204,083 ... 4413 0 0 (85,519) ........ (85,519) ... 2,879
775781-206  ROLLS-ROYCEPLCSPSADR.................. 01/29/2002  Jeffries & Colnc ... 18,400.000 ....... 24,007 262,162 ........ 2,84 ... 29,338 ... 0 0 (38,155) ........ (38,155) ..o 4,665
870794-30-2 SWIREPACLTDSPADRA .................... 01/30/2002  Jeffries & Colnc ... L 19,050.000 ....... 101,154 91,291 ... 103,823 ........ (12,532) ............ 0 0 9,863 .......... 9,863 .. 0
871013-10-8  SWISSCOMSPSADR ...............ooooviit. 01/29/2002  Jeffries & Colnc ... 7,450.000 ....... 21795 190,763 ........ 206,738 ........ (15,975) ............ 0 0 20,02 ... 2,032 0
872351-40-8 TDKCORPAMERNDEPSH.................... 01/29/2002  Jeffries & Colnc ... 910.000 ........ 40,503 . 49,649 ... 4413 5514 ... 0 0 (9,146) ......... (9,146) ... 0
879273-209  TELECOM ARGENTINA STET-FRANCE SPS ADR . 01/29/2002  Jeffries & Colnc .....................ooo . 7,390.000 ........ 4463 . 144,284 ... 48,183 ... 96,101 ... 0 0 (99,649) ........ (99,649) ...l 0
879278-20-8  TELECOM CORP NEW ZEALAND LTD SPSADR .. 01/29/2002  Jeffries & Colnc ....................coooo . 6,530.000 ....... 19,399 .. 177,542 ... 109,378 ... 68,165 ............ 0 0 . (58,143) ........ (58,143) ... 0
87971M-20-2  TELUS CORP NON VTG SHSSPSADR .......... 01/29/2002  Jeffries &Colnc ... 6,290.000 ........ 82,80 ... 126,115 ... 90,891 ......... 3B,24 0 [ (43,295) ........ (43,205) ... 591
89151E-10-9 TOTALFINASASPSADR...................... 01/29/2002  Jeffries & Colnc ... 1,444.000 ........ 99,981 55,568 ........ 101,427 ... (45,859) ............ 0 0 VN M3 0
904767-70-4  UNILEVERPLCSPSADR ...................... 01/29/2002  Jeffries &Colnc ... 8,520.000 ....... 20612 . 235,360 ........ 283,460 ........ (48,101) ............ 0 0 35,255 ... 35,253 0
F61824-14-4  MICHELIN C GD E CLASSBREGD FRF12 ... 01/29/2002  Jeffries &Colnc ... 5,010.000 ....... 7320 .o 176,832 ........ 165,00 ......... M4 0 0 488 o 88 0
(G6083W-10-9 FRIENDS PROVIDENTPLC 10PORD............ 01/29/2002  Jeffries & Colnc ... 25,300.000 ........ 72307 74,951 .. 73,623 ... 1,328 . 0 0 (2,644) ......... (2,644) ... 0
J44002-129  MITSUBISHIHEAVY INDLTD ...t 01/30/2002  Jeffries & Colnc ... 49,000.000 ....... 21520 190,945 ... 121,59 ......... 63,362 ........... 0 [ (69,425) ........ (69,425) ... 0
............ Subtotal Other Country. ... .. 399,361,000 ... 5,082,400 L 585017 5,170,488 380,650 L0 0 o 0 (B18,716) L. (B18,716) ... ... 18,188
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .....................co i 372,610 15,572,492 ... 15,487,968 ......... 84540 ........... 0 0 ... (2,399,879) ..... (2,399,879) ... 150,245
7099997 - Subtotal - Common Stocks - Part 4 ... ... o 16,809,507 ... . 20,602,752 ... 20,017,908 ........ 584,856 ............ 0 0 ... (3,793,245) ..... (3,793,245) ................ ... 210,422
7099998 - Summary Item from Part 5 for Common StOCKS . . .. .. ... ..o 1,104,995 4,508,991 ... 458,991 ... 0 0 0 ... (3,423,99) ..... (3,423,996) ............. 23,352
7099999 - Subtotal - ComMMON STOCKS .. ... 17,914,502 ... 25,131,743 ... 24,546,899 ........ 584,856 ............ 0 0 ... (7,217,241) ... (7.207,240) ... 233,774
7199999 - Subtotal - Preferred and CommOn StOCKS . . .. ... ... i 17,914,502 ... 25,131,743 ... 24,546,899 ........ 584,856 ............ 0 0 ... (7,217,241) ... (7.207,240) ... 233,774
7099900 - TOT AL, 200,453,077 ... 203,749,224 ... 203,186,288 ...... 1,642,928 ... 0 0 ... (4,457,523) ..... (4,457,523) ..... 7,174,680 ... 233,774




€3

J/d

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield 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
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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 - U.S. Governments
BONDS
US Governments
United States
36200R-YA-4 GNMAGTDPASS ..... 6.500% 12/15/31. 02/20/2002 Bear Stearns &Co ............... 12/01/2002 Paydown ...l . 1,672,439.000 ..... 1,705,887 ..... 1,672,439 ... 1,672,439 ....... (33,449) ... 0 0 00 68,823 ......... 7,247
36200S-TX-8 GNMAGTDPASS ..... 6.500% 10/15/31. 03/15/2002 Bear Stearns &Co ............... 12/01/2002 Paydown ...l . 1,258,419.000 ..... 1,258,419 ... 1,258,419 ... 1,258,419 ... 0 00 0 0 44590 ... 4,544
36213D-2W-7 GNMAGTD PASS ... .. 7.000% 02/15/32. 03/28/2002 Bear Stearns &Co ............... 12/01/2002 Paydown ... . 1,829,654.000 ..... 1,867,962 ..... 1,829,654 ... 1,829,654 ....... (38,308) ............. 0 000 56,962 ......... 6,048
912810-ED-6  UNITED STATES ... .. 8.125% 08/15/19 . 06/25/2002 Merrill Lynch .................... 11/26/2002 Merrill Lynch ........................ . 1,330,000.000 ..... 1,740,638 ... 1,740,638 ... 1,740,638 ... 0 00 0 00 0
912827-2M-3  UNITED STATES ... .. 3.375% 01/15/07 . 09/09/2002 Merrill Lynch .................... 10/17/2002 Merrill Lynch ........................ . 3,090,000.000 ..... 3,684,591 ... 3,684,591 ... 3,684,591 ... 0 00 0 0 0 0
912828-AF-7  UNITED STATES ... .. 3.000% 07/15/12 . 08/09/2002 Merrill Lynch .................... 11/26/2002 Merrill Lynch ........................ . 3,015,000.000 ..... 3,126,202 ... 3,126,202 ... 3,126,202 ... 0 00 0 0 0 0
............ Subtotal United States ... . 12,195,512.000 ... 13,382,699 ... 13,310,943 ... 13,310,943 ... (T,757) ..o 0 0 0 0 170,375 17,839
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS .. .. ... .. e 12,195,512.000 .... 13,382,699 .... 13,310,943 .... 13,310,943 ....... (M,757) o0 0 00 170,375 ... 17,839
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment
United States
31292H-MU-5 FHLMC GOLDPC ... 6.500% 12/01/31. 01/14/2002 Bear Stearns&Co ............... 12/01/2002 Paydown ... 611,779.000 ....... 621,433 ....... 611,779 ... 611,779 ... (9,655) ... 0 0 00 254 ... 1,767
31392D-NU-2 FNMA-02 REMIC SER . 6.500% 06/25/32 . 05/02/2002 Raymond James ................. 12/01/2002 Paydown ... 713,310.000 ....... 714,202 ... 73,310 ... 3,310 ... 892) ... 0 0 00 17,02 ... 3,735
31392V-F6-4 FHLMCCMOSER ..... 5.500% 03/15/21 08/22/2002 Amherst Securities Grp ........... 12/01/2002 Paydown ...l . 1,184,742.000 ..... 1,184,742 ... 1,184,742 ... 1184,742 0 000 0 1,373 5,249
............ Subtotal United States ... . 2,509,831.000 ... 2,520,377 ... 2,500,831 ... 2,509,831 ... (10,547) .............00 .00 0 0 55,987 L 10,751
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of
Governments and Their Political SUDAIVISIONS . . .. ... .. .. .. . 2,509,831.000 ..... 2,520,317 ... 2,509,831 ... 2,509,831 ....... (10,847) .o 0 000 55,987 ... 10,751
Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
12490Y-BZ-9  TPREF FDG | 144A .. 0.000% 10/15/32... 06/27/2002 Bear Stearns&Co ............... 06/27/2002 Tax Free Exchange................... .5,100,000.000 ..... 5,100,000 ..... 5,100,000 ..... 5,100,000 ............. 0 00 0 0 0 0
251795-AA-8  DEVON FING CORP U . 6.875% 09/30/11 01/08/2002 Deutsche Bk Securities Inc. ....... 03/20/2002 Tax Free Exchange................... . 3,000,000.000 ..... 2,967,240 ... 2,968,013 ... 2,968,013 ........... 0 000 101,406 ........ 56, 146
25179S-AC-4 DEVON FING CORP U . 6.875% 09/30/11 03/20/2002 Tax Free Exchange............... 05/16/2002 Deutsche Bk Securities Inc. ........... . 3,000,000.000 ..... 2,968,013 ... 3,039,480 ... 2,968,149 ........... 136 00 JATE: X JATE: X 29219 ... 0
............ Subtotal United States ... e . 11,100,000.000 ... 11,035,258 ... 11,107,493 ... 11,036,162 ........... 909 ... 0 0 TS T3 130,625 ... 56,146
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ... 11,100,000.000 .... 11,035,253 .... 11,107,493 .... 11,036,162 ........... 909 ... 0 0 FATE: X "Bt 130,625 ........ 56, 146
6099998 - Subtotal - BONAS ... ... 25,805,343.000 .... 26,938,329 .... 26,928,267 .... 26,856,936 ....... (81,3%5) ... 0 0 JATE: X LA X 356,987 ... 84,736
Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
025537-10-1  AMERICAN ELECTRICPWRINC ........ 09/26/2002 Paine Webber ................... 10/18/2002 Various . ...........ooiiii 35,000.000 ..... 1,017,287 ... 629,185 ..... 1,017,287 . 0 00 (388,052) ...... (388,052) ............. 0 0
............ Subtotal United States ... o e . 35,000,000 ... 1,017,237 L 629,185 L 1,017,287 0 0 0 (388,052) L. (388,082) o 0 0
Other Country
879382-20-8  TELEFONICA DE ESPANASACOM ... 03/19/2002 Stock Dividend................... 06/19/2002 Jeffries & Colnc ..................... 57370 ... 0 0 0 0 00 0 0 0 0
879382-20-8  TELEFONICA DE ESPANASACOM ... 03/19/2002 Stock Dividend................... 03/19/2002 Cash Adjustment..................... ......... 0.010 ... 0 0 0 0 00 0 0 0 0
............ Subtotal Other CoUNtrY ... .. o BT3B 0 0 0 0 0 0 0000
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) .......... ... oo 1,017,287 ... 629,185 ..... 1,017,287 . 0 00 (388,052) ...... (388,052) ............. 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
24522P-10-3 DELMONTEFOODSCO ............... 12/23/2002 Spin Off ........................ 12/23/2002 Cash Adjustment ..................... ... 0330 ... 2 3o 2 0 00 0 0
670872-10-0  OMGROUPINC ....................... 01/29/2002 Merrill Lynch .................... 12/09/2002 Various ... 55,600.000 ..... 3,492,957 ... 423,824 ... 3,492,957 ... 0 0 0 ... (3,069,133) .... (3,069,133) ........ 28,352 ... 0
832696-40-5 SMUCKERJMCO ..................... 06/03/2002 Spin Off ........................ 06/05/2002 Jeffries &Colnc ..................... ... 1,486.000 ........ 18,721 ... 51,919 ... 18,721 0 00 33192 /192 0 0
............ Subtotal United States ... o . BT,086.330 L. 3,511,686 ... 475,746 ... 3511686 .............0 .............0 .............0 ... (3,035,940) ....(3,05,940) ........ 23,32 ............. 0
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase
(Bonds) Book/Adjusted (Decrease) Foreign Interest and Paid for
CUSIP or Number Carrying Value Increase by Foreign Exchange Realized Total Dividends Accrued
|dentifi- Date Name of Disposal of Shares at Disposal (Decrease) Exchange Gain (Loss) Gain (Loss) Gain (Loss) Received Interest
cation Description Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost Consideration Date by Adjustment Adjustment on Disposal on Disposal on Disposal During Year and Dividends
Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
Canada
559222-40-1 MAGNAINTLINCCLA ................. 06/06/2002 Tax Free Exchange............... 07/09/2002 Fractional Shares .................... ......... 0.950 ............ 68 ... 64 ... 68 ... 0 0 ) .. ) 0 0
............ Subtotal Canada . .......... o s 0980 88 B B8 0 0 0 ) )00
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) . ......... .. ... 3,511,754 ... 475,810 ... .. 351,754 0 0 (3,035,944) (3,035,944) ........ 23,352 ... 0
7099998 - Subtotal - COMMON SEOCKS . . ... .. .. 4,508,991 ... 1,104,995 ... 458,991 ... 0 0 . (3,423,996) .... (3,423,9%) ........ 28,352 ... 0
7199999 - Subtotal - Preferred and CommMON SEOCKS ... ... ... ..o 4,508,991 ... 1,104,995 ... 458,991 ... 0 0 . (3,423,996) .... (3,423,9%) ........ 28,352 ... 0
7099900 - TOT AL o 31,467,320 ... 28,033,262 .... 31,385,927 ....... (81,3%5) ... 0 . (3,352,665) .... (3,352,665) ....... 380,339 ... 84,736




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield Insurance Company

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

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

Page E14



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield Insurance Company

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

Gl3

J/d

1 2 3 4 7 8 9 10 11 12 Interest 15 16 17
Interest 13 14
Increase Amount Due and
5 6 Increase (Decrease) Accrued Dec. 31
CUSIP (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
|dentifi- Date Rate How Maturity Book/Adjusted | by Adjustment Exchange Actual on Bonds Not Amount Accrued Desig- Rate of
cation Description Acquired Name of Vendor of Paid Date Carrying Value (a) Adjustment Par Value Cost in Default Received Interest nation Interest
U.S. Governments - Issuer Obligations
US Governments
Issuer Obligations (10)
United States
313396-BF-9 FEDERAL HOME LN MTG CORP DISCNT.... 10/29/2002 MerrillLynch..................oooos o 1.520 MATR..... 01/30/2003...... ..... 4,980,578 ............ 0 o 0 5,000,000 ..... 4,980,578 ........ 13,288 00 0 1.547
313588-CL-7 FEDERAL NATLMTG ASSNDISCNT........ 10/29/2002  Merrill Lynch ... 1.580 MATR..... 02/28/2003...... ..... 4,973,447 ... 0 o 0 5,000,000 ..... 4,973,447 ... 13,790 o 0 0 1.610
........... Subtotal United States. . ... ... ..o 9954025 0 .... 10,000,000 ..... 9,954,025 ....... 27,004 ............
0199999 - U.S. Governments - Issuer OblIgations ... ... .. ... ... o 9,954,025 .. ......... 0 ... ....10,000,000 ..... 9,954,025 ........ 004 00 0
0399999 - Subtotal - U.S. GOVernMENt BONAS. . ... .. ... 9,954,005 ............ 0 .... 10,000,000 ..... 9,954,005 ........ 2074 0 0
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
Industrial & Miscellaneous
Issuer Obligations (10)
United States
36959J-NX-7 GENERAL ELEC CREDIT CORPCP ......... 10/16/2002  Direct. ..o 1.750 MATR..... 01/31/2003...... ..... 4,973,993 ... 0 o 0 5,000,000 ..... 4,973,993 ... 18,688 ... 0 0 1.784
36959J-Q3-0° GENERAL ELEC CREDIT CORPCP ......... 12/31/2002  Direct. ... 1.260 MATR..... 03/03/2003...... ..... 2,594,358 ... P 2,600,000 ..... 2,504,358 ... O | U | AU 1.280
........... Subtotal United States. . ... ... o e 1868351 0 ..... 1,600,000 ... 7,568,351 ........ 18,779 ............
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations. .. ... .. ... o 7,568,351 ... 0 ... 0 ... 7,600,000 ..... 7,568,351 ... .. 8779 0 0
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ... ... ... . 7,568,351 ... 0 ... 0 ... 7,600,000 ..... 7,568,351 ... .. 8779 0 0
5499999 - Total Bonds - Subtotal - Issuer OblGations. .. ........ ... 17,522,376 ............ 0 .... 17,600,000 .... 17,522,376 ........ 45853 0 0
6099999 - TOTAL - BOMGS. . .. ..o 17,522,376 ............ 0 .... 17,600,000 .... 17,522,376 ........ 45853 0 0
Exempt Money Market Mutual Funds
Exempt Money Market Mutual Funds 0
299920-43-9  EVERGREEN SELECT MONEY MKT TRTREASMNY  12/31/2002  Various ................ocooiiiiiiis o, 1200 ... 12/31/2003...... ........ 10,700 ... 0 o 0 10,700 ... 10,700 ... 0 9 0 1.200
7799999 - Subtotal - Exempt Money Market Mutual FUNGS. . ... ... o 10,700 ... 0 0 10,700 ... 0 02 0
Class One Money Market Mutual Funds
Class One Money Market Mutual Funds
928989-46-6 JP MORGAN PRIME MMF AGENCY SHARES . 11/29/2002  Various ................ocooveiiiis o, 1210 ... 12/31/2003...... ..... 7,350,781 ... 0 o 0 7,350,781 ... 7,350,781 ... 0 . 15,018 0 0 1.210
7899999 - Subtotal - Class One Money Market Mutual FUNGS . . ... ... .o 7,350,781 ... 0 0 7,350,781 ... 0 ... 15,013 .0 0
8099990 - TOTALS. . 24,883,857 ............ 0 o 0 24,883,857 ........ 45,853 ... 15,08 00

(a) Includes$............... 0 other than accrual of discount and amortization of premium.




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield Insurance Company

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

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

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

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

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

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

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

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

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

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

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

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

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

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



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield 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 (+)
10BONS . 798,334,387 | ... 886,175,783 | ... 87,841,366
2. Preferred Stocks ... 41,697,694 | ... 43,491,094 | .o 1,793,400
3oTotals o 840,032,081 | ... 929,666,847 | ... 89,634,766

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

Amherst Securities Group, Asset Allocation & Management Company,

Bear Stearns, Bloomberg Financial Services, Constitution Capital

Deutsche Bank Securities, Fidelity,

FTN Financial Group, Hub Data, Lehman Brothers

E23
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield Insurance Company

SCHEDULE E - PART 1 - CASH

1

Depository

Name

Location and Supplemental Information

2 3 4
Amount
Amount of Interest
of Interest Accrued
Rate Received During | December 31
of Interest Year of Current Year

Balance ¥

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

1. January
2. February

3. March ......

_______________ (23,369)

oo

10. October
11. November
12. December

E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield 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 .......... UNITED STATES TREASBD . 9.375% 02/15/06 ............ BNY Western Trust, New York, NY RSD for WO Dy ReV .. .. ... e e 125,000 ............ 121710 . 152,500
AZO0002 . STATS Title 23,Chapter B, Article 4, SEC 23-0B1C ... . o 0 0 0
AZ09999 - ATIZONA . . .. 125,000 ............ 121710 . 152,500
Arkansas
AR00001 B .......... UNITED STATES TREASBD 11.875% 11/15/03 ............ Regions Bank, Little Rock, AR RSD by Cote 0f 1087, ... ... e 100,000 ............ 102,871 ... 109,125
ARD002 . SBCHON 23-63-208(8) .. ... oo 0 0 0
ARIIY - ATKANSES . ... 100,000 ............ 102,871 ... 109,125
Delaware
DE00001 B .......... UNITED STATES TREAS BD 7.250% 05/15/16 ............. Wachovia Bank, NA, Delaware Trust Capital Management, Wilmington Trust, DERSD for WC by . ... ... ..o 100,000 ...l 98,898 ........... 128,063
DE00002 ..o CODE of 1974, Title 18, Chapter 5, S0 513(C) ... o e 0 0 0
DEGIO9O - DIBIAWAIE . ... .ot 100,000 ...l 98,898 ........... 128,063
Georgia
GA00001 B .......... UNITED STATES TREASBD . 7.250% 05/15/16 ............ Wachovia Bank, NA, Winston-Salem, NCRSD for WC by CODE Of .. .. .. ..o e 200,000 ... 197,797 . 256,126
GAD0002 o 1981, Sec 34-9-129 & by CODE 0f 1981 SEC 33-310 . ..o . 0 0 0
GA999Y - GBOTGIA . . .ottt 200,000 ... 197,797 . 256,126
Louisiana
LA00001 B .......... CERTACCRTREASSECSERNPS ...................... Bank One National Safekeeping, Oklahoma City, OK RSD by REV ST AT .. e 1,200,000 .......... 1,012,131 ... 1,173,564
LA00002 ............ 0.000% 05/15/04 ... SBClON 22 10211020 e 0 0 0
LAG9999 - LOUISIANG . ... .o 1,200,000 .......... 1,012,131 ... 1,173,564
New Mexico
NM00001 B .......... UNITED STATES TREASBD . 9.375% 02/15/06 ............ Wells Fargo Trust, Santa Fe, NM RSD by LA S 1084, ... e e 325,000 ... 382,202 ... 396,500
NMO0002 ... Chapter 127, SR CHON B . 0 0 0
NMBIIT - NEW MEXICO .. ..o e 325,000 ... 382,202 ... 396,500
North Carolina
NCO000t B .......... UNITED STATES TREAS BDS 7.250% 05/15/16 ............ Wachovia Bank, NA, Winston-Salem, NC RSD by INS LAW ..o e 100,000 ... 99,898 ........... 128,063
NCO0002 ... Aticle 20, ChaDer B8-182. 2 . 0 0 0
NC9999 - NOTN GANONNG .. ... 100,000 ... 99,898 ........... 128,063
XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors of the Company . . .. ... ... o e 2,150,000 .......... 1,971,567 ......... 2,343,941
Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company
Z200001 B ..o OO - 4,150,000 .......... 4,195,880 ......... 4,931,772
7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company . ... . o e 4,150,000 .......... 4,195,880 ......... 4,931,712
0099990 - TOTALS . 6,300,000 .......... 6,167,447 ......... 7,215,713
(a) Including$ ............... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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