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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

Showing all Real Estate
5 6

SCHEDULE A - PART 1

OWNED December 31 of Current Year

1 Location 4 7 8 9 10 11 12 13 14 15
2 3 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Held for the Production of Income
Branch Office-Monroe County, ONIO..........ovvverireenrinnrininennns [Woodsfield...................... [OH...]03/03/2002] .....cccccooooess [ TPV I I 948,384 |.....cccc..... 948,384 |..cooi (24,318) [oovervrinrinnrinnns [ | | cennnseeessnens LRICET N
0499999. Total - Properties Held for the Production of INCOME........ccccvuiieiciensiessiessiissenes s sssessssssssssesssssssssssessnes | coenseeesnees 972,702 | [ 948,384 | ...ccooonnnn. 948,384 |....ccoconnnns [PZETE) ) [ [ [N 83,330 [, 0
9999999, TOIS......cvvovereeeerererer ettt nnenesnenn | e 972,702 ..o [ 948,384 | ............. 948,384 |............... (24,318) oo [ [ 0 | 83,330 [, 0
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Yeal
1 Location 4 5 6 7 8 9
2 3 Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
Acquired by Purchase
Branch Office-Monroe County Ohi0........c.cccoovvnincnnnsinincnnccccnccsneeee. | Wo0OSTi€ld. oo [ OO, [..03/03/2002... |NEW BUIId. ... | eoseenisnsssesseseeeees 972,702
0199999. Total - Acquired by Purchase ...972,702
9999999, TOAIS....vvv. ettt ettt ...972,702
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

EO3, EO04, EOS5, EO6
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book/Adjusted Increase Book/Adjusted Foreign
Carrying Value Increase (Decrease) by Carrying Value Exchange Realized Total

Number of Units Name of Purchaser or Date  |Less Encumbrances, (Decrease) Foreign Exchange |Less Encumbrances| Consideration Profit (Loss) Profit (Loss) Profit (Loss)

and Description City State Nature of Disposition Acquired Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Real Estate
Sagi Realty of Florida LLC 100% Ownership............. [Columbus.......cccccooorrrrrrinns [OH. o T [06/21/2000] ............. 1,358,253 | ..o | | oo 1,358,253 | ... 1,358,253 | ..o | e | e
0999999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Real Estate.........cccooccvene [, 1,358,253 | oo (U I 0 .. 1,358,253 | ..o 1,358,253 | oo (U I [V I
9999999, TOIS......cvv.vvreeeeeeererereceeeri ettt eese e seees e seeesness | eeeneeesees et ees et eene et esni et sennsnessseennnes | coeeeeseienns 1,358,253 | oo [ 0 ..1,358,253 |............ 1,358,253 | oo [ [




Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

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

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
U.S. Government - Issuer Obligations
3133MB-H4-2.| FEDERAL HOME LOAN BANK .......ccovienerimmencerneencriens | oveene | ceenes 7.250 | MN... [ 05/13/2005 250,000 |..112.3130] ... ..1PE|06/06/2000] ....... 7.151
3133MR-W5-7| FEDERAL HOME LOAN BANK........ccoveeirerirmeenneenenirens | veene | e 3.500 | AO....| 10/07/2005 | .. ..1,000,000 |..100.0310]... .1PE|09/10/2002] ....... 3.500
3134A4-HG-2.| FEDERAL HOME LOAN MORTGAGE CORPORATION.. | ........ | cceuuee 3.500 | MS... | 09/15/2003 ] .. ..2,000,000 |..101.5630]... .1PE|07/16/2002] ....... 2.071
31359M-EM-1 | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... | ccocoee | cevnnee 5.125 |FA.... | 02/13/2004 | .. . ..104.1880 .1PE|03/09/1999] ....... 5.616
31364K-J4-3.. | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... | coceeee | cevunns 6.090 | JJ..... | 01/16/2008 | .. .1PE|02/01/2001] ....... 6.183
3136F2-WC-8 | FANNIE MAE.........oooiierrerineenerieeissenensnsnsssssesssnines | wveenne | ceenns 3.500 | JD.... | 06/12/2006 | .. 121121212002 ....... 3.500
912827-2J-0...| UNITED STATES TREASURY NOTES.........cocommemeneins | ovvene | cevnd 6.250 |FA.... | 02/15/2007 | .. .1PE | 04/24/1998| ....... 5.753
912827-3Z-3.. |UNITED STATES TREASURY NOTES........cocoommumeeveins | ovverne | v 5.500 | FA.... | 02/28/2003 .. ..100.6880 ... .1PE|03/02/1998 ....... 5.604
912827-5F-5.. | UNITED STATES TREASURY NOTES.........coconmumeeneins | ovvenne | v 5.250 | MN... | 05/15/2004 ..105.3440 ... .1PE|10/24/2000] ....... 5.708
912827-5M-0..| UNITED STATES TREASURY NOTES.........cocommumeeveins | ovvenne | cevnnd 6.000 | FA.... | 08/15/2004 .107.3750 ... .1PE|12/24/2001] ....... 3.653
912827-6X-5.. | UNITED STATES TREASURY NOTES.........coconmmmvveins | ovrenne | cevnd 4.625 | MN... | 05/15/2006 | .. ..107.8440 ... 04/12/2002] ....... 4567
912827-7E-6.. | UNITED STATES TREASURY NOTES.........cocommumrveins | ovvene | e 2.750 | AO....| 10/31/2003 | .. ..101.2500 ... 11/19/2001| ....... 2.851
912827-L8-3...| UNITED STATES TREASURY NOTES.........cocommvmmeeneins | oveenne | cvrnns 5.750 | FA.... | 08/15/2003 .. .102.7810 ... 08/02/2000 ....... 6.107
912827-P8-9.. | UNITED STATES TREASURY NOTES.........coconmumeeveins | oveenne | v 7.250 | MN... | 05/15/2004 | .. ..108.0310 ... 02/09/2000 ....... 6.773
912827-S8-6.. | UNITED STATES TREASURY NOTES.........cocommemeeneins | ovvene | evvnns 7.500 |FA.... | 02/15/2005 .. 1121250 ... 10/03/2000 ....... 6.048
912827-V8-2.. |UNITED STATES TREASURY NOTES... . 1 11/15/2005 ..110.9060 05/04/1998 | ....... 5.884
0199999. | U.S. Government - ISSUET OBlIGALIONS. .......cvcveereriiisrissiierissiieeessessesesesssssnesessenssessanssnssenssnssssanssssssnssnsssssesssssssssnssessensnes | snsenseess@y 100,108 | sveenrrnnnn 8,120,000 [ .. XXX..... e . reeeeen(22,967) | a0 |0 XXX XXX..... XXX.....
m 0399999. | Total - U.S. GOVEMNMENL.......cuuirruireeieuseercrieriscesseesssnssssesssessnsssesssssssenssensssesssessssnsssssssssssnsssnssessssssssssssessssssssssesssessnne | ceneeseeesOy 1005109 | weneerneres8y 120,000 | oo XXX iiee | evv0r...9,109,288 | ... 8,796,412 |......... 114,552 |......... 349,876 |..........(22,967) | ..o [ o0 | XXX oo XXX..... XXX.....
O All Other Governments - Issuer Obligations
00 Foreign
465138-LY-9.. | ISRAEL STATE..... [ [.......5.500 [ JD.... [03/31/2006] .. ...200,000 |. ..200,000 | .. 917 . 8,750 [ o8 | [ 1[10/01/1997] ....... 5.501
Foreign - Issuer Obligations.. ...200,000 |. ..200,000 |.. 917 | ... 6,750 | ... XXX ... XXX..... XXX
0499999. | All Other Governments - Issuer Obligations. ...200,000 |. ..200,000 |.. 917 | ... 6,750 | ... XXX ... XXX..... XXX
1099999. | Total - All Other GOVEINMENLS. ... cvrireereuierersseresresseeseeesesessses s seesss e sens sttt | nessssnesees 200,000 |..............200,000 | ... XXX...... | ccceeerree. 199,996 |...oconnees 200,000 T | 6,750 XXX .o XXX XXX.....

States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Connecticut

[20772E-VR-1.]CONNECTICUT ST.. | [.......5.000 [FA....]08/01/2004] .......c.cconoec.. | | 251,320 | 250,000 [..oovveens [... 255,125 | 12,500 Jovvereeeen78E) [ e [ [..1PE]08/26/1997] ....... 4.650]
\ [ COMMECHCUL. ... veevo e eeeees e eess e eeesss st et es s8Rt | 251,320 | 250,000 [ ... XXX......] ... 255,125 | 12,500 |... L0 XXX XXX | XXX
Maryland
[574192-JX-9.. [IMARYLAND ST......oosriuemmreesonmeeesssssmeesssssesessssssesessssesess | evsessns | s 4750 [FA.... ]08/01/2003] ........coocevnnn. | | 250,497 | 250,000 [..oovvees [... 254,533 | 11,875 |... OO IO [..1PE]08/19/1997] ....... 4.401]
\ [IMBIYIBNG. ..ot ess s s8R Rt | 250,497 | 250,000 [ ... XXX......] ... 254,533 | 11,875 |... \ L0 XXX XXX | XXX
New Hampshire
[644682-MJ-2.. [NEW HAMPSHIRE ST........coooviionriveinnmncessssenessssnmseessones | evveses | 4250 [JD.... [12/01/2006] .........ovvev.n.. | | 201,069 | 200,000 [..oovvees [... 201,548 J..ovvvceeeeen 08 [ 8,500 [.vvoreeer(248) ] i o [..1PE]01/09/2001] ....... 4.101]
\ [ INEW HBMDPSNITE. ...ttt eeeiess et secess sttt | 201,069 | 200,000 | ... XXX......] ... 201,548 [ ..o 708 [ s 8,500 |... 0 XXX XXX | XXX
North Carolina
[658255-5M-2..T[NORTH CAROLINA ST ... ] 04/01/2005] ..o o | 249,847 | 250,000 [..oovvees [... 249,638 | 11,875 [ o83 [ [coenneeessnneeenns [..1PEJ01/03/2000] ....... 4.779]
\ [ INOTHN CAIONINA. ... eeeeeseeeeeessseeessseeeess s eees et | 249,847 | 250,000 [ ... XXX......] ... 249,638 | 11,875 | ... L0 XXX XXX | XXX
Pennsylvania
[709141-JM-8..TPENNSYLVANIA ST.......rvoerrrieersrnrcessnessessssseeessaneseenes | [...... 4500 [JD.... [12/0172010] oo [ e | 201,322 | 200,000 [..oovvees [... 201,582 [ .ovvvecreseen 50 [, 9,000 [.vvoreeene(132) ] o [ srereisnerenenne [..1PE]01/08/2001] ....... 4.400]
[ PENNSYIVANIA. ... ieeseeeeesseeeeesssseeees s eeeess skt 8RRt | 201,322 | 200,000 | ... XXX......] ... 201,582 [ .o 50 [, 9,000 |... L0 XXX XXX | XXX
Wisconsin
977056-JY-7.. |[WISCONSIN ST.... | 4.750 [MN... [05/01/2003]............... 254,350 11,875 08/20/1997] ....... 4.400
WWISCONSIN. ...ttt 254,350 11,875 [oovienee(834) | o0 [ i 0 XXX XXX..... XXX.....
Total State . 416,776 65,625 | ..o Q74N [0 | 0 XXX XXX..... XXX.....
1199999. | States, Territories & Pc ns - Issuer Obligations.... 1,416,776 | .. 65,625 |..cce0e0(2,744) | o0 | 0 XXX XXX..... XXX
1799999. | Total - States, Territories & P« ions (Direct and Guaranteed) 1,416,776 65,625 [ ..o (2,744) | it 0 | e 0 XXX XXX..... XXX
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Arizona
[567090-RX-5..]MARICOPA CNTY AZ SCH DIST [ [....4.250[JJ..... ]07/01/2005] .. .. ... | ..1PE[12/18/2002] ....... 1.750]
\ [ AATIZONMA. ..ot ess s8R R8RSRt | 265,221 | L0 XXX XXX | XXX
Colorado

[101565-RT-8..] BOULDER LARIMER & WELD CNTYS CO........cccrrrrrerres [ [.....4.875]JD.... [12/15/2011]1

2/15/2007101.000

...................... [ TPEJ07/1712002] -.....3.655]
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
[ [ C0OTAAD. ... eevo s eeeeesseseees s sseeess e eees e es e8RSt | 265,802 [...cooonreeen 250,000 ... XXXoooo.Jeorrrrreennes 265,802 [...coooereeen 266,868 [.......cc...542 [l 6,094 [..occcco.(1,066) ] o0 [ il 0 [XXXT.... XXX..... [... XXX..... ]
lllinois
[167684-MU-0. | CHICAGO IL SCH FIN AUTH... N [.......5.000JD.... [06/01/2008] 06/01/2004]102.000] .............. 258,982 | 250,000 [..oovvees [... 261,335 | 12,500 [.oveeeee(2,353) [ oo [corenneeeisssnneeenns [..1PE]02/12/2002] ....... 3.759|
\ [ TIINOIS. ... eeeess e eess s eeees s ses s ees st 8RRt | 258,982 | 250,000 [ ... XXX......] ... 261,335 | 12,500 |... L0 XXX XXX | XXX
Kansas
[967243-FY-7..[WICHITAKS N [......4.300]JD.... [12/01/2006] ......cccovvveen. | | 152,212 | 150,000 [..ovvoroerreeees [... 152,391 [ o538 [irii3,225 [ (179) [ [ [..1PE]08/19/2002] ....... 3.890]
\ | KBMSES ... veeooeeeeesseeeeessseeesss et ees st eSSt | 152,212 | 150,000 |...XXX......] ... 152,391 | L0 XXX XXX | XXX
Nevada
[180847-AL-9.. [CLARK CNTY NV......ccoosrrriimmmmricssnmresssseneessssenessssseneses | eveesies | reese:0.000 [ JD.... JOB/01/2008] ecoovvvverenece [ evvsrnniee [ evrennnnernnnn9,603 [ovieisire50,000 [ [ 49,603 [ 49,424 | ... 208 | 2,500 [ i85 | [ [..1PEJ01/05/2000] ....... 5.170|
\ | Nevada XXX 49,603 [ .o 49,424 | L0 XXX XXX | XXX
North Carolina
[161034-QS-5. [ CHARLOTTE NC 4750 [FA.... [02/01/2005] ....coovvversnns | crveerenns | 251,131 ] 250,000 [..oovveens [... 253,600 [ ..o 8,948 [ oo 1,875 [oeeecc(B06) [ e [ [..1PE]08/18/1997] ....... 4.520]
\ [ INOTHN CAIONINA. ... vevseeeeesseeeeesseeeessseeeess e ees st | 251,131 | 250,000 [ ... XXX......] ... 253,600 | L0 XXX XXX | XXX
Ohio
[915489-KM-9. JUPPER ARLINGTON OH.......ooooonnrrrceronrrieennnne 4.050 [JD.... [12/01/2004 ] .......ovvvcresss ] coveranns | 200,000 | 200,000 [..oovvees [... 200,000 J.oorvvcrreeenb75 [ rriiiaerce8,900 [ [ onrrreissneneenssnns | eessnsenesssneeeeees [..1PE]02/25/1998] ....... 4.049]
\ [ ONI0.... ettt ettt . ...200,000 |. ..200,000 [...XXX......] ... ..200,000 |.. 0 [ XXX ... XXX..... ... XXX..... |
Tennessee
586145-BF-0..| MEMPHIS TN ‘ ........ ‘ ....... 6.000 | MN... ‘ 11/01/2004 | .........ovceneee. ‘ .......................... 234,987 230,000 | ...cooverreren | e 247,715 | .iieeie2,300 | 13,800 [ ovieinn(2,552) | oo [ e 06/10/1997] ....... 4.750
821686-PX-4..| SHELBY CNTY TN... ..5.000 | AO....| 04/01/2005 . ..261,670 | .. 12/17/2001] ....... 3473
Tennessee 509,385 |...........5,425 | .....24.217 | .cc.c.... (5,940) | o0 | 0 XXX, XXX..... XXX
Virginia
[303820-MG-6.] FAIRFAX CNTY VA.. . 255713 .. ... |..1PE]08/18/1997] ....... 4.499]
\ | Virginia 250,000 |.... 255,713 | L0 XXX XXX ] XXX
Washington
[495224-ZL-4.. TKING CNTY WA SCHDISTNO 411....ocoovivercseneeen | [.......5.000 [JD.... [12/0172010] ...oocooreerreeee. | | 210,804 | 190,000 [..oovovorrreeees [... 211,499 [ 92 [ 8,750 [eeeeec(694) [ e [ [..1PE]09/05/2002] ....... 3.410]
\ [ WWBSHINGEON. ... eevo e eeeees s ses st ess et es e ReEneebenst | 210,804 | 190,000 |...XXX......] ... 211,499 | L0 XXX XXX ] XXX
Wisconsin
289365-CY-2..| ELMBROOK WI SCH DIST ‘ ........ ‘ ....... 6.000 AO....‘O4/O1/2005 .................. ‘ .......................... 493,890 455,000 [ ....oovvrrvrerens [ vrereernnnn 493,890 [ 496,469 11/01/2002] ....... 2.090
602364-4C-2.. | MILWAUKEE WI... ..5.000 | MS... |09/01/2010 ..136,719 |. .125,000 . 137,150 | .. 08/22/2002] ....... 3.590
VVISCONSIN. ...ttt ettt | rentnne e 630,609 580,000 | ... XXX....o.| eoerrenrne630,609 |..ooovvnnce 633,619 |.....ce.8,908 | o0 [eiienn(3,010) ] o0 i 0 L XXX XXX..... XXX.....
United States
167484-HQ-0. | CHICAGO IL 4600 [JJ..... ‘01/01/2007 ............................................ 249,463 250,000 [ ...coovverecrne e 249,463 | 249,168 |........... 5,750 | .roeeee 11,500 [ oo 136 | [ e 08/10/2000 ....... 4.660
213561-QA-4. | COOK CNTY IL CMNTY CONS SCH DIST. ..4.800 | JJ..... | 01/01/2005 | 01/01/2004 |100.000 | ... ...250,896 |. .250,000 .254,378 | .. 07/28/1998 | ....... 4.430
[V .500,359 .500,000 .503,546 |.......... 11,750 |..........23,500 [...ccococoeeen(708) | oo [ o0 [ XXX oo XXX..... XXX.....
Total States and US.. 3,529,180 3,400,000 ..3,562,733 |.........42,183 | .........109,011 |.........(15428) | ... [ o0 [ XXX oo XXX..... XXX.....
1899999. | Political Subdivisions of States, Territories & Pc ons - Issuer Obligations..... ....3,529,180 |. ..3,400,000 3,562,733 |.......... 42,183 | ....... 109,011 | .........(15,428) | ...evvvveven 0 | 0 XXX XXX..... XXX
2499999, | Total - Political Subdivisions of States, Territories & P« ions (Direct and Guaranteed).........ocovrrerrriisrsniisrsnisnins | conerniaens 3,529,180 ..3,400,000 |...XXX.....|...........3,529,180 | ........... 3,562,733 |.........42,183 | ....... 109,011 |.........(15,428) | ....cooeeeecce0 | o 0 [ XXX XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivi
Alabama
010230-JA-9.. | ALABAMA AGRIC & MECH UNIV........cccovvvmmrirmriirirncninns ‘ ........ ‘ ....... 6.000 | MN... ‘ 11/01/2004 | ........ovveneee. ‘ .......................... 204,338 200,000 |..108.3580] ..............216,716 |.............. 215,418 06/05/1997] ....... 4.750
613105-FT-7.. | MONTGOMERY AL WATERWORKS & SANIT... ..5.000 | MS... | 09/01/2004 ..578,756 |. .550,000 . .581,394 |.. 10/31/2002] ....... 1.800
ATBDEMA. ...ttt | cesenerenine 783,094 750,000 | ... XXX..ooo [ worerrnnree 795,472 | 796,812 |........ 11,167 | ..........12,000 |............(4,856) | ...cccrovireecc0 [ o0 | XXX oo XXX..... XXX.....
Colorado
[19662P-AG-8.] COLORADO SPRINGS CO SALES & TAXREV.............. 250,000 | 250,000 250,000 | [ e 4.250]
\ | Colorado 250,000 | 250,000 |.... 250,000 | [ XXX.....]
Delaware
246428-LQ-7..| DELAWARE TRANSN AUTH TRANS SYS REV.............. ‘ ........ ‘ ....... 4.250 [JJ..... ‘ 07/01/2004 | ..........oeceene. ‘ .......................... 249,642 250,000 [ ..coovrerecenns e 249,642 | 248,620 03/09/1998] ....... 4.350
246428-NG-7. | DELAWARE TRANSN AUTH TRANS SYS REV. ..5.000 | JJ..... | 07/01/2005 ...258,561 |. .250,000 . ..261,840 | .. . 12/17/2001] ....... 3.556
DIBIAWETE. ... ettt | crineinneaa 508,203 500,000 | ... XXX....o.| eoererenrn 508,203 | ..o 510,460 XXX .o XXX XXX.....
Florida
46613P-AY-2. | JEAFLWTR & SWR SYS REV......coooirrerirreinecineeinens | vevenee | e 3.750 | AO....[ 10/01/2009 | ......cooovvvrreee | veververrnes | v 193,150 |. 200,000 [ ...cooovrerecene | wererrennnn 193,150 [ 192,296 | .. .1PE|01/07/2002] ....... 4.341
469359-DA-8..| JACKSONVILLE FL CAP IMPT REV......ovvireereeenerinns | vevenee | woveees 5.250 | AO....{ 10/01/2015| 10/11/2012|100.000 | .............. 150,747 135,000 | .cooovvvrerireee | cevernennenn 150,747 | 151,020 | .. .1PE|10/10/2002] ....... 3.809
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
[ [ FTOMIA. e eeeeess e seeesss e ses s eees s8££t | 343,897 [ 335,000 J.... 343,316 |
lllinois
[452226-G3-1..]ILLINOIS ST SALES TAX REV........ccommrrerarrreesssreresn | [.......5.500 [ JD.... [06/15/2010] .. [ | 283,789 | 250,000 | 284,920 | SO S oo I [..1PE]09/12/2002] ....... 3.430]
\ [ TIINOIS. ... eeeess e eess s eeees s ses s ees st 8RRt | 283,789 | 250,000 |.... 284,920 | 6,875 |... 0 XXX XXX | XXX
Indiana
[24583Q-EE-3. [DELAWARE COUNTY IN EDIT CORP..........ccommmmrerianrnnns | evvers | 5.000[JD.... [06/01/2011]12/01/2007101.000] .............. 133,987 | 125,000 | 134,950 [ o520 [ 3125 [ (163) [ [osnecssencsine [..1PE]11/15/2002] ....... 3.580]
\ [ TIAIBNAL ... et eees s est et s8Rt | 133,987 | 125,000 |.... 134,150 | 0 XXX XXX | XXX
Maine
[56052E-ML-9. [MAINE ST HOUSING AUTH REV........cocccimmmrierimnmrciinneens | evrers | 3750 [MN... JT1/15/2019] oo [ e | 220,000 | 220,000 | 220,000 Joorvveeee 37 i [ eervesneesesssnneees | osneeeessssenssssssees | eessnessesssneeeeees [..1PE]08/29/2002] ....... 3.750]
[ IMBINE. et eees e eesss et | 220,000 | 220,000 |.... 220,000 | L0 XXX XXX | XXX
Massachusetts
576047-VG-6. | MASSACHUSETTS ST WTR POL ABATEMENT TR....... [ ........ ‘ ....... 5.600 |FA.... ‘02/01/2004 .................. ‘ ............ .170,000 178,532 | oo 3967 | 9,520 [ (1,408) | oo e, .APE|07/09/1997] ....... 4.700
576047-VT-8..| MASSACHUSETTS ST WTR POL ABATEMENT TR.. ..5.600 | FA.... | 02/01/2004 ...84,015 |.. .1PE|07/09/1997] ....... 4.700
Massachusetts 262,547 O XXX XXX..... XXX

New Jersey
[646135-XG-3. [NEW JERSEY ST TRANSN TRFD.......oooorerrrierranrrcernnes 150,000 | 172,506 |
\ | New Jersey 150,000 | ... 172,506 |
New York
[424677-BA-9..THEMPSTEAD TOWN NY INDL DEV AGY.......ccooovvvirenmrees | evreres [ 5.000[JD.... [12/01/2009] 12/01/2008]100.000] .............. 218,332 | 210,000 | 219,246 | 10,500 [.vvereeee(9T5) [ [ [..1PE]03/25/2002] ....... 4.235]
\ [INEBWW YOTK ... et eess e csss s8££t | 218,332 | 210,000 |.... 219,246 | 10,500 |... L0 XXX XXX | XXX
Ohio
677597-M4-5..| OHIO ST PUB FACS COMMN. ... | 11/01/2009 11/01/2008 {100.000 | ... .202,355 ..203,016 | .. .1PE|01/09/2001] ....... 4.270
677597-PR-1..| OHIO ST PUB FACS COMMN. 1 [12001/2003 | ..o | v .249,446 246,523 | .. .1PE|06/10/1997] ....... 4.500
67759H-AS-3. | OHIO ST SPL OBLIG....... ... | 06/01/2003 | .. ...251,324 ..266,785 | .. APE|06/17/1997 | ....... 4.501
67759R-BH-4. | OHIO ST...........cc.. . | 06/15/2004 | .. ..516,243 |. 517,980 | ..o .889 | e, .1PE|10/30/2002] ....... 1.730
........... 1,219,368 1,234,304 0 XXX XXX [ XXX
Pennsylvania

330,405 |

[70917N-QJ-6. [PENNSYLVANIA ST HIGHER EDL FAC.........coococcccinnneen - [......5.000 [ JD.... [06/15/2014]06/15/2012]100.000] .............. 329,872 | 300,000 |

....... [_IPE[10/10/2002] -....3.740|

300,000 | 330,405 |

\ [ PENNSYIVANIA. ... ieeseeeeesseeeeesssseeees s eeeess skt 8RRt | 329,872 |

.0 | XXX

..... XXX..... | XXX

South Carolina

[16007B-FN-9. [CHARLESTON CNTY SC CTFS......oocoimmmreersnmreesssmeeessans | evreseas | 4.700JD.... [12/01/2003] ........coocevnnn. | | 249,959 | 250,000 | 250,000 | 11,750 [ oo [conneressneeessssnnes | eessseeeesssneeeeees [..1PE]06/03/1997] ....... 4.700]
\ [ SOUIN CAIONNG. ..o eeeeseeeees st esss s eees st ess ettt | 249,959 | 250,000 |.... 250,000 | 11,750 | ... L0 XXX XXX | XXX
Texas
[414003-K9-3.. THARRIS CNTY TX...ooivererreesssneneesssmeessssessesssssnsessssnees | evvessns | 5.125]FA.... [08/15/2009] 08/15/2004]102.000] .............. 261,551 | 250,000 | 264,878 [..coovvceen 8,840 [ 8,406 [ s(3,327) [ e [ [..1PE]02/19/2002] ....... 3.383]
\ | TEXAS e eeeeesseeeiess s seees e eess s es et R8RSRt | 261,551 | 250,000 |.... 264878 |........4,840 | ........... L0 XXX XXX | XXX
Virginia
42606A-AP-2. |HENRICO CNTY VA INDUST DEV AUTH.......ccoconvvrmmeeene | vevvrnee | s 7.000 |FA.... ‘08/01/2013 08/01/2005102.000 . 805,847 [ ... 20,417 | oo [ ($,294) | [ e PE[11/12/2002] ....... 1.970
927793-EN-5..| VIRGINIA COMWLTH TRANSN BRD TRANSN REV....... | ccccceee | covunes 5.000 | MN.... |05/15/2005 ] ......coovurueee | corennrnene | corerneennnnen 746,724 | i 700,000 | oo [ e LT46,724 |.............. 749,924 | ..o 4472 | oo 17,500 | inn(3,200) | v [ 1PE|10/29/2002] ....... 2.100
VITGINIB. ettt 8RRt XXX [ 1,548,277 |........... 1,555,771 | ...........24,889 |....... 17,500 [..........(7,494) | o0 | e 0 XXX L XXX XXX.....
Washington
[91523N-BD-7. [UNIVERSITY WASHINGTON | 231,349 | 225,000 [ ..o | 232,254 | [ e 4.046]
\ | Washington | 231,349 | 225,000 [ ... XXX...... | 232,254 | [ XXX.....]
United States
346831-BM-1. | FORT BEND TX FLOOD CTL WTR......vvvcerrerrrierrrcenne 1o [03/01/2008 [ .....oocvvvreene | s [ 223,973 [ 0000225,000 | oo [ 223,074 10/12/1999] ....... 4757
455167-UN-4. | INDIANA UNIV REVS.........ccoocenvrenne ... | 11/15/2003 ] .. .261,220 | .. 09/15/11997 | ....... 4554
485052-KR-4..| KANSAS CITY MO MUN ASSISTANCE.. oo | 0471512003 | oo | e ..263,884 | .. 07/16/1997 | ....... 4.501
516446-DN-8. | LANSING MI SEW DISP SYS REV.......... . 105/01/2007 | 05/01/2004 270,433 |.. 09/23/1998 ....... 4.167
575765-RC-8. | MASSACHUSETTS MUNI WHSL ELEC CO REV........c.. | covvver | 104,800 | JJ..... 07/01/2007 | ..ovvorereves | o . 248,043 | .. 07/08/1997 | ....... 4.900
626388-DX-7..] MUNSTER IN SCH BLDG CORP........cccovvvrmevrerernrrmerneee | wvvres | 0005750 | I 01/15/2021|01/15/2005|101.000 | ... ..109.4950 220,314 |.. 10/01/1998 ....... 4.041
649892-C3-8..| NEW YORK ST PWR AUTH REV & GEN........coeevvvrvcrrnes | v | 10005250 | I 01/01/201801/01/2003102.000 | ... ..102.0000 ..262,860 | .. 05/12/1998 ....... 4818
658546-SQ-0. | NORTH CENT TX HEALTH FAC DEV. . 102/15/2003 | ..o | v ..261,638 | .. 102711997 ....... 4.499
681725-FR-3..| OMAHA NE ARPT AUTH ARPT REV.. | v 05000 | .. 01/01/2008 | 01/01/2007 |100.000 ..258,878 | .. 12/13/2001] ....... 4.210
927277-LY-7..| VINCENNES UNIV IN UNIV REVS.......cconmirrerrrnrnens .1 06/01/2003 | ..o | s | verereernennn250,102 | vie000.250,000 | oo | oo 251,100 06/12/1998 | ....... 4.300
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1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
[0 0O OO OO O OO OO PO UUUUPTUUUPURPPUUPOOE DUTUPTRON 2,470,569 ..2,435,000 |.... 123,955 |..oooeeeen(8,684) [ o0 [0 [ XXX XXX..... XXX.....
Total States and US ...9,476,389 |. ..9,100,000 |.... .300,507 |......(37,752) | .ccoovvrnveneenn0 | o0 [ XXX XXX..... XXX.....
2599999. | Special Revenue & Assessment Obligations - IssUr OBlIGAtIONS..........cverreeireeriieisrissiesissr e ens s sseessensssssanseness | ansenssenes 9,476,389 ..9,100,000 |.... .. 300,507 |.........(37,752) | o0 | 0 XXX XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Slngle Class Mortgage -Backed/Asset-Backed Securities
United States
31371K-VB-4. | FEDERAL NATIONAL MTG ASSOC #254510.........cccovveee] ovveree | cvvns 5.000 | MTLY| 11/01/2017 ...507,530 ...2,070 11/12/2002] ....... 4473
31388L-EA-4..| FEDERAL NATIONAL MTG ASSOC #607729.........ccmvvees| oveere | cerns 5.500 | MTLY| 11/01/2031] .. 893,023 |.... 4,153 |.... 11/14/2001 | ....... 5.742
31388U-QA-1.| FEDERAL NATIONAL MTG ASSOC #615249.........cccovvee| ovvenne | cevns 5.000 | MTLY| 11/01/2016 | .. 884,189 |.... 3,777 ... 11/20/2001| ....... 5.525
31388V-E8-7..| FEDERAL NATIONAL MTG ASSOC #615859.........ccnvvees| woveere | cevs 5.500 | MTLY| 02/01/2017 | .. 03/05/2002] ....... 5.658
31388V-E9-5..| FEDERAL NATIONAL MTG ASSOC #615860.........ccovvees | wovvern | cevnnns 6.000 | MTLY|02/01/2017 04/05/2002] ....... 5.729
31389D-M6-1. | FEDERAL NATIONAL MTG ASSOC #622381.........ccovveee | ovvere | cevs 5.500 | MTLY|01/01/2017 03/05/2002] ....... 5.659
31389D-M8-7. | FEDERAL NATIONAL MTG ASSOC #622383........cccovvees | wovvene | cevnn 6.000 | MTLY|01/01/2017 .. 04/01/2002] ....... 5.942
31389R-B4-7..| FEDERAL NATIONAL MTG ASSOC #632859.........cccovvees | ovvere | cevn 6.000 | MTLY|03/01/2017 .. 04/01/2002] ....... 5.943
31389R-BU-9. | FEDERAL NATIONAL MTG ASSOC #632851.........ccovvvees | woveere | cevnn 6.000 | MTLY|02/01/2017 04/01/2002] ....... 5.941
31391Q-4V-3. | FEDERAL NATIONAL MTG ASSOC #674136 .......5.000 | MTLY/| 11/01/2017 | 10/01/2017 |100.000 . . . . . . . 11/12/2002] ....... 4472
U Sttt . . .. . v 147,186 | ie6545 [0 0 [ XXX XXX..... XXX.....
Total States and US..... . . . . 47,186 |..oooeee6545 |0 | 0 XXX XXX..... XXX.....
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities.........coccooevrrninrinnie | e 3,970,429 |...........3,989,617 | .. XXX...... | ..........3,970,429 |..........3,967,684 |......... 17,788 | ....... 147,186 | .......6545 [ o0 [ el 0 [ XXX XXX..... XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and The
United States
31339G-KY-6.| FEDERAL HOME LN MTG CORP 2367 VC.......ccoovvevevree] overree | evvn 6.000 | MTLY|08/15/2012|08/01/2009[100.000..............232,684 |.............230,152 [ ..ccoevvrreines | e 232,684 | ............. 233,029 | .......... 1,157 | 12/20/2001] ....... 5.655
31339L-BR-0..| FEDERAL HOME LN MTG CORP 2381 JB......cccovvermernens | wovvere | cevs 5.250 | MTLY| 11/15/2016 | 09/01/2015|100.000 | ... 03/11/2002] ....... 6.864
31339L-KP-4..| FEDERAL HOME LN MTG CORP 2395 A......ccoovvmreerecens | v | cevd 6.000 | MTLY | 12/15/2031|09/01/2005 |{100.000 | ... 12/11/2001] ....... 6.655
31339N-VR-4. | FEDERAL HOME LN MTG CORP 2430 QL.......ccvumvuneees | v | evvn 5.500 | MTLY| 02/15/2017 | 10/01/2006 |100.000 | ... 04/10/2002] ....... 6.651
31339N-X9-2..| FEDERAL HOME LN MTG CORP 2430 DA..........coocovverees| wovveree | cvrs 5.500 | MTLY| 11/15/2029|09/01/2012|100.000 | ... 04/09/2002] ....... 5.659
31393F-5E-2.. | FEDERAL HOME LN MTG CORP 2522 QB . .......5.000 | MTLY| 11/15/2022 | 09/01/2022100.000 | ... 10/30/2002] ....... 4.953
UL S ettt ssnssnsesnnsensssnsesnsnsessnnees | ceeenenees 1,090,013 | coveeneenn ], 104,153 | XXX iiiee | cvevne.. 1,096,673 | .......... 1,095,463 | ...........5,105 | ... 41,763 | .........3521 |0 | i 0 XXX XXX..... XXX.....
Total States and US.........ccoiuiiciisisineiscsciee s ssssssesens s enssssssessssnssssssssssssnsssssssssssssssssssssesssnsnee: | seesseesnee 1,090,009 | weneeeen 1,104,153 [ .. XXX..oor | coveree... 1,096,673 |...........1,095,463 |............5,105 | ... 41,763 [............ 3,521 |0 o0 XXX XXX..... XXX.....
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities.........cccccoocvsieee | covene... 1,096,673 | ........... 1,104,153 | .. XXX...... | ...........1,096,673 |...........1,095463 | ............5,105 [ ... 41,763 | .........3,521 [ o0 [0 [ XXX XXX..... XXX.....
3199999. | Total - Special Revenue & Special Assessment Obligations............oeirrsrinrsereseeissessessrssessssssssssssssssssssenssesssssssssensenes | eeneene 14,943,491 1.........14,193,770 | .. XXX...... ] .........14,560,884 |.........14,646,160 |.........138,990 |.........489,456 |..........(27,686)] ......cccceceeec.0 [ v 0 [ XXX o XXX..... XXX.....
Public Utilities (Unaffiliated) - Issuer Obligations
United States
010392-DM-7. | ALABAMA POWER COMPANY..........ccomeumrernmrermemneeeneeens | veene | ceenns 5.350 | MN... | 11/15/2003] .. ..102.5880] ... 256,470 |.... 10/16/2001] ....... 3.789
155033-BX-0..| CENTRAL POWER & LIGHT COMPANY ......oevoereneinenns | vevereee | ot 6.625 | JJ..... |07/01/2005 .. ..108.9480 ... 272,370 |.... 02/11/2002] ....... 4.498
202795-FL-9.. | COMMONWEALTH EDISON COMPANY .......ccoovvmmeereeens | wovvene | evvnns 7.000 | JJ..... | 07/01/2005 | .. .110.3480 ... 275,870 |.... 02/14/2002] ....... 5.168
264399-CM-6. | DUKE POWER COMPANY .......ccoorrrirermeeensrieensseesseeen. | eveenne | eerend 6.625 | FA.... |02/01/2003 .. ..100.0310 ... 250,078 |.... 07/08/1997 | ....... 6.444
341081-DZ-7..| FLORIDA POWER & LIGHT COMPANY. [ ST D 6.875 | JD.... | 12/01/2005 .. ..111.5060 ... 278,765 |.... 02/12/2002] ....... 4.923
373334-FF-3.. | GEORGIA POWER COMPANY. ......ccoivemmeremieeeseernernnens | wveenne | cerend 6.200 | FA.... | 02/01/2006 ..109.6870 ... ..137,109 08/29/2002| ....... 4.112
693304-AD-9..| PECO ENERGY........ccorivvmrrireerrecieeireineeeenissssessseesnesns | eveenne | ceeend 4.750 | AO....| 10/01/2012 ..100.5530 ... ...100,553 09/16/2002] ....... 4.846
69351U-AB-9. | PPL ELECTRIC UTILITIES.......ccoiveereeeecenereeeneeenennns | veenne | ceend 6.250 |FA.... |08/15/2009 | .. .111.8890 ... 279,723 08/27/2002] ....... 5.630
693627-AH-4..| PSIENERGY INC......cooovveirerermeeirecenennerineeesnessninesssnes | wveenne | eeeenns 8.000 | JJ..... |07/15/2009 | .. ..119.5660 ... 478,264 09/19/2002] ....... 5.149
927804-CK-8..| VIRGINIA ELECTRIC & POWER COMPANY.. . ..| 04/01/2003 | .. . ..100.9650 252,413 10/16/2001] ....... 3.638
UNIEA SEALES. ...ttt . XXX 2,581,615 ... 2,523,382 ... 56,395 |...........80,720 |........(25483) | ..o [ i 0 XXX XXX..... XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.. . . XXX ] e 2,581,615 ............2,523,382 | ..........56,395 |...........80,720 |........(25483) | ..ccocovviince0 | o0 [ XXX XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated) XXX 2,581,615 ...........2,523,382 |............56,395 | ...........80,720 |..........(25,483)] ...cccoonirecn0 | o0 [ XXX oo XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
00077Q-AG-5 | ABN AMRO BK NV CHICAGO BR ... | 06/18/2007 .112.2550 ... 111,765 .1PE|09/10/2002] ....... 4.361
046003-JS-9.. | ASSOCIATES CORPORATION NA.......cooieemrimemneerneeens | veene | eeenns 5.750 | MN... | 11/01/2003 ] .. ..103.5040 ... ..260,995 | .. .1PE|10/16/2001] ....... 3.489
06423A-AM-5.| BANK ONE CORPORATION........ccooivmmrerrerenmeneneeennennnns | veenne | eerend 6.500 | FA.... | 02/01/2006 | .. .110.4620 ... 262,845 | .. .1PE|02/14/2002] ....... 5.047
066050-CC-7. | BANKAMERICA CORPORATION.........ccomermmmmmeenneereniens | oveenne | eeenns 7.625|JD.... | 06/15/2004 | .. ..107.9930 ... .270,163 | .. .1PE|01/28/2002] ....... 4.018
079867-AF-4..| BELLSOUTH TELECOMMUNICATIONS INC. .| 06/15/2004 ..104.6250 ... 488,960 .1PE|07/12/2000] ....... 7.029
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22160K-AA-3. | COSTCO WHOLESALE..........cosvererrerireereernerieeiseenseenns | eveene | ceinns 5.500 | MS... | 03/15/2007 ..107.6080 ... 161,205 .1PE|09/05/2002] ....... 3.688
260003-AD-0..| DOVER CORPORATION........cccmvrmeeeeememeneneeesnesensnens | eveene | eeennd 6.500 |FA.... |02/15/2011 .. ..111.8000 ... 110,297 | .. .APE|11/21/2002] ....... 4.958
270319-AC-0..| EARTHGRAINS CO.....ccovvrrrrrrecirrierieeeeeeneseeeneessesns | eveene | eeeenns 8.500 |FA.... |08/01/2005] .. 1145150 ... .398,045 .1PE | 08/30/2002] ....... 3.489
291011-AH-7..| EMERSON ELECTRIC COMPANY.........ccccmmuummeermermmmmneen: | oveenne | cevnns 5.850 | MS... | 03/15/2009 .. ..109.8620 ... 132,216 .1PE | 08/29/2002] ....... 4.809
338915-AD-3..| FLEET FINANCIAL GROUP INC.......convverermermerireeenennns | veenne | cevnd 6.875 | MS... |03/01/2003 .. ..100.7730 ... .260,813 12/11/2001] ....... 3.204
345397-SU-8..| FORD MOTOR CREDIT COMPANY ......ccoveumeeeerirnenneees | oveenne | eeenns 7.600 |FA.... | 08/01/2005 .. ..102.1040 .253,709 10/03/2000 ....... 7.227
36962G-SC-9.| GENERAL ELECTRIC CAPITAL CORPORATION......cccoe | ovvvrne | cevnnes 5.650 | MS... | 03/31/2003 .. .240,203 01/27/2000 ....... 7.051
37042W-F9-7.| GENERAL MOTORS ACCEPTANCE CORP.......coccovvverees | ovvrre | cvvs 3.765 | MJSD| 12/15/2005 | .. .250,000 12/09/2002 ....... 3.765
423328-BJ-1.. |HELLER FINANCIAL INC.......ccoovevrrereeerenermeeissineinnns | cevenee | weveens 6.000 | MS... |03/19/2004 | .. ..104.8760 523,885 01/24/2002] ....... 3.655
438506-AP-2..| HONEYWELL INTERNATIONAL INC.......ovvovereirneirnenns | cereeee | e 7.125 | AO....| 04/15/2008 .115.6480 ... 256,049 12/08/2000 ....... 6.700
452308-AE-9.. | ILLINOIS TOOL WORKS.........ocureeeerernermeeeneeeseeisensseeens | severnee | weveees 5.750 | MS... | 03/01/2009 ..108.8600 ... 131,395 01/16/2002] ....... 5.564
617446-GL-7..| MORGAN STANLEY DEAN WITTER CORPORATION... | ..ccccee | couuues 6.100 | AO.... | 04/15/2006 | .. ..108.9360 ... .260,240 02/08/2002] ....... 4.998
637432-CH-6. | NATIONAL RURAL UTILITIES COOPERATIVE.......cccoouet | ovverne | cevs 5.500 | JJ..... | 01/15/2005 .. ..103.5000 ... .250,320 02/12/2002] ....... 5.450
669383-DJ-7.. | NORWEST FINANCIAL INC.......ovvvrirmreerennermenineeisees | eveene | eeennd 6.625 | JJ..... |07/15/2004 | .. ..106.9760 ... .249,875 071011997 ....... 6.634
724479-AD-2..| PITNEY BOWES INC........ovvoirirereeinerieeisenssecsssiseinnens | eveenne | eeenns 5.500 | AO....| 04/15/2004 | .. ..104.4380 ... .260,380 02/08/2002] ....... 3.496
78387G-AF-0. | SBC COMMUNICATIONS INC.......ccoovvvrrrimernneernerirneinees | eveenne | ceenns 5.750 | MN... | 05/02/2006 | .. ..108.4510 ... 257,860 02/01/2002] ....... 4917
79549B-CC-9. | SALOMON SMITH BARNEY HLD [SSSTUTRRSRRPINE VPO DO 6.625 | MN... | 11/15/2003 | .. ..104.3610 .158,084 10/16/2001 | ....... 3.891
84349C-AF-4. | SOUTHERN NEW ENGLAND TEL CORP......ocvrevervrirens | ovvere | cern 6.125 | JD.... | 12/15/2003 | .. .263,658 10/16/2001 | ....... 3.471
89604K-AG-3. | TRIBUNE COMPANY. ........ovvuurerermnimeernenmenssesssensenies | wveenne | eeenns 5.500 | MN... | 10/06/2008 | .. 312,219 10/17/2002 ....... 4717
904764-AE-7..| UNILEVER CAPITAL CORP.......covvvrirmeeerenemeeineeiseins | wveenne | cernnd 6.750 | MN... | 11/01/2003 | .. .266,168 10/16/2001| ....... 3428
907833-AB-3..| UNION PACIFIC RAILROAD COMPANY.......ccnmvvmeenerrs | wvrene | cevnns 7.060 | MN... | 05/15/2003 | .....ccoovvrerever | vevrrerirens | verereernnnnn283,126 | 250,000 | ooevrncnneene .262,873 10/17/2001| ....... 3.640
929771-AR-4..| WACHOVIA CORPORATION........ccomtrmrerrerermerineeennennnns | veenne | ceend 6.925 | AO....| 10/15/2003 | .. ..104.1020 ... .265,898 10/18/2001 ....... 3.565
949746-CC-3. | WELLS FARGO & COMPANY.........cvvoererrerrenmecesrirnennnens | wveenne | eernns 7.250 | FA.... | 08/24/2005 .. .112.2520 ... .268,260 01/29/2002] ....... 4.986
957526-AB-2..| WESTDEUTSCHE LANDESBANK GIROZENTRALE...... +0r...6.050 | JJ...... | 01/15/2009 | .. ..111.6090 .253,918 02/01/2002] ....... 5.772
UNIEA SHAEES. ... ettt XXX 7,601,945 7,442,298 |.......112,833 |........367,994 |..........(83,987)] ...ccccoonernucn0 | o0 [ XXX [ ..o XXX..... XXX.....
Foreign
25243Y-AB-5. | DIAGEQO CAPITAL PLC.......cccovrinirrnirnncissrisssisscesssessnin | [......6.625]JD.... [ 06/24/2004 100.2500].............. 250,625 [....ccocuenes 265,705 02/14/2002] ....... 3.796
Foreign XXX . ...250,625 | ...coovennnes 265,705 | ..o 322 | oo 16,563 [ (5,617) | o0 [0 [ XXX o XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGations.........cc.eririersrisrssiisississreseseesssessssssesssesssssssssenssssssssansses | eonnnenene 018,911 | 7,405,000 ... XXX...... | ..........7,852,570 |...........7,708,003 |.........113,155 | .........384,557 |..........(89,604)] ......cccceceecc.0 [ v 0 [ XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
12669C-NV-8. | COUNTRYWIDE HOME LOANS 01 30 M.....oceuvvrererenene | v | e 5.844 | MTLY|02/25/2032 10/01/2031]100.000 01/29/2002] ....... 6.603
16162T-G5-9. | CHASE MTG FINANCE CORP 02 S2 Al....covvmvecrinens| vevereee | e 6.000 | MTLY|02/25/2017 | 01/01/2017 {100.000 | ... 01/03/2002] ....... 6.119
16162T-UA-2. | CHASE MTG FINANCE CORP 00 S4 M.....coovvvvvenerrnnns | vevereee | v 8.000 | MTLY | 05/25/2030 | 04/01/2030 {100.000 | ... 10/19/2001 ....... 6.743
36157L-U5-5..| GE CAPITAL MTG SERV INC 94 7 A18.....coovcevvencrnens | v | v 6.000 | MTLY | 02/25/2009 | 02/01/2006 {100.000 | ... 02/01/2002] ....... 5.537
66937R-EU-9. | NORWEST ASSET SECS CORP 98 32 Al.....ccovvvmverrerens | v | cevn 6.000 | MTLY | 12/25/2028 | 03/01/2008 {100.000 | ... 12/11/2001] ....... 5.919
79548K-XP-8. | SALOMON BROS MTG SECS VII 97 HUD2 AWAC......... | cooceee | cevnnes 0.500 | MTLY | 07/25/2024 | 07/01/2010{100.000 | ... 10/24/2002 ....... 9.650
86358R-G4-3. | STRUCTURED ASSET SECS CORP 027  AB....covvvvvees | v | cvvn 6.500 | MTLY | 05/25/2032 | 09/01/2007 {100.000 12/19/2002 ....... 5.632
939336-DN-0. | WASHINGTON MUTUAL 02 AR15 A5 N 4.380 | MTLY| 11/25/2032 | 09/01/2007 |100.000 10/01/2002] ....... 4.085
United States .. 719, e 1721880 | T 475 66,051 | 2753 [0 | e 0 XXX XXX..... XXX
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed SECUMties. ........couverriisisrisissiisesrissieniseens XXX...... .. 1,719827 |.........1,721880 | ........... 7475 | ..........66,051 | ............ 2753 | oo 0 | e 0 XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States
00253C-HW-0 | AAMES MTG TR 02 2 A2.......covvvuerrereeerneernerieesseesseeens | eveenne | ceeend 4.500 | MTLY/|03/25/2033 | 05/01/2032 [100.000 ...100,000 .1PE[12/19/2002] ....... 4.365
12489W-FB-5 | CREDIT-BASED ASSET SERV 02 CB4 AF3......ccovvvnveer | voveaee | o 4527 |MTLY | 02/25/2033 | 08/01/2008 |100.000 | ... 400,000 | .... .1PE | 08/14/2002] ....... 4.463
161551-FC-5..| CHASE FDG MTG LOAN ABS 014 1A4......coovivnivrcrnnns | veveeee | e 5.973 |MTLY| 02/25/2028 | 07/01/2012|100.000 | ... 249,987 |.... .APE|12/11/2001] ....... 5.908
22540V-L4-2.. | CSFB MTG SECS CORP 02 S12 AT...oovveeereceerineninens | wveene | v 5.682 | MTLY| 07/25/2032|03/01/2012|100.000 | ... 178,486 | .... .1PE| 04/11/2002] ....... 5.539
294754-AQ-9. | EQUITY ONE ABS INC 02 1 AFW.....covvvmrverrecenrineninens | wveene | e 5.523 | MTLY| 08/01/2032| 06/01/2009 |100.000 | ... 250,000 |.... .1PE|02/15/2002] ....... 5.420
294754-AS-5..| EQUITY ONE ABS INC 02 1 M1....ooeorireeerrrecesrireeninens | eoveene | eeend 6.282 | MTLY|08/01/2032|01/01/2010{100.000 | ... 185,000 | .... .1PE|02/15/2002] ....... 6.186
294754-AW-6.| EQUITY ONE ABS INC 02 2 AF2.......cooevimeeeenerireeiseens | veenne | eeins 5.025 | MTLY| 10/25/2032 | 12/01/2005 |100.000 | ... 100,000 | .... .1PE | 04/18/2002] ....... 4.903
31392R-SF-9. | FHLMC STRUCTURED PT SEC T 45 A2.......cccovvvmvereiens | v | v 2.910 | MTLY | 08/27/2007 | 07/01/2005 {100.000 | ... 300,000 |.... .1PE|08/01/2002] ....... 2.782
361856-BY-2..| GMAC MTG CORP LN TR 02 HE2 Ad........oovviercvvnrens | v | v 6.000 | MTLY | 06/25/2023 | 07/01/2008 {100.000 | ... .1PE|03/15/2002] ....... 5.910
36185H-DH-3.| GMAC MTG CORP LN TR 01 HLT2 All....o.veueerevreeereeens | v | cevs 5.550 | MTLY| 04/25/2027 | 09/01/2024|100.000 .1PE|10/23/2001] ....... 5.458
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
393505-ZQ-8. | GREEN TREE HOME EQLN TR98 AM1.....ovvvvivririnns MTLY| 06/15/2029|01/15/2006|100.000] .............. 102,114 .310 .1PE| 05/14/2002] ....... 5.674
45660N-DN-2. | RESIDENTIAL ASSET SECS TR 02 A3 CB2. . . MTLY| 05/25/2032|06/01/2006|100.000 | ... 199,082 |. .1PE|05/01/2002] ....... 6.105
59549P-AA-6. | MIDSTATE TR 4 A....ovvrrieerrecieeieeineeienisenseesseessenen | veenn | ceeens 8.330 | JAJO | 04/01/2030 | 07/01/2014 {100.000 | ... 199,965 |. .1PE|03/19/2002] ....... 6.682
68213K-AB-1. | OAKWOOD MTG INVEST INC 01 E A2... MTLY|11/15/2019{06/01/2005|100.000 ... ..124,975 |. .1PE|11/30/2001] ....... 4.981
76110V-HX-9. | RESIDENTIAL FDG MTG SECS Il 02 HS1 A4 MTLY| 10/25/2016 | 08/01/2008|100.000| ... .1PE|01/16/2002] ....... 5.488
76110V-JK-5..| RESIDENTIAL FDG MTG SECS 11 02 HI2 Al4. MTLY| 10/25/2014 | 07/01/2006|100.000 | ... .1PE | 03/08/2002] ....... 5.533
76110V-LB-2..| RESIDENTIAL FDG MTG SECS 11 02 HI4 M1..... MTLY| 10/25/2027 | 06/01/2021|100.000 | ... .1PE|09/17/2002] ....... 5.221
76110W-PA-8 | RESIDENTIAL ASSET SECS CORP 02 KS4 Al3 MTLY/| 10/25/2026 | 03/01/2006|100.000 | ... .1PE | 06/06/2002] ....... 4.484
79548K-6E-3..| SALOMON BROS MTG SECS VII 012 M1...... . MTLY| 08/25/2024 | 10/01/2014|100.000 | ... .1PE|02/01/2002] ....... 7127
86358R-XZ-5. | STRUCTURED ASSET SECS CORP 02 AL1 A3............ MTLY| 02/25/2032|02/01/2032|100.000 .1PE | 04/24/2002] ....... 6.279
86358R-YC-5.| STRUCTURED ASSET SECS CORP 02 AL1 CLBHT........ MTLY| 02/25/2032|05/01/2028|100.000 .1PE|03/01/2002] ....... 6.353
921796-LM-8..| VANDERBILT MTG FIN 01 C A3 MTLY| 12/07/2017 | 01/01/2007100.000] ... .1PE|11/13/2001] ....... 5.038
UNQtEd SEALES. ..ot XXX .o XXX XXX.....
4299999, | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities....... XXX XXX XXX.....
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
36170M-AC-3.| GGP MALL PROP TR 01 A A2.......ccovevrireeeirenerineeeseens | oveene | cernns 5.007 | MTLY| 11/15/2011] 11/15/2006100.000 247,871 11/13/2001] ....... 5.007
36228C-JX-2..| GS MTG SECS CORP 11 01 ROCK A2........ccouvererirrerneens | veene | cevd 6.624 | MTLY|05/03/2018 | 05/01/2011{100.000 | ... 134,144 | . 10/22/2001 | ....... 6.156
59022H-AA-0. | MERRILL LYNCH MTG TR 02 MW1 A1.. MTLY| 07/12/2034 | 02/01/2007100.000] ... 282,487 | .. 06/28/2002] ....... 3.843
United States R | R 664,502 |.........2185 | ........25598 | ......c.c.e.e.(340) | ceevrriiivieie0 | 0 XXX XXX..... XXX
4399999. | Industrial & Miscellaneous - Defined Multi- Class Commermal Mtg.-Backed SECUMHES........ocrrrrereriisrsrisrssiseisnissiiens | cerereeneeees 664,099 660,342 |.... 664,502 |...........2,185 | ........ 25598 | ....cc.ecc..(340) | o0 | o0 XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
17303C-AY-7. | CITIBANK CREDIT CARD MST TR 98 2 A....cocovvvvevrenns | ceveeee | et 6.050 | JJ..... |01/15/2010| 01/15/2008 [100.000 154,594 150,000 155,385 02/01/2002] ....... 5.290
17305E-AS-4. | CITIBANK CREDIT CARD ISS TR 01 A8 A8......cvovvveeens | vevereee | s 4.100 | JD.... | 12/07/2006 | 12/07/2004 {100.000 | ... 2 04/03/2002] ....... 4.267
17305E-AV-7. | CITIBANK CREDIT CARD ISS TR 02 A1 A1... I SO PO 4.950 | FA.... | 02/09/2009 | 02/07/2007 {100.000 | ... 01/23/2002] ....... 4.993
17305E-AY-1. | CITIBANK CREDIT CARD ISS TR 02 A3......cooverevieres | vevereee | e 4.400 | MN... | 05/15/2007 | 05/15/2005 |100.000 05/14/2002] ....... 4418
207678-AE-3..| CT RRB SPEC PUR TR 01 1 AB.....coooueeerereniecerneereninee | wveene | cevnd 6.210 | MJSD| 12/30/2011 | 09/30/2011 {100.000 12/14/2001 | ....... 6.033
23383V-BS-8. | DAIMLER CHRYSLER AUTO TR 02 B Ad.......coovvericee | v | v 3.530 | MTLY| 12/06/2007 | 11/06/2006 |100.000 | ... 07/12/2002] ....... 3.539
304376-AB-2..| FAIRFIELD FDG CORP 11 01 1A B.....ooveeeeeenerireeineens | v | e 5.300 | MTLY| 07/15/2011| 05/15/2006 |100.000 | ... 12/04/2001 | ....... 4.569
41283A-AL-3..| HARLEY-DAVIDSON MOTORCYCLE TR 01 3 A2.....cevv. | vovernee | o 4,040 | MTLY | 10/15/2009 | 06/15/2008 |100.000 | ... 04/11/2002] ....... 4.182
43811N-AC-2. |HONDA AUTO RECV OWNER TR 02 3 A3.....ccovvererrenns | cevernee | wereees 3.000 | MTLY| 05/18/2006 | 05/18/2005|100.000 | ... 07/16/2002] ....... 3.001
43811S-AD-9. |HONDA AUTO RECV OWNER TR 02 1 Ad......cooveerevienns | ceveee | e 4.220 | MTLY | 04/16/2007 | 09/15/2006 {100.000 | ... 01/23/2002] ....... 4.228
501773-CS-2..| LB COMM CONDUIT MTG TR 99 C1 A2.....ccoomvvrervrrees | v | cevd 6.780 | MTLY | 06/15/2031 | 04/01/2009 {100.000 | ... 04/01/2002] ....... 6.055
52108H-GY-4.| LB-UBS COMM MTG TR 01 C7 Ad......oomrivcencrrnnineen: | oveene | e 5.934 |MTLY| 12/15/2025|04/11/2011|100.000 | ... 12/05/2001 | ....... 5.838
52108H-JQ-8. | LB UBS COMM MRT TR 02 C2 Al.....ooevmeeerirnerrneenneeen. | erveenne | cernns 3.834 |MTLY| 06/15/2026 | 01/11/2007 |100.000 | ... 06/26/2002] ....... 3.598
55262T-EB-5. | MBNA MASTER CREDIT CARD TR99B A... T SO O 5.900 | MTLY| 08/15/2011|03/15/2009 |100.000 | ... 02/21/2002] ....... 5.332
55264T-AQ-4. | MBNA MASTER CREDIT CARD TR 02 A1 Al...cooovcrnens | v | cevn 4.950 | MTLY | 06/15/2009 | 01/15/2007 {100.000 03/27/2002] ....... 5.099
55264T-AR-2. | MBNA MASTER CREDIT CARD TR 02 B1 B1....ccovvvnens | oveere | cvvn 5.150 | MTLY|07/15/2009 | 02/15/2007 | 100.000 02/20/2002] ....... 5.191
55264T-AZ-4..| MBNA MASTER CREDIT CARD TR 02 A6 AB.......cocoonens | oveere | cevns 3.900 | MTLY| 11/15/2007 | 06/15/2005 |100.000 | ... 06/18/2002] ....... 3.921
61746W-QC-7| MORGAN STANLEY DWC 02 1Q2 AT...coovererrreirecereenn | v | eevnd 4,090 | MTLY | 12/15/2035 | 05/01/2007 {100.000 | ... 06/19/2002] ....... 4.019
65473L-AC-8..| NISSAN AUTO REC OWN TR 02 C A3......ovvoeeeremerinens | v | e 2.600 | MTLY | 08/15/2006 | 08/15/2005 {100.000 | ... 08/08/2002] ....... 2.602
81234C-CH-2.| SEARS CREDIT ACCT MASTER TR 024 A.....covvvrernens | v | v 1.550 | MTLY| 08/18/2009 | 08/15/2005|100.000 ... 09/04/2002] ....... 1.511
92926E-AA-5. | WFS FINANCIAL OWNER TR 02 3 AT...coovveeernerreeeneeens | v | v 1.732 | MTLY | 08/20/2003 | 04/20/2003|100.000| ... 08/08/2002] ....... 1.733
92926E-AD-9. | WFS FINANCIAL OWNER TR 02 3 Ad.......ccovvverireenecens | v | e 3.500 | MTLY| 02/20/2010|01/20/2007 |100.000 | ... 08/08/2002] ....... 3.506
92926E-AE-7. | WFS FINANCIAL OWNER TR 02 3 B.......ouvveeererreeereeens v | v 3.290 | MTLY| 02/20/2010| 06/20/2009 |100.000 | ... 08/08/2002] ....... 3.296
929766-AA-1..| WACHOVIA BK COMM MTG TR 02 C1A Al | v | cevnn 4.539 | MTLY | 04/15/2034 | 12/01/2006 {100.000 | ... 05/14/2002] ....... 4.470
929766-BJ-1.. | WACHOVIA BK COMM MTG TR 02 C2 A2 11/15/2034 | 11/01/2011]100.000 ... 10/30/2002] ....... 4.010
United States. .170 85 oo 2,159 o) | evesreesesdd | XK [ e XXX..... XXX.....
4499999. | Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities... 70,445 | ..o (2,159) 0 | 0 XXX XXX..... XXX.....
4599999. | Total - Industrial & Miscellaneous (Unaffiliated) 786,544 |.........(85,662) ] ....coovieennn0 | o0 XXX XXX..... XXX.....

Totals




Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
5499999. | Total - ISSUET OblIGAtIONS. ... .. rvurereseiesreiseseessessessssessssessseesssssssessess st ass s sess s see sttt st et ss st en st sess st et senssnssessanss | aessaneas 33,489,769 |.........32,600,000 |...XXX......]........34,170,771 |........33,790,319 | ......... 459,861 |...... 1,297,046 (193 970) 0 [ XXX]...XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities ....3,970,429 . A7,788 | ... 147,186 | ... 0| XXX]..... XXX..... XXX.....
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities. 2,816,500 12,580 107,814 ... 0| XXX]..... XXX..... XXX.....
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities..... 3,746,276 7,476 139,893 | ... 0| .XXX]..... XXX..... XXX.....
5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed Securities........ 664,099 2,185 25,598 |... 0 | XXX]..... XXX..... XXX.....
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Se 5,817,175 21,610 |.... .170,445 0 | XXX]..... XXX..... XXX.....
6099999, | Grand TOtal = BONAS.........ccuvueiirireiieiireissiiesieiieeise sttt s sttt ss st essensan. | aessenens 50,504,248 531,500 |...... 1,887,982 0 [ XXX]...XXX..... XXX.....
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
CUSIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
|dentifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
Preferred Stocks - Public Utilities (Unaffiliated)
United States
025537-20-0.. | AMERICAN ELECTRIC PWR CO 9.250% SERA........... 50.00 [.ooiininiones oo D2,448 10038850 [ 52,448 80,075 o i 1,561 [ (75N .P2A...... 08/30/2002
United States. ..o .. .. . XXX... |..XXX.......
6199999. | Total - Preferred Stocks - Public Utilities (Unaffiliated) XXX... | XXX

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States

67070C-20-6.. [NUVEEN OHIO DIV ADVANTAGE MUNIFUND ARPS... | 1,000,000 1,000,000 |...ccccoeeues 1,000,000

603

United States .1,000,000 .1,000,000 .1,000,000 XXX... |..XXX.......
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)... .. .1,000,000 v | .1,000,000 |.. .1,000,000 XXX... |..XXX.......
6599999. [ Total - Preferred STOCKS........ouiiirisiiiiii s | aossesessennes 1,052,448 |...... PO 1,052,448 ... 1,060,075 XXX... [..XXX.......
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

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

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)

CUSIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC

|dentifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date

cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
06423A-10-3........ BANK ONE CORPORATION........crveerrrerereeeneninenessnens [ eerereeeesenenns 7,150.000 | ..o 261,333 i 36550 i 261,333 | 241,204 ..o 1,502 [ ...02/25/2000...
313400-30-1........ FEDERAL HOME LOAN MORTGAGE CORPORATION.... {.... .1,400.000 |..oooivreernn82,670 | 59.050 | i 82,670 | e 73,969 |.. L. ...01/28/2000...
46625H-10-0....... |JP MORGAN CHASE & COMPANY.........cocorvrremrrireennens 2,850.000 129,627 L. ...04/14/2000...
590188-10-8........ IMERRILL LYNCH & COMPANY INC........... 1,500.000 |...cccovvrreen56,925 | 37.950 [ 56,925 [ 99,345 L. ...05/03/2001...
617446-44-8........ IMORGAN STANLEY DEAN WITTER & CO 1,500.000 98,895 L. ...05/03/2001...
743315-10-3........ |PROGRESSIVE CORPORATION........ccccommererrirnnes .555.000 25,010 L. ...04/20/1998...
89420G-10-9 TRAVELERS PROPERTY CASUALTY CORP CLA... .143.000 .2,614 L. ...08/20/2002...
89420G-40-6....... TRAVELERS PROPERTY CASUALTY CORP CL B... 295.000 .5,819 [ ...08/20/2002...

UNited StateS........vvveeveeeeeeee e

6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)..... [................ 563,170 [......... . XXXooooooooe [ 563,169 [ 676,483 XXX...o.eo

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

United States

00184A-10-5........ AOL TIME WARNER INC.......ccoovmvrrerererieernerirneriscrinie | erveersneessenns 4,400.000 |..ccorrreernnn.57,640 | 13.100 [ 57,640 [ 202,145 [ ...05/03/2001...
001957-50-5........ |AT&T CORPORATION........ ....707.000 ¥ L. ...09/22/2000...
00209A-10-6........ |AT&T WIRELESS SERVICES INC.. 2,413.000 L. ...07/09/2001...
025816-10-9........ |AMERICAN EXPRESS COMPANY. 5,300.000 L. ...10/18/2001...
031162-10-0........ |JAMGEN INC.......cvcvmrervrvrirrrricnens 3,300.000 L. ...04/12/2000...
038222-10-5........ |APPLIED MATERIALS INC.. 4,000.000 L. ...10/18/2001...
067774-10-9........ |BARNES & NOBLE INC... .668.000 L. ...04/20/1998...
090597-10-5........ |BIOGEN INC........coocommrrrirrrrnriraceennens .900.000 L. ...04/12/2000...
110122-10-8........ |[BRISTOL-MYERS SQUIBB COMPANY.. .956.000 L. ...04/20/1998...
17275R-10-2....... |CISCO SYSTEMS INC..........cccernece. 6,000.000 L. ...10/18/2001...
172967-10-1........ [CITIGROUP INC.............. 3,333.000 L. ...04/14/2000...
191216-10-0........ [COCA COLA COMPANY. 2,210.000 L. ...02/25/2000...
20030N-10-1....... COMCAST CORP - CL A. 1,143.999 L. ...11/18/2002...
219350-10-5........ |CORNING INC.......ccoorvverrerrrrerrcrenne 2,300.000 L. ...10/18/2001...
247025-10-9........ | DELL COMPUTER CORPORATION... 3,100.000 L. ...10/11/2000...
254687-10-6........ |DISNEY (THE WALT) COMPANY... 3,239.000 L. ...10/18/2001...
268648-10-2........ |EMC CORP/MA.........cconvvvrnn. 2,200.000 L. ...10/18/2001...
29266R-10-8....... ENERGIZER HOLDINGS INC. A73.000 | 13197 272900 | e 13197 | L. ...04/07/2000...
30231G-10-2....... EXXON MOBIL CORPORATION. 2,764.000 L. ...02/25/2000...
31428X-10-6........ FEDEX CORPORATION.......... 4,000.000 L. ...04/14/2000...
345370-86-0........ |FORD MOTOR COMPANY.. 3,496.000 |..ccoovriernen32,513 93000 32,513 L. ...02/25/2000...
367626-10-8........ |GATEWAY INC.......coovvvrirrrnnee 2,050.000 {8,437 | 340 0 8,437 L. ...04/20/1998...
369604-10-3........ | GENERAL ELECTRIC COMPANY.. 8,231.000 L. ...05/03/2001...
37733W-10-5....... GLAXOSMITHKLINE PLC-ADR... 3,869.000 L. ...02/07/2000...
458140-10-0........ |INTEL CORPORATION.........c.cc.cc... 5,994.000 L. ...09/22/2000...
459200-10-1........ |INTL BUSINESS MACHINES CORPORATION... 2,215.000 L. ...10/18/2000...
464287-20-0........ |ISHARES S&P 500 INDEX FUND............... 7,000.000 L. ...12119/2001...
46612J-10-1........ | JDS UNIPHASE CORP.... 6,700.000 L. ...10/18/2001...
478160-10-4........ JOHNSON & JOHNSON.. 1,394.000 | ..o 74872 | i 53710 [ TA872 [ L. ...04/20/1998...
50075N-10-4....... |KRAFT FOODS INC-A. 2,000.000 L. ...10/18/2001...
501044-10-1........ |KROGER COMPANY... 1,122.000 | 17,335 [ 15450 [ 17,335 [ L. ...04/20/1998...
585055-10-6........ [MEDTRONIC INC..... . 3,400.000 L. ...01/31/2000...
589331-10-7........ IMERCK & CO INC......ovvvrrrrrirrrirecerneriseeisenieenesenis 2,126.000 L. ...05/03/2001...
594918-10-4........ MICROSOFT CORPOR 5,400.000 L. ...05/03/2001...
620076-10-9........ [IMOTOROLA INC.......cconvvvrnecnn 6,775.000 L. ...10/18/2000...
64120L-10-4........ INETWORK APPLIANCE INC... 6,000.000 L. ...10/18/2001...
65332V-10-3........ INEXTEL COMMUNICATIONS INC.. . 4,200.000 | ..o 88,510 | i 11550 | 48,510 | L. ...10/18/2000...
654106-10-3 NIKE INC CLASS B.....coooeererieeeierieeninesissessesissnnnees [ oeerieeeenseenns 1,148.000 |...ccccovvrreen. 51,052 | i 44470 [ 51,052 [ [ ...04/20/1998...
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CUSIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
|dentifi- of Carrying Declared but Received by Exchange Designation Date
cation Description Shares Value Unpaid During Year Adjustment Adjustment (a) Acquired
654902-20-4........ NOKIA CORP SPON ADR.......coeverreereemmerineeesemnneensnens [ eereeeeerecenns 1,500.000 [ ...10/11/2000...
68389X-10-5........ | ORACLE CORPORATION... ...10,800.000 L. ...05/03/2001...
717081-10-3....ccc. |PFIZER INC....oomvvrevieeisecinceseerisseseniseeisnsssnssninnes | eveessneesnnenns 4,600.000 L. ...04/12/2000...
742718-10-9........ |PROCTER & GAMBLE COMPANY (THE)... 2,152.000 L. ...03/07/2000...
806605-10-1........ |SCHERING-PLOUGH CORPORATION.. 4,534.000 L. ...04/12/2000...
826170-10-2........ | SIEBEL SYSTEMS INC........... 3,000.000 L. ...10/18/2001...
832696-40-5........ |J.M. SMUCKER COMPANY ......oocvmmrrimrrmrrrncenmninneeinene | cevrveermneesenenenns 43.000 L. ...06/03/2002...
866810-10-4........ |SUN MICROSYSTEMS INC ...15,880.000 L. ...05/03/2001...
882508-10-4........ | TEXAS INSTRUMENTS INC......oevorvremrrirccrnerrncensciiinee [ erneernnecennenns 3,400.000 L. ...10/11/2000...
931142-10-3........ |WAL-MART STORES INC.........c.cruvvennccn .2,800.000 L. ...04/14/2000...
98157D-10-6....... WORLDCOM INC - WORLDCOM GROUP. 4,491.000 L. ...09/22/2000...
98956P-10-2........ ZIMMER HOLDINGS INC ..95.000 [ ...08/10/2001...
United States.......oovriiniiiiccsssesssnsnsnensessessesssesssnssennees | ooseseeeneenn 429,796 | oo XKX s | 4,425,754 ] 6,485,622 | 7565 52,675 | (1,676,271) [0 [l XXX [ XXX
Foreign
055622-10-4........ BP PLC-SPONS ADR........occoserennmneseeessnenssrenssnnssnnssesnnes [eenenseecssnens 1, 114000 | 45,284 |
LT e LT I LT P v
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).......c.cocoeeeee [ 4,471,040 [ XXX [ 4,471,038 [ 8535777 [ 7565 54,420 |
7099999. [ Total - CommMON SOCK..........ovrierieriiniiniisnisnisnisenesenisenesenssnssssnsssnessnsensenenee | eesneeennenee 0,094,210 [,
Total - Preferred Stock from Section 1.........cccovioiiininsincninininsneissne | sevnneene 1,092,448 |
7199999. [ Total - Preferred and Common StOcK.........ccoovreneneinininiisississienicsnicsnicnnies | eeeereenennnn0,086,608 [ XXX
(@) 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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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 6 7 8
Number Paid for
CUsIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
3133MR-W5-7............. FEDERAL HOME LOAN BANK 3.500 10/07/2005..........ccccoveerreerees [ 09/10/2002.... [MERRILL LYNCH......oooieeeeeieetceiereceeeeeeevcssesesvesissssesssssssneniee | eevsesisssessisssesessessssssssesssssesssnssnses | steesesssessessssssssesssesaeseens 1,000,000 | .ooeeeereereeeeeeeieienae 1,000,000
3134A4-HG-2... . | FEDERAL HOME LOAN MORTG 3.500 09/15/2003.........cccccovmveeee | .one 07/16/2002.... [MERRILL LYNCH.....
3136F2-WC-8............. |FANNIE MAE 3.500 06/12/2008..........coeverreeerreeriereeiieiees | e 12/12/2002.... |MERRILL LYNCH.....
912827-6X-5.............. UNITED STATES TREASURY 4.625 05/15/2006.. . .04/12/2002.... MERRILL LYNCH.
0399999, [ Total - BONAS = U.S. GOVEINMEN..........c.ovvveivieeveiieeeeieteeeeeet ettt ssseteiis etetuesasssssssssesssessessssessessssesessessessetessesssesesesesesssessessssessesessessetessessssessesssessesssssssessssessesassessesassesssassesssseses
Bonds - Political Subdivisions of States
Arizona
567090-RX-5............... MARICOPA CNTY AZ SCH DI 4.250 07/01/2005.......................... 265,353 250,000
Arizona 265,353 250,000
Colorado
101565-RT-8............... BOULDER LARIMER & WELD 4.875 12/15/2011.......................... [.....07/17/2002.... [MERRILLLYNCH.........coooiiiiieiiceiicesrcesi e o OO 266,868 |..ooooreerereireae. 250,000
[T Te T Lo Yo oo 266,868 | ..o 250,000
lllinois
167684-MU-0.............. CHICAGO IL SCH FIN AUTH 5.000 06/01/2008. . .. ..261,335 |.. ...250,000
HHNOIS ..o vt veeseeeteeteveeeeeseesteeseeteseeseeseessenseeseessessessessnssessessesssssensenssnsesse  seeveessessessisssessessessessossssssssesseseessasteeseet et eestessaeteeseessenseetassaeteessessessastrsaesessesasetassrseessessessassassensiesesienss | eereereeressessessesseessessessaren 261,335 | oo 250,000
Kansas
967243-FY-1............. WICHITA KS 4.300 12/01/2006.........coovrrereerererceeerereee | eeeei08/19/2002.... [DIRECT ... eeeeeeessesreenensnienee | eeeteereesssesisssssseeseesssessenssnsenseenes | ovveeresssessesseesessssssssesseneas 152,391 oo 150,000
KANSAS.........oeoveveeeeeveceeeveeeeeeteeteeveeevestesies e sesessessaeeseesessessssssssessesessesssssssssnssesoesss  ebeessessessicsecsiessessessessosssseseessessas s tes e seensensas e tasteseessenseetssastasseessasseetesassssssessansassessessessessansseteessensoes | eeeseesesssessensieseresesssessars 152,391 oo 150,000
Washington
495224-7L-4............. KING CNTY WA SCH DIST N 5.000 12/01/2010.............cccooeuern.r. |......09/05/2002.... [SALOMON SMITH BARNEY ........ooovereerrerrereereereeeererreererereeieeiee | eveereereeseeseseeseeeeresesesessesessees | eveereresssessensseseeseessssssnean 211499 | 190,000
L R T T PO 211499 | 190,000
Wisconsin
289365-CY-2............... ELMBROOK WI SCH DIST  6.000 04/01/2005.........cccovveevvveveeveee | e 11/01/2002.... |BELLE HAVEN........couoeeeeeeteeeeeeeteeteeiee e seesesetsse e sessesssnsissinses | evsessesssesessessesssssssssssessessssssssansans
602364-4C-2 MILWAUKEE WI 5.000 09/01/2010.......cooveevrerreererercercerers | 08/22/2002.... | GOLDMAN SACHS..
WISCONSIN. ...ttt ensntensessniessessnenssens aveees
Total Statesand US................
2499999. | Total - Bonds - Political SUDIVISION.................coveeveieereerieereiietereeeeve e
Bonds - Special Revenue and Special Assessment
Alabama
613105-FT-7.............. MONTGOMERY AL WATERWORK 5.000 09/01/2004..................... [.....10/31/2002.... JBEAR STEARNS.......oooiiiiiiiemiiesicsesicssscssssssssssssssssssssssssssssssiens |vsssessssissssssssssssssssssssssssssssssssenss | ovsesssosssssssssssssssssssssssessses 581,394 [ 550,000
J X T T v 581,394 [ 550,000
Florida
46613P-AY-2.............. JEA FL WTR & SWR SYS RE 3.750 10/01/2009........ccocovrerveeerees | rrnn 01/07/2002.... 192,296 200,000
469359-DA-8 JACKSONVILLE FL CAP IMP 5.250 10/01/2015. 10/10/2002.... ...151,020 ...135,000
[T T 343,316 335,000
lllinois
452226-G3-1.............. ILLINOIS ST SALES TAX R 5.500 06/15/2010................oooue......... 284,920 .o 250,000
HHNOIS ..ottt ves e ee e s s es s teeseseeseen s seeseesensessensseseseessensnes 284,920 .o 250,000
Indiana
24583Q-EE-3.............. DELAWARE COUNTY IN EDIT 5.000 06/01/2011.......................... [N 125,000
[T LT YO [N 125,000
Maine
56052E-ML-9.............. 225,000 225,000
225,000 225,000
New Jersey
646135-XG-3.............. NEW JERSEY ST TRANSN TR 5.500 12/15/2010.......................... 172,506 [ oovverereereeeeeee 150,000
[N v (7 150,000
New York
424677-BA-9............... HEMPSTEAD TOWN NY INDL 5.000 12/01/2009.. ..219,246 |.. ...210,000
[N 219246 .o 210,000
Ohio
67759R-BHA.............. 517,980 [.ovvoveeeeereeeeeeerer 500,000
517,980 [.ovvoveeeeereeeeeeerer 500,000
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Pennsylvania
70917N-QJ-6.............. PENNSYLVANIA ST HIGHER 5.000 06/15/2014.........cccccocenceneene | ......10/10/2002.... [ SALOMON SMITH BARNEY .......oiiiiiiiiiiiiiiiniincinisiinisninnins | aeesssssssssssssensssnssnssssssenssensssnesssonss | seesssssssssssssssssnsssesssesssneas 330,405 [ 300,000 [ oo 625
PONNMSYIVANIA. 111t re ettt s ettt seeesseentse eeeEseeesieesfoeesiieesseesfersiieesiersieerstieriieeriieeiiieiiiieriEeerieiiieeiiesisieesiersiesstiessioesseessiessoesoesoeins | e 330,405 [ 300,000 [ .o 625
Texas
414003-K9-3..........c.... HARRIS CNTY TX 5.125 08/15/2009.. .02/19/2002.... [MERRILL LYNCH. ...264,878 ...250,000
LI O 264,878 | 250,000
Virginia
42606A-AP-2.............. HENRICO CNTY VA INDUST 7.000 08/01/2005..........coccvrmreremrenne 11/12/2002.... | STEPHENS & COMPANY
927793-EN-5............... VIRGINIA COMWLTH TRANSN 5.000 05/15/2005. . 10/29/2002.... | RAYMOND JAMES.......
R T —
Washington
91523N-BD-7......c..c.... UNIVERSITY WASHINGTON 4.750 06/01/2009........cccovveeserrsnnes | oeeet 04/12/2002.... [MERRILL LYNCH. ......oooooioriiisseresissreersseeesssserssssessssseesssesssnneeees | aeeesssssessssesssssssessssnessssneessoneeesonse | seeesssssesssssesssssessssssesessans 232,254 | 225,000
LT T e O 232,254 | 225,000
United States
31339L-BR-0.... . |FEDERAL HOME LN MTG COR 5.250 09/01/2015......cccovvermmrrreres | v 03/11/2002.... |PAINE WEBBER.......
31339N-VR-4... ... | FEDERAL HOME LN MTG COR 5.500 10/01/2006............coccvrmuvcre | eenes 04/10/2002.... [LEHMAN BROTHERS..
31339N-X9-2.... . | FEDERAL HOME LN MTG COR 5.500 09/01/2012......cccouvrmmrrnees | 04/09/2002.... [LEHMAN BROTHERS..
31371K-VB-4 ... | FEDERAL NATIONAL MTG AS 5.000 11/01/2017.......vvvmvvermrirnee s 11/12/2002.... |MERRILL LYNCH......c.coooommirririinns
31388V-E8-7.... ... |FEDERAL NATIONAL MTG AS 5.500 02/01/2017 .......ovvrmvermerirnee | 03/05/2002.... |BANC ONE CAPITAL MARKETS, INC
31388V-E9-5.... . | FEDERAL NATIONAL MTG AS 6.000 02/01/2017......ccovvvmvvervvrinee [ venne 04/05/2002.... |BANC ONE CAPITAL MARKETS, INC
31389D-M6-1... FEDERAL NATIONAL MTG AS 5.500 01/01/2017......ccovvvrrerrrrns | et 03/05/2002.... |BANC ONE CAPITAL MARKETS, INC
31389D-M8-7... ... | FEDERAL NATIONAL MTG AS 6.000 01/01/2017.......ccorvvvvircrrmrirs | et 04/01/2002.... |BANC ONE CAPITAL MARKETS, INC
31389R-B4-7.... . | FEDERAL NATIONAL MTG AS 6.000 03/01/2017.......ccvrvververireee | 04/01/2002.... |BANC ONE CAPITAL MARKETS, INC
31389R-BU-9... FEDERAL NATIONAL MTG AS 6.000 02/01/2017.......ccosvevrerrmrirs | eeees 04/01/2002.... |BANC ONE CAPITAL MARKETS, INC
31391Q-4V-3 ... |FEDERAL NATIONAL MTG AS 5.000 10/01/2017.......ccovevreremrinees [ v 11/12/2002.... |MERRILL LYNCH.........
31393F-5E-2............... FEDERAL HOME LN MTG COR 5.000 09/01/2022.........ccccovvinuvens | conees 10/30/2002.... | GREENWICH CAPITAL
(U2
Total States and US........coovreiiiicie e
3199999. | Total - Bonds - Special Revenue & Special Assessments
Bonds - Public Utilities
United States
155033-BX-0.....cccvnvv. CENTRAL POWER & LIGHT C 6.625 07/01/2005.........ccccconmrimecrse | oeeees 02/11/2002.... [LEGG MASON WOOD WALKER.........cccccmirereremermerenrerrenereeeenns
202795-FL-9. ... | COMMONWEALTH EDISON COM 7.000 07/01/2005..........ccccoemevers | eonee 02/14/2002.... | MELLON INVESTOR SERVICES
341081-DZ-7 . | FLORIDA POWER & LIGHT C 6.875 12/01/2005..........ccoccrmmrrrcers [ verne 02/12/2002.... |SPEAR, LEEDS & KELLOG.....
373334-FF-3.... ... | GEORGIA POWER COMPANY  6.200 02/01/2006...........ccooverrmvrer [ verne 08/29/2002.... |BONDS DIRECT / JEFFRIES...
693304-AD-9.... . |PECO ENERGY 4.750 10/01/2012..cocverervcscrrecereriiees | 09/16/2002.... | SALOMON SMITH BARNEY, IN
69351U-AB-9... ... |PPLELECTRIC UTILITIES 6.250 08/15/2000.........ccccrmmrrmerrmrrirnee [ cverne 08/27/2002.... |BLAYLOCK & PARTNERS, L.P
693627-AH-4............... PSI ENERGY INC 8.000 07/15/2009...... MORGAN STANLEY & CO..
[ e I
3899999. [ Total - Bonds - PUDIIC UIlIIES......c..cvorrreriiesiriseiessisene s neees
Bonds - Industrial and Miscellaneous
United States
00077Q-AG-5.............. ABN AMRO BK NV CHICAGO 7.125 06/18/2007.........cocomrrcmrrcmrens | et 09/10/2002....
00253C-HW-0.. ... |AAMESMTG TR 022 A2 4.500 05/01/2032..... N 12/19/2002....
06423A-AM-5... . | BANK ONE CORPORATION  6.500 02/01/2006...........ocorvvervrrnee [ everne 02/14/2002....
066050-CC-7.............. |BANKAMERICA CORPORATION 7.625 06/15/2004...........cccoonuvenee | ceennt 01/28/2002....
12489W-FB-5... ... |CREDIT-BASED ASSET SERV 4.527 08/01/2008...........cccoovevrmeirs | reeet 08/14/2002.... [ WACHOVIA SECURITIES, INC...
12669C-NV-8... ... |COUNTRYWIDE HOME LOANS 5.844 10/01/2031........ccoccrmmrinee | eenns 01/29/2002.... | COUNTRYWIDE SECURITIES INC.
16162T-G5-9.... . | CHASE MTG FINANCE CORP 6.000 01/01/2017 ......ceovvvrverrnrns | 01/03/2002.... [PAINE WEBBER........c.ccoccorrrrerenne.
17303C-AY-7... CITIBANK CREDIT CARD MS 6.050 01/15/2008..........ccocccrmvvmmcinee | eeens 02/01/2002.... |BANC ONE CAPITAL MARKETS, INC
17305E-AS-4.... CITIBANK CREDIT CARD IS 4.100 12/07/2004.........c.covvvommvecmmcinee | eeens 04/03/2002.... |BANK OF AMERICA............cocconevenne.
17305E-AV-7 ... |CITIBANK CREDIT CARD IS 4.950 02/07/2007.........covvemmermerrreens | 01/23/2002.... | SALOMON SMITH BARNEY, INC....
17305E-AY-1.............. CITIBANK CREDIT CARD IS 4.400 05/15/2005.........ccovcvmmvemmcinee | oeeent 05/14/2002.... |BANC ONE CAPITAL MARKETS, INC....
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22160K-AA-3.............. COSTCO WHOLESALE 5500 03/15/2007........cocrvvermermmeerins | et 09/05/2002.... [ MORGAN KEEGAN
22540V-L4-2 CSFB MTG SECS CORP 02 S 5.682 03/01/2012........vvceivevrmvrrnee | et 04/11/2002.... | CREDIT SUISSE FIRST BOSTON...
23383V-BS-8 ... |DAIMLER CHRYSLER AUTO T 3.530 11/06/2006...........ccoccorrerrmees | oo 07/12/2002.... [FIRST ALBANY......cocconevercrenn.
260003-AD-0 ... |DOVER CORPORATION  6.500 02/15/2011.......evvermvvrvrrrcrirne | e 11/21/2002.... |BANK OF AMERICA.................
270319-AC-0 ... |EARTHGRAINS CO 8.500 08/01/2005........cccovvermererererirrineee e 08/30/2002.... |BANC ONE CAPITAL MARKETS, INC
291011-AH-7 . |EMERSON ELECTRIC COMPAN 5.850 03/15/2009.........coccomurermes | 08/29/2002.... |PARIBAS CORPORATION..........
294754-AQ-9 ... |EQUITY ONE ABS INC 02 1 5.523 06/01/2009.........ccccovverrmrrcmrrcnn [erencd 02/15/2002.... | WACHOVIA SECURITIES, INC
294754-AS-5.... ... |EQUITY ONE ABS INC 02 1 6.282 01/01/2010........crvverevererreireicns | oo 02/15/2002.... | WACHOVIA SECURITIES, INC...
294754-AW-6... . |EQUITY ONE ABS INC 02 2 5.025 12/01/2005....... R 04/18/2002.... | WACHOVIA SECURITIES, INC
31392R-SF-9 ... |FHLMC STRUCTURED PT SEC 2.910 07/01/2005.........cccovcvrmverne | 08/01/2002.... |BANK OF AMERICA.....
36157L-U5-5.... ... | GE CAPITAL MTG SERV INC 6.000 02/01/2006...........cccruvermmrrneee | eenes 02/01/2002.... [MCDONALD INVESTM
361856-BY-2.... ... |GMAC MTG CORP LN TR 02 6.000 07/01/2008...........couvrrucermrine | 03/15/2002.... | WACHOVIA SECURITIES, INC
37042W-F9-7... ... | GENERAL MOTORS ACCEPTAN 3.765 12/15/2005.. B 12/09/2002.... |MERRILL LYNCH.................
393505-Z2Q-8.... ... |GREEN TREE HOME EQ LN T 6.980 01/15/2006...... R P 05/14/2002.... |LEHMAN BROTHERS..........
41283A-AL-3 . |HARLEY-DAVIDSON MOTORCY 4.040 06/15/2008... S I 04/11/2002.... [ WACHOVIA SECURITIES, INC...
423328-BJ-1. HELLER FINANCIAL INC  6.000 03/19/2004............ R P 01/24/2002.... [BANC ONE CAPITAL MARKETS,
43811N-AC-2... HONDA AUTO RECV OWNER T 3.000 05/18/2005...........coucvemccre | eeees 07/16/2002.... |BANK OF AMERICA...........cccconevenne.
43811S-AD-9... HONDA AUTO RECV OWNER T 4.220 09/15/2008...........coucvmevcrs | eeees 01/23/2002.... | SALOMON SMITH BARNEY, INC....

452308-AE-9............. |ILLINOIS TOOL WORKS  5.750 03/01/2009.......ocoooresce | oo 01/16/2002.... |BANC ONE CAPITAL MARKETS, INC

45660N-DN-2.............. |RESIDENTIAL ASSET SECS 6.221 06/01/2006...........ccocvccvrcienes [ reenne 05/01/2002.... [LEHMAN BROTHERS..

501773-CS-2.... . |LB COMM CONDUIT MTG TR 6.780 04/01/2009..........ccccovvmveres | 04/01/2002.... [LEHMAN BROTHERS..

52108H-JQ-8 ... |LB UBS COMM MRT TR 02 C 3.834 01/11/2007.........cccovmvvverirene | 06/26/2002.... |LEHMAN BROTHERS..

55262T-EB-5.... . |MBNA MASTER CREDIT CARD 5.900 03/15/2000.........cccccooemeee | uuunc 02/21/2002.... |LEHMAN BROTHERS..

55264T-AQ-4... MBNA MASTER CREDIT CARD 4.950 01/15/2007........ccccccovmuneee |t 03/27/2002.... |VARIOUS.....................

55264T-AR-2 ... | MBNA MASTER CREDIT CARD 5.150 02/15/2007.........cccccoevvvemeee | e 02/20/2002.... [LEHMAN BROTHERS..

55264T-AZ-A.... . | MBNA MASTER CREDIT CARD 3.900 06/15/2005..........ccccccoouvvenee [ ueenne 06/18/2002.... [DEUTSCHE BANK...

59022H-AA-0... MERRILL LYNCH MTG TR 02 3.889 02/01/2007...........ccccormrvvreriians |l 06/28/2002.... [MERRILL LYNCH.........cccccoovririrnnnane.
59549P-AAG............. [MIDSTATETR 4A  8.330 07/01/2014.......covvvvcriiiciieces | 03/19/2002.... |BANC ONE CAPITAL MARKETS, INC
617446-GL-7.............. [MORGAN STANLEY DEAN WIT 6.100 04/15/2006..........ccccoourverere | et 02/08/2002.... |SPEAR, LEEDS & KELLOG.....
61746W-QC-7.. . |MORGAN STANLEY DWC 02 1 4.090 05/01/2007..........coovevvvrcmenes [ uvenae 06/19/2002.... [MORGAN STANLEY & CO..
637432-CH-6.............. [NATIONAL RURAL UTILITIE 5.500 01/15/2005.........cccocvvmirivmriiies |t 02/12/2002.... |BLAYLOCK & PARTNERS, L.
65473L-AC-8 ... INISSAN AUTO REC OWN TR 2.600 08/15/2005..........cccoovvvrriiran |l 08/08/2002.... | MORGAN STANLEY & CO......
724479-AD-2.... . |PITNEY BOWESINC ~ 5.500 04/15/2004.........cccoovvvmmimmrivcrs | 02/08/2002.... |SPEAR, LEEDS & KELLOG.....
76110V-HX-9.............. |[RESIDENTIAL FDG MTG SEC 5.570 08/01/2008..........cccooovvmrriien |l 01/16/2002.... | SALOMON SMITH BARNEY, INC........
76110V-JK-5............... |[RESIDENTIAL FDG MTG SEC 5.640 07/01/2006...........ccocvvvvrriien | 03/08/2002.... | GMAC RESIDENTIAL FUNDING CORP..
76110V-LB-2.... . |RESIDENTIAL FDG MTG SEC 5.250 06/01/2021........ccccovvcvvvccnes [ 09/17/2002.... [BEAR STEARNS...........cccoovvrirmrinnnens
76110W-PA-8... RESIDENTIAL ASSET SECS 4.590 03/01/2006.... B 06/06/2002.... | SALOMON SMITH BARNEY, INC
78387G-AF-0.............. [SBC COMMUNICATIONS INC 5.750 05/02/2006...........ccccorvrvenure |t 02/01/2002.... [DEUTSCHE BANK...........ccccceeee.e.
79548K-6E-3.... . | SALOMON BROS MTG SECS V 6.000 10/01/2014..........ccocvcvvvenes [ e 02/01/2002.... | SALOMON SMITH BARNEY, INC
79548K-XP-8............. [SALOMON BROS MTG SECS V 07/01/2010.......cccccovevvmmiinciiirns | e 10/24/2002.... | SALOMON SMITH BARNEY, INC
81234C-CH-2... . | SEARS CREDIT ACCT MASTE 1.550 08/15/2005..........cccocovvvrries [ e 09/04/2002.... [MERRILL LYNCH..........ccccooeuc
86358R-G4-3... STRUCTURED ASSET SECS C 6.500 09/01/2007.... R P 12/19/2002.... |LEHMAN BROTHERS..
86358R-XZ-5.... STRUCTURED ASSET SECS C 3.450 02/01/2032...........cccovevuvcee |t 04/24/2002.... |LEHMAN BROTHERS..

.. | STRUCTURED ASSET SECS C 3.450 05/01/2028.......ooooo [ 03/01/2002.... [LEHMAN BROTHERS..
. | TRIBUNE COMPANY 5.500 10/06/2008..........cccoomrvvmrrvmriinn [ 10/17/2002.... | VARIOUS......
WFS FINANCIAL OWNER TR 1.732 04/20/2003..........ccccooovvvrerees |l 08/08/2002.... | SALOMON S|

86358R-YC-5...
89604K-AG-3...
92926E-AAS....

92926E-AD-9... WFS FINANCIAL OWNER TR 3.500 01/20/2007.........covvvcverriries | 08/08/2002.... | SALOMON SMITH BARNEY, INC....
92926E-AE-7.............. |WFS FINANCIAL OWNER TR 3.290 06/20/2009..........ccccovvvvrimmees | ennnt 08/08/2002.... | SALOMON SMITH BARNEY, INC
929766-AA-1 . | WACHOVIA BK COMM MTG TR 4.539 12/01/2006...........cccocvcene [ueenne 05/14/2002.... | WACHOVIA SECURITIES, INC...
929766-BJ-1. WACHOVIA BK COMM MTG TR 4.043 11/01/2011.... N 10/30/2002.... | WACHOVIA SECURITIES, INC
939336-DN-0 WASHINGTON MUTUAL 02 AR 4.380 09/01/2007..... N 10/01/2002.... |LEHMAN BROTHERS..........
949746-CC-3 ... |WELLS FARGO & COMPANY  7.250 08/24/2005...... N 01/29/2002.... |BANK OF AMERICA.........
957526-AB-2............... WESTDEUTSCHE LANDESBANK 6.050 01/15/2009. 02/01/2002.... [MORGAN STANLEY & CO..

UNIted SEAES......c..vvvecvee e ...........................




Annual Statement for the year 2002 of the SA FE AUTO INSU RANCE COM PANY
SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 5

1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Foreign

25243Y-AB-5.............. DIAGEO CAPITALPLC  6.625 06/24/2004...........ccoccrnvvcesccnncens | ...02/14/2002.... [SPEAR, LEEDS & KELLOG. .....coouiiiiirisniessiisssnesersissnisssnssssinnns | seessssessssnesssssssnssssssssssssssssssssssssses | seesssssssssnsssssssssssssssssseeens 265,705 | 250,000
[T ..265,705 |.. ...250,000

4599999. | Total - Bonds - Industrial & Miscellaneous... ..14,469,969 ..14,338,304

6099997. [ Total - Bonds - Part 3........cccoovrnvrrnnies ..30,013,218 ..29,251,754

6099998. [ Total - Bonds - Summary Item from Part 5.. .. ....1,415,793 ...1,416,810

(SO T T I AT I =TT v oo 31,429,011 .o, 30,668,564

Preferred Stocks - Public Utilities
United States

025537-20-0 AMERICAN ELECTRIC PWR CO 9.250% SERA... [......08/30/2002.... JPAINE WEBBER...

UNIEEA SEAEES.....cvovvvevee et

6199999.

Total - Preferred Stocks - Public Utilities.

6599997.

Total - Preferred Stocks - Part 3.......

6599999.

Total - Preferred StockS............ovevvveevveeieeeeeeeeeeeeeeees

Common Stocks - Ban
United States

ks, Trust and Insurance Companies

743315-10-3................
89420G-10-9

PROGRESSIVE CORPORATION...........ccvuuriiciiriescieniienies
. | TRAVELERS PROPERTY CASUALTY CORP CLA...

04/23/2002....
08/20/2002....

STOCK SPLIT......oiriiieirerseeisriiseessieressssessse s
SPINOFF......

€113

89420G-40-6............... TRAVELERS PROPERTY CASUALTY CORP CL B... 08/20/2002.... [ SPINOFF..
United States.........ovvevecvvereeieeeieee . ..

6799999. | Total - Common Stocks - Banks, Trust & Ins. C
Common Stocks - Industrial and Miscellaneous
United States
038222-10-5................ APPLIED MATERIALS INC . [STOCK SPLIT....oo ettt
20030N-10-1 . |COMCAST CORP - CLA..... . | SPINOFF..
832696-40-5 J.M. SMUCKER COMPANY . | SPINOFF..

United States.........ovevvveveeieeeeeeeie e

6899999.

Total - Common Stocks - Industrial & Miscellaneous..

7099997.

Total - Common Stocks - Part 3........................

7099999.

Total - Common Stocks.......

7199999.

Total - Preferred and Comm|

7299999.

Total - Bonds, Preferred and Common.é'tocks ............................
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
3133M2-ML-8.... [FEDERAL HOME LOAN BANK 5.975 12/11/2002 | 12/11/2002 | MATURITY.......
31364F-KT-7..... FEDERAL NATIONAL MORTG 6.580 12/17/2007 [12/17/2002 | SECURITY CALI
31364F-RW-3.... [FEDERAL NATIONAL MORTG 6.000 02/11/2005 [02/11/2002 | CALLED BY ISSUER at 100.0.....
3136F0-AX-0..... [FEDERAL NATIONAL MORTG 5.530 03/28/2006 | 03/28/2002 | SECURITY CALLED BY ISSUER
912827-3J-9...... UNITED STATES TREASURY 5.875 09/30/2002 [09/30/2002 | MATURITY.......
912827-3S-9...... UNITED STATES TREASURY 5.625 12/31/2002 | 12/31/2002 | MATURITY...
0399999. [ Total - Bonds - U.S. Government
Bonds - States, Territories and Possessions
United States
977056-HP-8..... [WISCONSIN ST 4.300 11/01/2002............ [11701/2002 [MATURITY ....oveosereersnererssmmessemesinseee | evnseeeessseressseesenes 250,000 250,253
US. i 250,000 250,253
Total States and US........cocovivnniicicciene ....250,000 250,253
1799999. | Total - Bonds - States, Territories & Possessions 250,000 250,253
Bonds - Political Subdivisions of States
Maine
736559-W5-0..... [PORTLAND ME 4.750 09/01/2002.. ....250,000 250,000 {..... ...254,965 250,734
T 250,000 250,000 [........... 254,965 250,734
New York
793844-CK-5..... [SALAMANCA NY CITY SCH 4.800 06/15/2002.. [06/15/2002MATURITY 250,000 {............250,000 [............253,315 |........... 250,336
[N — ..
Total Statesand US.........cccooevenne
2499999. [ Total - Bonds - Political SUBAIVISIONS..........ccoieiiiiiirinisieci s ssesseseesensnesnsssessesssssnsnssnessessssesssssnsesssssssssenseneee | eeneenenned00,000 [ ...r....500,000 J...........508,280 [............

Bonds - Special
Maine

Revenue and Special Assessment

56052E-ML-9..... [MAINE ST HOUSING AUTH 3.750 11/15/2019.. [12/30/2002] SECURITY CALLED BY ISSUER........ |
Ohio
67755A-KH-5..... [OHIO ST BLDG AUTH REV 4.500 10/01/2002... [10/01/2002 |MATURITY .......oveevrerrerrerererereeceeiee L eereeereereercerceries | evrrrenae 250,000 |............ 250,000 |............ 250,000 |............ 250,000
............ 250,000 |............250,000 |............250,000 |............250,000
Utah
45884A-HQ-9.... [INTERMOUNTAIN PWR AGY 4.700 07/01/2002 [07/01/2002]MATURITY... ....250,000 250,000 |..... ...251,670 250,184
250,000 250,000 |............ 251,670 250,184
United States
251237-TM-5..... DETROIT MI SEW DISP RE 4.400 07/01/2002... [07/01/2002 [MATURITY ......ceovveervereereresesereeieiees | eeeerverieriesessisniens | wvereeneenn250,000 | oo 250,000 |............ 248,893 |............ 2
31339G-KY-6..... |FEDERAL HOME LN MTG CO 6.000 08/01/2009 |12/01/2002 | PAYDOWN... ..17,097 17,310 ... .
31339L-BR-0..... FEDERAL HOME LN MTG CO 5.250 09/01/2015 |12/01/2002 [ PAYDOWN... 34,257 .32,469
31339L-KP-4..... FEDERAL HOME LN MTG CO 6.000 09/01/2005 |12/01/2002 [ PAYDOWN... 25,563 .25,188
31339N-VR-4..... | FEDERAL HOME LN MTG CO 5.500 10/01/2006 |12/01/2002 | PAYDOWN... 21,212 .20,759
31339N-X9-2..... FEDERAL HOME LN MTG CO 5.500 09/01/2012 |12/01/2002 [ PAYDOWN... 27,351 27,180
31371K-VB-4..... FEDERAL NATIONAL MTG A 5.000 11/01/2017. [12/01/2002 [PAYDOWN........ccccovvermrerirrercerierienes | ereeveeeieerisrieniens |evrierienennnn3,308 [ oo 3,308 ..3,380
31388L-EA4..... FEDERAL NATIONAL MTG A 5.500 11/01/2031. |12/01/2002 [ PAYDOWN... 92,697 91,271
31388U-QA-1.... [FEDERAL NATIONAL MTG A 5.000 11/01/2016. {12/01/2002 | PAYDOWN... 93,478 90,973
31388V-E8-7..... FEDERAL NATIONAL MTG A 5.500 02/01/2017. |12/01/2002 [ PAYDOWN... 12,774 12,644
31388V-E9-5..... FEDERAL NATIONAL MTG A 6.000 02/01/2017. [12/01/2002 [PAYDOWN........ccccoovervmrcervrercerierienes | erveeveeeeerisrinniens | eereeiennennnn8,001 [ 6,061 ..6,098
31389D-M6-1..... FEDERAL NATIONAL MTG A 5.500 01/01/2017. [12/01/2002 [PAYDOWN........ccccoovermrrrrverercerierienes | eerveeveeereerisiieniens |evreereenennnn 9,641 | 9,641 .9,543
31389D-M8-7..... | FEDERAL NATIONAL MTG A 6.000 01/01/2017. |12/01/2002 | PAYDOWN... 33,897 33,831
31389R-B4-7..... FEDERAL NATIONAL MTG A 6.000 03/01/2017. |12/01/2002 [ PAYDOWN... 44,216 44,129
31389R-BU-9..... | FEDERAL NATIONAL MTG A 6.000 02/01/2017. |12/01/2002 | PAYDOWN... 73,018 72,876
31391Q-4V-3..... FEDERAL NATIONAL MTG A 5.000 10/01/2017. [12/01/2002 [PAYDOWN.........cccceceevrimrverieinerieiins vivrieieseieieisnieee |eevvrieeenen 1,930 |, 1,930 1,972
31393F-5E-2...... FEDERAL HOME LN MTG CO 5.000 09/01/2022 (12/01/2002 [ PAYDOWN o e 4,304 4,304 .4,303
920284-DQ-6..... | VALPARAISO IN MULTI-SC 6.300 07/01/2002.... {07/01/2002 | SECURITY CALLED BY ISSUER........ |.cccceivveviiviveveceee | 200000 204,000 | ... 200,000 |............ 217,400 |...........
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
956695-FU-9..... WEST VIRGINIA ST WTR D 6.750 11/01/2003... |03/01/2002 | SECURITY CALLED BY ISSUER....... oo | 86,300 | ..............65,000 [ .o 71371 |eien6,199 o870 | | | v (769) | v (769) i 1,463
ULS ettt ssnnssnnssnnssnssnnssnsssnsnnsssnsnneees | aveeeen 1,021,104 [ 11,015,804 [ 1,031,590 e 42,054
Total States and US.........c.iiiii s sensssnessnssnsssnssenssenssenssensssnssssossssssnsnencnees | eoenenns 1,020,104 [ 10....1,520,804 | ........ 1,538,260 | ........1,526,878 [.........(1,044) | o0 [0 o269 | 269 [, 65,054
3199999. | Total - Bonds - Special Revenue & ASSESSMENL. ... weireirieurierirressiieeseeerserssnesseseessnsenssnssnessessessssensssssssssssessssssnsnsnnsnes | eeeenens 1,020,104 | ciiiinc 1,520,804 | ......... 1,538,260 | ........1,526,878 [....... (1,044 [ .0 [0 269|269 | 65,054
Bonds - Industrial and Miscellaneous
United States
125577-AL-0...... CIT GROUP INC 7.500 11/14/2003............ 04/26/2002 | BONDS DIRECT / JEFFRIES.. .250,000
12669C-NV-8..... | COUNTRYWIDE HOME LOANS 5.844 10/01/203112/01/2002 [PAYDOWN........ocoommrvmmremmmrimrenniinee [ errveeeveeinnerineeinne | eerrineeeenen8,4200 [ 6,420
16162T-G5-9..... |CHASE MTG FINANCE CORP 6.000 01/01/2017 |12/01/2002 | VARIOUS..... 91,606
16162T-UA-2..... | CHASE MTG FINANCE CORP 8.000 04/01/2030 |12/01/2002 [ VARIOUS.........cocorvevermmvmmrermerrnerinnes [ errveeeveeinnerneeiinne | eerineeineen 2,712 [, 2,712
22540V-L4-2...... CSFB MTG SECS CORP 02 5.682 03/01/2012.. |12/01/2002 | PAYDOWN... 71,514
304376-AB-2..... FAIRFIELD FDG CORP II1 5.300 05/15/2006...... 12/15/2002 | VARIOUS..... 37,983
36170M-AC-3.... [GGP MALL PROP TR 01 A 5.007 11/15/2006.... [12/15/2002 | PAYDOWN.......cccovvvmmremmmemmernnrerneeins [ eerrvnernerrneeinenins | vnerineeennen 1,892 | 1,892
36185H-DH-3.... [GMAC MTG CORP LN TR 01 5.550 09/01/2024. {12/01/2002 | PAYDOWN... 71,675
45660N-DN-2.... | RESIDENTIAL ASSET SECS 6.221 06/01/2006.. |12/01/2002 [PAYDOWN........coocemvrmmmcrmerrmmrincrinne [ e [ 548 |, 548
52108H-JQ-8..... |LB UBS COMM MRT TR 02 3.834 01/11/2007... {12/11/2002 [PAYDOWN... 26,485
59022H-AA-0..... [MERRILL LYNCH MTG TR 0 3.889 02/01/2007.. {12/01/2002 | PAYDOWN... 17,521
59549P-AA-6..... [MIDSTATE TR 4 A 8.330 07/01/2014........... 07/01/2002 [ PAYDOWN.......ccomrrmmrrnnremernerennnns [ eeerneeenernneeinerins |3y 149 | 3,149
616880-AR-1..... MORGAN (JP) & COMPANY 7.250 01/15/2002.. |01/15/2002 | MATURITY... 250,000
61746W-QC-7... IMORGAN STANLEY DWC 02 4.090 05/01/2007 {12/01/2002 [PAYDOWN........cccvcvmerrmimmrrmrrerireionee | evrvnrienverinerinenine | errerneennn0,828 | 6,828
66937R-EU-9..... [NORWEST ASSET SECS COR 6.000 03/01/2008( 12/01/2002 | PAYDOWN... ...98,123
745291-ET-7...... PUERTO RICO PUBLIC FIN 6.150 01/15/2008... |04/15/2002 | VARIOUS..... 247,974
79548K-XP-8..... [SALOMON BROS MTG SECS 07/01/2010......... 12/01/2002 | PAYDOWN... 13,063
86358R-XZ-5..... [STRUCTURED ASSET SECS 3.450 02/01/2032 {12/01/2002 | PAYDOWN... 10,765
86358R-YC-5..... [STRUCTURED ASSET SECS 3.450 05/01/2028 [12/01/2002 | PAYDOWN.......ccoovvvmmremmrrmmernnrernenins [ eeerneeescrrneninenins | vneerineeennen8,087 | 8,057
92926E-AA-5..... [ WFS FINANCIAL OWNER TR 1.732 04/20/2003. {12/20/2002 | PAYDOWN... 49,029
929766-AA-1..... WACHOVIA BK COMM MTG T 4.539 12/01/2006 | 12/01/2002 | PAYDOWN... 22,268
929766-BJ-1...... WACHOVIA BK COMM MTG T 4.043 11/01/2011 [12/01/2002 | PAYDOWN... v Lo | 542 | 542
UNHEA SEBEES. e ettt 1,288,154
Foreign
441916-AE-3..... HOUSEHOLD NETHERLANDS 6.200 12/01/2003 12/02/2002 [VARIOUS.......c..coosrionmmrrerssmmermmerrisnee | eoreerosseresosseeessseess | eovereressss 293, 100 | covveeeneees 250,000 {............261,348 |[........... 260,329
S-S P OO LK I (I 250,000 260,329
4599999. | Total - Bonds - Industrial & Miscellaneous. ..1,538,154 1,675,277
6099997. [ Total - Bonds - Part4........cccoocevvvvniiennnen. 6,308,958 |......... 6,390,466 6,356,295
6099998. [ Total - Bonds - Summary Item from Part 5 coe 1,416,810 oo 1,416,810 | ........ 1,415,793 | ........1,415,793
6099999, [ TOtal = BONGS.....cveurersrrreirerserssserssssnsseese e sees st ssent s snnsssssssnnsssnnssssssssnnsssssssensssenssssssssnnss | cevseeens o L Q1,D01 | wereeens 7,725768 |....... 7,806,259 |........ 7,772,088
Common Stocks - Banks, Trust and Insurance Companies
United States
89420G-10-9..... TRAVELERS PROPERTY CASUALTY CORP CL [08/21/2002 | CASH IN LIEU FRACTIONAL SHARES
89420G-40-6..... TRAVELERS PROPERTY CASUALTY CORP CL [08/21/2002 | CASH IN LIEU FRACTIONAL SHARES
UNIEA SEALES. ...ttt
6799999. | Total - Common Stocks - Banks, Trust & Insurance Companies...................
Common Stocks - Industrial and Miscellaneous
United States
001957-50-5...... AT&T CORPORATION.....cooererrerrecererireeennns 11/20/2002 [ VARIOUS..........ccoovrrmrrirerererrrerenenns
172967-10-1...... CITIGROUP INC............ 08/20/2002 | RETURN OF CAPITAL.......coccorvvrnene
20030N-10-1...... COMCAST CORP -CLA......covvvrvirens 12/03/2002 | CASH IN LIEU FRACTIONAL SHARES ...
742718-10-9...... PROCTER & GAMBLE COMPANY (TH 06/01/2002 [ RETURN OF CAPITAL.......ccoccomrvvrnene
832696-40-5...... J.M. SMUCKER COMPANY...... 06/10/2002 | CASH IN LIEU FRACTIONAL SHARES
United States
6899999. | Total - Common Stocks - Industrial & Miscellaneous
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on

CUSIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Date Adjustment Adjustment Disposal Disposal Disposal Year During Year

7099997. [ Total - Common Stocks - Part 4

7099998. | Total - Common Stocks - Summary Item from Part 5

7099999. [ Total - Common Stocks..........ccourniiniennne.

7199999. [ Total - Preferred and Common Stocks.......

7299999. [ Total - Bonds, Preferred and Common Stocks
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interestand |  Paid for
CUSIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
|dentifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year| Dividends
Bonds - U.S. Government
3133ML-QG-3.... |FEDERAL HOME LOAN B 5.000 08/28/2006... {02/07/2002 [ MERRILL LYNCH.... 08/28/2002 [ SECURITY CALLED at 100.0 |[........... 250,000 cerrereee2D0,000 | 1r0re0:250,000 [oveoniiciricies [ererenvrineniine [ e [errverenenineees [ evvrerneeeinens0 [ 6,250
3133MN-PD-7.... [FEDERAL HOME LOAN B 5.350 11/28/2007... {05/07/2002 | MERRILL LYNCH.... . 108/28/2002 | SECURITY CALLED at 100.0]........ 1,000,000 {........1,000,000 |........ 1,000,000 |........ 1,000,000 |.oveoiviinniinnn e | [ |0 i 13,375
0399999. [ Total - BONAS - U.S. GOVEINMENL........rveuierirmesereesresseessseses s seesss s ssess s sees st sssns st sssnsssnsssnssssssssnsssssees | coeeenas 1,250,000 | ........1,250,000 |........ 1,250,000 |........ 1,250,000 | .0 o0 |0 [0 [0 o 19,625
Bonds - Special Revenue and Special Assessment
United States
3133TR-TL-9..... [FEDERAL HOME LN MTG 6.000 09/01/2009.. [01/28/2002 ] PAINE WEBBER.. [11701/2002 [ PAYDOWN.......coovvererrreanenes ....166,810 165,793 [ ol 1017 s e [ [0 [ 6,019
(U2 ....166,810 ..165,793 [ 1017 |0 [0 [0 [0 6,019
Total States and US........cccoonvnnrcnsnnininnnennn. ....166,810 ..165,793 [ 1017 |0 [0 [0 [0 6,019
3199999. [ Total - Bonds - Special Revenue & Assessment... v 166,810 | ... 165,793 [ 1017 {0 [0 [0 [0 | 6,019
6099998. [ Total - BONGS.......currerriercreneiessriessesssne s s s ssnss s sssnsssnsssnesssnsssnsssnssssnssssnssssssssssssssssssnsssssssssssnssesssnsssrcenss | aeeenn 1,416,810 | e 1,415,793 [ 1,416,810 |........ 1,415,793 | . 1,017 [0 |0 0 [0 e 25,644
Common Stocks - Industrial and Miscellaneous
United States
89154V-30-6...... TOUCHSTONE OHIO TAX FREE MMKT........ [01/02/2002 | DIRECT.........covveerrererarrreennns [01/03/2002 | DIRECT.........cooveermrrerarreeenns

United StateS........cvvvveeeeeeeeeee e

6899999. | Total - Common Stocks - Industrial & Miscellaneous.

7099998. | Total - Common Stocks......................

7199999. | Total - Preferred and Common Stocks.......

7299999.

Total - Bonds, Preferred and COMMON SEOCKS............ccccciueieevieiieiiiiciecseteteeetet et sa et es et es s s sssas s sasnaanas




sonial St for e eor 2020 SAFE AUTO INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date
Code or Alien (See SVO  [Assets Include Intangible| Total Amount 8 9
CUSIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUSIP Section 1 Included in
[dentifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding

NONE

E1l4
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 1 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC Effective
|dentifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
U.S. Government Bonds - Issuer Obligations
912795-ME-8. [UNITED STATES TREASURY BILLS..............cocou........... [09/26/2002[MERRILL LYNCH........oorvvveeeeerervcceeerrrrreeeae | 996,411 1,000,000 |............ 992,527
0199999. [ U.S. Government Bonds- Issuer Obligations.. 996,411 1,000,000 ..992,527
0399999. [ Total - U.S. GOVEINMENE BONGS...........c.oveeveeeeceerereveeeeeeeeteeteeseveeseesteetestee e esees e tesseesesseenssnsessseesasssenssssesessessessesssssesssssesssssesssnssesesenenensons | coveereeeeas 996,411 1,000,000 |............ 992,527
Totals

5499999. [ Total Bonds - Issuer Obligations
8099999, [ TOtAI = BONGS. ... 1veereeereseerssere e seee et e sere s8££ R £ £ 81 EE 18R£8t
Exempt Money Market Mutual Funds

............ 996,411
............ 996,411

1,000,000 |............ 992,527
1,000,000 |........... 992,527

United States
31846V-76-5.. | FIRST AMERICAN TREASURY OBLIG FUND..........c.coccce.e. 12/10/2002 [ DIRECT .......cvourireeecereerieeesserseeesenenns ...0.680 |MTLY|01/01/2003 ] ......... 3,886,901 3,886,901 |......... 3,886,901
60934N-87-2. | FEDERATED TREASURY OBLIG FUND...... ... |12/02/2002 | VARIOUS... MTLY[01/01/2003 | .....ovvireee BB [ | [ 561 |..
United States......c.c.onvrwrvreririesnienns .3,887,462 3,887,462 ... 3,887,462

7799999. [ Exempt Money Market MUIUAI FUNGS. ... ittt 3,887,462 3,887,462 ... 3,887,462
Class One Money Market Mutual Funds
United States
590901-10-4.. | ML INSTITUTIONAL FUND........cocvtmrrerrrmmrrincerenrmeeeeeeens 12/13/2002

695627-10-9.. | PAINE WEBBER CASH FUND.. 12/18/2002
989996-91-3.. [CMA MONEY FUND............... . [12/13/2002
99999B-11-8.. | ARMADA MONEY FUND 507.........c.ocovrevrerereerererrenen 12/05/2002
United States

7899999. [ Class One Money Market Mutual Funds
8099999. [ Grand Total - Short-Term Investments

(@) Includes §............... 0 other than accrual of discount and amortization of premium.

...1.340 |MTLY|01/01/2003] ......... 1,568,328 |..ooovivriviiies [ | 1,558,328
..0.910 |MTLY|01/01/2003 | ..............

..1.020 |MTLY|01/01/2003 ...
...1.400 |MTLY]01/01/2003

......... 1,558,328

......... 7.059.079 |.......7.061.606




Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

E16, E17, E18, E19, E20, E21,

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. D-Sn.
NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE
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Annual Statement for the year 2002 of the SA FE AUTO INSU RA NCE COM PANY
SCHEDULE DM

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

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

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONGS...coceeeiceieni sttt | e 57,559,728 [ oo 57,240,740 [ .ovooevecerees (318,988)
2. Preferred StOCKS.........vrvrivirerrieseineseceeessscnnnnees [ s 1,052,448 | oo 1,052,448 | oo 0
3 TOhAIS. e | oo 58,612,176 [ ..o, 58,293,188 | ..o (318,988)

(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

SCHEDULE E - PART 1 - CASH
2

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
313384AC3 Federal Home Loan Bank 01/03/2002 ........cccovverrremeremerereeesneriseeseenssesessessssssssssssnsnnes | oeeesseesneens {272 I U OO [T 3,999,729 [XXX
National City Bank............coeeeereereeneeneeeineneeneeneens 5,899,105 | XXX
National City Bank Certificate 0f DEPOSIL.......ccccciviies o ecneisereiseeseesestssssessessesssssesssssssssessessense | eeneenennnsnsnninninnes | cvevvenressnnineens 1, 133 [ evveineisiecncneieiens | v 360,000 |XXX
0199998. Deposits in............... 0 depositories that do not exceed
limits in any one depository (see Instructions) - Open DepoSitories. .......coovererrnririnisicniisiiiiiies [ evriieenas XXX i [ rrnieneeen83,252 s | XXX
0199999. Total - Open DEPOSHOMES. ......verrrerrrssaererseessseresesesssesssenesseesssess s ssnessesssssssssensssesssssnsssnsssssses | eessseenas XXX oo 10,258,834 | XXX
0399999. Total Cash 0N DEPOSIE........vuurreesrerrressereserssensssereseneseesssnssssnesssnssenesssnssssssssesssssessssnssssesesnsenss | wesseeeeas XXX oo 10,258,834 | XXX
[T AT O XXX........ 10,258,834 | XXX

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

1.January.....oceees oo 13,025,941 |4, April.ccoceeerrriniinces | i 6,051,796 10. October......coeeevecee | ceveereieeinn. 7,372,953
2. February.. ......7,825,808 |[5. May.. . 11. November.... ..10,978,004
3. March................. 13,510,257 |6. June 12. December............. |.ee...... 10,258,834
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Annual Statement for the year 2002 of the SA F E A UTO I N S U RA N C E CO M PA N Y

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

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

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS

Louisiana
LA0000T. [ oo B.... ._[United States Treasury Notes 2.75% 10/31/2003..........ooorroeerisrmmreeesssrerecesessereeeesns
LA99999.  LOUISIANG. ...--vv.rressreseresseeeseeesseeesseeseemsseess s st es s
Ohio
OH00001. BellSouth Telecommunications Inc. 6.375% 6/15/2004...........ccccoveomcnrverinerinccnces | ONDEPOSIE....eoiirieericrierese e | sveersessessesnenonssnneennnen00,0000 | i 498,654 [ 523,125
0OH00002. United States Treasury Notes 5.25% 5/15/2004.......... \ ...1,053,440
OHO9999.  ORl0. .. -ee1erereseeesseeees e eesssees s ess st /489, ...1,676,565
7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company. ,520, .1,509, ...1,596,815
LT T T T [Fovvvr— 1,520,000 | .o, 1,509,591 | oo 1,596,815
(@) Includes§.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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