PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

O
ANNUAL STATEMENT

For the Year Ended December 31, 2002
of the Condition and Affairs of the

Medical Mutual of Ohio

NAIC Group Code..... 730, 730 NAIC Company Code..... 29076 Employer's ID Number..... 34-0648820
(Current Period) (Prior Period)
Organized under the Laws of OHIO State of Domicile or Port of Entry OHIO
Country of Domicile  US
Incorporated..... March 30, 1934 Commenced Business..... January 1, 1934
Statutory Home Office 2060 EAST NINTH STREET ..... CLEVELAND ..... OH ..... 44115-1355
(Street and Number) (City or Town, State and Zip Code)
Main Administrative Office 2060 EAST NINTH STREET ..... CLEVELAND ..... OH ..... 44115-1355 216-687-7000
(Street and Number) (City or Town, State and Zip Code) (Area Code) (Telephone Number)
Mail Address 2060 EAST NINTH STREET ..... CLEVELAND ..... OH ..... 44115-1355
(Street and Number or P. O. Box) (City or Town, State and Zip Code)
Primary Location of Books and Records 2060 EAST NINTH STREET ..... CLEVELAND ..... OH ..... 44115-1355 216-687-7000
(Street and Number) (City or Town, State and Zip Code) (Area Code) (Telephone Number)
Internet Website Address WWW.MMOH.COM
Statement Contact MEG SOMMERS 216-687-7390
(Name) (Area Code) (Telephone Number) (Extension)
Meg.Sommers@mmoh.com 216-687-1579
(E-Mail Address) (Fax Number)
Policyowner Relations Contact 2060 EAST NINTH STREET ..... CLEVELAND ..... OH ..... 44115-1355 1-800-700-2583
(Street and Number) (City or Town, State and Zip Code) (Area Code) (Telephone Number) (Extension)
OFFICERS
President ..... KENT W CLAPP Treasurer ... VACANT Secretary ..... VACANT
VICE PRESIDENTS
ERROL D BRICK EVP JOHN S DORRELL ESQ LINDA L JOHNSON EVP KENNETH SIDON EVP

SUSAN M TYLER EVP

DIRECTORS OR TRUSTEES
PAUL BEDDIA CHARLES BRYAN KENT W CLAPP SAMUEL H MILLER
JAMES PATTON RALPH E SCHEY GLENNA WATSON DAVID YOUNG

State of....OH.
County of....CUYAHOGA

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein
stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the
assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for

the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the
extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and procedures, according to
the best of their information, knowledge and belief, respectively.

(Signature) (Signature) (Signature)

KENT W CLAPP VACANT SUSAN M TYLER
(Printed Name) (Printed Name) (Printed Name)
President Secretary EVP & CFO

Subscribed and sworn to before me this
.............. day OF vy 2003 a. Is this an original filing?  Yes[X] No [ ]

................................................................................................ b. Ifno: 1. State the amendment number
2. Date filed.....
3. Number of pages attached.....



Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

EO1, EO2



€03

Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

SCHEDULE A - PART 3
Showing all Real Estate SOLD During the Year, Including Payments During the Final Year on "Sales under Contract"
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,
(Decrease) by | Permanent | Book/Adjusted Foreign Earned Repairs,
Increase Foreign Improvements | Carrying Value Exchange Realized Total Less Interest and
Disposal (Decrease) by Exchange |and Changes in Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Adjustment Adjustment | Encumbrances | Encumbrances Received on Sale on Sale on Sale Encumbrances Incurred
Property Sold
Executive Parkway ... [Toledo.....ccoovvoorrinnnn. [OH....]11/27/2002. [ Five Brothers, Ltd..........cccoovocoorvccene. [ 8,370,384 | ......... (277,962) [ ..coovovvvcnnnen, 0 . 105,456 |........ 4,288,032 |........ 5,064,975 | ..o 0 . 776,943 | .......... 776,943 |........ 1,056,349 | .......... 898,320
0199999. Total = Property S0l0. ... vttt nnnens | nrsns 8,370,384 | ......... (277,962) [ ..coovovvvcnnnen, 0 . 105,456 |........ 4,288,032 |........ 5,064,975 ..o 0 . 776,943 | .......... 776,943 |........ 1,056,349 | .......... 898,320
9999999, TOAIS. ...ttt enenenne | ennns 8,370,384 | ......... (277,962)[ ..o, 0. 105,456 |........ 4,288,032 |........ 5,064,975 | ..o 0. 776,943 | .......... 776,943 |........ 1,056,349 | .......... 898,320
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Sch. B-Pt. 1
NONE
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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 Location 4 5 6 7 8 9 10
2 3 Book/Adjusted Increase Increase (Decrease)
Number of Units Name of Date Actual Amount of Carrying Value (Decrease) by by Foreign Exchange
and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances Adjustment Adjustment
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Common Stocks
MMO Agency Management, LLC 100%..........oceeureeererreneenennnes Cleveland...........coveeeeceevienrineineinenn. OH. oo |ttt 01/01/1999....{ oo 288,970 | .ovovveererenereneenn0 [ 464,525 [ ...coovvvinnen. 340,100 | oo 0
Medical Mutual Service, LLC 100%......c.vverrirrireneereiicenrinsennns Westlake. ..o, OH. i |t 01/01/2000.... [ oovoverinrnne. 53,915,741 [ o0 e 85,031,983 [ ..o 34,501,034 [ .o 0
0899999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of COmMMON SEOCKS. ........c.curviiiuiiiieiiieisiicisisccsice e | rrieiseniees 54,204,711 | o0 [ 85,496,508 | ......ccoeve. 34,841,134 | oo 0
LT T T LT o 54,204,711 [ o0 [ 85,496,508 | ................ 34,841,134 [ .o 0
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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

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

NONE
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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

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
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) | on Bonds in tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultas 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
3133MA-WX-3| FED HOME LOAN BANK ........ccovurrincrencneiienrincceiines | ovveeee | o 7.250 | FA.... | 02/15/2007 1,178,245 | .......... 1,040,000 |..117.1250]...........1,218,100 |..........1,188,782 | ........28,694 | .....cccccccc...0 | cee0secic(10,538) | o0 [ 0 [ 1108/27/2002] ....... 3741
3133MK-ED-5 | FED HOME LOAN BANK.........cooourreencreincniineniesenenines | eoeeeee | e 4.875 |MN... | 11/15/2006 | .. 2,025,133 2,000,000 |..107.7500|...........2,155,000 crereeenen 12,458 | i B8,750 | eii(3,367) [ o0 [ 0 [ 1106/04/2002 ....... 4517
31359M-KE-2. | FED NATL MTG ASSN........ooirrieereiinerriinceiineniieeniesesens | eeeeee | e 5.500 | JJ..... | 07/18/2006 | .. 3,070,519 3,000,000 |..102.1250 3,063,750 3,079,500 |..........74,708 |...........82,500 |...cc..cccc.(8,981) | oorrrrrrrrriiianc0 | o0 | 1107/01/2002] ....... 4.771
31359M-NP-4. | FED NATL MTG ASSN........ooirrirereinnrriinceeiiseneieeniesesens | oeeeee | e 4.250 | JJ..... |07/15/2007 | .. 3,097,266 3,000,000 |..105.4380...........3,163,140 3,100,430 |..........57,257 | o0 [ eciecd(3,164) | 0 | 0 | 11 11/27/2002 ....... 3471
31359M-NY-5. | FED NATL MTG ASSN........oirrierereinnrriinceiincneieeniesesens | eeeeee | e 3125 | FA.... | 08/15/2005 | ....coorvers | oo | corerriin 999,350 |........... 1,000,000 |..100.8440|...........1,008,440 |............. 999,260 |.......... 11,806 | .cooocvorricieccn0 |90 [0 [ 0 [ 1108/12/2002 ....... 3.150
3136F1-MR-8. | FED NATL MTG ASSN.........orrimireiinnrriinceiincneieeniesesens | oeeeee | e 4.350 | FA.... |08/25/2005 | .. 3,000,903 3,000,000 |..101.7500 3,052,500 3,001,170 | .ccoe0re 45,675 | .cessre 85,250 | coveererenne(268) | o0 | 0 | 1102/26/2002] ....... 4.337
31315P-CA-5. | FEDERAL AGRIC MTG CORP 5.230 | AO....| 04/11/2007 | .. 2,012,420 2,000,000 |..109.4330...........2,188,660 2,014,080 |..........23,244 | .........52,300 | ...ccooees(1,660) | orrrrrerrriiinnc0 | o0 | 105/09/2002 ....... 5.065
31331L-J9-0... | FEDERAL FARM CRD BANK..........oirierereienereiiinceeiecnions | e | e 4.375 | AO.... | 04/15/2005 | .. 1,997,535 |........... 2,000,000 |..105.5940|...........2,111,880 |.......... 1,996,760 | ........ 18,472 | ......c... 50,313 | oo 775 |0 | 0 | 1103/14/2002 ....... 4.430
31331H-XL-6.. | FEDERAL FARM CRD BKS........ccosveerreernererenreeseeeessnees | wevreees | eeeeed 6.750 | JJ..... | 07/07/2009 198,535 200,000 |..118.2190 236,438 198,040 |............6,525 | .c.....c.. 13,500 | o166 | o0 | cicien0 | 1110/20/11999 ....... 6.888
31331R-KG-9. | FEDERAL FARM CRD BKS.........coooooierieereirenniincniinenes | oveeeee | e 6.140 | MN... | 11/22/2004 506,875 500,000 |..107.9830 539,915 520,265 |.............3,326 |.........30,700 |...c.cccce(3,394) | cooooiirriiiincnn0 | 0 | 1109/14/1998 | ....... 5.360
31331L-FS-2.. |FEDERAL FARM CREDIT BANK.........coovuirrueneriereneiinns | oveeeee | e 5.100 | AO....| 04/26/2004 | .. 2,000,000 2,000,000 |..104.5000 2,090,000 2,000,000 |..ccoooe. 18417 |00 102,000 | ooovvevrrirennn0 |0 | o0 | 1|04/26/2001] ....... 5.100
3133MJ-HJ-2. | FEDERAL HOME LN BKS............ooiiroiieriiieriiiereireneiiinens | e | e 4.255 |MN... | 11/15/2005 | .. 2,000,000 2,000,000 |..105.5630........... 2,111,260 |.......... 2,000,000 |..........10,874 |........85,100 | ..cooovirrrccac0 |0 | 0 | 11 11/15/2001] ....... 4.255
3133M4-VP-5. | FEDERAL HOME LN BKS 5.810 | JJ..... | 07/13/2005 | .. 501,068 500,000 |..109.4380 547,190 502,650 | ..o 13,557 | 129,075 | rveereneed(398) [ coverriirnirnn0 [ 0 [ 1108/20/1998 | ....... 5.714
3133M5-FF-2. | FEDERAL HOME LN BKS............ooioriieriiieriieriireneiinens | oveeeee | e 5.720 | FA.... | 08/25/2003 | .. 502,063 500,000 |..102.8750 514,375 513,300 |..........10,010 |..........28,600 |..........c(3,075) | cooeorrrrciiniccn0 [ 0 | 1101/2711999 ....... 5.060
3133M5-WE-6 | FEDERAL HOME LN BKS 5.000 | AO....| 10/16/2003 | .. 2,000,825 2,000,000 |..102.9060 2,058,120 2,002,780 |...........20,833 |.......100,000 | ..ooorrrreee(1,112) | o0 | o0 | 1103/15/2001] ....... 4.940
3133M7-5C-6. | FEDERAL HOME LN BKS............oovoriiieriiieriiiereiireneiiisens | oveeeee | e 5.450 | JJ..... | 01/12/2009 | .. 502,261 500,000 |..110.6250 553,125 503,400 | ..o 12,792 | 127,250 | (313) [ o0 [ 0 [ 1101/2711999 ....... 5.360
3133M7-CT-1. | FEDERAL HOME LN BKS 5.520 | JJ..... | 01/20/2009 | .. 200,712 200,000 |..111.0000 222,000 201,066 | ..oooooere 4,937 | oo 11,040 | e (97) [ o0 [ 0 [ 1101/2111999 ....... 5.450
3133M9-4J-8.. | FEDERAL HOME LN BKS............oonoriiieriiicriiierenireneiiisens | eveeeee | e 6.230 | JD.... | 06/17/2004 | .. 2,077,386 2,000,000 |..106.3750........... 2,127,500 |........... 2,139,900 |............4,846 |........124,600 |........(50,762) | ..ccoooocorurcceec0 | o0 | 1110/05/2001] ....... 3.490
3133MD-7D-9 | FEDERAL HOME LN BKS 5.250 | FA.... | 02/13/2004 | .. 2,003,666 2,000,000 |..104.2500 2,085,000 2,009,300 |..........40,250 |.........105,000 |...cc..0ecs(3,201) | orrveerrrrirnnc0 | o0 | 1103/14/2001] ....... 5.074
3133ME-HL-8. | FEDERAL HOME LN BKS.............oiorineriiieriiiereiirereiiinens | e | e 4.875 | AO....|04/16/2004 | .. 1,998,221 |........... 2,000,000 |..104.3750|...........2,087,500 1,996,040 | ...........20,313 | ..........97,500 | ..cocc.1,300 | o0 | e | 104/16/2001] ....... 4.946
3133MJ-DJ-6. | FEDERAL HOME LN BKS...........coomiroieriincriiiereiireneiiinens | oveeeee | e 4.610 | MN... | 11/06/2006 | .. 2,028,191 2,000,000 |..106.8750|...........2,137,500 2,031,620 |..........14,086 |..........46,100 |...........(3,429) | overriicriccac0 | o0 | 106/26/2002 ....... 4.208
3133MQ-SS-4 | FEDERAL HOME LN BKS 3.500 | FA.... | 08/15/2006 | .. 2,029,873 2,000,000 |..103.0630 2,061,260 2,030,720 | .00 26,639 | o0 | erieeicenne(848) | 0 | 0 | 1111/21/2002] ....... 3.060
3133MQ-UV-4 | FEDERAL HOME LN BKS.............onoriiriimeeiiiereiirereiiisens | oveeeee | e 3.750 | FA.... | 08/15/2007 | .. 5,016,865 5,000,000 |..102.9060|...........5,145,300 |........... 5,017,440 | ..cce. 71,354 |0 i (B75) | 0 | 0 | 1110/16/2002 ....... 3.669
313400-TU-7.. | FEDERAL HOME LN MTG 6.200 | AO....| 04/15/2003 | .. 1,000,189 ..1,000,000 |..101.4060 | ... ..1,003,600 |...........13,089 |...........62,000 |............(1,037) | ccovroirrriiacc0 | i | 1106/23/1999 ....... 6.089
3134A1-GX-2. | FEDERAL HOME LN MTG......coirveerrermneeerneeeneeeesenessns | ereees | eeeeed 6.400 | JD.... | 12/13/2006 | .. 4,427,312 |.........4,045,000 |.114.1880..........4,618,905 |..........4,489,890 |.........12,944 |.....193,440 |........(56,860) | .....cccoeocceec0 | o0 | 1108/27/2002] ....... 3.800
312924-6Q-1.. | FEDERAL HOME LN MTG CORP.........coooveecrererreincrien | orreeee | e 4.500 | MS... |03/06/2006 | ........coooorurrs | corrrrerrens | crerererrenens 997,373 ..1,000,000 |..100.4700|...........1,004,700 |..............996,750 |...........14,375 | .......... 22,500 | ...cccccccc...623 | coiriiiiriciacn0 | ciiicieenl0 | 1103/01/2002] ....... 4.589
312924-TF-0.. | FEDERAL HOME LN MTG CORP.........ccooveerrerenrrircriins | orreeee | e 4.350 |MN... | 11/21/2006 | .....coovveearrs | v | crererireenens 985,897 ..1,000,000 |..105.9330...........1,059,330 |..............983,080 |............4,833 | ..........43,500 | ...0.cc.....,817 | i | ciiiicien0 | 1102/15/2002] ....... 4.749
312925-4V-9.. | FEDERAL HOME LN MTG CORP.........ccoovemerreenreircriins | orreeee | e 3.900 | AO....| 10/03/2007 | .. 1,009,122 |...........1,000,000 |..101.7060...........1,017,060 |...........1,009,560 |............9,533 | .ocvvrriiiricccc0 | errirercnnc(d38) | o0 | 0 | 1109/30/2002 ....... 3.689
312925-6S-4.. | FEDERAL HOME LN MTG CORP..........ccooveerrerenreircrion | e | e 3.390 | AO....| 10/10/2006 | .. 1,000,000 ..1,000,000 |..101.4120.......... ceeveenenee 1828 | a0 |0 [0 |0 1109/30/2002 ....... 3.390
312925-LV-0.. | FEDERAL HOME LN MTG CORP.........ccocveerreremrrircrion | orreree | e 4.500 | MN... | 11/14/2005 | .. 2,017,141 2,000,000 |..100.9250 2,018,500 2,020,000 |..ccc0ee. 11,750 | eeserrei85,000 | oveverrd(2,859) | o0 | o0 | 1106/26/2002 ....... 4.178
312925-NF-3.. | FEDERAL HOME LN MTG CORP..........ccocoomerreremrrircrion | oreeree | e 4.850 | MN... | 05/30/2006 | .. 2,998,380 3,000,000 |..101.3060 3,039,180 2,998,125 |...c..oe12,529 | it 72,750 | iiriieenn255 | 0 | 0 | 105/14/2002 ....... 4.866
3134A0-2C-5.. | FEDERAL HOME LN MTG CORP.........ccocvemecreenriireriens | e | e 7.200 | JJ..... | 07/18/2006 | .. 2,733,292 2,510,000 |..116.3750 2,921,013 2,800,432 |..........81,826 |.........180,720 |..........(56,932) | ccovvverrrrirnnc0 | o0 | 1110/24/2001] ....... 4.458
3134A0-VT-6. | FEDERAL HOME LN MTG CORP.........ccocvemerreremrrircriins | oreeeee | e 5.850 | FA.... | 02/21/2006 | .. 2,079,121 2,000,000 |..110.8750 2,217,500 2,093,960 |..........42,250 |...........58,500 |.........(14,839) | cccvvvcrrrrcinnc0 | o0 | 1105/10/2002] ....... 4.482
3134A1-KC-3. | FEDERAL HOME LN MTG CORP.........ccoooeerrrremrrircriin | oreeree | e 6.700 | JJ..... | 01/05/2007 | .. 2,138,923 2,000,000 |..115.4060 2,308,120 2,159,020 erereeenne(20,097) [ o0 | 0 [ 105/07/2002 ....... 4.775
3134A4-CQ-5. | FEDERAL HOME LN MTG CORP..........ccocoemerreremrrircriin | orreeee | e 6.375 | MN... | 11/15/2003 | .. 6,545,143 6,450,000 |..104.3750|...........6,732,188 6,706,438 411,188 | ..o (118,746) | o0 | 0 [ 106/28/2001] ....... 4.626
3134A4-GK-4. | FEDERAL HOME LN MTG CORP.........ccooveecrerenrrircriins | orreeee | e 5.500 | JJ..... | 07/15/2006 | .. 2,057,684 2,000,000 |..109.9380...........2,198,760 2,071,484 55,000 | ..ccoerr(13,800) | oovrvevrrrerrenn0 | o0 | 1101/22/2002] ....... 4.607
3134A4-NW-0 | FEDERAL HOME LN MTG CORP.........coooveecreerriircrion | orreeee | e 4.875 |MS... |03/15/2007 5,476,868 5,500,000 |..108.0630 5,943,465 5,473,876 137,042 | .ciiin2,992 | a0 | 0 105/14/2002 ....... 4.985
3133ML-PJ-8. | FEDERAL HOME LOAN BANK.........coooirvierrireriiienniins | oreeeee | e 5.020 | FA.... | 08/27/2007 1,998,378 ..2,000,000 |..104.0630|...........2,081,260 |........... 1,998,125 | ...........34,582 | .........50,200 | ...cccceccce283 | o0 | 0 | 1102/28/2002] ....... 5.039
3133MM-L5-0. | FEDERAL HOME LOAN BANK.........oooiireeerrieneieenniins | oveeeee | e 3.750 | AO....| 04/15/2004 | .. 1,508,070 ..1,500,000 |..102.9380|...........1,544,070 |........... 1,512,001 | . 11,875 | 32,813 | i(3,932) | i 0 | 0 | 105/07/2002] ....... 3.319
3133MM-LK-7 | FEDERAL HOME LOAN BANK.........coooierveeeriiereieenniins | ereeeee | e 4.375 | FA.... |02/15/2005 | .. 5,204,190 5,000,000 |..105.1560 5,257,800 5,234,000 |...........85,677 | oorrvirnrriinn0 | 1eeeen(29,810) | o0 | o0 | 1109/05/2002 ....... 2.391
3133MN-S6-9. | FEDERAL HOME LOAN BANK.........coooiirveeriierieienniins | oreeeee | e 4.125 |MN... | 05/13/2005 | .. 2,043,247 2,000,000 |..104.9060 2,098,120 2,050,920 |...c....ee.11,000 | .ooierei81,250 | covooeerce(7,673) | correrrniienn0 | o0 | 1107/22/2002] ....... 3.168
31359M-EV-1. | FEDERAL NAT MORT ASSN 6.375 | JD.... | 06/15/2009 | .. 523,408 509,000 |..115.7190 589,010 529,154 | oo 1,442 | 32,449 | (1,799) | 0 [ 0 [ 1107/2911999 ....... 5.840
31359M-EY-5. | FEDERAL NAT'L MORT ASSN.......oovoeeereieerrieriieenniins | oreeeee | e 6.625 | MS... | 09/15/2009 | .. 490,820 500,000 |..117.3130 586,565 487,935 |...cce9,753 | 133,125 | 1,027 |0 | 0 1112/28/1999 ....... 6.969
3136F2-FY-9..| FEDERAL NAT'L MORT ASSN......cooviuueriieeriierieeenniin | oveeeee | e 4.150 | MS... |09/12/2007 | .. 1,000,000 |........... 1,000,000 |..101.9060 |........... 1,019,060 |........... 1,000,000 |...ccc.. 12,565 | o0 0 |0 | 0 | 1108/28/2002 ....... 4.150
31359M-DU-4 | FEDERAL NATL MTG ASSN.......oorvueereeneneemeniierinienns | weveeeee | weeend 6.000 | MN... | 05/15/2008 | .. 2,087,420 2,000,000 |..113.2810 2,265,620 2,100,460 |...........15,333 |.........120,000 |.........(13,040) | cccovvecrrrrcrenc0 | o0 | 1101/22/2002 ....... 5.059
31359M-ES-8. | FEDERAL NATL MTG ASSN.......oorvueereineneinerieerenieens | woreeeee | e 5.625 | MN... | 05/14/2004 | ........coovvoees | cooremrieas | correrrrien 982,912 |........... 1,000,000 |..105.6560 |........... 1,056,560 | .............. 953,760 |............7,344 | ........56,250 |.......11444 | 0] 0 ] 104/20/2000 ....... 6.948
31359M-EX-7. | FEDERAL NATL MTG ASSN......covriueereineneeneniierenieens | woeeeee | e 6.500 | FA.... | 08/15/2004 | .. 296,751 300,000 |..107.8130 323,439 291,815 | .o 7,367 | 19,500 | v 1,814 |0 [ 0 [ 1102/04/2000 ....... 7215
31359M-GH-0 | FEDERAL NATL MTG ASSN.......oovveeereineneinnniiieninieens | woveeeee | e 6.625 | AO....| 10/15/2007 | .. 2,149,682 2,000,000 |..115.7810 2,315,620 2175234 |........27,972 |......132,500 |........(25,553) | ccooveivericcccc0 | a0 | 1101/22/2002] ....... 4.853
31359M-GJ-6. | FEDERAL NATL MTG ASSN.......ovrvuecreinereeneniiierenieens | woveeeee | weeend 6.625 | MN... | 11/15/2010 .. ...1,055,851 |..........1,000,000 |..117.4060..........1,174,060 |...........1,065,625 |............8,465 |..........66,250 |............(9,660) | ..coevvocvrrrcccec0 | o0 | 103/05/2001] ....... 5.731
31359M-GM-9 | FEDERAL NATL MTG ASSN.......ovrveeereeneneeneniirerenieens | oveeeee | e 6.000 | JD.... | 12/15/2005 | .. 1,629,426 ..1,600,000 |..110.7190|...........1,771,504 |.......... 1,645,500 | ............4,267 |..........96,000 |.........(15,978) | .ccoocevercccccn0 | e | 1103/05/2001] ....... 5.315
31359M-LC-5. | FEDERAL NATL MTG ASSN.......oorvueereenereennniiierenieens | weeeeee | e 4.500 | AO.... | 10/17/2006 | .. 2,546,601 2,500,000 |..102.5630 2,564,075 2,549,850 |...c.....e.23,125 | ..cc000e56,250 | ovorenrd(3,249) | o0 | 0 | 1109/17/2002] ....... 3.965
31359M-LH-4. | FEDERAL NATL MTG ASSN.......cosirueereimerieneriiierenieens | woveeeee | e 4.375 | AO....| 10/15/2006 4,950,877 |.......... 5,000,000 |..106.0940........... 5,304,700 |........... 4,943,300 | ..........46,181 | ........109,375 | .ooocccee. 7,577 |0 | 0 | 1]05/06/2002 ....... 4.659
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31359M-MG-5 | FEDERAL NATL MTG ASSN.......oorvuencreinereimeniiieninireens | oveeeee | e 3.875 | MS... | 03/15/2005 | ......ooocveeacs | v | e 4,991,108 |........... 5,000,000 |..104.4690........... 5,223,450 |.......... 4,987,900 02/21/2002 | ....... 3.958
31364G-MR-7 | FEDERAL NATL MTG ASSN... . ... | 12/29/2003 | .. 492,120 500,000 |..104.0960 520,480 471,641 01/07/2000 | ....... 7.163
31364K-KL-3.. | FEDERAL NATL MTG ASSN........ooovuemcreinereennniiienenieens | woreeeee | e 7.250 | AO....| 04/04/2005 | ......covvverecs | worereeres | oo 1,000,000 |........... 1,000,000 |..101.5940|........... 1,015,940 | ........... 1,000,000 | .. 04/04/2000 | ....... 7.250
3134A0-SB-9. | FEDERAL HOME LN MTG CORP.. ... | 12/08/2005 | .. 509,533 500,000 |..110.8440 554,220 520,703 |.. 11711998 ....... 5.269
880591-DB-5.. | TENNESSEE VALLEY AUTH... ... | 11/13/2008 | .. 745,337 750,000 |..109.9850 824,888 742,852 | .. 1171998 ....... 5.500
912810-CK-2..|U S TREAS BDS. ... | 11/15/2009 | .. 170,511 150,000 |..115.8440 .............. 173,766 |............. 176,859 | .. 11/09/1999| ....... 7.769
912827-7F-3.. | U. S. TREASURY NOTE .| 11/15/2006 | .. 506,632 500,000 |..104.0630 520,315 506,563 |.. 10/25/2002| ....... 3141
912827-3V-2.. |U.S TREASURY NOTES.........ccoorimmeriimerinenirreeeireneinns | oveneee | 008,500 [ o 01/31/2003 | .. 399,668 400,000 |..100.3440|.............. 401,376 |......ccoco... 389,750 |.. 01/18/2000 | ....... 6.441
912827-3V-2.. | U.S TREASURY NOTES.. 500 [JJ..... 01/31/2003 | .. 250,000 250,000 |..100.3440 250,860 250,000 |.. 06/30/2001 | ....... 5.500
912827-N8-1.. | U.S TREASURY NOTES..........coiriirereirerriieneimererienniin | veeeee | e 5.875 | FA.... | 02/15/2004 | ........ccoovvovees | worrerreenae 759,801 750,000 |..105.1560.............. 788,670 |...ccooouneee 791,953 11/16/1998 | ....... 4.659
912827-J7-8... |U.S. TREASURY NOTE..........comiroimiriimmiiieneerenesincneines | eeveeeee | weeend 6.250 | FA.... | 02/15/2003 | .......ccoovvoecr | worrerreenae 499,760 500,000 |..100.5940 502,970 495,625 03/27/2000 | ....... 6.584
912827-2U-5.. | U.S. TREASURY NOTES.........oorrirereireneireeriiecerirenniin | oveeeee | e 6.625 | MN... | 05/15/2007 | .. 1,244,729 ..1,168,000 |..116.7190|............1,363,278 |.......... 1,303,506 11/16/1998 | ....... 4.936
912827-3X-8.. | U.S. TREASURY NOTES.........coorrimereirerriiemieiecenienniins | reeeee | e 5.500 | FA.... | 02/15/2008 | .. 1,672,119 ..1,550,000 |..112.8440|..........1,749,082 |.......... 1,586,957 06/10/1999 | ....... 5.291
912827-3Z-3.. | U.S. TREASURY NOTES.........cosrrirereirereiieeieiecesirenniin | vreeee | e 5.500 | FA.... | 02/28/2003 | .. 951,148 950,000 |..100.6880 956,536 977,535 1171998 ....... 4.741
912827-4F-6.. | U.S. TREASURY NOTES.........coiriirereirereiieerineresienniinn | oveeeee | e 5.625 | MN... | 05/15/2008 | .. 8,999,995 8,700,000 |..113.4690|..........9,871,803 |.......... 9,182,578 11/18/1998| ....... 4.887
912827-4N-9.. | U.S. TREASURY NOTES.........oirrimereirenriieceiiecesirenniins | oreeeee | e 5.250 | FA.... | 08/15/2003 | .. 1,150,476 ..1,150,000 |..102.5000...........1,178,750 |...........1,156,191 09/15/1999 | ....... 5171
912827-S8-6.. | U.S. TREASURY NOTES.........ooroirereirerrireneeneresirenniins | oveeeee | e 7.500 | FA.... | 02/15/2005 | .. 316,109 300,000 |..112.1250 336,375 343,172 11/16/1998 | ....... 4.804
912827-W8-1. | U.S. TREASURY NOTES.........osrrirereererriiremeinecesirenniins | ovseeee | e 5.625 | FA.... | 02/15/2006 | .. 491,666 480,000 |..110.7500 531,600 504,713 |.. 11/16/1998 | ....... 4.774
912827-V8-2.. | U.S. TREASURY NTS......cooooirirrierrieersessiesssssssssssssssiens | seninn | cvvenns 5.875 | MN... | 11/15/2005 | .. 771,526 750,000 |..110.9060 831,795 797,695 |.. 1M17/1998 | ....... 4.794
912827-TA-4.. |UNITED STATES TREAS NTS......cooooiiriereinnerirecniinens | oveeeee | e 3.875 | JJ..... | 07/31/2003 | .. 3,003,431 3,000,000 |..101.5310 3,045,930 3,011,250 |.. 08/20/2001 | ....... 3.672
912827-6X-5.. | UNITED STATES TREAS NOTE.........cooireenerieriireneins | orreeee | e 4.625 | MN... | 05/15/2006 | .. 501,475 500,000 |..107.8440 539,220 502,031 |.. 08/13/2001 | ....... 4.527
912827-6T-4.. |UNITED STATES TREAS NT......ooriiiriirreinceeieresisenens| oveeeee | e 5.000 | FA.... | 02/15/2011] .. 498,207 500,000 |..109.8750 549,375 497,969 | .. 08/13/2001 | ....... 5.054
912827-5A-6.. | UNITED STATES TREAS NTS.......coovoirierriinnerireeeiiiens | oveeeee | e 4.750 | FA.... |02/15/2004 | .. 549,150 550,000 |..103.9060 571,483 547,852 | .. 02/21/2001 | ....... 4.892
912827-6N-7.. |UNITED STATES TREAS NTS.......coovoiirierrinnerireeiiinens | e | e 5.750 | MN... | 11/15/2005 | .. 1,047,417 |........... 1,000,000 |..110.5310 ........... 1,105,310 | ........... 1,057,383 | .. 05/07/2002 | ....... 3.987
912827-6Z-0.. | UNITED STATES TREAS NTS.......coovoiiereiireinncriereeniiiens | eveeeee | e 3.875 | JD.... | 06/30/2003 | .. 290,228 290,000 |..101.3130 293,808 290,861 |.. 08/13/2001 | ....... 3.708
912827-7F-3.. |UNITED STATES TREAS NTS.... ... | 11/15/2006 | .. 1,943,179 |.......... 2,000,000 |..104.0630........... 2,081,260 |........... 1,932,188 | .. 03/01/2002 | ....... 4.302
912827-7G-1.. |UNITED STATES TREAS NTS woe | 1173012003 | oo | e 500,991 500,000 |..101.5940 507,970 501,680 05/07/2002 | ....... 2.778
31359M-PN-7. | FEDERAL NATL MTG ASSN eeee | 10/15/2007 | oo | e 2,960,654 3,000,000 |..100.7190 3,021,570 2,959,170 10/18/2002 ....... 3.799
3136F0-3X-8.. | FEDERAL NATL MTG ASSN......ccooouonmreesariissriisriinenees 172172005 | o | i | . 1,461,635 | 1,500,000 |..101.8750]............1,528,125 |........... 1,452,270 03/19/2002 | ....... 4.822
0199999. | U.S. Government - Issuer Obligations.............oocurueeeersrenecensrenerinsesensssnsssesssessssssssssssesssnsssensssnsssssssssssessssssssssssesnne: | connee 148,400,591 [ i 141,042,000 |...XXX......]......150,376,519 | ....... 144,357,743 |.....1,733,063 |......4,969,706 | ........(530,277) | ....ceocoeceeecec0 | cvvreree 0 | XXX . XXX..... XXX
U.S. Government - Single Class Mortgage-Backed/Asset- Backed Securities
31339D-JT-6.. | FED HOME LN MTG CORP MTLY]|03/15/2015 2,094,459 2,000,000 |..105.9260]...........2,118,520 |........... 2,095,625 12/05/2002] ....... 4.445
31339W-TL-0. | FED HOME LN MTG CORP MTLY|01/15/2025| . 2,737,295 2,625,000 |..104.2780... ..2,738,613 | .. 12/06/2002| ....... 4.786
31392D-UU-4. | FED NATL MTG ASSN MTLY| 02/25/2015| . 2,090,005 2,000,000 |..105.7000... ...2,090,938 |.. 12/09/2002 ....... 4.493
31392E-6C-9.. | FED NATL MTG ASSN........ooimruiierieensniiisssriinseniisssniisssens | oseeee | e 5.500 | MTLY| 02/25/2026 2,080,881 2,000,000 |..105.6510 ...2,081,875 | .. 12/05/2002] ....... 4.593
0299999. | U.S. Government - Single Class Mortgage- Backed/Asset Backed Securities..........c.cccoovvreicvercnnnn. 9,002,640 |........... 8,625,000 |...XXX...... 9,007,051 | oo 46147 |0 e (G | 0 ] 0 XXX XXX..... XXX
0399999. | Total - U.S. GOVEIMMENL...........rviuurieisrisiseriesseresssesesseseessesess s | s 152,463,231 |....... 149,667,000 |...XXX......].......159,459,357 |....... 153,364,794 |......1,779,210 |.....4,969,706 |........(534,688) .......c..occ0cc..0 | corriiircrcce. 0 [ XXX [ ..coo XXX..... XXX.....
All Other Governments - Issuer Obligations
Canada
642866-FD-4..[NEW BRUNSWICK.............coooereeirreecriescreiseneieceeiecens | e | e 3.500 | AO....| 10/23/2007 497,252 500,000 |..101.5700 507,850 497,145 10/16/2002] ....... 3.625
683078-GU-7. | ONTARIO HYDRO GTD NT.....ooriirriincriienniincresisenenes | woeeeee | e 6.100 | JJ..... | 01/30/2008 | .. 520,437 500,000 |..112.5460 562,730 522,670 |.. 05/09/2002 | ....... 5.172
683234-SD-1.. | ONTARIO PROV CDA..........coorriemereiinereiireeeeiseesiesesisens | evseeee | weeens 2.625 | JD.... | 12/15/2005 | .. 497,262 500,000 |..100.7250 503,625 497,200 |.. 12/05/2002| ....... 2.819
748148-AH-6.. | QUEBEC PROVINCE....... N 5.500 | AO....| 04/11/2006 510,596 500,000 | ..106.6410 533,205 512,490 05/09/2002 | ....... 4.792
Canada - Issuer Obligations. 2,025,547 2,000,000 |...XXX...... ...2,107,410 2,029,505 |..........22,793 |...........29,000 |............(3,958) [ cccovvcvrrriccec0 [ o0 [ XXX [ .o XXX..... XXX.....
Foreign
465138-VV-4..[ISRAEL STDLR BE FLTG RT .....cccosvvvirreriireiireccii ‘ ........ ‘ ....... 2.750 [ JD.... 01/31/2008‘ 2,000,000 2,000,000 |....99.9990]........... 1,999,980 |........... 2,000,000 05/14/1998 | ....... 2.750
465138-C7-8.. | STATE OF ISRAEL........coovviieriinenisciisssrisscissssiiseniinn | v | coneees 7.250 | MN... | 05/01/2005 500,000 500,000 | ..100.0000 500,000 500,000 | .. 06/01/2000 | ....... 7.250
Foreign - ISSUEr OblIgatioNS. ..........cccurreuirerirereerisereseee e sses s 2,500,000 2,500,000 |.... 2,500,000 |.. rvvvieieererire0 |0 | 0 XXX XXX..... XXX
0499999. | All Other Governments - IssuerObIlgatlone .............. ..4,500,000 |.... ..4,529,505 |.. 132,750 | .iieie(3,958) [ iieil0 | 0 XXX XXX..... XXX
1099999. | Total - All Other GOVEIMMENTS.............ccruuurrreririeiereisssseesssresssenesssessesssessesesssssssssesssssessssssssssssssssssssesssssesssssssssssssessns | coneeeeens: 020,947 [ v ..4,500,000 |.... 4,529,505 132,750 |.....cce(3,958) | o0 | 0 [ XXX XXX..... XXX.....

Public Utilities (Unaffiliated) - Issuer Obligations

United States
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00104C-AA-6. | AES CORPORATION.........ooooeerriirereierenreencneisensiseesiiins | orreeee | e 9.375 | MS... | 09/15/2010 | ...covooerveres | o e 90,000 |...oocvneneee 150,000 | ....60.0000 ................ 90,000 |...coovveeene 150,000 09/15/2000 | ....... 9.375
010392-DN-5. | ALABAMA POWER CO SR NT........ooiriuieriinerieerecniinenes | woveeeee | e 7.125 | FA.... | 08/15/2004 | .. 496,942 500,000 |..107.1820 535,910 492,650 |.. 03/30/2000 | ....... 7522
04830Q-AA-8. | ATLANTA CITY ELEC CO SSUTVTORTORTRTIIION DUROORN DR 7.980 | MN... | 05/19/2004 | .. 1,012,023 |.......... 1,000,000 |..100.7500 |........... 1,007,500 |........... 1,025,910 | .. 03/28/2001 | ....... 7.041
059165-CB-4.. | BALTIMORE GAS & ELECTRIC..........ooovueereerereierscriiines | eoreeeee | e 6.125 | JJ..... | 07/01/2003 | .. 199,574 200,000 |..101.8480 203,696 198,000 12/31/2000 ....... 6.565
07785H-CZ-9. | BELL ATLANTIC FINL......oooroeereiercriiseniieeciesesesiseneie | oveeeee | e 7.600 | MS... | 03/15/2007 | .. 1,069,151 ..1,000,000 |..114.0470|...........1,140,470 |.......... 1,077,260 06/07/2002 | ....... 5.723
129466-AL-2.. | CALENERGY INC........oorveerriirriircreineneiseceiseseisesesiens | cevenes | ceveons 7.520 | MS... | 09/15/2008 | .. 208,121 200,000 |..112.8450 225,690 209,126 02/14/2002 | ....... 6.651
131347-AL-0.. | CALPINE CORP SENIOR NT.......ccoovvieriieriminmeierscneenens | cevernes | ceveons 7.625 | AO....| 04/15/2006 | .. 136,500 300,000 |...45.5000..............136,500 299,250 |.. .(133,500) . 03/30/1999 | ....... 7.670
210371-AG-5. | CONSTELLATION ENERGY .......oirvuirreircriineneiieriireeens | oveeeee | e 6.350 | AO....| 04/01/2007 | .....ooooereeres | o | eorrereiireneen: 99,932 | ..o 100,000 |..105.1550 ... 105,155 |..............99,922 | .. .10 03/26/2002 | ....... 6.368
637432-CS-2.. |NATIONAL RURAL UTILS.......ooorieiriirereiereeriisceiincnions | e | e 6.500 | MS... | 03/01/2007 | .. 103,553 100,000 {..110.0080..............110,008 |.............. 103,970 06/10/2002 | ....... 5.531
650094-BY-0.. [NEW YORK TEL CO.....ccoorireurriernereeecreiecneieseiesesesinens | oveeees 5.875 | MS... | 09/01/2003 349,890 350,000 |..101.0000 353,500 349,262 02/23/1998 | ....... 5.919
694032-AM-5. | PACIFIC BELL......ovooeveeeeeeeeeceeeeeeeeeeseseseeesssessssesssssessseas | eeeees | eeeees 7.000 | JJ..... | 07/15/2004 597,505 600,000 |..107.5520 645,312 593,730 03/01/2000 | ....... 7.280
69362B-AC-6. | PSEG PWR LLC DTD......ovverireeerieeecriesceeineneeseniesesens | eeeeee | e 6.875 | AO....| 04/15/2006 | .. 101,911 100,000 |..104.8420|.............104,842 |.............. 102,233 |.. 05/16/2002 | ....... 6.221
744499-AN-4.. | PUBLIC SERV CO NEW MEX.......cooomirvemeriemerieireneeesenees | oveeeee | e 7.500 | FA.... | 08/01/2018 | .. 498,553 500,000 |...92.7370|.............463,685 | ... 498,370 |.. 08/04/1998 | ....... 7.531
84349C-AF-4. | SOUTHERN NEW ENGLAND TEL.......cocvoemerimermrereines | oreeeee | e 6.125 | JD.... | 12/15/2003 | .. 250,483 250,000 |..104.0630 252,715 |.. 02/17/1998 | ....... 5.900
92344U-AA-3. | VERIZON NEW JERSEY INC.......ovireererenereiieciiieniinns | woveeeee | e 5.875 | JJ..... | 01/17/2012] .. . 497,171 500,000 |..105.9510 496,955 | .. 01/22/2002 | ....... 5.956
95527P-AC-2. | WEST PENN PWR CO........ooommrriinereirereiieeeiiseesiesenisens | evseeee | weeend 6.375 | JD.... | 06/01/2004 | .......oooovveecs | oo | o 934,800 ..1,000,000 | ....93.4800 | ... 1,038,260 | .. 03/11/2002 | ....... 4.541
976657-AD-8.. | WISCONSIN ENERGY CO| 5.500 | JD.... | 12/01/2008 119,650 120,000 |..107.9000]..............129,480 |.............. 119,597 |.. 11/20/2001] ....... 5.557
United States..... T 6,765,758 6,970,000 |...XXX...... ...7,107,209 |........131,646 |.......427,701 |.......(296,075) | ......ccocceec0 [ v 0 [ XXX [ ..o XXX..... XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.............cc.ereeesrieessreeseriisssciissssiesesesesesseesscreeseneeses 6,765,758 6,970,000 |...XXX... ...7,107,209 |........131,646 |.......427,701 |.......(296,075) | ......ccocceec0 [ v O [ XXX [ .o XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated).............cc.riuerriescrieserii s 6,765,758 6,970,000 |...XXX......]..........6,976,461 |.......... 7,107,209 |........131,646 |.......427,701 |.......(296,075) [ ......cccocccec0 | oo 0 [ XXX [ ..ooo XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
001388-AA-5.. | AIG SUNAMER GLOB FIN 01/17/2007 | cccooovevcv | v 501,010 500,000 [..107.0430 535,215 501,160 [.coveeree 11,617 [ 12,750 i (150) [ o0 [0 [ 1]05/07/2002] ....... 5.042
013817-AC-5.. | ALCOA INC ... | 06/01/2006 | .. 203,222 200,000 |..109.7910 219,582 203,888 |.. .1PE|03/18/2002 | ....... 5.349
013817-AD-3.. | ALCOA INC ... | 06/01/2011] .. 299,724 300,000 |..113.0380 339,114 299,688 |.. ..1PE|05/23/2001 | ....... 6.513
020002-AM-3. | ALLSTATE CORP ... | 12/01/2006 | .. ..106.5100] ...........1,065,100 |........... 1,040,910 | ..o 4479 | 26,875 | ni(3,022) | 0 | 0 | 1108/27/2002 ....... 4.311
025816-AM-1. | AMERICAN EXPRESS. woe | 111012005 | oo | e JM1.7720 1,220,492 1,203,818 .1PE|07/29/2002 | ....... 3.764
025816-AP-4.. | AMERICAN EXPRESS CO... woe | 1112012007 | oo | e .101.2180 ........... 1,012,180 L1PE|11/18/2002 | ....... 3.829
025816-AP-4.. | AMERICAN EXPRESS CO... ... | 11/20/2007 | .. ..101.2180 232,801 |.oorereree228,963 | oo 84T |0 |14 0 | 0 | 1112/04/2002] ....... 3.850
026351-AR-7..| AMERICAN GENERAL INC.. ... | 06/15/2005 | .. ..110.3100 330,930 .1PE|06/11/1998 | ....... 6.295
029717-AC-9.. | AMERICAN STANDARD INC... ... | 02/01/2008 | .. 295,710 300,000 |..104.5000 313,500 |.cocrereeni293,110 | iiii9,219 | 022,125 | 855 | 0 | 0 3 107/01/1998 | ....... 7.716
031678-AF-2.. | AMOCO CDA PETE CO GTD.. . eeee | 0201512005 | ..o | e | e 1,055,854 ..1,000,000 |..108.2470...........1,082,470 .1PE|02/21/2002 | ....... 3.982
035229-BJ-1.. | ANHEUSER BUSCH COS INC.........ooireeererirereiieeceiiees | oreeeee | e 6.750 | FA.... | 08/01/2003 | .. ..997,399 | ...........1,000,000 |..103.3320...........1,033,320 .1PE | 04/19/2000 | ....... 7.181
035229-BM-4. | ANHEUSER BUSCH COS INC.........ooirveerriimereiiecceiiees | oveeeee | e 7.100 | JD.... | 06/15/2007 | .....cooucreeacs | worrereeres | woreerienns 1,052,118 ..1,000,000 |..107.3950|...........1,073,950 |........... 1,058,420 .1PE|05/16/2002 | ....... 5.755
035229-CC-5. | ANHEUSER BUSCH COS INC........ooireeerrrirereiieereiiees | oreeeee | e 5.750 | JJ..... | 01/15/2011] .. 495,863 500,000 |..105.6250 528,125 495,505 |.. .1PE|01/30/2002 | ....... 5.880
038522-AC-2.. | ARAMARK SVCS INC..........ooomiriiiriirereiiseceiiincniisensiines | oveeeee | e 7.000 | JJ..... | 07/06/2015 | .. 201,715 200,000 |..106.4610 212,922 201,768 | ...ccc0ere8,806 | ovveeeren 7,000 | oveererienne(53) [ o0 [ 0 [ 2 105/22/2002 | ....... 6.895
042476-AG-6. | ARMSTRONG WORLD INDS INC........onerreeieriveerieiecens | e | e 6.350 | FA.... | 08/15/2003 | .. 135,000 500,000 | ....44.0000 220,000 |.oorrreereer 135,000 | coooveennrirnnn0 |0 [0 0 | 43,744 | L 6 12/31/2000 | ....... 6.350
0454X0-AC-6. | ASSOCIATED BK.......cooorveeereiiriiiereiessereeseneiseseiseeseiins | ereeeee | e 3.700 | AO....| 10/01/2007 | .....coooereeeas | o ..101.0680 | ........... 1,516,020 |........... .1PE|12/18/2002 | ....... 3.929
046003-FM-6. | ASSOCIATES CORP NORTH.......oooorreencriincniiieniiierens | oveeeee | e 6.375 | MN... | 11/15/2005 | .....oooverveees | o ..110.0040] ...........1,100,040 |.............. .1PE|03/24/2000 | ....... 7.529
001957-AV-1..|AT & TCORP.............. 6.000 | MS... | 03/15/2009 | .. 96,782 00,000 |...98.8750 ... 98,875 | 96,750 | e 187 | 0 32 |0 | 0 2 112/03/2002 | ....... 6.638
00209A-AE-6. | AT&T WIRELESS SVCS INC.........cooereirreincreincniieseias | eoveeeee | e 7.875 | MS... | 03/01/2011] .. ..100.5000] ... 100,500 |...ccovrceer98,500 [ oo 2,734 |0 |9 0 | 0 | 2 112/05/2002 | ....... 8.124
066050-CQ-6. | BANK OF AMERICA...........cooorieencreinereieeneiserenienenisens | eeeeee | e 6.625 | FA.... | 08/01/2007 | .. . .113.0760 ...........1,130,760 |........... ..1PE|05/30/2002 | ....... 5.157
060505-AL-8.. | BANK OF AMERICA CORP. 5.250 | FA.... | 02/01/2007 | .. 500,000 |..107.6910 538,455 |............498,155 | .......... 10,938 | ..o 13,198 | o303 | 0 | 0 | 1101/31/2002] ....... 5.335
638585-AT-6.. | BANK OF AMERICA CORP.........conorvenrrincriinnrincneinns | eveeeee | e 7.500 | MS... | 09/15/2008 | ......cocveercs | worrereeres | woreereenns 1,128,816 ..1,000,000 |..113.5910...........1,135,910 |......... 1,134,310 | ..........22,500 | ..ocoooierrccec0 | ecirercena(5,494) | o0 | 0| 1110/29/2002] ....... 3.744
060716-BQ-9. | BANK OF BOSTON CORP..........omrrimcreeecniireriieseneiinnies | woreeeee | e 6.625 | JD.... | 12/01/2005 | .. 2,078,582 2,000,000 |..109.4750|...........2,189,500 coereeene 11,042 10 132,500 |.......n(24,363) | o0 [ 0 [ 1112112/2001] ....... 5.156
06423A-AQ-6. | BANK ONE CORP NT 5.900 | MN... | 11/15/2011] .. 487,147 500,000 |..108.4090 542,045 486,268 |............3,769 |........ 29,090 | ..cooorccin879 |0 | 0 | 1103/18/2002] ....... 6.281
066050-CU-7. | BANKAMERICA CORP..........coomoriirrirereiirncneeseneeiseneions | erreeee | weeend 6.250 | AO....| 04/01/2008 | .. 213,068 200,000 |..112.1530 224,306 213,786 | .. .1PE|10/23/2002 | ....... 4.827
065913-AE-5.. | BANKBOSTON.........cooomrreerereireiiseneiesesesesenssssessssnssssns | eneeee | wereend 6.500 | JD.... | 12/19/2007 | .. 147,080 150,000 |..111.4780 | .............. 167,217 | .o 146,150 | ..o 325 | 9,750 | 76 | 0 | 0| 1112/22/2000] ....... 6.969
054937-AC-1.. | BB&T CORPORATION SUB NT.. 6.500 | FA.... | 08/01/2011] .. 256,434 250,000 |..112.9430 282,358 256,953 | .orvceerere 8,771 | i 16,160 | e s(519) [ cvviireiennd0 [ 0 [ 1101/25/2002] ....... 6.110
073902-BX-5.. | BEAR STEARNS CO INC.......cooooorrieriirerneerncriiseneioseneens | oreeeee | e 6.500 | MN... | 05/01/2006 | .. 507,192 500,000 |..110.5230 552,615 509,095 |...ccooere. 5,417 | 110iiii32,500 |.ocreerenn(1,816) | o0 [ 0 [ 1101/23/2002] ....... 6.019
073902-BZ-0.. | BEAR STEARNS CO INC........ooooerrieriirenneirneriiseneioseseens | oreeeee | e 5.700 | JJ..... | O1/15/2007 | ..o | v | woreerienns 1,502,543 |........... 1,500,000 |..107.9710 |........... 1,619,565 |........... 1,502,910 | .........39,425 | ......c..2,750 | .oooirrccscc(367) | o0 | ciicceen0 | 105/16/2002 ....... 5.649
079860-AC-6.. | BELLSOUTH CORP........ 5.000 | AO....| 10/15/2006 | .. 497,745 500,000 |..106.7740 533,870 497,182 |.. .1PE|01/25/2002 | ....... 5.131
093662-AB-0.. | BLOCK FINANCIAL CORRP..........ccovorruiemrieneniiseneeeseneees | oreeeee | e 8.500 | AO....| 04/15/2007 | .....ocorrreerecs | worrereeres | oreerienns 1,031,317 ..o 1,000,000 |..115.2370 ........... 1,152,370 |........... 1,043,960 | ...........17,944 | ...........85,000 |..........(12,582) | .ccoocevurcceecn0 | el | 2110/13/2000 | ....... 7.630




€803

Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

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
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) | on Bonds in tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultas 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
097014-AD-6.. | BOEING CAP CORP SR NT.......ooomirreimmrimcrrinnnninenesinns | woveeeee | e 6.100 | MS... | 03/01/2011 496,237 500,000 |..103.6910 518,455 495,888 |..........10,167 |...........30,500 |.....ccccc..320 | o0 | a0 | 1101/23/2002] ....... 6.217
097014-AE-4.. | BOEING CAPITAL CORP..........oooriumrireercrieseniiieseiiesenons | oveeeee | e 5.650 | MN... | 05/15/2006 | .. 1,300,153 |.......... 1,243,000 |..104.7820 |........... 1,302,440 |........... 1,304,354 | .. .1PE|09/24/2002 | ....... 4.173
09738H-BB-7. | BOISE CASCADE CO MTNA.........omirienirrieimcriecneienniin | oveeeee | e 7.900 | FA.... | 12/15/2003 | .. 300,000 300,000 |..101.7910 305,373 300,084 |...ccc0ern8,953 | 123,700 | o0 [0 [ 0 [ 3 109/03/1998 | ....... 7.889
110122-AF-5.. | BRISTOL MYERS SQUIBB............ccooovumireureriierncniinncniines [ ceviines [ oo 4.750 | AO....| 10/01/2006 | .. 2,564,874 2,500,000 |..105.4460 2,636,150 2,569,830 |..cc.....e.29,688 | ........ee.59,375 | coveerrrrs(4,956) | o0 | 0 | 1109/11/2002] ....... 3.999
134429-AJ-8.. | CAMPBELL SOUP CO NT DTD.......cocmeveeuereeremeerennneieeens [ cevenes | ceveons 6.900 | AO....| 10/15/2006 | .. 2,117,875 2,000,000 |..113.3190 2,266,380 2,142,200 .1PE|02/13/2002 | ....... 5.165
14040H-AD-7. | CAPITAL ONE FINL SRNTS.......coooverremrminerieseneiinenes [ ceveines [ ceveons 7.125 | FA.... | 08/01/2008 | .. 138,914 150,000 |...92.6090 | .............. 138,914 |.............. 149,384 | ......... 4,453 | ... 10,613 | ..cccceii(10,632) | o0 | i | 3 107/22/1998 | ....... 7.182
141781-AL-8.. | CARGILL INC.......ooreeoricriieriisereeseeeesceeiscnsiseneienens | cevenes | ceveons 6.250 | MN... | 05/01/2006 | .. 2,133,107 2,000,000 |..110.2940 2,205,880 2,147,200 ..1PE | 08/13/2002 | ....... 4.092
14912L-M3-2..| CATERPILLAR FIN SERV........ccooviiierriierrireriereneisscniion [ cevenes | ceveons 7.590 | AO....| 12/10/2003 | .. 2,040,904 2,000,000 |..105.4600........... 2,109,200 2,105,120 ..1PE|06/01/2001 | ....... 5.336
14911R-AE-9. | CATERPILLAR FIN SERV CRP..........cooorimrrirrcrirncniinns [ crvines [ oo 4.875 | JD.... |06/15/2007 | .. 200,145 200,000 |..106.3710 212,742 200,160 ..1PE | 06/28/2002 | ....... 4.856
16117P-AE-0. | CHARTER COMM HLDGS LLC........ooovveierrerecriiieceiriens [ cevines [ e 8.625 | AO....| 04/01/2009 | .......oovverecr | worrerrires | rerreernenen86,750 [ ...44.5000] ...............66,750 |............134,250 | ..........3,234 | .........19,406 |.........(69,565) | ...ccccoocrurccccc0 | o0 | 5103/23/2000 | .....10.449
16161A-BT-4. | CHASE MANHATTAN CORP..........covoriiierriierirrererirecneens | cevvenas 6.000 | MN... | 11/01/2005 ..106.6910 ... .1PE | 10/26/2001 | ....... 4.862
16675H-AF-9. | CHEVRON CORP PROFIT........oocreemeriinerriieriirenenireneies [ ceveines | ceveons 8.110 | JJ..... | 12/01/2004 | .. . .106.2740 ... .1PE|03/19/2001 | ....... 6.344
125577-AM-8. | CIT GROUP INC 6.500 | FA.... | 02/07/2006 | .. 102,162 100,000 {..105.3120 | ............ 105,312 | 0.0 102,387 | 2,690 | 0 | iciecd(225) | a0 [ 0 | 1108/22/2002] ....... 5.728
172967-AW-1.| CITICORP INC SRINTS........ooorirrriincrirernirenseiineseesenens | cevenes | ceveons 5.800 | MS... | 03/15/2004 | .. 298,780 300,000 |..104.5200 .1PE|12/31/2000 | ....... 6.144
17303M-JC-4. | CITICORP MEDIUM TERM 6.375 | MN... | 11/15/2008 | .......coocvveecs | oo | ot 98,275 | ..o 100,000 |..111.9000 W1PE|12/27/2000 ....... 6.733
172967-BA-8..| CITIGROUP INC.........cooorveecreescreieeneiecseisesesisesesessneees | cevenee | ceveons 6.750 | JD.... | 12/01/2005 | .. 313,305 300,000 |..111.1970 333,591 317,505 | ... 1,688 | ...iii20,250 | .oovieeenn(d,132) | o0 [ 0 [ 1112/24/2001] ....... 5.093
172967-BJ-9.. | CITIGROUP INC 6.000 | FA.... | 0202172012 ..o | o | et 98,680 |.....cccco... 100,000 {..109.7400 .............. 109,740 |...ccoovveenece 98,603 | ... 2,167 | 3,000 | o 7T e 0 | 0 | 1|04/05/2002 ....... 6.189
172967-BK-6..| CITIGROUP INC 5.000 | MS... | 03/06/2007 | .. 203,148 200,000 |..106.7250 213,450 203,440 .1PE|07/25/2002 | ....... 4.580
172967-BH-3..| CITIGROUP INC NT 5.500 | FA.... | 08/09/2006 | .. 2,046,376 2,000,000 |..108.0110...........2,160,220 |...........2,060,380 |...........43,389 | .........110,000 |..........(11,561) | cccvvecrvrrccccc0 | a0 | 1110/12/2001] ....... 4.790
17453B-AA-9. | CITIZENS COMMUNICATIONS..........cooerereeeriineniineeens [ cevernes [ oo 8.500 | MN... | 05/15/2008 | .. 103,177 100,000 |..110.7390 ... R ceereenene 1,086 | 8,500 | d(620) [ o0 [ 0 [ 2 103/26/2002 | ....... 7412
184502-AG-7. | CLEAR CHANNEL.........co.oiiriiiiereiiscniiseeeeiseneiisseneesenenes | cevenes | ceveons 7.875 | JD.... | 06/15/2005 | .. 103,698 100,000 |..109.4820|.............109,482 |.............. 104,682 |......ccccec0.350 | riricccn 7,875 | ociennn(984) | 0 | 0| 2 104/12/2002 | ....... 6.222
191216-AJ-9.. | COCA-COLA CO.......rvereeerereieneeeieceisesesiesssssesessensens | ceseenes | ceveons 4.000 | JD.... |06/01/2005 | .. 493,376 500,000 |..104.6910 491,390 |..ccoree 1,667 | oo 14,611 | 1,986 | a0 | 0 | 1103/18/2002 ....... 4.582
191219-BJ-2.. | COCA-COLA ENTERPRISES.........covvoeeeereeeeresesreseneienes | cvveeens | coveone 6.125 | FA.... | 08/15/2011] .. 404,214 400,000 |..110.5090|..............442,036 |.............. 404,546 |............9,256 |.........24,500 | ..o (B341) | a0 | 0 | 1101/30/2002 ....... 5.982
20825U-AA-2. | CONOCO FUNDING CO........coervvrereseneesereesseneeseseeons | ereeeee | e 5.450 | AO....| 10/15/2006 | .. 198,276 190,000 |..107.9370 198,983 |....ccccei2,186 | erceen 5,178 | e (T07) | a0 | iicieen0 | 1108/23/2002 ....... 4.193
211177-AM-2. | CONTINENTAL CABLEVISION.........veecreeereiieciireriions | oveeeee | e 8.300 | MN... | 05/15/2006 | .. 158,408 150,000 {..108.3290 | .............162,494 |..............160,244 | ... 1,591 | ... 12,450 |..ooececn(1,835) | o0 [ 0 [ 2 102/28/2002 | ....... 6.420
22237L-LD-2.. | COUNTRYWIDE HOME LNS INC.......ooorevicriiecniiieeees | e | e 5.250 | JD.... | 06/15/2004 | .. ..104.0060...........1,040,060 |..........1,011,250 | ............2,333 | ..........52,500 |..........c(3,857) | ceooorrrrirrcrcnn0 [ iiiicnn0 [ 1103/15/2002 ....... 4.713
22237L-MD-1. | COUNTRYWIDE HOME LNS INC.......oooereeeriiecriiieeies | oreeeee | e 5.500 | FA.... | 02/01/2007 | .....oooveveeeas | worrerreenae .106.1760 | .....c..e.. 212,352 | ... 199,760 | 4,583 | 5,567 | 26 |0 [ 0 [ 105/16/2002 ....... 5.527
22237L-MQ-2. | COUNTRYWIDE HOME LNS INC.........ooerveerriiecriiiecees | orveeee | e 5.625 | MN... | 05/15/2007 | .......coveveeres | worerreenas ..106.9620 | ... ..1PE|09/05/2002 | ....... 4.562
224044-BD-8..| COX COMMUNICATIONS INC.........cooomereeneriiieerireresirene | woveeeee | e 6.750 | MS... | 03/15/2011] .. .107.5980 ............. 107,598 |..............99,675 | .ocoecccs 1,988 | 18,750 | 25 |0 [ 0 [ 2 103/09/2001 | ....... 6.795
126410-CW-7.| CSX TRANSN INC.........ccooorrrerrriirereineneiseneeseseisesesiens | cevenes | ceveons 7.030 | FA.... | 08/15/2007 | .. .113.6280 ... L1PE | 11/12/2002 ) ....... 3.764
232265-X5-2.. | CUYAHOGA CNTY OHIO HOSP.........oomereeneriiinenriirenens | woreeeee | e 4.250 | JJ..... |01/01/2007 | .. ..104.1660 | ... ..1PE|03/02/2001 | ....... 3.850
244217-BH-7.. | DEERE JOHN CAP CORP.........coooommrrierirmereniscrieseneins | ereeeee | e 4.500 | FA.... |08/22/2007 | .. 449,113 450,000 |..103.2700 | ... ceereeenenen 13380 | a0 |83 [0 [ 0 1108/22/2002 ....... 4.547
24422E-NY-1. | DEERE JOHN CAP CORP.........ccoooomerremerermerenincreineneens | oreeeee | e 3.125 | JD.... | 12/15/2005 | .. 199,777 200,000 |..100.8790 199,772 | i 278 | a0 i 0 | 0 | 1112/06/2002 ....... 3.164
25179S-AC-4. |DEVON FING CORP U L C.....cccovvvverreeereirereiiseneiiieneions | oveeeee | e 6.875 | MS... | 09/30/2011] .. 108,809 100,000 {..111.3860|............. 111,386 |.............. 108,955 | ..o 1,833 | 0 e (146) | 0 | 0| 2 110/23/2002 | ....... 5.587
25468P-BU-9. | DISNEY WALT............. . 5.500 | JD.... | 12/29/2006 | .. 249,985 250,000 |..105.8240 249,985 | ..o TB | e 13,750 | iceecn(0) [0 [ 0 [ 2101/30/2002 | ....... 5.500
25468P-BU-9. | DISNEY WALT CO NEW......ooiiiicrenreieceiieceiieeeiinens | e | e 5.500 | JD.... | 1212972008 | ........ovveeecr | worrereeres | woreereenns 1,254,722 ..1,250,000 |..105.8240|...........1,322,800 |........... 1,255,358 | ..o 382 | 08,750 | oo (B37) | e 0 | 0| 2 105/08/2002 | ....... 5.392
260003-AA-6.. [ DOVER CORP NT......oooriueereineneineneiiesesisesesssessseseseees | wevseeee | weeend 6.450 | MN... | 11/15/2005 | ......ooovreeacs | worrereirres | oo 1,144,944 ..1,100,000 |..110.5210... ceeeeen1,153,966 | .. .1PE | 05/14/2002 | ....... 4.908
260543-BP-7.. | DOW CHEMICAL.........coeoreeecreiireieeenieseseiesesessesessseeens | eeeeee | weeene 5.750 | JD.... | 12/15/2008 | .........cocvveees | worrerreenne 101,165 100,000 |..104.3490|..............104,349 |............. 101,197 {256 | 2,875 | cied(32) | i 0 | 0 | 1110/21/2002] ....... 5.516
263534-BJ-7.. | DU PONT & CO......oovreeereeeereescriiseneiisensisessisesesisesesens | coseeees 6.875 | AO....| 10/15/2009 | .......cooveeees | correrreenae 530,992 510,000 |..117.6470 600,000 533,962 .1PE|03/18/2002 | ....... 6.125
285659-AD-0.. | ELECTRONIC DATA SYS CORP.........coovrvemerrerereeisereens | oreeree | e 6.850 | AO....| 10/15/2004 | .. 504,972 500,000 |..102.8880 514,440 510,000 | ..o 7,231 | i 34,250 | 2,591 [ o0 [ 0 [ 1112/31/2000] ....... 6.245
291011-AE-4..| EMERSON ELEC CO NT 6.300 | MN... | 11/01/2005 | .. 2,074,453 2,000,000 |..109.7590...........2,195,180 2,096,100 |...........21,000 |.........126,000 |.........21,647) | cccvvvecrrrrcreec0 | o0 | s 1102/06/2002 ....... 4.874
291011-AH-7..|[EMERSON ELEC CO NT.......oiroiireiinmreincnerecsiisesisienes | weeeeee | e 5.850 | MS... | 03/15/2009 | .. 402,629 400,000 |..109.8620 |.............439,448 | .............. 402,956 |.............8,890 |........23,400 | .ooooiercenc(327) | o0 | 0 | 1101/29/2002 ....... 5.721
291011-AM-6. | EMERSON ELECTRIC CO NT......ooooeereeeriirerenireneeisens | oveeeae | e 7.125 | FA.... | 08/15/2010 | .. 306,231 300,000 |..116.3220 348,966 307,458 .1PE|12/05/2000 | ....... 6.769
294510-AB-8.. | EQUITABLE IOWA COS..........oocveemrreirnrrinceiirsnesisesssnes | eveeeee | e 8.500 | FA.... | 02/15/2005 | .. 2,202,437 2,000,000 |..110.4880 2,209,760 2,238,880 ..1PE | 08/06/2002 | ....... 3514
30216B-AB-8. | EXPORT DEVELOPMENT.........oovooereeerirreincriiecneienniis | woeeeee | e 2.750 | JD.... | 1211212005 | .....oorcreacs | orereeres | e 1,996,661 |........... 2,000,000 |..101.0470]........... 2,020,940 |.......... 1,996,580 | ......c.... 2,903 | o0 |81 |0 | 0 | 1112/03/2002] ....... 2.809
33738M-AE-1. | FIRST UNION NATL BANK........coooiiriiireererieiseeriencneines | oveeeee | e 7.800 | FA.... | 08/18/2010 .. 311,021 300,000 |..120.7250 362,175 311,055 |.. ..1PE|01/08/2001 | ....... 7517
338915-AJ-0.. | FLEET FINL GROUP INC 6.500 | MS... | 03/15/2008 | .. 354,036 350,000 |..109.7590 384,157 354,536 | .. .1PE|03/21/2002 | ....... 6.236
345397-TS-2.. |FORD MOTOR CREDIT CO........coooomerimirremeremsesemescesen | veeeee | wereeee 7.375 | FA.... | 02/01/2011] .. 308,819 300,000 | ....97.2390 291,717 308,850 |.oveerrrn9,219 | 122,125 | e (17) [0 [ 0 [ 2 102/05/2001 | ....... 7.158
345397-RR-6. | FORD MOTOR CREDIT GLOBAL.........ooooumereemmerieeniinns | woreeeee | e 7.200 | JD.... | 06/15/2007 | .. 196,824 200,000 |..100.9180 201,836 196,318 | ...occvvveeeern640 | e 14,400 | 506 |0 | 0 [ 2102/12/2002 | ....... 7.622
345397-SN-4.. |[FORD MTR CR CO NT.......oorriuerieerreencneeneneieseessessnons | oeeeee | e 7.250 | JJ..... | 01/15/2003 | .. 799,903 800,000 |..100.0730 800,584 798,500 |...........26,744 | ..........58,000 | ...cccoeec..518 |0 | i | e 2102/09/2000 | ....... 7.319
36962G-UM-4 | GENERAL ELEC CAP CORRP........cooomerieieriirerieneneiisenees | oveeeee | e 7.250 | FA.... | 02/01/2005 | .. . 2,111,149 2,000,000 |..110.0720 2,201,440 2,145,660 |..........00,417 | ......e...72,500 |...cc..(34,511) | a0 | 0 | 104/23/2002 ....... 4.425
36962G-XS-8. | GENERAL ELEC CAP CORP..........comvvimnrrerererirenniincneens | coveeees 5.875 | FA.... | 02/15/2012 ... | o | o 985,998 |........... 1,000,000 |..106.9090 |........... 1,069,090 985,115 | .....cc.22,194 | ...cin29,375 | o883 |0 | 0 1]03/18/2002] ....... 6.077
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36962G-YZ-1. | GENERAL ELEC CAP CORP..........ccoovvimrrirerirrerriirncniens | coveeees 5.000 | JD.... | 06/15/2007 205,110 200,000 |..105.8850 211,770 205,554 | oo B84 | 5,222 | (844 | 0 | 0 [ 1107/25/2002] ....... 4.362
370425-RT-9.. | GENERAL MTR ACC CORRP........cooomerreiererrereiirncreenenieas | orreeee | e 6.750 | JJ..... | 01/15/2006 | .. 202,108 200,000 |..103.5620 207,124 202,580 |..ovceeerre8,225 | oo 8,750 | s(A72) | cvviinnenn0 [ 0 [ 2103/28/2002 | ....... 6.358
370425-QW-3 | GENERAL MTRS ACCEP CORP..........ccooemervemereuiereniriens | oreeeee | e 5.750 | MN... | 11/10/2003 | .. 1,512,321 |........c.. 1,500,000 |..101.6570 |........... 1,524,855 | ........... 1,631,500 | ...........12,219 | ..........86,250 |..........(13,853) | .ccoocovvriicccn0 | o0 | 2 108/07/2001 | ....... 4.754
370425-QR-4. | GENERAL MTRS ACCEPT CORP.........ccoovemerveenrrireriaans | orreeee | e 5.875 | JJ..... | 01/22/2003 | .. 299,802 300,000 |..100.0310 300,093 294,663 | .. ..2PE | 12/04/2000 | ....... 6.779
370425-RR-3. | GENL MOTORS ACCEPT CORP........cocooemrreermcreecnrirines | ovreeee | e 7.625 | JD.... | 06/15/2004 | .. 2,072,681 2,000,000 |..105.0050...........2,100,100 |...........2,129,960 |............6,778 | .........152,500 |..........(47,087) | cccvveerrrrcceecc0 | s | 2110/10/2001 | ....... 5.000
38141G-AD-6. | GOLDMAN SACHS DTD........coorrrumereeereeeeencneescneeensiis | eveeeee | e 7.350 | AO....| 10/01/2009 | .. 156,858 150,000 {..110.1250..............165,188 |.............. 157,448 | ...ccccc0e2,756 | 5,513 | iic(589) | a0 | iicieen0 | 104/03/2002] ....... 6.502
38141G-AA-2. | GOLDMAN SACHS GROUP INC.........oeveerereenereeieniin | o | e 6.650 | MN... | 05/15/2009 | .. 301,234 300,000 |..110.2260 330,678 301,530 | .oveererni2,549 | 119,950 | s(160) [ coveviirnienn0 [ 0 [ 1102/06/2001] ....... 6.567
38141G-BU-7. | GOLDMAN SACHS GROUP INC.........omeveerereencreiieriin | orreeee | e 6.600 | JJ..... | 01/15/2012] .. 203,664 200,000 |..110.4990 220,998 203,938 | .o 8,087 | oo 8,783 | s (274) | 0 [ 0 [ 1101/25/2002] ....... 6.330
362333-AG-1. | GTE FLAINC........oiooereiereeeceiiscneiseseieseiesesiesssisens | eeeeee | eeeend 6.250 | MN... | 11/15/2005 | .. 2,073,021 2,000,000 |..109.5470]........... 2,190,940 |........... 2,099,940 ..1PE | 10/30/2001 | ....... 4.872
402479-BD-0.. | GULF POWER CO MTG........cooveiereeerrrrerreiineneieseneiiinenns | cereies | e 6.500 | MN... | 11/01/2006 2,094,226 2,000,000 |..110.8140 2,216,280 2,120,300 .1PE|10/16/2001 | ....... 5.130
428236-AE-3..|HEWLETT PACKARD CO.......oovumcreenereinenienerennesenessens | ceveies | ceeeees 5.750 | JD.... | 12/15/2006 498,556 500,000 |..107.4650 537,325 498,380 |...cccoeer 1,278 | 029,469 | oo 176 |0 | 0 | e 1103/18/2002] ....... 5.831
428236-AD-5..| HEWLETT-PACKARD CO........oooomervemerrimerriiereisenenessenees | ceveies | ceeeees 7.150 | JD.... | 06/15/2005 | .. 1,006,513 ..1,000,000 |..109.91101...........1,099,110 |.......... 1,011,350 | .. .1PE | 11/24/2000 | ....... 6.854
438506-AH-0.. | HONEYWELL INC DEB..........coooooimmrirrierereeneneeeineeeiincnns | cervies | e 8.625 | AO....| 04/15/2006 | .. ..1,072,411 ..1,000,000 |..117.1240|............1,171,240 |..........1,110,000 | .. .1PE|12/31/2000 ....... 6.153
438516-AL-0.. [HONEYWELL INTERNATIONAL........ccccoorneneen. 6.875 | AO....| 10/03/2005 | .. 1,038,733 ..1,000,000 |..110.7530...........1,107,530 |.......... 1,048,910 | .. .1PE|03/14/2002 | ....... 5.343
438516-AN-6.. | HONEYWELL INTL INC........oorioirriircrerereiinseniincniirennns | e | e 6.125 | MN... | 11/01/2011] .. 496,450 500,000 |..108.6040 543,020 496,235 | ... 5,104 | 030,710 | iicicienn215 |0 | 0 | 1|04/05/2002 ....... 6.229
441812-FT-6.. |HOUSEHOLD FIN CORP NT.........coooruummrrierrcrerncneirneninns | cevviees | ceeeees 7.250 | MN... | 05/15/2006 | .. 1,681,125 |..... ..1,650,000 |..108.7190|............1,793,864 1,688,412 | .. ..1PE | 02/06/2002 | ....... 6.611
441812-GL-2..|HOUSEHOLD FINANCE CORRP.........ccoovvermcreimerirncnriiiens | cevvies | e 8.000 | MN... | 05/09/2005 | .. 1,028,726 ..1,000,000 |..108.0020...........1,080,020 1,050,000 |...........11,556 |...........80,000 |..........(10,985) | ..c.ccvevrcceecn0 | crvoririccccn0 | 1112/31/2000] ....... 6.655
441812-JW-5. | HOUSEHOLD FINANCE CORRP..........coovveemcreimeriincriiiens | e | e 6.375 | AO....| 10/15/2011] .. 197,154 200,000 |..104.5510 209,102 196,940 |.......c....2,692 | .00 12,466 | o214 |0 | 0 | 1101/24/2002] ....... 6.588
441812-JX-3.. |HOUSEHOLD FINANCE CORRP..........ccoovvercreimeriirncriiiens | cevvies | e 5.750 | JJ..... | 01/30/2007 | .. N IO 97,284 |.......cc.... 100,000 |..104.6610 .............. 104,661 |.......o..cuccc. 96,829 | ..o 2,12 | o 2,874 | 856 |0 | 0 | 1103/26/2002 ....... 6.516
441812-JT-2.. |HOUSEHOLD FINL CORP........ccooomeremrmreircreineneiseneiiens | cereies | e 6.500 | JJ..... | 01/24/2006 | .. 299,572 300,000 |..106.4920 319,476 299,343 | ...cccen8,504 | 119,500 | v 122 |0 [ 0 [ 1101/24/2001] ....... 6.552
459200-AW-1. | IBM CORP..........orrreecreireriiiireeireceiieensiseessssesssesesssescnes | seveien | ceeeeed 4.875 | AO....| 10/01/2006 | .. 501,946 500,000 |..106.7190 533,595 501,845 |...........8,004 | .0 18416 | o101 [0 [ 0 [ 1108/01/2002] ....... 4.765
449669-AC-4..| IMC GLOBAL INC DEB . 6.875 | JJ..... | 07/15/2007 | .. 216,797 250,000 | ....92.5000 231,250 206,875 | ..occeeere 1,925 | oo 47187 | 9,892 |0 [ 0 [ 4 102/02/2001] .....10.635
45920Q-BM-5 | INTERNATIONAL BUSINESS............coomeveercrimenineniiiens | e | e 5.400 | AO....| 10/01/2008 | .. 198,247 200,000 |..108.4350 216,870 198,060 | .. ..1PE | 04/05/2002 | ....... 5.580
459745-EZ-4.. | INTL LEASE FIN BDS.........coooieieiierinereereeeiisncneineniiiens | e | ceeeesd 6.375 | MS... | 03/15/2009 | .. 200,735 200,000 |..106.8280 213,656 200,802 |.. .1PE | 04/29/2002 | ....... 6.300
459745-BK-0... | INTL LEASE FINANCE..........ccoooorienerriirnerincniirenniineens | e | e 8.375 | JD.... | 12/15/2004 | .. 2,114,227 2,000,000 |..109.2150|...........2,184,300 |........... 2,177,760 |.. .1PE | 10/26/2001 | ....... 5.259
487836-AR-9..| KELLOGG CO NT DTD......coovvuemruerereeereneeerneneiscesienniis | ceveies | ceeeesd 6.000 | AO....| 04/01/2006 | .. 147,425 140,000 {..108.3930 | .....cooeuneee ceererenenn 147,946 | 2,183 | 1,200 | e(522) | a0 | 0 2 110/23/2002 | ....... 4.241
492386-AG-2. | KERR-MCGEE CORP DTD.......ooervuerreencreeneneisenieienens | cevvies | ceeeees 5.375 | AO....| 04/15/2005 129,994 130,000 |..105.4420|.............137,075 |.............. 129,992 | ..o 1,475 | 3,810 | e 0 | 0| 2 104/12/2002 | ....... 5.377
499040-AF-0.. | KNIGHT RIDDER INC..........oorveerrrierieisereiineneiissceeenenes | ceveies | ceeeesd 6.300 | JD.... | 12/15/2005 1,134,428 |........... 1,100,000 |..110.8770 ........... 1,219,647 |........... 1,143,582 .1PE|02/19/2002 | ....... 5.142
50075N-AA-2. | KRAFT FOODS INC.........cooomereemeriiinneeiiieseeienesssessseseneses | weeeeee | e 4.625 |MN... | 11/01/2006 | .. 489,957 500,000 |..105.1350 525,675 488,285 | ...........3,854 | .........23,061 | oo 1,672 |0 | 0 | e 1104/11/2002] ....... 5.208
50075N-AG-9. | KRAFT FOODS INC DTD............. 5.250 | JD.... | 06/01/2007 | .. 503,692 500,000 |..108.0120 540,060 504,135 | .o 2,188 | 113,927 | (B43) | 0 [ 0 [ 105/24/2002 ....... 5.061
504195-AD-0... | LA QUINTA INNS CO......oooreereriimenrineresiseeessscesssenseas | evseeee | weeeeee 7.250 | MS... | 03/15/2004 | .. 249,432 250,000 |..100.2500 250,625 247,893 | .......5,337 | 18,125 | 9432 |0 [ 0 [ 3 106/24/1998 | ....... 7429
524660-AR-8.. |LEGGETT & PLATT ........ooricriiereiiereiseneiesessssessesiinns | woveeeee | weeeee 7.650 | FA.... | 02/15/2005 | .. 1,059,490 ..1,000,000 |..109.1720|............1,091,720 1,081,580 .1PE|02/26/2002 | ....... 4.674
524908-CK-4.. | LEHMAN BROS HOLDINGS cererernes s nenssessnsses | sresenas | seeeens 8.250 | JD.... | 06/15/2007 | .. 1,027,757 |..... ..1,000,000 |..117.5390 ... crereen 1,038,730 | ... 3,667 | ..........82,500 | eeen(10,911) | 0 | 0 | 1110/05/2000 ....... 7.500
524908-CV-0.. | LEHMAN BROS HOLDINGS INC.........ccoosrveemerieerncnierenns | woreeree | e 7.000 | FA.... | 02/01/2008 | .. 412,583 400,000 |..113.0560 | .............452,224 | ............. 413916 |.. .1PE|10/21/2002 | ....... 6.277
52517P-SC-6. | LEHMAN BROS HOLDINGS INC.........cosorveemerieerncrirrenns | woreeeee | e 6.625 | JJ..... | 01/18/2012 202,183 200,000 |..110.6830 , 202,346 |...ccce.5,999 | 18,919 | (163) [ o0 [ 0 [ 1101/23/2002] ....... 6.463
532449-AA-3.. | LILLY DEL MARVINC.........oooeeereiiereeseneiincneiiseeniesenesin | eveeeee | e 7.717 | FA.... | 08/01/2029 1,584,153 |.......... 1,500,000 |..106.9760 |........... 1,604,640 |........... 1,609,200 | .. .1PE|07/03/2002 | ....... 4.026
548661-CC-9. |LOWE'S COMPANIES INC.........ccoooerreererieerecriinceeisenions | oveeeee | e 7.500 | JD.... | 12/15/2005 542,009 525,000 |..114.0340 598,679 551,513 |.. .1PE|02/01/2001 | ....... 6.278
552078-AL-1.. |LYONDELL CHEMICAL BONDS...........ccoooveemmrriemeneiincnes | woreeeee | e 9.625 | MN... | 05/01/2007 144,001 150,000 |...96.0000 .............. 144,000 |............. 149,250 |............2,400 | ......... 14,438 | ..c...c....(5,409) | cccvovicrrccacn0 | ciiicien0 | 3 110/07/1999 | ....... 9.717
5525V0-AE-6. |M & | MARSHALL & ILSLEY........ocvveereierieieriiineeeiiscnens | e | e 4.125 | MS... |09/04/2007 548,421 550,000 |..103.2550 567,903 548,312 ..1PE | 08/19/2002 | ....... 4.192
571748-AD-4..| MARSH & MCLENNAN COS INC 5.375 | MS... | 03/15/2007 | .. 2,439,003 2,400,000 |..107.3410 2,576,184 2,443,794 | ......... 37,983 | .........83,067 | oo, 791) | 0 | 0 | 1106/10/2002 ....... 4.940
58013M-DT-8. | MCDONALDS CORP MEDIUM..........ccoovuurmmreummmeriserniinns | worveeee | e 3.875 | FA.... | 08/15/2007 | .. 1,997,487 |........... 2,000,000 |..102.3180]........... 2,046,360 |........... 1,997,300 ..1PE|08/13/2002 | ....... 3.904
58550H-AA-2. | MELLON BK N A PITTSBURGH........ccooconeviierimeriirereies | ovveeee | e 7.375 | MN... | 05/15/2007 | .. 2,255,036 2,000,000 |..115.5270 2,310,540 2,273,120 |.. .1PE | 08/27/2002 | ....... 4.154
590188-HW-1. | MERRILL LYNCH.........ooirieirieiereiisceiiieceiisesesesenesiseens | oeeeee | weeend 6.550 | FA.... | 08/01/2004 | .. 301,703 300,000 |..106.4790 319,437 305,874 .1PE|06/12/1998 | ....... 6.160
590188-JE-9.. [MERRILL LYNCH & CO INC.......cooooireererriiiereiieeriiiecees | coreeeee | e 6.000 | JJ..... | 07/15/2005 | .. 2,064,825 2,000,000 |..107.7350|...........2,154,700 2,083,900 .1PE | 10/29/2001 | ....... 4.989
590188-HZ-4.. | MERRILL LYNCH GLOBAL..........ccoomiuiireerereinsneierecniiiens | oveeeee | e 6.000 | FA.... | 02/12/2003 | .. 249,996 250,000 |..100.4450 251,113 249,883 .1PE|02/12/1998 | ....... 6.011
59156R-AB-4. [METLIFE INC........oooiroiircreircreiiereisereeiseeeeessessissenssiseneens | oeeees | e 5.250 | JD.... | 12/01/2006 | .. 2,001,339 2,000,000 |..106.6140|...........2,132,280 |........... 2,001,540 |...c...cc.. 8,750 | ..cc.... 106,167 | ..ooocreeees(201) | o0 | 0 | 105/14/2002 ....... 5.230
617446-DW-6. | MORGAN ST DEAN NTS.........ooiiirereineneiinniineresiennsin | evseeee | weeeeee 7.750 | JD.... | 06/15/2005 | .. 160,132 150,000 |..111.5710 ... ceerereneene 162,689 | i BT | 11,625 | (2,557 | 0 | 0 | 104/30/2002 ....... 4.799
617446-DW-6.| MORGAN ST DEAN WITTER........oovereeerrreineneiseneiiens | woveeeee | e 7.750 | JD.... | 06/15/2005 | .. 1,060,696 |........... 1,000,000 |..111.5710|.........1,115,710 |........... 1,078,580 | ............3,444 | ... 77,500 | ..cooo.e.(17,884) | o0 | 0 | 1103/18/2002] ....... 5.085
617446-DX-4..| MORGAN STANLEY DEAN 8.000 | JD.... | 06/15/2010 .. 310,336 300,000 |..118.7880 356,363 312,348 |.. .1PE|12/05/2000 | ....... 7.390
617446-GM-5. | MORGAN STANLEY DEAN.......cooomiriiimrriimcrirenenincreines | woreeeee | e 6.750 | AO....| 04/15/2011] .. 207,035 200,000 |..111.1270 222,253 207,627 | .ovvceerrrei2,850 | i 13,500 | ooveeienned(593) [ o0 [ 0 [ 1101/25/2002] ....... 6.198
620076-AS-8.. [MOTOROLA INC.........cooerrrereriiererreiscriiseneieesiiesesieees | weseeee | weeend 6.750 | FA.... | 02/01/2006 | .. ..103.5000] ..............103,500 |............... 99,250 | ...ocveere2,888 | o0 | 52 0 | 0| 2109/26/2002 | ....... 7.001
637432-CQ-6. | NATIONAL RURAL UTILITIES............. 6.000 | MN... | 05/15/2006 | .. . ..109.0910]............1,090,910 |..........1,066,130 | .............7,667 |..........30,000 |...ccccc{d,581) | covrorrrriirccnn0 | 0 [ 1109/23/2002] ....... 4.028
638901-AP-3.. [NAVISTAR INTL CORP........oomerrerrrreercriircnnens 8.000 | FA.... | 02/01/2008 162,001 200,000 |...81.0000..............162,000 |.............175,000 |.............6,667 |...........16,000 |........(13,010) | .coevrrrrrrcccc0 | a0 | 4101/24/2001] .....10.565
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650905-AF-9.. [NEWCOURT CR GROUP INC.........coooemerereierivrinciirecnies | v | e 6.875 | FA.... | 02/16/2005 ..105.1090] ... 03/05/2002 | ....... 8.134
654106-AB-9.. [NIKE INC..........ooririeeriiieriierieiereeseceeiscseiseneissseisesssons | eeeeees | eeeene 5.500 | FA.... | 08/15/2006 | .. ..108.3270 ... 02/22/2002 | ....... 4.952
65473Q-AH-6. | NISOURCE FIN CORP...........ccoorieimrimiereeneneiiseneiireeeiaens | eveeeee | e 7.625 | MN... | 11/15/2005 | .. ..104.4460 | ... 12/09/2002 ....... 5.532
65590G-AA-1. [NORDSTROM CR INC.........cooriviiecriimeriineneiesseneiisenniens | weveeeee | weeend 6.700 | JJ..... | 07/01/2005 | .. ..108.6250 | ... 10/12/2000 ....... 7.350
655844-AL-2.. [NORFOLK SOUTHERN CORP........ccoooorreerereineneiiieriis | ereeeee | e 6.200 | AO....| 04/15/2009 | .. 147,248 150,000 |..110.4980 ... . 07/24/2001 | ....... 6.557
667281-AH-2..|[NORTHWEST AIRLINES..........cooooirirerenereiiecriieceinns | woveeeee | e 8.375 | MS... | 03/15/2004 | .. 210,000 250,000 | ....84.0000 257,225 07/01/1998 | ....... 7.735
66938F-JR-6.. [NORWEST CORP........ooomsrreircreinereiiereiieresiessiesesesssenes | weseeee | weeend 6.750 | AO....| 10/01/2006 | .. 2,124,497 2,000,000 |..112.4750 2,249,500 2,159,580 10/21/2001] ....... 4.911
695114-AC-2.. | PACIFICORP...........ocroererriincriencniieeniisssessesesssssessseneeas | eeeeees | weeend 6.750 | AO....| 04/01/2005 | .. 302,906 300,000 |..108.0560 324,167 307,763 06/15/1998 | ....... 6.274
724479-AC-4.. | PITNEY BOWES INC........oooirierereeereceeeincriincneisesieneeesinns | wevreeee | e 5.950 | FA.... | 02/01/2005 | .. 1,294,449 | .......... 1,250,000 |..107.3710 |........... 1,342,137 |........... 1,307,475 | .. 05/08/2002 | ....... 4.148
724479-AE-0... | PITNEY BOWES INC NT......cooiiieriincniiseeiieeciiseseiine | coveeees 5.875 | MN... | 05/01/2006 303,559 300,000 |..108.4900 325,470 304,995 06/22/2001 | ....... 5478
742718-BR-9.. [PROCTER & GAMBLE..............cosirieiereiererreiincniiscneienniis | evreeee | e 6.600 | JD.... | 12/15/2004 | ........oovveees | oo | o 990,587 |........... 1,000,000 |..109.0140 ........... 1,090,140 | .............. 980,310 06/26/2000 | ....... 7121
742718-BR-9..|PROCTER & GAMBLE CO NT.......coooorieerieincneireneionenns | oreeeee | e 6.600 | JD.... | 12/15/2004 | .. 300,932 300,000 |..109.0140 327,042 301,809 |.. 12/05/2000 | ....... 6.426
743862-AC-8.. | PROVIDENT INSURANCE............cosmimerierereiiseerierecniiens | eveeeee | wereend 6.375 | JJ..... | 07/15/2005 | .. 206,777 200,000 |..100.8220 201,644 208,050 |.. 06/25/2002 | ....... 4.938
755111-BG-5. | RAYTHEON CO.......oiroiireeecriincreiiseneiiseseeieessseessesseeens | eeeeee | e 8.200 | MS... | 03/01/2006 | .. 160,230 150,000 |..112.3530|.............168,529 |.............. 162,156 05/01/2002 | ....... 5.807
80311T-CD-2. | SARA LEE CORP.......... 5.950 | MS... | 01/20/2005 | .. 1,031,149 |........... 1,000,000 |..107.5950]...........1,075,950 |........... 1,040,320 05/10/2002 | ....... 4.345
78387G-AH-6. | SBC COMMUNICATIONS...........coooreeeereeneneiiseneiieeneiins | ereeeee | e 5.875 | FA.... | 02/01/2012] .. 485,599 500,000 |..108.0090 540,045 484,710 03/21/2002 | ....... 6.294
812404-AV-3.. | SEARS ROEBUCK ACCEPT........ooiriemereinereiisersiecniinns | weveeeee | e 7.000 | JD.... | 06/15/2007 | .. 104,835 100,000 |..101.0680.............101,068 |.............. 105,420 05/16/2002 | ....... 5.753
81413P-AE-5. | SECURITY CAP GROUP INC.........oosroureereerereineneienniin | oreeeee | e 6.950 | JD.... | 06/15/2005 | .. 2,101,906 2,000,000 |..109.7480|...........2,194,961 |.......... 2,125,960 |.. 05/16/2002 | ....... 4.727
828807-AJ-6.. | SIMON PROPERTY.........coomiriiiriierimmenenescssesenesiseseians | woreeeee | weeend 6.375 | MN... | 11/15/2007 | .. 197,814 200,000 |..108.1680 216,336 197,542 | .. 04/03/2002 | ....... 6.638
833667-AC-2.. | SOCIETY NATL BK......ooorieerieiecriencreiseneisessisesesienenes | eveeeee | weeeee 7.250 | JD.... | 06/01/2005 | .. 2,097,413 2,000,000 |..109.9800........... 2,199,600 |........... 2,142,460 | .. 10/10/2001] ....... 5.080
844436-AT-2.. | SOUTHLAND CORP..........omirreeereiieceiieneeiscsesseseseseceseos | eeeeee | e 4.500 | JD.... |06/15/2004 | .. 377,472 400,000 |....95.1250 380,500 334,800 |.. 08/09/1999 | ....... 8.687
84474Q-AA-1. | SOUTHWEST AIRLINES CO.......coovverrreereereriiereeeeesenes | oveeeee | e 5.100 | MN... | 05/01/2006 | .. 1,221,265 1,214,159 |..104.6290|...........1,270,362 |..........1,222,474 | .. 05/16/2002 | ....... 4.906
852060-AC-6... | SPRINT CAP CORP..........coomeriererriiincriineneiseniinesesienenes | erseeee | ceeend 6.125 | MN... | 11/15/2008 | .. 127,118 150,000 |...91.0000..............136,500 |.............. 126,750 | .. 11/15/2002 ....... 9.581
85508T-AA-2. | STAR BK NA CINCINNATL.......oorveereeereereencreeseneienniis | ereeeee | e 6.625 | JD.... | 12/15/20086 | .. 1,000,000 ..1,000,000 |..111.9970...........1,119,970 |...........1,000,000 |.. 12/31/2000 ....... 6.625
86703Q-BH-3. | SUNAMERICA INC.........oorvoeerrineriiiscreiseneeisenesissenssines | weveeeee | e 7.340 | JD.... | 08/30/2005 | .. 1,004,455 ..1,000,000 |..112.1760|...........1,121,760 1,008,327 | .. 04/30/2000 | ....... 7.146
87612E-AC-0. | TARGET CORP NT.. B (OO PR 6.350 | JJ..... | 01/15/2011] .. 206,593 200,000 |..111.0650 222,131 207,170 |.. 01/30/2002 | ....... 5.830
87612E-AD-8. | TARGET CORP NT......ooiirieeicreincreiiseseeisessisesesisenenes | weveeeee | e 5.500 | AO....| 04/01/2007 1,363,758 |........... 1,300,000 |..107.9680 |........... 1,403,582 |........... 1,365,480 10/25/2002| ....... 4.241
881685-BG-5. | TEXACO CAP INC........ooreeecreerereeseneiseceisesesiesesisceeens | coneeees 6.000 | JD.... | 06/15/2005 299,683 300,000 |..109.4080 328,224 299,230 06/29/1998 | ....... 6.045
88731E-AK-6. | TIME WARNER ENTMT CO.....ccooooorrirrirerieseneeeseeion | e | e 7.250 | MS... | 09/01/2008 | .. 154,568 150,000 {..106.0000 .............. 159,000 |....cooeveeen. 155,051 | .. 04/04/2002 | ....... 6.595
89350L-HY-1..| TRANSAMERICA FIN CORP........ccooooirrurriimeriirenrienenes | woreeeee | e 5.730 | MS... | 01/27/2004 | .. 245,695 250,000 |..103.9700 259,925 237,643 |.. 09/18/2000 | ....... 7415
893830-AJ-8.. | TRANSOCEAN SEDCO FOREX.........cooumereeemmcreeeceeiienns | oreeeee | e 6.950 | AO....| 04/15/2008 | .. 174,677 160,000 |..111.5170|............. 178,427 |.............. 175,541 | .. 08/21/2002 | ....... 4.955
895953-AA-5.. | TRICON GLOBAL RESTAURANT ........ooomervmmriieririrenns | woveeeee | e 7.450 | MN... | 05/15/2005 | .. 170,127 170,000 |..104.5000 ... 177,652 |..............170,363 | .. 09/03/1998 | ....... 7.405
911363-AG-4. | UNITED RENTAL COMP GUAR.........coourreereriineriiienias | orreeee | e 9.250 | JJ..... | 01/15/2009 | .. 122,625 150,000 | ....81.7500 ... ..139,500 |.. 06/05/2001 | ..... 10.609
913017-BE-8.. [UNITED TECH CORP..........ccooomerierereineneineneisessiseseniens | e | e 4.875 |MN... | 11/01/2006 | .. 1,995,844 ..2,000,000 |..105.8300| ... ..1,994,720 |.. 10/26/2001] ....... 4.934
913026-AR-1.. |[UNITED TEL CO FLA........oiiriereiereseceireceeisseniiseneiines | eeeeee | e 6.250 | MN... | 05/15/2003 | .. 1,995,540 ..2,000,000 |..100.2950|...........2,005,900 |........... 1,973,760 | .. 12/06/2000 | ....... 6.840
913040-AH-4.. | UNITED TEL CO OHIO.......oouierveecreineiirecreeseresisseeiines | weveeeee | e 6.500 | JD.... | 06/01/2005 | .. 2,036,576 2,000,000 |..103.3200 2,066,401 2,051,040 |.. .130,000 | ... 12/11/2001] ....... 5.679
90333W-AB-4 | US BANK NA. e nenes | srerenas | seeeend 6.300 | FA.... | 02/04/2014 | .. 499,172 500,000 |..112.5310 562,656 499,123 |.. 15,750 | ... 02/01/2002 | ....... 6.320
92976F-AA-1. | WACHOVIA BK NATL ASSN........coooiriiereeerneeiisceeincnions | e | e 4.850 | JJ..... |07/30/2007 | ...cooereeranns | v 299,690 300,000 |..106.4660 319,399 299,658 06/05/2002 | ....... 4.873
929903-AA-0.. | WACHOVIA CORPORATION.........ooireeereeeereesncnieseniens | oeeeee | e 4.950 | MN... | 11/01/2006 | .......ocooocmeree | covrrrorans 2,422,056 2,400,000 |..106.7070 2,560,968 2,426,582 10/23/2002 ....... 4.677
931142-AQ-6. | WAL MART STORES INC 6.500 | JD.... | 06/01/2003 | .. 100,237 100,000 {..101.9280.............101,928 |.............. 102,460 | .. 06/05/1998 | ....... 5.923
931142-BE-2.. | WALMART........ 6.875 | FA.... | 08/10/2009 | .. 263,931 250,000 |..117.7970 265,262 | .. 03/18/2002 | ....... 5.844
939322-AH-6.. | WASHINGTON MUT INC........cvoeereeerieeceirenniiecseiirenes | woeeeee | e 4.375 | JJ..... | 01/15/2008 | .. .101.8970 | ....ccoccc0... 81,617 | 79,615 11/21/2002 ....... 4.479
939333-AB-6.. | WASHINGTON MUTUAL......ccorreerreernreerneeesseesesnsesssns | wreeees | eeeeed 6.250 | MN... | 05/15/2006 | .. . .108.3440] ...........1,083,440 |........... 1,080,660 | .. 11/08/2002| ....... 3.780
949748-AF-4.. | WELLS FARGO BANK.........oooiviereirereiisereineneiisensiinenens | weeeeee | wereend 6.450 | FA....|02/01/2011] .. 534,898 530,000 |..112.2590 535,249 | .. 01/23/2002 | ....... 6.304
962166-BA-1.. | WEYERHAEUSER CO. 5.950 | MN... | 11/01/2008 | .. 104,781 100,000 |..106.7490.............106,749 |............ 104,823 |.. 12/09/2002 ....... 4.994
98412J-BW-3. | XEROX......cvcreeucriins 5.250 | JD.... | 12/15/2003 | ...... 290,250 300,000 | ....96.7500 , 296,331 |.. 02/16/1999 | ....... 5.540
UNIEA SEALES. ...t s 135,931,604 |....... 132,862,159 |.... 142,744,626 |....... 136,964,502 |.. (910,834)...ccocooeven0 | ..eee 43,744 [ XXX ... XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..............ccccurerienerieenssrecsscreescriennns ...135,931,604 |.......132,862,159 | .... 142,744,626 |....... 136,964,502 (910,834)...ccococever0 | ..eee 43,744 [ XXX ... XXX..... XXX.....
4599999. | Total - Industrial & Miscellaneous (Unaffiliated). ..o e 135,931,604 |....... 132,862,159 |.... 142,744,626 |....... 136,964,502 (910,834) |.....coccoenreee0 | ..eee. 43,744 [ XXX | ... XXX..... XXX.....
Totals
\ 5499999, | Total - ISSUET OBIGATIONS. ...vcc....ruererrrereeesssssssseereseeesssssssssessessssessssssssesssssssssssssssssesssssssssssssssssssssessesssseees [.......290,683,499 |......285,374,159 [...XXX......].......304,704,996 |.......292,958,959 |......3,735,752 [....12,054,270 .....(1,741,144) ] .....cc00oeccc.0 [ o 43,744 [ XXX ... XXX...o. [ XXX
\ 5599999, | Total - Single Class Mortgage-Backed/AsSet-BaCKed SECUMHIES. ..........rrrrrereeesssssserrrseeeessnssssersssssessssssssessssssesssnnaans [ 9,002,640 |....... 8,625,000 | ... XXX.ooo. [ corrrrrrees 9,082,838 |......... 9,007,051 |.......c... 46,147 | oo [ I X XK I (I 0 [ XXX e XXX..... [ XXX




Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
6099999. [ Grand TOtal - BONS.....ooooccccvvreesssessveersesssssnessssssseessssssssssesssssssssessssssssseessssssssesssssssssses s sssssssess s [.......299,686,139 |......293,999,159 |...XXX.....]......313,787,834 |......301,966,010 |.....3,781,899 [....12,054,270 |....(1,745,555) | ......00oeerrrrrre [ 43,744 ] XXX ] ... XXX..... [ . XXX.....
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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

Showing all PREFERRED STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 1

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
CuUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired

NONE
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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

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

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
001055-10-2........ AFLAC INC COM.....ouvriricicrrereieeeesscessenessssseneesennenes | eoessnnensenennes 2,100.000 |..vvererrererenn63,252 | i 30120 | 63,252 | 67,899 0 0 [ ...06/10/2002...
020002-10-1........ |ALLSTATE CORP.......ccccocvvrrrrrinnee. ..2,000.000 63,860 0 0 Lo | .01/23/2002...
026874-10-7........ |AMERICAN INTL GROUP INC COM.. e ..1,075.000 75,328 L0 0 Lo | - 11/14/2002...
. |[BANK NEW YORK INC COM......ccocoirmrmrmeenieneireecirennnns ..2,850.000 77,435 L0 0 Lo | 10/25/2002...
CAPITAL ONE FINL CORP COM.....c.cvvvrverreriicicrrennes s 1,700.000 | .. ..51,879 L0 0 Lo | 12/16/2002...
CERES......ooveeevininrinrneneins ..480,009.000 771 233 L0 0 L | 12/31/2001...
... |[HARTFORD FINANCIAL......ccoovvirrmimrinnineeneeneeneineeneineenes [oereneineineiens 2,000.000 89,130 L0 0 Lo | - 11/27/2002...
. |J P MORGAN CHASE & CO... ..3,500.000 76,045 L0 0 Lo | .12/06/2002...
KEYCORP NEW COM.... ..3,000.000 ...71,935 0 0 Lo | 11/04/2002...
58551A-10-8........ |MELLON FINL CORP......... ..3,100.000 116186 0 0 Lo | ..09/30/2002...
665859-10-4........ NORTHERN TR CORP COM. . ..2,550.000 |..cooovieeee.89,378 | i 35,050 | i 89,378 | i 122,432 L0 L0 L ...12/31/2002...
UNIEA SEALES. .ot ..2,583,362 .0 .0 XXX e XXX.......
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)..... 0 0 XXX [ XXX.......
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
AGERE SYSTEM INC CL A...coooieiieeeeceneineineeneirenenees | ceeveeneeneinennennns 33.000 0 0 [ ...06/11/2002...
v |AGERE SYSTEM INC-CL B.....covvrrreeivcnineinencireireiee [ ceeveineiveiienns 810.000 L0 0 Lo | ..06/11/2002...
... |ALLTEL CORP COM........... 1,000.000 L0 0 Lo | .10/25/2002...
. |AMGEN INC COM... 2,550.000 L0 0 Lo | ..06/10/2002...
AT & T 1,380.000 0 0 Lo | ..06/30/2002...
... |AT & T WIRELESS...... 7,000.000 L0 0 Lo | ..06/30/2002...
... |BAXTER INTL INC COM. 2,125.000 L0 0 Lo | 12/16/2002...
... |BEA SYSTEMS INC COM....... 7,500.000 L0 0 Lo | 05/14/2002...
... |BED BATH BEYOND INC COM.. 1,675.000 L0 0 Lo | 10/25/2002...
09067J-10-9........ | BIOVAIL CORP COM.......... 1,700.000 L0 0 Lo | 05/14/2002...
055921-10-0........ |BMC SOFTWARE INC COM.......covvmrmiieceniereineicicienne 3,000.000 L0 0 Lo | 12131/2001...
096761-10-1........ |BOB EVANS FARMS INC COM.. 4,000.000 I 0 Lo | - 11/27/2002...
110122-10-8........ |BRISTOL MYERS SQUIBB CO.. 1,500.000 .20 0 Lo | ..08/01/2002...
127209-30-2........ |CADBURY SCHWEPPES....... 4,000.000 I 0 Lo | - 11/27/2002...
143658-10-2........ |CARNIVAL CORP........coovmrrmiiiriineineireieceeeeeene 2,000.000 L0 0 Lo | .12/04/2002...
149123-10-1........ |CATERPILLAR INC COM......cooivimiiiriieieiececiscieeeenens 2,500.000 I 0 Lo | ..09/25/2002...
166764-10-0........ |[CHEVRONTEXACO CORP.........cooooriririrrcirriniineicirenenns 1,000.000 L0 0 Lo | 12/16/2002...
CISCO SYSTEMS......cooviiiiieieireireirereeeeeeeeeenens 4,398.000 L0 0 Lo | ..09/30/2001...
COMCAST CORP CLA.. 2,233.000 L0 0 Lo | -211/21/2002...
CONOCOPHILLIPS..... 2,502.000 0 0 Lo | - 11/27/2002...
CONOCOPHILLIPS..... 1,700.000 L0 0 Lo | 12/16/2002...
COOPER INDS LTD.... 1,000.000 I 0 Lo | ..03/22/2002...
... |CORNING INC COM......comiiirmiiirimiisnineineineeneeneeeieines 10,000.000 L0 0 Lo | 03/22/2002...
1o [DANA CORP......cooooiiieieieieieeee et 3,500.000 I 0 Lo | - 11/14/2001...
... |DELL COMPUTER CORP... 4,000.000 L0 0 Lo | 10/03/2003...
... |DISNEY WALT COMPANY. 5,000.000 L0 0 Lo | ..09/25/2002...
coo |DOW CHEMICAL......cooeeieeiieieieireie s 3,000.000 0 0 Lo | 11/04/2002...
... |DUKE ENERGY CORP COM..... ..4,000.000 I 0 Lo | - 11/27/2002...
... |EMC CORP MASSACHUSETTS.......ccvtverereerncrncrnnineinns 10,000.000 L0 0 Lo | 11/04/2002...
. |[ESTERLINE TECHNOLOGIES........ccoeoirrrrrerirreicereinenn. ..3,000.000 L0 0 Lo | -11/19/2001...
FIFTH THIRD MICRO CAP VALUE FUND. 25,807.118 0 0 Lo | .12/05/2002...
oo [FOREST LABS INC...ccooiiieieieieeieeecseisieieninies s 750.000 .0 0 L | ..03/26/2002...
375766-10-2........ | GILLETTE CO COM.......ccovvvrrnnnee 2,075.000 .0 0 Lo | - 11/14/2002...
382550-10-1........ | GOODYEAR TIRE & RUBR CO COM ..5,000.000 .0 0 L | .12/06/2002...
428236-10-3 HEWLETT PACKARD......cccoiiiriirencineensennineineeneinennens [ e 6,734.000 0 0 (I ...11/14/2002...
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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

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

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
HOME DEPOT INC COM......coimiiiniirerneieireeeereieeneienns e 2,025.000 |.overvrriree 48,641 | 24020 | i 48,641 | 62,302 | oo | 122 |, (13,661) (I ...10/25/2002...
... |HONEYWELL INTL INC.. ..3,500.000 105,595 22,150) Lo | 11/04/2002...
... |HUMANA INC COM........ ..8,500.000 97,635 12,635) Lo | .12/04/2002...
<. |INTEL CORPORATION......ocvuiiiiiieieincicreceserennsninine ..9,949.000 184,277 89,364) Lo | 09/25/2002...
... |INTERNATIONAL BUSINESS MACHS COM......covcvvnene | overerrcireinne. 900.000 53,892 15,858 Lo | ..10/03/2002...
... |INTERPUBLIC GROUP COS........ccccccrvrmnnee ..4,000.000 58,035 (1,715) Lo | .12/04/2002...
... |IONICS INC COM.........cccco.... ..2,000.000 40,824 4,776 L | ..08/22/2002...
... |KING PHARMACEUTICALS INC.....c.ocvoieeirereieieireiininns ..4,325.000 127,896 53,549) Lo | 211/23/2139...
voo |KOHLS CORP COM.....cooririeeceieneensineieineieineienenenens | veeneieeeennnn. 750.000 47,828 (5,865 Lo | - 11/14/2002...
<. |[KROGER CO COM......oovoiiriiiiieieireineineieeieeeeeiennns ..6,200.000 137,198 41,408) Lo | 03/07/2002...
... |LILLY (ELI) & CO COM....... ..1,700.000 104,669 | ...ocoovverrerereneenen0 i 1,054 | 3,281 | .. Lo | ..06/10/2002...
... |LUCENT TECHNOLOGIES. ..3,065.000 ..14,356 12,237) | .. Lo | ..09/30/2001...
... |MASTERS' SELECT............ ..5,574.301 .85,213 .(9,832)] .. Lo | 12131/2002...
... |MAY DEPT STORES CO.... ..4,500.000 .106,670 .(3,260)] .. Lo | .12/06/2002...
... [MCDONALDS CORP COM................ ..6,000.000 .126,830 30,350) | .. Lo 09/25/2002...
... IMICROCHIP TECHNOLOGY INC COM. ..3,800.000 .119,933 27,023)] .. Lo | 06/10/2002...
... IMICROSOFT CORP.... ..2,032.000 103,977 29,566) | .. Lo | ..09/30/2001...
...|MOTOROLA............ ..9,000.000 87,385 (9,565)] .. L | .12/06/2002...
... INOKIA CORP ADR......... ..1,000.000 15,650 (9,030)] .. Lo | ..09/30/2001...
....|ORACLE CORPORATION.. ..8,066.000 101,470 24,279)] .. Lo | ..09/30/2001...
wo [PALL CORP....cooiccieiesee e ..5,000.000 102,077 22,695)] .. Lo | 11/04/2002...
... |PEPCO HLDGS INC....... ..4,000.000 86,229 .(8,669)] .. Lo | .12/04/2002...
... |PERKINELMER INC COM.. ..5,000.000 ...67,490 26,240)| .. Lo | 11/04/2002...
... |PFIZER INC COM.......oovvrvriirrrnne ..4,550.000 .163,802 24,709)] .. Lo 06/10/2002...
....|PRICE T ROWE GROUP INC COM.. ..3,600.000 .98, .98, 125,613 27,405)] .. Lo | 06/10/2002...
... |QUESTAR CORP COM................... ..5,100.000 .141 882 .141 882 .126,507 15,375 | .. Lo | ..03/07/2002...
... |ROYAL DUTCH PETECONYY... ..3,000.000 .132,060 .132,060 127,253 4,807 Lo | .12/04/2002...
... |SCHERING PLOUGH CORP.........c.ocoveiiererreireireirierniinins ..4,500.000 132,825 31,725) Lo | 12/06/2002...
... |SCHLUMBERGER LTD COM.......cooevirmiencireieieeieneennnnne ..2,500.000 .105,235 11,740) Lo | - 11/27/2002...
... | SIEBEL SYS INC COM....... ..1,750.000 31,400 18,450) Lo | 06/07/2002...
1o |SNAP ON INC COM.....ovmiiiiiieeeecicietnsensineinisein ..2,000.000 46,338 | .o | 500 | 9,882 Lo | ..09/18/2002...
<. |SUN MICROSYSTEMS.......coiiiiiiiiireiereeeciscrecrenneennes 15,000.000 78,640 31,990) Lo | 11/04/2002...
... |SUPERVALU INC........ ..5,000.000 96,778 14,228) Lo | 11/04/2002...
...|SYSCO CORP COM.... ..2,800.000 76,446 | .ooovvvererenenen0 e 504 | 6,966 Lo | ..06/10/2002...
....| TARGET CORP COM.. ..1,900.000 60,334 (3,334 Lo | .10/25/2002...
... | TELEFLEXINC............... ..1,450.000 76,287 14,096) Lo | .10/25/2002...
... |TEXAS INSTRS INC COM...... ..4,150.000 76,487 14,195) Lo | .10/25/2002...
... | THOMAS & BETTS CORP CO ..2,000.000 29,778 | o0 | 0 |, 4,022 Lo | ..08/12/2002...
...|TOYSRUS INC COM................ ..7,500.000 ...95,155 20,155) Lo | 09/25/2002...
. | TRANSOCEAN SEDCO FOREX........ ..9,350.000 227,225 10,305) Lo | 12/16/2002...
- UNITED TECHNOLOGIES CORP COM. ..1,650.000 122,546 20,345) Lo | ..04/01/2002...
92857W-10-0....... VODAFONE GROUP PLC.......ccovviirrieieineireieeecisieeneene . 58,348 20,087) Lo | ..06/30/2002...
- WAL-MART STORES INC COM.....c.cvmvmrineirereererrecrnnrnnes | eeeerenneneinenns 1,150.000 64,205 ...(6,118) Lo | ..06/10/2002...
.... | WEBMD CORPORATION....... ..178,413.100 .760,040 .265,836 Lo | ..09/30/2001...
963320-10-6........ |WHIRLPOOL CORP COM........ccovmrmririmrimemeencenceneeneineens | eoveenninsinennns 2,000.000 | .ocrvrrerner. 104,440 | i 52.220 | o 104,264 .. 176 Lo | ..09/25/2002...
974280-10-9........ WINN DIXIE STORES INC.....ccocovriirirniniininnsnsnaninnanes |eerennnnnnnns 1,000.000 [ 106,960 | 15.280 [ 106,960 [ .oiiiiiinnnn. 101,247 5,713 | .. L ...12/04/2002...
UNited SEALES. .. ..7,402,699 .. ...(602,248) | ..
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).......c.c.ocoococee [ e 7,507,709 [ XXX [ i 7,507,709 [ 7,402,699 | ..o 34995 | (602,248)
Common Stocks - Parent, Subsidiaries and Affiliates
United States
[58458*-10-5......... [MEDICAL HEALTH INSURING CORPORATION OF OHIOJ................ 35,446,208 [ ovvvereerceneeerirenen (O (O [ 13,317,400 | ooovvovcreecreeereienes S A....... [01/0171995......
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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

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

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
80517@-10-6....... SAVEWELL COM INC......ooiiiiiiiiiiiiiii s | I 810,000.000 [ ..oiriiriiiinnns [ 0.000 [ .o (V] I 2,222,000 | oo |0 | (6,000)
United States. ..o ....29,713,970 .. ....29,713,970 | .............37,668,208 ....13,311,400
6999999. [ Total - Common Stocks - Parent, Subsidiaries and A ....29,713,970 .. ....29,713,970 ....37,668,208 ....13,311,400
7099999. [ Total - COMMON StOCK. ... cvvvveiviriiiii s ceenn:38,882,126 .. Jen...38,882,126 | ............47,654,269 ....11,783,932
7199999. [ Total - Preferred and CommOon StOCK...........oueviveicniniiiniiescsci s | s 38,882,126 |.......... XXXoovoorovian | v, 38,882,126 | ............. 47,664,269 [ ..o 0 40,888 [ 11,783,932
(@) 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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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

SCHEDULE D - PART 3

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

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

Bonds - U.S. Government
3133MK-ED-5............. FED HOME LOAN BANK 4.875 11/15/08......ocvevereeeererereerns | e 06/04/2002.... | VINING-SPARKS IBG LTD PTNSHP........coieteieiceeiceceieicieteicieies [ ereveeieieie et eeeeeie s et sesssseses | evesessesesessesesesinsesesenens 2,028,500 |[...ccovrerercrereiciererne 2,000,000 [ ceovoveveeereeeeeeeeee e 5417
3133MA-WX-3. ... |FED HOME LOAN BANK 7.250 02/15/07... e 08/27/2002.... | VINING-SPARKS IBG LTD PTNSHP.. .1,188,782 |. 21,040,000 | e 2,723
31359M-NP-4.. ....|FED NATL MTG ASSN 4.250 07/15/07 ...ooveeverreeeeeeeeeenes v 11/27/2002.... [VARIOUS.........coooveerieeeeeeean ..3,100,430 ..3,000,000 |..
31359M-NY-5.. ....|FED NATL MTG ASSN 3.125 08/15/05.......ocoeeeeeeeereieeeieens | 08/12/12002..... |UBS PAINE WEBBER.........cocoiuiteiiceeieieececee e eveseeae e senesieiens [ coeteteiessieie e st es st sennaes | evesesessse e es s es s sesees 999,260 ..1,000,000 | ..
31359M-KE-2.............. |FED NATL MTG ASSN 5.500 07/18/06..........coeverrererrrererears | e 07/01/2002.... [MCDONALD & CO SECURITIE ..3,079,500 ..3,000,000 |..
3136F1-MR-8..............| FED NATL MTG ASSN 4.350 08/25/05........ceveeeeeeeeeereenes e 02/26/2002..... |FISERV SECURITIES............. ..3,001,170 ..3,000,000
31315P-CA-5... ... |FEDERAL AGRIC MTG CORP  5.230 04/11/07... ....05/09/2002.... |BHC SECURITIES....... ..2,014,080 ..2,000,000
31331L-J9-0..... ....| FEDERAL FARM CRD BANK  4.375 04/15/05.... ....03/14/2002.... | FISERV SECURITIES..................... ..1,996,760 ..2,000,000 | ..
3133MQ-SS+4............. |FEDERAL HOME LN BKS ~ 3.500 08/15/06... ... 11/121/2002.... | VINING-SPARKS IBG LTD PTNSHP.. ..2,030,720 ..2,000,000 |..
3133MJ-DJ-6... ... |FEDERAL HOME LN BKS  4.610 11/06/06... ....06/26/2002.... IMCDONALD & CO SECURITIES.... ..2,031,620 ..2,000,000 |..
3133MQ-UV-4.............|FEDERAL HOME LN BKS ~ 3.750 08/15/07... ....10/16/2002.... |VARIOUS..........cccoeiiiriiiie ..5,017,440 ..5,000,000 |..
3134A1-GX-2... ... |FEDERAL HOME LN MTG ~ 6.400 12/13/06...... ....08/27/2002.... |BHC SECURITIES...........ceveveneee. ..2,268,110 ..2,045,000 |..
3134A1-KC-3... ... |FEDERAL HOME LN MTG CORP 6.700 01/05/07 ....05/07/2002.... IMORGAN STANLEY DEAN WITTER. ..2,159,020 ..2,000,000 |..
3134A0-VT-6... ....|FEDERAL HOME LN MTG CORP 5.850 02/21/06... ....05/10/2002.... |BHC SECURITIES... ..2,093,960 ..2,000,000 |..
312924-6Q-1............... |FEDERAL HOME LN MTG CORP 4.500 03/06/06... ....03/01/2002.... |FISERV SECURITIES.......ceoiiiiiiicicisisiseeeeieeieveieveeesessens | evevesiisiessssses s ssnsns | evesesesesessssisseses s 996,750 ..1,000,000 | ..
3134A4-NW-0.. ... |FEDERAL HOME LN MTG CORP 4.875 03/15/07... ....05/14/2002.... |VARIOUS.................... ..5,473,876 ..5,500,000 |..
312925-NF-3............... |FEDERAL HOME LN MTG CORP 4.850 05/30/06... ....05/14/2002.... | FISERV SECURITIES..................... ..2,998,125 ..3,000,000 | ..
312925-LV-0.... ... |FEDERAL HOME LN MTG CORP 4.500 11/14/05... ....06/26/2002.... | VINING-SPARKS IBG LTD PTNSHP.. ..2,020,000 ..2,000,000 |..
312924-TF-0.... ... |FEDERAL HOME LN MTG CORP 4.350 11/21/06... ....02/15/2002.... |BHC SECURITIES.......cooiiiieeieieecteteieecee ettt esaeteeseseaens | eeteieieseseiete e esesseae e ses s s sesnes | eveesesesesseseses e sesessesenaees 983,080 ..1,000,000 |..
3134A4-GK-4... ... |FEDERAL HOME LN MTG CORP 5.500 07/15/06... ....01/22/2002.... IMERRILL LYNCH.... ..2,071,484 ..2,000,000
312925-6S-4.... ... |FEDERAL HOME LN MTG CORP 3.390 10/10/06... ....09/30/2002.... |BHC SECURITIES... ..1,000,000 ..1,000,000
312925-4V-9.... ... |FEDERAL HOME LN MTG CORP 3.900 10/03/07... ....09/30/2002.... |BHC SECURITIES..........ccccoec..... ..1,009,560 ..1,000,000
3133MM-L5-0.. ....| FEDERAL HOME LOAN BANK  3.750 04/15/04..........cccooeveererereces [ e 05/07/2002..... | SALOMON SMITH BARNEY INC ..1,512,001 ..1,500,000 | .
3133MN-S6-9.. ....|FEDERAL HOME LOAN BANK  4.125 05/13/05.. I 07/22/2002.... IMCDONALD & CO SECURITIES ..2,050,920 ..2,000,000 |..
3133ML-PJ-8... ... |FEDERAL HOME LOAN BANK  5.020 08/27/07.. I 02/28/2002..... |FISERV SECURITIES................. ..1,998,125 ..2,000,000 | ..
3133MM-LK-7.. ... |FEDERAL HOME LOAN BANK  4.375 02/15/05.. I 09/05/2002.... IMCDONALD & CO SECURITIES ..5,234,000 ..5,000,000 |..
3136F2-FY-9............... |FEDERAL NAT'L MORT ASSN 4.150 09/12/07... I 08/28/2002..... |BHC SECURITIES.........cccooevererrrnenne ..1,000,000 ..1,000,000
31359M-MG-5............. | FEDERAL NATL MTG ASSN  3.875 03/15/05.... o 02/21/2002.... |CORRESPONDENT SERVICES CORP. ..4,987,900 ..5,000,000 | ..
31359M-GH-0.. ... |FEDERAL NATL MTG ASSN  6.625 10/15/07.... o 01/22/2002.... |LEHMAN BROTHERS. ..2,175,234 ..2,000,000 |..
31359M-PN-7.. ....|FEDERAL NATL MTG ASSN  3.500 10/15/07.... o 10/18/2002.... |BHC SECURITIES....... ..2,959,170 ..3,000,000 | .
31359M-LH-4.............. |FEDERAL NATL MTG ASSN  4.375 10/15/06.... o 05/06/2002.... |BHC SECURITIES... ..4,943,300 ..5,000,000 |..
3136F0-3X-8............... | FEDERAL NATL MTG ASSN  3.875 11/21/05.... o 03/19/2002.... | FISERV SECURITIES............. .1,452,270 ..1,500,000 |..
31359M-LC-5.............. |FEDERAL NATL MTG ASSN  4.500 10/17/06.... o 09/17/2002.... |MCDONALD & CO SECURITIES.... ..2,549,850 ..2,500,000 |..
31359M-DU-4.. ... |FEDERAL NATL MTG ASSN  6.000 05/15/08. o 01/22/2002.... ]MORGAN STANLEY DEAN WITTER. ..2,100,460 ..2,000,000 |..
912827-7F-3.... ... |U. S. TREASURY NOTE  3.500 11/15/06......... I P 10/25/2002.... [ 5t 31U, ..ottt sesenaes | etetessreae et es st ses e st s s seanaens | erreteseneteses et es et 506,563 |[..ccoverereicreeeeeeeean 500,000 | .
912827-6N-7............... |UNITED STATES TREAS NTS 5.750 11/15/05... U P 05/07/2002..... | CREDIT SUISSE FIRST BOSTON.. ..1,057,383 ..1,000,000 |..
912827-7F-3.... ... |UNITED STATES TREAS NTS 3.500 11/15/06... U P 03/01/2002.... | FISERV SECURITIES..................... ..1,932,188 ..2,000,000 |..
912827-7G-1............... |UNITED STATES TREAS NTS 3.000 11/30/03... R 05/07/2002..... IMERRILL LYNCH PIERCE FENNER........c.ccoooiieiiicieieiccieieeeeeieies [ et [ eveeieieseeee e 501,680 |[..covoveeereecieeieeeeea 500,000
31339W-TL0.............. |FED HOME LN MTG CORP  5.750 01/15/25..... ....12/06/2002.... | VINING-SPARKS IBG LTD PTNSHP.. ..2,738,613 ..2,625,000
31339D-JT-6............... |FED HOME LN MTG CORP  5.500 03/15/15. ....12/05/2002.... |BONY VINNING-SPARKS IBG A LTD. ..2,095,625 ..2,000,000
31392D-UU-4..............|FED NATL MTG ASSN 5.500 02/25/15......coeeeeeeeeeeeeerees | e 12/09/2002.... [ADVEST, INC......coovverererircrerercanae ..2,090,938 ..2,000,000
31392E-6C-9............... FED NATL MTG ASSN 5.500 02/25/26.. ....12/05/2002.... | ADVEST, INC... B R 2,081,875 [ oo 2,000,000

0399999. | Total - BONAS = U.S. GOVEIMIMENL...........c..veevevveeeeeeseeeeeeeeeecteteeeeeteteteeeetetesetetesesestetesees  etetesesesessesesesesssesesesessessessessessssesesassssesesesasnsesesesassesesesesssassesssesassssssssesesssssssesessssssesesessssnnssesesesssessseses | oveesesesesesssssesesasossesan 95,530,321 | .ecvovveerereeeere 93,710,000
Bonds - All Other Government

Canada

642866-FD-4............... NEW BRUSWICK...........ocveteieeeieieictcte e eeaeiesesesvevenenes | evenas 10/23/2007.... | SALOMON SMITH BARNEY INC
683078-GU-7... ... |ONTARIO HYDRO DTD . 01/30/2008.... | SPEAR, LEEDS & KELLOGG.....
683234-SD-1... ....|ONTARIO PROV CDA... N 12/15/2005.... |ABN AMERO SECURITIES INC..
748148-AH-6............... QUEBEC PROVINCE.. 04/11/2006.... | SPEAR, LEEDS & KELLOGG..

1099999. | Total - Bonds - All Other Government

Bonds - Public Utilities
United States
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07785H-CZ-9.............. BELL ATLANTIC FINL 7.600 03/15/07 .....ooveeeerereeeeeceeenees | e 06/07/2002.... |FISERV SECURITIES........cooiieieiicteteiceeteteeeeeeieseeeeeeeseeeienenns | erevesisseseesssesssese e es s sesesesssenes | evesessesesessesesesesseseseneees 1,077,260 | oo 1,000,000
129466-AL-2.... ... |CALENERGY INC 7.520 09/15/08......... ....02/14/2002.... |BANK OF AMERICA............... | e e 209,126 | .cvoveceereeeeeeeee e 200,000
210371-AG-5... ... |CONSTELLATION ENERGY  6.350 04/01/07 ....03/26/2002.... IMCDONALD & CO SECURITIES | e e 99,922 .o 100,000
637432-CQ-6... ... INATIONAL RURAL UTILITIES 6.000 05/15/08........c.cccoveeereernenirnns | ceneen 09/23/2002..... |BHC SECURITIES.........ccccvvrurienee ] | ..1,066,130 |.. ..1,000,000
637432-CS-2... ....|NATIONAL RURAL UTILS ~ 6.500 03/01/07 U I 06/10/2002..... | CREDIT SUISSE FIRST BOSTON.. ] e e 103,970 |.oveveeeeeeieeceeeceeeeae 100,000
69362B-AC-6... ... |PSEG PWR LLC DTD 6.875 04/15/06...... N P 05/16/2002.... |UBS PAINE WEBBER..................... o] e e 102,233 oo 100,000
92344U-AA-3... ... |VERIZON NEW JERSEY INC  5.87501/17/12. IO 01/22/2002.... ]MORGAN STANLEY DEAN WITTER. ] e e 496,955 | .ooveeeeieeeeee e 500,000 |..
95527P-AC-2.............. WEST PENN PWR CO 6.375 06/01/04..... ....03/11/2002.... | FISERV SECURITIES..................... e ..1,038,260 ..1,000,000 |..
UNIEA SEALES. ......vvveeeceeteeeeeeeeecee ettt tee et e e teseneete e seneseseneneceetans  evsrsesesesssseseesesesssnrsees B ..4,193,856 ..4,000,000 |..
3899999. | Total - BONAS = PUDIC ULIIHIES.............cvveveeeeveeceeteeeeteieeeceeteeeetete ettt tereet eeetetesesseceesesesensseseesesesseseesesesessssesessssssssesesssnsceesessssnsssesesssssnsssesesasas 4,193,856 4,000,000
Bonds - Industrial and Miscellaneous
United States
001388-AA-5............... AIG SUNAMER GLOB FIN  5.100 01/17/07.......coeveveerererrerereererans | e 05/07/2002..... JUB WARBURG LLC........coeviiiecreieieieceeieieeceete e tesseevesesesesseaens | cretesesssssesesesssessesesesesssssssesesssnans | sesssesessssesssssssesssssesesanes 501,160 [ .o 500,000

013817-AC-5...
020002-AM-3...
025816-AM-1...

....|ALCOA INC 5.875 06/01/06........... SV PV 03/18/2002.... | SPEAR, LEEDS & KELLOGG..
... |ALLSTATE CORP 5.375 12/01/06........ccovvirniicicincicns | 08/27/2002.... |BHC SECURITIES...
. |AMERICAN EXPRESS 6.87511/01/05..... ....07/29/2002.... |BHC SECURITIES...........

..... 203,888 |.. .....200,000
..1,040,910
.1,203,818

025816-AP-4............... [AMERICAN EXPRESS CO  3.750 11/20/07.........cccovvvvrvrvcrvccans [ e 11/18/2002.... [FISERV SECURITIES, INC........coiiiiiiiiiiiiiiciciciicicinisieieies [ e | eesniessssssssssss s 996,390 |.. ..1,000,000
025816-AP-4 ....|AMERICAN EXPRESS CO  3.750 11/20/07..... 11/20/2002.... |ABN AMERO SECURITIES INC........c.oiviiiiiiiiiiiiiiinininiiniees [ | 228,963 | 230,000
031678-AF-2.............. [AMOCO CDA PETE CO GTD  6.750 02/15/05... B 02/21/2002.... |FISERV SECURITIES............. .1,077,130 ..1,000,000 | .
035229-BM-4... ... |ANHEUSER BUSCH COS INC  7.100 06/15/07... e [ 05/16/2002.... | BHC SECURITIES....... ..1,058,420 ..1,000,000 {..
035229-CC-5... ... |ANHEUSER BUSCH COS INC ~ 5.750 01/15/11.. e [ 01/30/2002.... | DAIN RAUSCHER INC........oooiiiiiiiiiiiiiinesesnssscicsisisieis | | 495,505 | ..o 500,000
038522-AC-2... ....| ARAMARK SVCS INC 7.000 07/06/15.......ovvirieiciicirrinins [ e 05/22/2002.... | GOLDMAN, SACHS & CO........cooviiiiiiiiiiinisiicicisisissisninins. | | 201,768 | ..o 200,000
0454X0-AC-6... ... |ASSOCIATED BK 3.700 10/01/07....oociriviscceicieins s 12/18/2002.... [FISERV SECURITIES......... 1,485,030 .1,500,000
001957-AV-1............... |[AT & T CORP 6.000 03/15/09........ccoovvvirirrirrininencicies | 12/03/2002.... [BEAR STEARNS AND CO.......... 96,750 | ..o 100,000
00209A-AE-6... ... |AT&T WIRELESS SVCS INC  7.875 03/01/11. ....12/05/2002.... | CREDIT SUISSE FIRST BOSTON.. 98,500 | ..o 100,000
066050-CQ-6... ... |BANK OF AMERICA 6.625 08/01/07........ e [ 05/30/2002.... |ADVEST, INC........ccovvvirirnnn. 065,750 1,000,000
638585-AT-6............... [BANK OF AMERICA CORP  7.500 09/15/06. B O 10/29/2002.... [ADVEST, INC....... 1,134,310 ..1,000,000
060505-AL-8.... ... |BANK OF AMERICA CORP  5.250 02/01/07. e [ 01/31/2002.... | BANK OF AMERICA..........coiiiiiiiniiiiccicnicississisinns | | s 498,155 | ..o 500,000
06423A-AQ-6... ... |BANK ONE CORP NT 5.900 11/15/11...... B 03/18/2002.... |BEAR STEARNS AND CO......cooiiiiiiiiiiniiiiiiicinisississisisisins | | 486,268 |.....oovvveies 500,000
066050-CU-7... ... | BANKAMERICA CORP 6.250 04/01/08.... B 10/23/2002.... [VARIOUS.........ooiiiiiiiiciici s | ceississssss s | ceissesisss s 213,786 | 200,000
054937-AC-1... ....|BB&T CORPORATION SUB NT 6.500 08/01/11.. B 01/25/2002.... | SCOTT & STRINGFELLOW, INC.......ooiiiiiiiiiiciiiciiciicisisinins [ | 256,953 | 250,000
073902-BZ-0............... [BEAR STEARNS CO INC  5.700 01/15/07.........cevvvrrirvviricirens [ 05/16/2002.... |BHC SECURITIES.................. ..1,502,910 ..1,500,000
073902-BX-5............... [BEAR STEARNS CO INC  6.500 05/01/06 IV P 01/23/2002.... INEWHARD COOK & CO......cooiiiiiiiiiiiiiciiciicicisisisisisinnnns | | 208,312 .o 200,000
079860-AC-6... ....|BELLSOUTH CORP 5.000 10/15/06....... [ 01/25/2002.... INEWHARD COOK & CO......cooimiiiiiiiiiiiciiciicicisisisisisisnnns | | 201,208 | 200,000
097014-AD-6... ....|BOEING CAP CORP SRNT  6.100 03/01/11. e [ 01/23/2002.... INEWHARD COOK & CO......cooiiiiiiiiiiiiiciiciicisisisisisisisnnns | | 196,770 .o 200,000
097014-AE4............... [BOEING CAPITAL CORP  5.650 05/15/06... B P 09/24/2002.... |BHC SECURITIES....... 1,304,354 1,243,000
110122-AF-5............... | BRISTOL MYERS SQUIBB  4.750 10/01/06...... ...09/11/2002.... |VARIOUS................. 2,569,830 2,500,000
134429-AJ-8.... ... |CAMPBELL SOUP CO NT DTD 6.900 10/15/06.. ....02/13/2002.... |FISERV SECURITIES.. 2,142,200 2,000,000
141781-AL-8.... ... |CARGILL INC 6.250 05/01/06................. BV 08/13/2002.... | FISERV SECURITIES..... ..2,147,200 |.. ..2,000,000
14911R-AE-9... ... |CATERPILLAR FIN SERV CRP 4.875 06/15/07... B O 06/28/2002.... |BARCLAYS CAPITAL INC.......ooviiiiciiiiinisiniricieisssissininns | | 200,160 | ..o 200,000
125577-AM-8... ... |CIT GROUP INC 6.500 02/07/06........... ...08/22/2002.... |BANK OF AMERICA....................... 02,387 [ 100,000
172967-BJ-9.... ... |CITIGROUP INC 6.000 02/21/12.... ....04/05/2002.... | LEGG MASON WOOD WALKER INC. 298,603 [ 100,000
172967-BK-6.... ..|CITIGROUP INC 5.000 03/06/07........... ...07/25/2002.... |BANK OF AMERICA...................... 203,440 | 200,000

17453B-AA-9............. |CITIZENS COMMUNICATIONS 8.500 05/15/06.. ....03/26/2002.... | SPEAR, LEEDS & KELLOGG..

184502-AG-7... ... |CLEAR CHANNEL 7.875 06/15/05. e [ 04/12/2002.... |LEHMAN BROTHERS........cooiiiiiiiciiiiciissisississsnnininns | | 104,682 | ..o 100,000
191216-AJ-9.... ... |COCA-COLA CO 4.000 06/01/05.......... U 03/18/2002.... |BARCLAYS CAPITAL INC.......oiiiiiiiiiiinisisciiesisisssisnninns | | oniniisssssssssssssesssssenns 491,390 | 500,000
191219-BJ-2.... ... |COCA-COLA ENTERPRISES  6.125 08/15/11.......ccovvviviicnins [ 01/30/2002.... | DAIN RAUSCHER INC........coiiiiiiiiiiiiiiscssnsniseieisisisieis | | osinissssssssssssessssenns 304,863 [.....oovviieiees 300,000
20825U-AA-2... ... |CONOCO FUNDING CO 5.450 10/15/06...... ....08/23/2002.... | SALOMON SMITH BARNEY INC........ccooiiiiiiiiiiiniiricisininins [ erveisiisisssssssissssssssiens [ e 198,983 | 190,000
211177-AM-2... ... |CONTINENTAL CABLEVISION 8.300 05/15/06... ....02/28/2002.... |GOLDMAN SACHS.........ooiiiiiiiiiciiiiicssssssissisnis [ e sssssens [ e 160,244 | oo 150,000
22237L-LD-2............... [COUNTRYWIDE HOME LNS INC 5.250 06/15/04.... e [ 03/15/2002.... | FISERV SECURITIES.. .1,011,250 ..1,000,000
22237L-MD-1.............. [COUNTRYWIDE HOME LNS INC 5.500 02/01/07.... e [ 05/16/2002.... |BANK OF AMERICA..........cooiiiiiiiiisicccicicissisisisinns | | 199,760 | 200,000
22237L-MQ-2... ..| COUNTRYWIDE HOME LNS INC 5.625 05/15/07 e [ 09/05/2002.... | VINING-SPARKS IBG LTD PTNSHP.. o] .1,566,540 ..1,500,000
126410-CW-7 CSX TRANSN INC 7.030 08/15/07......ovveieiinicciieiieins | e 11/12/2002.... [FISERV SECURITIES, INC........coiiiiiiiiniiiiciccisieirisisieis e | s 1,140,950 | ..o 1,000,000




Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

¢'114

1 2 3 4 5 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
244217-BH-7............... DEERE JOHN CAP CORP  4.500 08/22/07.........covvvvererrrrracnees | reene 08/22/2002.... |BANK OF AMERICA.........ooomiimieieinienienninsinsineeneineisemnssenessessensans. | otinsinsenssnsensssssnsssssessessessesesesenss | oeeesesssssnssessssasssssnsenees 449,051
24422E-NY-1... ... |DEERE JOHN CAP CORP  3.125 12/15/05.. ....12/06/2002.... | SALOMON SMITH BARNEY INC......cotuiiiriiiriieieiniineieeesissensenns [ eereensensenssnssnsssssessenesesesesesessens | coreeemessnssnesnessessessensnnenes 199,772
25179S-AC-4... ...|DEVON FINGCORPULC  6.87509/30/11... ....10/23/2002.... | BEAR STEARNS AND CO....coovuieiiriircireiinienineineieieessssnsensiessenns | eenseesenssnsssssnssassessessessesessessessessens | conemmmessnssnssnessessessensnnens 108,955
25468P-BU-9... ... |DISNEY WALT 5.500 12/29/06............ ....01/30/2002.... | DAIN RAUSCHER INC.......ccouiuiiiiiiiieiiiireeisciscineinsineisinseneinens | eeesessenssnssnsensssssensessesesessenesessens | coremesessnssnssnessessessensnnens 249,985
25468P-BU-9... ... |DISNEY WALT CO NEW 5.500 12/29/06 ISV P 05/08/2002.... | VARIOUS............. ..1,255,358
260003-AA-6............... [DOVER CORP NT 6.450 11/15/05..... S 05/14/2002.... |BHC SECURITIES... ..1,153,966
260543-BP-7 ....|DOW CHEMICAL 5.750 12/15/08. I I 10/21/2002.... [UB WARBURG LLC........ouiiiiiiiieieieiecsciseiseiesiesissississessssenenes | sesnsessssssssssssnsssssessessessesssssnssssenses | seeessesssssnsssssessessessassnsens 101,197
263534-BJ-7 ... |DU PONT & CO 6.875 10/15/09....... S P 03/18/2002.... |MORGAN STANLEY DEAN WITTER.......eveiiiirrinriiineineieieeeeinnes | v | oeenessssssenssessssssssssssenses 211,590
291011-AE-4.............. [EMERSON ELEC CO NT 6.300 11/01/05... S P 02/06/2002.... |BHC SECURITIES.........ccovevvivrrennes ..2,096,100
291011-AH-7... ....|EMERSON ELEC CO NT 5.850 03/15/09... S P 01/29/2002.... | VARIOUS.......coiiiiiiiiiieiscscisinsinsinsissiseisesseiesessesssssessensessensnne | osinsissenssnssssssssssssssessessessesesesenss | oeeesesssssnssesssssssessssenees 402,956
294510-AB-8............... [EQUITABLE IOWA COS 8.500 02/15/05.... IV 08/06/2002.... [ DAIN RAUSCHER IN ..2,238,880
30216B-AB-8... ... |EXPORT DEVELOPMENT 2.750 12/12/05. e [ 12/03/2002.... [SALOMON BROTHERS INC........... 1,996,580
338915-AJ-0.... ... |FLEET FINL GROUP INC  6.500 03/15/08..........cooverrrrecencercirerns [ 03/21/2002.... |LEGG MASON WOOD WALKER INC........coivriniirererncrnrnnincinenee |t | veeessssssesssesessssssssssenees 354,536
345397-RR-6... ... |FORD MOTOR CREDIT GLOBAL 7.200 06/15/07 ....02/12/2002.... [MORGAN STANLEY DEAN WITTER.....coiviiiiiiineineineeneieiecnens [ eereensineenssnsenssnssesesenesesenessnsens | conemiemesssssnesnenessessessnnens 196,318
36962G-YZ-1... ... | GENERAL ELEC CAP CORP  5.000 06/15/07.... ....07/25/2002.... [MCDONALD & CO SECURITIES.......c.ciiiiirriirireireieiecsciennnnins [ eorsensensenssnsenssnssesesesesesesesensens | corernemesssssnesnenessessensnnens 205,554
36962G-UM-4.. ... |GENERAL ELEC CAP CORP  7.250 02/01/05.... ....04/23/2002.... |MCDONALD & CO SECURITIES.... 2,145,660
36962G-XS-8... ... | GENERAL ELEC CAP CORP  5.875 02/15/12.... 21:03/18/2002.... |VARIOUS.......ooooieiiiireireieiceeieie st sessesins | weesessensssssassessassessessessesensessessessens | coreeessessnsssesnessessensensenenes 985,115
370425-RT-9.... ..| GENERAL MTR ACC CORP  6.750 01/15/06 ....03/28/2002.... [MORGAN STANLEY DEAN WITTER.....cotuiiiiiiinrineineieneiecnens [ eereensensenssnsenssnssensesesesesesenensens | corememsssnssnesnesessessensnnens 202,580

38141G-AD6............. | GOLDMAN SACHS DTD 7.350 10/01/09....... B I 04/03/2002.... | GOLDMAN, SACHS & CO..............

38141G-BU-7.............. [ GOLDMAN SACHS GROUP INC 6.600 01/15/12 e [ 01/25/2002.... | GOLDMAN SACHS........ooiiiiiiiiiiiciirissisisisssississinnins | e | 203,938
428236-AE-3............... |HEWLETT PACKARD CO 5.750 12/15/06.........cccovrrvinrrrcinies [ 03/18/2002.... | VARIOUS..........cooiiiiiiiisisiicc s |t | 498,380
438516-AL-0.... ... |[HONEYWELL INTERNATIONAL 6.875 10/03/05. ....03/14/2002.... |FISERV SECURITIES............. ..1,048,910
438516-AN-6... ....|HONEYWELL INTL INC 6.12511/01/11......... ....04/05/2002.... | SALOMON SMITH BARNEY INC........cooiiiiiiiiiiiciirinisininins [ e [ e 496,235
441812-FT-6.... ... |HOUSEHOLD FIN CORP NT  7.250 05/15/06.... O 02/06/2002.... |ADVEST, INC........ccoevovvnnnnen. 1,688,412
441812-JX-3.... ... |HOUSEHOLD FINANCE CORP  5.750 01/30/07..... B 03/26/2002.... | VARIOUS..........ccoooovivinirinnnns 96,829
441812-JW-5... ... |HOUSEHOLD FINANCE CORP  6.375 10/15/11. B 01/24/2002.... | SALOMON SMITH BARNEY INC 196,940
459200-AW-1.............. [ IBM CORP 4.87510/01/06................... [ 08/01/2002.... | SPEAR, LEEDS & KELLOGRG...........ccccciiiniiniiiiciisiciicisinisiinnns | | 501,845
45920Q-BM-5.. ... |INTERNATIONAL BUSINESS  5.400 10/01/08 B 04/05/2002.... |LEGG MASON WOOD WALKER INC..........cooviiiiiinininiiiiiins [ | 198,060
459745-EZ-4............... | INTL LEASE FIN BDS 6.375 03/15/09........ e [ 04/29/2002.... IMCDONALD & CO SECURITIES.........c.ceooviniiiiiiriininininisnins [ | 200,802
487836-AR-9... ....|KELLOGG CO NT DTD 6.000 04/01/06..... B O 10/23/2002.... [LEHMAN BROTHERS.........c..cooiiiiiiiiiiiicisiscsisisisssiinins [ coineisissississississsssssssssssssis | e 147,946
492386-AG-2... ... |KERR-MCGEE CORP DTD  5.375 04/15/05. ....04/12/2002.... | CREDIT SUISSE FIRST BOSTON.......cooiuiiiiiiiiiiiniiiniiniisieiniinns [ eoreissississississssisssssssssssssens [ e 129,992
499040-AF-0............... |KNIGHT RIDDER INC 6.300 12/15/05... ...02/19/2002.... |FISERV SECURITIES................. ..1,143,582
50075N-AA-2... ... |KRAFT FOODS INC 4.625 11/01/06.........occvvvricciiinis [ 04/11/2002.... | BHC SECURITIES........ccoiiiiiiiiiiiiiiisisisicscseienisieieies | | osinissssssssssssessssenns 488,285
50075N-AG-9..............|[KRAFT FOODS INCDTD ~ 5.250 06/01/07 B P 05/24/2002.... IMCDONALD & CO SECURITIES.........c.ccooviniiiiiiiciininininiiciins [ | 504,135
524660-AR-8... ....|LEGGETT & PLATT 7.650 02/15/05........ B 02/26/2002.... | FISERV SECURITIES.. ..1,081,580
524908-CV-0... ....|LEHMAN BROS HOLDINGS INC 7.000 02/01/08. ....10/2172002.... |LEHMAN BROTHERS........ooiiiiiiiiiiiiiiissisisissnsinnins. [ et ssssesins [ e 108,807
52517P-SC-6... ... |LEHMAN BROS HOLDINGS INC 6.625 01/18/12. ....01/23/2002.... |LEHMAN BROTHERS.........oiiiiiiiiiiiiiiiicssisisisisisinninns [ eovsisississississississssssssssssesiens [ et 202,346
532449-AA-3............... [LILLY DEL MAR INC 7.717 08/01/29......... ....07/03/2002.... | DAIN RAUSCHER INC........ ..1,609,200
5525V0-AE-6... ... IM& I MARSHALL & ILSLEY 4.125 09/04/07.... ....08/19/2002.... |LPF & S/FIXED INCOME OPS.........ccooiiiiiiiiiriisissiccieins [ conrisisississsssssssssssssssiens [ e 548,312
571748-AD-4... ....|MARSH & MCLENNAN COS INC 5.375 03/15/07.... ...06/10/2002.... |VARIOUS................. ..2,443,794
58013M-DT-8.............. [MCDONALDS CORP MEDIUM  3.875 08/15/07. B P 08/13/2002.... | FISERV SECURITIES.. ..1,997,300
58550H-AA-2... ... IMELLON BK N A PITTSBURGH 7.375 05/15/07... IV PV 08/27/2002.... |BHC SECURITIES....... .2,273,120
59156R-AB-4... ... IMETLIFE INC 5.250 12/01/06.............. IV P 05/14/2002.... |DAIN RAUSCHERINC................... ..2,001,540
617446-DW-6.. ....|MORGAN ST DEAN NTS 7.750 06/15/05... B I 04/30/2002.... [MORGAN STANLEY DEAN WITTER........cooiiiiiiniiiiiiiricininis [ | 162,689
617446-DW-6.. ....|MORGAN ST DEAN WITTER  7.750 06/15/05... e [ 03/18/2002.... | FISERV SECURITIES..................... ..1,078,580
617446-GM-5.............. [MORGAN STANLEY DEAN  6.750 04/15/11.... BV P 01/25/2002.... [IMORGAN STANLEY DEAN WITTER........cooiiiininiiiiiiiiiciinisinis [ | 207,628
620076-AS-8..............[MOTOROLA INC 6.750 02/01/06............. e [ 09/26/2002.... | DONALDSON,LUFKIN & JENRETTE. 99,250
650905-AF-9 ....|NEWCOURT CR GROUP INC  6.875 02/16/05.. ....03/05/2002.... | SALOMON BROTHERS INC.......... ...62,888
654106-AB-9............... [NIKE INC 5.500 08/15/06................. ....02/22/2002.... |FISERV SECURITIES..... 1,021,760
65473Q-AH6..............[NISOURCE FIN CORP 7.625 11/15/05.......ocviiiiincicces | 12/09/2002.... [UBS SOFT DOLLAR........couiiiiiiiiiiisiineiseieiicicisisisisisiisiis [ soissississssss s | eevssesssss s 105,589
724479-AC-4... ....|PITNEY BOWES INC 5.950 02/01/05....... ....05/08/2002.... | BHC SECURITIES....... 1,307,475
743862-AC-8... ....|PROVIDENT INSURANCE ~ 6.375 07/15/05.. ....06/25/2002.... JUB WARBURG LLC........oooiiiiiiiiiiiiciiisscsscssississsssniens [ eorsissississsssissississssssssssssssssiens [ s 208,050
755111-BG-5... ... |RAYTHEON CO 8.200 03/01/06...... ....05/01/2002.... | SALOMON SMITH BARNEY INC | B 162,156 |.. ,
80311T-CD-2.............. SARA LEE CORP 5.950 01/20/05........covvviicinicciccieins | 05/10/2002.... | BHC SECURITIES.........cooiiiiiiiiiiiicicisiscsisisesssississsisiens | s | eosieisissssessssssessesssins 1,040,320 | ..o 1,000,000
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78387G-AH-6.............. SBC COMMUNICATIONS 5.875 02/01/12. ..o [ 03/21/2002.... |LEGG MASON WOOD WALKER INC.......coivririirimerncinrinnincirenee |t | verensssssenssesesssssssssnennes 484,710 | 500,000
812404-AV-3............... |SEARS ROEBUCK ACCEPT  7.000 06/15/07.... ....05/16/2002.... | GOLDMAN SACHS.........cccovvvrrnrnnee - T 105,420 | 100,000
81413P-AE-5... ... |SECURITY CAP GROUP INC  6.950 06/15/05.... S 05/16/2002.... | FERRIS, BAKER WATTS INC........ - o] ..2,125,960 |.. ..2,000,000
828807-AJ-6.... . | SIMON PROPERTY 6.375 11/15/07........... B P 04/03/2002.... [MORGAN STANLEY DEAN WITTER. e | T 197,542 | oo 200,000

.. | SOUTHWEST AIRLINES CO  5.100 05/01/06

84474Q-AA1... . [ 05/16/2002.... | FISERV SECURITIES...... - ] 1,222,476 |.. 1,214,159
852060-AC-6... ....|SPRINT CAP CORP 6.125 11/15/08.... O 11/15/2002.... [ GOLDMAN, SACHS & CO... . v [ 126,750 |.cvoieiiciccse 150,000
87612E-AD-8... ... |TARGET CORP NT 5.500 04/01/07.... B 10/25/2002.... [BHC SECURITIES........... | ] ..1,069,360 |.. ..1,000,000
87612E-AC-0... ... |TARGET CORP NT 6.350 01/15/11.... B 01/30/2002.... | DAIN RAUSCHER INC.... |- v [ 207,170 | 200,000
88731E-AK-6... ... | TIME WARNER ENTMT CO  7.250 09/01/08.... B P 04/04/2002.... |BARCLAYS CAPITALINC.............. - v [ 155,052 | 150,000
893830-AJ-8.... ... |TRANSOCEAN SEDCO FOREX  6.950 04/15/08.... B P 08/21/2002.... |MORGAN STANLEY DEAN WITTER. | v [ 175,542 | oo 160,000
90333W-AB-4.. ... |US BANK NA 6.300 02/04/14................. BV P 02/01/2002.... |LEHMAN BROTHERS...........ccccccoeenee - v [ 499,125 | 500,000
92976F-AA-1... ....| WACHOVIA BK NATL ASSN  4.850 07/30/07. ....06/05/2002.... | FIRST UNION CAPITAL MARKETS... e v [ 299,658 | ..o 300,000
929903-AA-0............... [WACHOVIA CORPORATION  4.950 11/01/06.. ...10/23/2002.... | FIRST UNION CAPITAL MARKETS... e v [ 403,823 | 400,000
931142-BE-2.............. WALMART 6.875 08/10/09.............. ...03/18/2002.... | SPEAR, LEEDS & KELLOGG...... | e .265,263 250,000
939322-AH-6... ....| WASHINGTON MUT INC ~ 4.375 01/15/08... ... 11/21/2002.... | LEHMAN BROTHERS..... ..79,615 80,000
939333-AB-6............... [WASHINGTON MUTUAL 6.250 05/15/06.. ....11/08/2002.... | FISERV SECURITIES, INC. el ] ..1,080,660 |.. ..1,000,000
949748-AF-4 . |WELLS FARGO BANK 6.450 02/01/11..... ....01/23/2002.... INEWHARD COOK & CO..... - - v [ 206,394 | ..o 200,000

€113

962166-BA-1............... WEYERHAEUSER CO 5.950 11/01/08 ....12/09/2002.... | UBS SOFT DOLLAR.... SO 104,823 .o 100,000
[V I T 77,290,902 | .. 74,402,159

4599999. | Total - Bonds - Industrial & Miscellaneous.. ....17,290,902 ....14,402,159

6099997. | Total - Bonds - Part 3..............c..o............. ..179,044,584 74,112,159 ..

6099998. | Total - Bonds - Summary Item from Part 5. . e ....14,225,050 | .. ....14,336,626 {..

6099999, | TOAI = BONAS..........cvveveeeeeeseeeceeteveeteteteeetete ettt ettt ee et eteseeaetesesesaeteseseceetesesens | etetessssssssesesssesseeesesasassesssesasassssssesessseessesassassesesasassesesetessssenssesesasssssssessassssesesssssesesesassssesesesssssssneseseres | etesersesessssesessesesesssnes 193,269,634 | .....oocvveevereean 188,448,785 | ..o 1,912,776
Common Stocks - Banks, Trust and Insurance Companies
United States
001055-10-2................ AFLAC INC COM.....cocviieeeereeeceeteieee et saesennes | ereee 06/10/2002..... |FERRIS, BAKER WATTS INC.....ocvieieereiiceeveeeeeteeeeeeieieseseiens | eveeeieiesse e 2,100.000 [..ovoevereiriieeeeeere e 67,899
020002-10-1. ..|ALLSTATE CORP........ccceoeverrrrnea. ....01/23/2002.... | FERRIS, BAKER WATTS INC. ..2,000.000 |.. ...63,860

....| AMERICAN INTL GROUP INC COM.. ... 11/14/2002.... | FERRIS, BAKER WATTS INC.
....|BANKNEW YORK INC COM............. ....10/25/2002.... | FERRIS, BAKER WATTS INC.
.|CAPITAL ONE FINL CORP COM. ...12/16/2002.... | FERRIS, BAKER WATTS INC.

026874-10-7.
064057-10-2.
14040H-10-5....

..1,075.000 |..
..2,850.000 |..
..1,700.000 {..

416515-10-4.... ....|HARTFORD FINANCIAL............ IV P 11/27/2002.... |[FERRIS, BAKER WATTS INC. ..2,000.000 {.. 89,130
46625H-10-0 ....|J P MORGAN CHASE & CO... B 12/06/2002.... |[FERRIS, BAKER WATTS INC. ..3,500.000 |.. 76,045
493267-10-8.... ....| KEYCORP NEW COM.... [ 11/04/2002.... [FERRIS, BAKER WATTS INC. ..1,000.000 {.. ..25,560
58551A-10-8 . MELLON FINL CORP......... 03/04/2002.... | FERRIS, BAKER WATTS INC. ..3,100.000 116,186

665859-10-4............. ..|NORTHERN TR CORP COM.. 06/10/2002.... | FERRIS, BAKER WATTS INC. ..2,550.000 122,432

United States..........cccvevererieeeeiiieiieiin E S

765,754

olojlcoocoooocooooo

6799999. [ Total - COMMON SEOCKS = BANKS, TTUSE & INS. COS........c.cvcvevivieeeetetetitieieieieete oot ete etetetetee et teteteteteteteteseseseesesesesesesesesesesessssatesesesesesesesesensss s sss s sesesesesesesessssasasasasesesesesesesenessssssssseseseserenenn 765,754

Common Stocks - Industrial and Miscellaneous

United States

020039-10-3. ....|ALLTEL CORP COM... e [ 10/25/2002.... |FERRIS, BAKER WATTS INC. e | ..1,000.000 |.. 46,650
031162-10-0. ....|AMGEN INC COM........... IR P 06/10/2002.... |FERRIS, BAKER WATTS INC. ..2,550.000 |.. 126,524
071813-10-9. ....|BAXTER INTL INC COM. U I 12/16/2002.... | FERRIS, BAKER WATTS INC. ..2,125.000 |.. 62,203
00209A-10-6 ... |AT & T WIRELESS.......... 03/22/2002.... |[FERRIS, BAKER WATTS INC. ..5,583.000 |.. 55,774
073325-10-2. ....|BEA SYSTEMS INC COM....... 06/10/2002.... |[FERRIS, BAKER WATTS INC. ..7,500.000 |.. 92,177
075896-10-0. ....|BED BATH BEYOND INC COM.. I 10/25/2002.... | FERRIS, BAKER WATTS INC. ..1,675.000 |.. 54,080
09067J-10-9. ....|BIOVAIL CORP COM................. 05/14/002...... FERRIS, BAKER WATTS INC. ..1,700.000 |.. 79,780
096761-10-1. ..|BOB EVANS FARMS INC COM.. i . 11/27/2002.... | FERRIS, BAKER WATTS INC. ..4,000.000 |.. 93,499

cCoococooocoooco oo

110122-10-8. ....|BRISTOL MYERS SQUIBB CO.. B I 08/01/2002.... | FERRIS, BAKER WATTS INC. ..1,500.000 {.. ..34,230
127209-30-2. ....| CADBURY SCHWEPPES....... ... 11/27/2002.... | FERRIS, BAKER WATTS INC. ..4,000.000 {.. 110,733
143658-10-2. ....|CARNIVAL CORP........... ....12/04/2002.... | FERRIS, BAKER WATTS INC. ..2,000.000 {.. 54,645
149123-10-1. ....| CATERPILLAR INC COM... ....09/25/2002.... | FERRIS, BAKER WATTS INC. ..2,500.000 {.. 101,755
166764-10-0. ..|CHEVRONTEXACO CORP. B 12/16/2002.... [FERRIS, BAKER WATTS INC. . ..1,000.000 {.. ...68,870
20825C-10-4 CONOCOPHILLIPS........oviiiiiiciiinisisisessscsssseisesseisieis | oo 11/27/2002.... [FERRIS, BAKER WATTS INC......c.ccviiiiiiiiiisisininscscsciiinns | v 1,567.000 |..coiviiiiiiiiiees 76,382
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20825C-104.............. CONOCOPHILLIPS......cooevmirireircereiiecieinsereeesieeiseessenesseesesseeeeenee | eeie 12/16/2002.... [FERRIS, BAKER WATTS INC......coovviriiiiireicncineinninninninsineinenns | v 1,700.000 |..ocvoevrirrererreeiecieceenieenis 83,266 0
G24182-10-0 ....|COOPER INDS LTD.... B 03/22/2002.... | FERRIS, BAKER WATTS INC. ..1,000.000 {.. 41,370 .0
219350-10-5. ....|CORNING INC COM....... 03/22/2002..... | FERRIS, BAKER WATTS INC. ..5,000.000 {.. 37,500 .0
254687-10-6. ....| DISNEY WALT COMPANY. B 09/25/2002.... | FERRIS, BAKER WATTS INC. ..2,500.000 |.. 38,225 .0
260543-10-3. ceee |DOW CHEMICAL......cooviiiiiieieieeeieeeeissiseseeseeneieeiennennens | e 11/04/2002.... |[FERRIS, BAKER WATTS INC. ..3,000.000 |.. 80,500 .0
264399-10-6. ....|DUKE ENERGY CORP COM......ccccoirmmrmmrinienmmreieeenererneeeneeneeneenee | veene 11/27/2002.... [FERRIS, BAKER WATTS INC......cooiviriiiieieieincineinninnnsinnineineins | v 4,000.000 |.. 80,845 .0
268648-10-2.... ....|EMC CORP MASSACHUSETTS ....11/04/2002.... | FERRIS, BAKER WATTS INC. ....10,000.000 {.. 71,425 .0
35188D-R4-5... ... |FIFTH THIRD MICRO CAP..... ....12/05/2002.... | FERRIS, BAKER WATTS INC. 25,807.118 164,087 .0
345838-10-6.... e [FOREST LABS INC...coviiicieieieieeesceieeeneeesssssssensessennens | veens 03/26/2002.... | FERRIS, BAKER WATTS INC....c.oovvviiirerrinrineineineinenneineieieenennens | veieiessseneinesessscsssnseens 750.000 |.. 60,705 .0
375766-10-2. ... |GILLETTE CO COM......ccvvrvrrnnee. O 11/14/2002.... |[FERRIS, BAKER WATTS INC. ..2,075.000 |.. 62,665 .0
382550-10-1. ....| GOODYEAR TIRE & RUBR CO CO B 12/06/2002.... |[FERRIS, BAKER WATTS INC. ..5,000.000 {.. 38,129 .0
428236-10-3. ....|HEWLETT PACKARD........cccovuerrrrnnee ....11/14/2002.... | FERRIS, BAKER WATTS INC. ..4,950.000 |.. 77,229 .0
437076-10-2. <... |HOME DEPOT INC COM.......couivrirriirirernireirerineeneeneeneeneiseessenennennes | e 10/25/2002.... |[FERRIS, BAKER WATTS INC. ..2,025.000 |.. 62,302 .0
438516-10-6. ....|HONEYWELL INTL INC.. 11/14/2002.... | FERRIS, BAKER WATTS INC. ..2,000.000 {.. 55,420 .0
444859-10-2. ....|HUMANA INC COM.... B 12/04/2002.... |[FERRIS, BAKER WATTS INC. ..8,500.000 |.. 97,635 .0
458140-10-0. ... |INTEL CORPORATION.......ccvvrirrnrrrrrnnnns . 09/25/2002.... | FERRIS, BAKER WATTS INC. ..4,500.000 |.. 72,899 .0
459200-10-1. ....|INTERNATIONAL BUSINESS MACHS COM ISV P 10/03/2002.... [FERRIS, BAKER WATTS INC......coovvirirrriiiinrinieneineeneineineieineens [ oo 900.000 {.. 53,892 .0
460690-10-0. ....|INTERPUBLIC GROUP COS..................... I P 12/04/2002.... |[FERRIS, BAKER WATTS INC. ..4,000.000 |.. 58,035 .0
462218-10-8. ....|IONICS INC COM.......ccvverrrnne. B 08/22/2002.... | FERRIS, BAKER WATTS INC. ..2,000.000 {.. .40,824 .0
495582-10-8. ....| KING PHARMACEUTICALS INC.... 11/14/2002..... |[FERRIS, BAKER WATTS INC. ..4,325.000 127,896 .0
500255-10-4. ....|KOHLS CORP COM........cocuuce. B 11/14/2002.... [FERRIS, BAKER WATTS INC......coovviiiririiinrineineeneineineineieineins [ eeenemeeesineenesneesessssneneneens 750.000 |.. .47,828 .0
501044-10-1. ....| KROGER CO COM..... 03/07/2002.... | FERRIS, BAKER WATTS INC. ..6,200.000 137,198 .0
532457-10-8. ... |LILLY (ELI) & CO COM I P 06/10/2002.... | FERRIS, BAKER WATTS INC. 1,700.000 104,669 .0
576417-20-8. ....|MASTERS' SELECT........ I 12/31/2002.... [FERRIS, BAKER WATTS INC......coviiiiriieinrinieneineineeseineeeienns [ reineineinenneeeessssssssessennees 17657 [ oo 186 .0
577778-10-3. ....|MAY DEPT STORES CO.... B 12/06/2002.... |[FERRIS, BAKER WATTS INC. 4,500.000 106,670 .0
580135-10-1. ....| MCDONALDS CORP COM................ 09/25/2002.... | FERRIS, BAKER WATTS INC. 6,000.000 126,830 .0
595017-10-4. ....| MICROCHIP TECHNOLOGY INC COM. 06/10/2002.... | FERRIS, BAKER WATTS INC. 3,800.000 .119,933 .0
620076-10-9. <o [IMOTOROLA......cooieciiinrinineincieines B 12/06/2002.... |[FERRIS, BAKER WATTS INC. 9,000.000 ..87,413 .0
696429-30-7. ....|PALL CORP......... 11/04/2002..... | FERRIS, BAKER WATTS INC. 2,500.000 45,945 .0
713291-10-2. ....|PEPCOHLDGS INC....... B P 12/04/2002.... |[FERRIS, BAKER WATTS INC. 4,000.000 86,229 .0
714046-10-9. ....|PERKINELMER INC COM.. 04/11/2002.... | FERRIS, BAKER WATTS INC. 5,000.000 67,490 .0
717081-10-3. <. |PFIZER INC COM....ccorvvrrciirrnnne, 11/04/2002..... | FERRIS, BAKER WATTS INC. 4,550.000 163,802 .0
741447-10-8 ... |PRICE T ROWE GROUP INC COM.. 06/10/2002.... | FERRIS, BAKER WATTS INC. 3,600.000 125,613 .0
748356-10-2. ....| QUESTAR CORP COM................... B P 03/07/2002.... [FERRIS, BAKER WATTS INC. 5,100.000 126,507 .0
780257-80-4. <. |ROYAL DUTCH PETE CON Y...riiiiicieieneenneineireieesseeenens. | e 12/04/2002.... |[FERRIS, BAKER WATTS INC. 3,000.000 127,253 .0
806605-10-1. ....|SCHERING PLOUGH CORP...... 12/06/2002.... | FERRIS, BAKER WATTS INC. 3,000.000 ..77,910 .0
806857-10-8. ....|SCHLUMBERGER LTD COM. B 11/27/2002.... |[FERRIS, BAKER WATTS INC. 1,500.000 62,015 .0
826170-10-2. ....|SIEBEL SYS INC COM....... 06/07/2002.... | FERRIS, BAKER WATTS INC. ..1,750.000 |.. 31,400 .0
833034-10-1. ....|SNAP ON INC COM........ B 09/18/2002.... | FERRIS, BAKER WATTS INC....ccovviviiriirierieensineeneineinninsinsines | e 2,000.000 |.. 46,338 .0
866810-10-4. ....|SUN MICROSYSTEMS... ....11/04/2002.... | FERRIS, BAKER WATTS INC. ....15,000.000 {.. 78,640 .0
868536-10-3. ....|SUPERVALU INC........ ....11/04/2002.... |FERRIS, BAKER WATTS INC.....covimiiiiiiieeieeicinninnineineinsineinsines. [ reeremessessssensensinsieeenns 5,000.000 |.. 96,778 .0
871829-10-7. ....|SYSCO CORP COM.... ....06/10/2002.... | FERRIS, BAKER WATTS INC. ..2,800.000 |.. 76,446 .0
87612E-10-6 ... |TARGET CORP COM.. ....10/25/2002.... | FERRIS, BAKER WATTS INC. ..1,900.000 |.. 60,334 .0
879369-10-6. ....| TELEFLEXINC............... ....10/25/2002.... | FERRIS, BAKER WATTS INC. ..1,450.000 |.. 76,287 .0
882508-10-4. ....| TEXAS INSTRS INC COM...... ....10/25/2002.... | FERRIS, BAKER WATTS INC. ..4,150.000 |.. 76,487 .0
884315-10-2. ....| THOMAS & BETTS CORP COM. B 08/12/2002.... | FERRIS, BAKER WATTS INC. ..2,000.000 {.. 29,778 .0
892335-10-0. ....|TOYSRUS INC COM................ 09/25/2002.... | FERRIS, BAKER WATTS INC. ..7,500.000 |.. ..95,155 .0
(G90078-10-9 ....| TRANSOCEAN SEDCO FOREX........ B 12/16/2002.... |[FERRIS, BAKER WATTS INC. ..9,350.000 227,225 .0
913017-10-9. ....|UNITED TECHNOLOGIES CORP COM. ....04/01/2002.... |FERRIS, BAKER WATTS INC. ..1,650.000 {.. 122,546 .0
931142-10-3. ....| WAL-MART STORES INC COM. SV P 06/10/2002.... | FERRIS, BAKER WATTS INC. ..1,150.000 |.. 64,205 .0
963320-10-6. ....| WHIRLPOOL CORP COM...... i . 09/25/2002.... | FERRIS, BAKER WATTS INC. ..2,000.000 104,266 .0
974280-10-9......c.cc..... WINN DIXIE STORES INC.. ....12/04/2002.... | FERRIS, BAKER WATTS INC. ..7,000.000 101,247 .0
.0

0

6899999.

Total - Common Stocks - Industrial & Miscellaneous
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Common Stocks - Parent, Subsidiaries and Affiliates
United States
80517@-10-6.............. SAVEWELL COM INC......oovveveeeveveeeeeeeeeeeeeee e [05/01/2002.......... [ROBERT TROMBLY ......oviiiioieeieiessi s esissisessssssssssessesns | evrsessesssssssassssensenssnes 10,000.000 [ .vovovveveeeeeeeeee 6,000
UNIEEA SEALES. ... .vvveecveveeceeeeeetcte ettt ettt tetet et eteteseseetesesseetetesssesesessssesesass  ovsesesesssossssesesessssesesesassssssesesasssssessesasssessesesssnsesesessssnsnsssesasssssssesassssssesesasassssesesesssnnsesesesssnsesesessssnsnese | oeres .6,000
6999999. | Total - Common Stocks - Parent, SUDSIAIANES AN AFFIIAES..................cvvovieeieieeeeis ettt ettt ettt ettt et eaeeeses st et et eteteteseseseas s ses st sesesesesesessssasssesesasesesesesesessnsssssssssesesesenesssnss | wovssesesssssssesesesesssssesesesesesens 6,000
7099997. | Total - Common Stocks - Part 3...........ccccccvevevvevecrnnnen. ..6,134,524
7099998. [ Total - Common StOCKS = SUMMAIY HBM fTOM Pt 5. oottt ettt it ettt et st sttt ee st et st st ettt et et e es et et et eesch et et eeoeseeoEeEeEoEe8£EeEeEeE o2 A eE£heEeE 21 eheheEeELeeheheEeEanseE et ebessesnsceebessnseseeetenes | cbetssnsesssnsesssnsnssssnsnsasaes 414,847
7099999. | Total - Common Stocks..............ccververerveceernn. ..6,549,371
7199999. | Total - Preferred and Common Stocks........... [ 6,549,371
7299999. [ Total - Bonds, Preferred and COMMON STOCKS............cc.ciiuiuiueiieiectetetetetee e e et et e eteete ateteteteteeet et st et et et ete s s s et e st e s et et et et e s e s e s e s e s et s et st et et et et eaesese ettt e s et et et e s eseses s s st et et et e s es et et ennsnasssssasesesesesnns | suesesesssesesesesesaseseresas 199,819,005
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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total onBonds | Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
31331L-VX-3..... FEDERAL FARM CREDIT BANK 4.740 9/20/05 | 06/14/2002 | CALLED.........c.ocoevreerirevcrrrrnrnnn. .2,000,000 2,000,000 |-......... 1,998,126 1,998,138 .0
3133MK-GJ-0.... [FEDERAL HOME LN BK 3.875 12/15/04...... 09/10/2002 | MCDONALD & CO SECURITIES... .5,185,400 5,000,000 | ........ 4,977,300 4,977,677 .0
3133MJ-4M-9.... [FEDERAL HOME LN BK DEB  4.180 4/25/05...[07/25/2002 | CALLED .1,575,000 1,575,000 | ......... 1,572,047 1,572,189 .0
3133MA-BA-6.... [FEDERAL HOME LN BKS ~ 6.375 11/14/03..... [09/17/2002 | MCDONALD & CO SECURITIES........ .2,100,000 2,000,000 | ......... 2,070,220 2,050,432 .0
3133MB-Y8-4.... [FEDERAL HOME LN BKS ~ 6.875 8/15/03..... 07/01/2002 [ MCDONALD & CO SECURITIES........ .3,153,450 | .........3,000,000 | ......... 3,140,970 3,111,458 .0
3133MD-7D-9.... [FEDERAL HOME LN BKS ~ 5.250 2/13/04..... 06/26/2002 [ MCDONALD & CO SECURITIES........ .2,078,340 1,987,703 .0
3133M7-6A-9..... [FEDERAL HOME LN BKS CONS 5.330 1/28/02(01/28/2002 | MATURITY ......coovvmirmermirnienienrinnireieene ....500,000 |............500,000 |............496,875 [ ............ 499,886 |.. .0
3134A4-CQ-5.... |FEDERAL HOME LN MTG CORP 6.375 11/15/04 04/03/2002 | LEHMAN BROTHERS. ...261,015 | ... , .258,305 |.. .0
31364F-MU-2.... [FEDERAL NAT'L MORT ASSN 6.000 1/14/05.. [01/14/2002| CALLED.................. .1,000,000 ...1 000 000 cereenn 967,717 | .0
31364F-MZ-1..... [FEDERAL NAT'L MORT ASSN  5.930 1/14/05.. [01/14/2002 | CALLED..........creveverevirnirrrrnnnnes ....500,000 |............500,000 |...........472,700 [............ 481,615 |.. .0
31359M-EX-7.... [FEDERAL NATL MTG ASSN  6.500 8/15/04... [07/22/2002 | MCDONALD & CO SECURITIES........ .2,152,680 | .........2,000,000 | ......... 2 097,420 ..2,081,739 |.. .0
3136F0-2S-0...... FEDERAL NATL MTG ASSN  4.060 5/20/05... | 11/20/2002 | CALLED.........crvvevreerirrrirnirnrnnne .2,550,000 | .........2,550,000 | ......... 2,550,000 ..2,550,000 | .. .0
31364C-4T-2..... FEDERAL NATL MTG ASSN ME 6.440 8/14/02 [08/14/2002 | MATURITY.. .2,000,000 ...2,000,000 .2,015,104 |.. .0
912827-2W-1..... [U.S. TREASURY NOTE 6.500 5/31/02........ 05/31/2002 [ MATURITY.. ...25,000 25112 | . .0
912827-2P-6...... U.S. TREASURY NOTES  6.625 3/31/02...... 03/31/2002 [ MATURITY.. reveerr500,000 veeee.499,885 .. .0
912827-2Y-7...... U.S. TREASURY NOTES  6.250 6/30/02...... 06/30/2002 [ MATURITY.. .......1,000,000 .1,007,172 |.. .0
912827-2Y-7...... U.S. TREASURY NOTES  6.250 6/30/02...... 06/30/2002 [ MATURITY.. ...1,000,000 , v 1,001,925 | .0
912827-2G-6..... U.S. TREASURY NTS 6.250 1/31/02......... 01/31/2002 | MATURITY.. 300,000 406 [ 300,406 .0
0399999. [ Total - BONdS = U.S. GOVEINMENL. ......cvuiereeeeesiieeisarsars s sseseeses sttt 27,200,000 | ....... 27,510,088 | ....... 27,386,462 0
Bonds - Public Utilities
United States
00104C-AA-6..... [AES CORPORATION 9.375 9/115/10........ 10/23/2002 [ VARIOUS.........covverrerinrieieireireneineies | eereeneessensensensennenns | eveesneenens 222,750 |..coovvenee. 350,000 [............350,000 [.......c.... 315,000 (O [ B (127,250)
131347-AL-0...... CALPINE CORP SENIOR NT  7.625 4/15/06... [04/24/2002| MCDONALD & CO SECURITIES... ....167,500 .200,000 .180,000 |.. O [ 0 e (32,178)
125896-AE-0..... |CMS ENERGY CORP 7.625 11/15/04....... 06/27/2002 [ VARIOUS.........cccovnverririeinee. ....426,250 .500,000 .500,000 |.. .0
597519-AA-5..... MIDLAND FDG CORP 10.330 7/23/02....... 07/23/2002 | VARIOUS..... ....138,578 138,577 .140,602 |.. .0
694032-AL-7...... PACIFIC BELL NT 7.250 7/01/02.. . |07/01/2002 | MATURITY.. ....100,000 ..100,000 ........100,509 .0
UNited SEALES. ... et s .1 055,078 | .........1,288,577 ..1,236,111 .0
3899999. [ Total - BONAS = PUDIC UHIHIES. ... ... evoeveeeseiece ettt 1,055,078 | ......... 1 288,577 1,236,111 0
Bonds - Industrial and Miscellaneous
United States
029717-AC-9..... [AMERICAN STANDARD INC ~ 7.375 2/01/08...[03/05/2002 | MCDONALD & CO SECURITIES........ ....204,750 |............200,000 [............194,860 [............ 196,312 | .. .0
046003-EQ-8..... JASSOCIATES CORP NORTH  5.750 10/15/03. | 05/14/2002 [ ADVEST, INC .2,064,700 | .........2,000,000 ..2,040,705 |.. .0
060505-AJ-3...... BANK OF AMERICA CORP  4.750 10/15/06... | 10/29/2002 | ADVEST, INC.. .2,098,340 ...2,000,000 v 1,984,907 | .0
06423A-AC-7.....[BANK ONE CORP NT 6.400 8/01/02........ 08/01/2002 [ MATURITY...... ....800,000 |............800,000 |............783,398 [ ............ 795,789 .0
066050-BW-4.... [BANKAMERICA CORP 7.500 10/15/02...... 05/30/2002 | ADVEST, INC .1,019,450 ...1,000,000 ..1,008,781 |.. .0
065913-AE-5..... BANKBOSTON 6.500 12/19/07 01/23/2002 [ MCDONALD & CO SECURITIES........ ....154,197 .146,604 .0
09738H-BB-7..... [BOISE CASCADE CO MTNA  7.900 12/15/03.. [ 12/05/2002 | SALOMON BROTHERS INC............... ....202,500 ceveeennn200,000 .0
14040H-AD-7.....| CAPITAL ONE FINL SRNTS 7.125 8/01/08..... | 10/23/2002 [ ADVEST, INC.......coovverrerrrirrirnirrninnines ....289,368 |............350,000 |............348,562 | ............ 348,940 | .. .0
153469-AA-9..... |CENTRAL FID BKS 8.150 11/15/02.......... 11/15/2002 | MATURITY .1,000,000 v 1,040,827 | .0
156503-AJ-3...... CENTURY COMMUNICATIONS  8.750 10/01/01 04/26/2002 [ MCDONALD & CO SECURITIES........ ....425,000 |............500,000 |............522,500 [............ 465,000 .0
16117P-AE-0..... |CHARTER COMM HLDGS LLC  8.625 4/01/09 | 10/23/2002 [ ADVEST, INC.......covvrvvrvcrrcenirnrirninnnnes ....270,000 .318,069 .0
161581-BH-5..... | CHASE 98-C-A4 5.850 5/15/03.............. 06/17/2002 | REDEMPTION...... ...132,754 .132,920 .0
16675H-AF-9..... |CHEVRON CORP PROFIT ~ 8.110 12/01/04... |01/02/2002 | REDEMPTION. ....480,000 502,185 |.. .0
12560Q-BC-2.... [CIT GROUP HLDGS INC ~ 6.375 10/01/02...... 10/01/2002 | MATURITY ..o ....250,000 .249,865 |.. .0
125569-DP-5..... | CIT GROUP HOLDINGS INC  6.375 8/01/02....108/01/2002 [ MATURITY .....covvimmireinerncenernninninnines .1 000,000 .994,670 |.. .0
17303C-AH-4.....| CITIBANK CR 6.550 2/15/02 ... {02/15/2002 [MATURITY ....ovvriviriciciennns ....500,000 506,438 |.. .0
313549-AK-3..... FEDERAL-MOGUL NTS 7.500 7/01/04...... 04/29/2002 [ MCDONALD & CO SECURITI ....110,000 67,500 .0
345397-RS-4...... [FORD MTR CO 6.550 9/10/02............. 09/10/2002 [MATURITY ....cvmrmirricicincenninnineieene ....300,000 |... , 300,469 .0
36962G-WA-8.... [ GENERAL ELEC CAP CORP ME 5.375 1/15/03(04/23/2002 | MCDONALD & CO SECURITIES........ .2,040,060 | ... ...2 000,000 1,999,396 .0
375766-AF-9...... GILLETTE COMPANY NT  3.750 12/01/04..... [06/04/2002 | ADVEST, INC........covvrvevrrenienrrnrrnnrnene | .ennn2,004,080 ...2,000,000 1,997,382 .0
449669-AC-4..... | IMC GLOBAL INC DEB 6.875 7/15/07......... 04/09/2002 | MCDONALD & CO SECURITIES........ | ccoereeneereeneenenens | e 233,750 250,000 |............206,875 | ............ 206,905 0
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Annual Statement for the year 2002 of the Med'cal Mutual Of OhIO

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total onBonds | Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year
46625H-AJ-9..... | JP MORGAN CHASE & CONT 6.750 2/01/11. |01/23/2002[ MCDONALD & CO SECURITIES........ [.ccovrvvvrvrcrenns | e 307,953 ] .............300,000 |............300,381 | .......c.. 300,360 0
482584-AM-1..... |KMART CORP 8.250 1/01/22.............. | 01/25/2002 [ MCDONALD & CO SECURITIES........ .255,000 .0
504195-AD-0..... [LA QUINTA INNS CO 7.250 3/15/04.......... 03/20/2002 [ MCDONALD & CO SECURITIES........ .240,000 .0
549463-AD-9..... [LUCENT TECHNOLOGIES INC 5.500 11/15/08 [ 04/24/2002 | VARIOUS...........cocovvmrrnreninnee. vereeenn375,000 .0
552078-AL-1...... LYONDELL CHEMICAL BONDS 9.625 5/01/07 [05/10/2002 | VARIOUS..........ccccounirmrimmmnrninereneinens | evreveensencenennnniens [ verrennn. 348,000 | ............350,000 | ............348,538 |............ 348,845 .0
635411-AB-7..... [NATIONAL CITY CREDIT ~ 6.791 8/15/07....... 05/16/2002 | WILLIAM E POLLOCK.... ..1,000,000 .0
638901-AP-3..... [NAVISTAR INTL CORP 8.000 2/01/08........ 02/08/2002 [ NEWHARD COOK & CO.... .240,639 .0
65332V-AV-5..... [NEXTEL COMMUNICATIONS IN 9.375 11/15/09| 06/24/2002 | NEWHARD COOK & CO .395,000 .0
65333H-AD-5..... [NEXTLINK COMMUNICATIONS 9.000 3/15/08 [ 03/20/2002 | MCDONALD & CO SECURITIES........ .0
667281-AH-2..... [NORTHWEST AIRLINES 8.375 3/15/04...... 05/16/2002 [ 5th 3rd.....ovoeeeercereereieeeeeenne .0
669383-CX-7..... [INORWEST FINL INC 7.875 2/15/02..........|02/15/2002 | MATURITY ....coovvrirmirmrnirncinceneinnineies . .0
66938F-JE-5....... NORWEST MTN 6.375 9/15/02............ | 09/15/2002 [ MATURITY .....coovvrimmirirnrinienirnninninnines .355,790 .0
844436-AT-2...... SOUTHLAND CORP 4.500 6/15/04 08/21/2002 [ 5th 3rd......... .181,796 .0
895953-AA-5..... [TRICON GLOBAL RESTAURANT 7.450 5/15/0510/18/2002 | VARIOUS. 329,748 | .. .0
911363-AG-4..... [UNITED RENTAL COMP GUAR 9.250 1/15/09 [07/01/2002 | VARIOUS. .326,737 |.. .0 .
91154R-AC-7.....|USAIR 1993-A PASS THRU 10.375 3/01/13.....|07/24/2002 | 5th 3rd......... .320,000 O [ 0 s (173 676) (173 ,676)
969455-AB-0..... [WILLIAMS COMMUNICATION G 10.875 10/01/04 02/28/2002 | ADVEST, INC.. v 205,000 O 0 (443,106) ........(443,106) | ..
UNIEA SEALES. ...ttt sneenrenns | cennens@ 1,001,808 | 1nr 23,022,194 | .......22,285,021 | ....... 21 ,655,765 O 0 [ (684,461)] ........(684,461) | ..
4599999. | Total - Bonds - Industrial & MIiSCEIIANEOUS............iuiviiiiriinrinissiserner s snssnssnssnsssssenssnsnsenssns | aeeneed 1,000,808 | cerrern 23,022,194 | .......22,285,021 | ....... 21,655,765 O 0 [ (684,461)] ........(684,461)
6099997. [ Total - BONAS - Part 4.........coiiiiiiiieieiscsisnsnisnn s snssnessesssssessessnssssssensensnsensensnsensssssnsenees | enene 0,493,821 | 100 52,111,331 [ .......51,102,373 | ....... 50,278,338 O 0 [ (343,081)[........(343,081)
6099998. [ Total - Bonds - Summary Item from Part 5... e | 13,967,086 | .......14,336,626 | .......14,225,050 | ....... 14,235,092 O 0 [ (268,008) ........(268,006)
6099999, [TOtal - BONGS.......veceieieie et snssnssnssssssessessessessnsennennensensenensnnnenne | enennn:04,460,907 | .......66,447,957 | .......65,327,423 | ....... 64,513,430 [ I (611,087) 611,087)

Common Stocks - Industrial and Miscellaneous

United States

00184A-10-5...... AOL TIME WARNER.........c..cevierereieeeerreeienae 07/25/2002 [ FERRIS, BAKER WATTS INC 0

00845V-10-0...... AGERE SYSTEM INC CLA.. ... |06/11/2002 [ FERRIS, BAKER WATTS INC.... .0

00845V-20-9...... AGERE SYSTEM INC CL B.. ... |06/11/2002 [ FERRIS, BAKER WATTS INC.... .0

04033V-10-4...... ARIBA INCORPORATED...... .... | 05/02/2002 [ FERRIS, BAKER WATTS INC.... .0

001957-10-9...... AT & T, ....| 12/06/2002 | FERRIS, BAKER WATTS INC.... .0

111412-10-2...... BROADVISION INC...... .... |05/02/2002 | FERRIS, BAKER WATTS INC.... .0

125750-10-9...... CMGI INCORPORATED... ... |05/02/2002 | FERRIS, BAKER WATTS INC.... .0

20030N-10-1...... COMCAST CORP CLA.... ... [11/21/2002 | FERRIS, BAKER WATTS INC.... .0

200693-10-9...... COMMERCE ONE INC..... .... | 05/02/2002 | FERRIS, BAKER WATTS INC.... .0

207142-10-0...... CONEXANT SYSTEMS INC. ... |06/07/2002 | FERRIS, BAKER WATTS INC.... .0

20825C-10-4...... CONOCOPHILLIPS.............. ... |09/16/2002 [ FERRIS, BAKER WATTS INC.... .0

247025-10-9...... DELL COMPUTER CORP........ ... |10/03/2002 | FERRIS, BAKER WATTS INC.... .0

268648-10-2....... EMC CORP MASSACHUSETTS.. .... | 10/03/2002 [ FERRIS, BAKER WATTS INC.... .0

302088-10-9...... EXODUS COMMUNICATIONS..... ... | 06/07/2002 | FERRIS, BAKER WATTS INC.... .0

31420F-10-3...... FERERATED INVEST SER FDS.. ... |01/22/2002| MAXUS SEC CORP................... .0

35188D-R4-5..... FIFTH THIRD MICRO CAP . 102/25/2002 | FERRIS, BAKER WATTS INC .0

31678R-10-6...... FIFTH THIRD STRATEGIC 01/18/2002 [ MAXUS SEC CORP................... .0

367626-10-8...... GATEWAY INC...... ... |06/10/2002 | FERRIS, BAKER WATTS INC.... .0

46059C-10-6...... INTERNET CAPITAL. .... |06/07/2002 | FERRIS, BAKER WATTS INC.... .0

46612J-10-1...... JDS UNIPHASE..................... ... |06/07/2002 | FERRIS, BAKER WATTS INC.... .0

294821-40-0...... LM ERICSSON TELEPHONE... ... | 04/01/2002 | FERRIS, BAKER WATTS INC.... .0

620076-10-9...... MOTOROLA.........cccevereinee ... |05/14/2002 | FERRIS, BAKER WATTS INC.... .0

654902-20-4...... NOKIA CORP ADR....... .... |04/22/2002 | FERRIS, BAKER WATTS INC.... .0 , .
749121-109...... OWEST COMM INTERNT'L...... .... | 06/14/2002 [ FERRIS, BAKER WATTS INC.... .0 )] E— (31,941)]..
746809-10-2...... PUTNAM INVESTORS FUNDS ... | 04/30/2002 | FERRIS, BAKER WATTS INC.... O iiiie0].....(1,018,551) | ...... (1,018,551)] ..
747525-10-3...... QUALCOMM......cceomiriririnnnn . 105/14/2002 | FERRIS, BAKER WATTS INC............. | ... .0

757209-10-1...... REDBACK NETWORKS........ccccevveeeieecrcreieas 06/07/2002 | FERRIS, BAKER WATTS INC......cccoee | cveneee. 1,147.000 |..ooveieieei2,237 [ e | 1,663 | 4,531 [ (2,868) [ e 0
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year
866810-10-4...... SUN MICROSYSTEMS........cooovvenierereircireiennne 10/03/2002 | FERRIS, BAKER WATTS INC.....ccoocee | wovvrnn. 6,155.000 |...covoeeeen 15,823 | | 50,902 | 75,707 0 0. (35,079)
879664-10-0...... TELLABS......cooveriercireicines ....|05/02/2002 | FERRIS, BAKER WATTS INC............. | .........3,615.000 |. ...54,080 .0 0 [ (4,845)].
885215-73-1...... THORNBURG VALUE FUND ... | 11/08/2002 | FERRIS, BAKER WATTS INC.... 97,379.105 veeennn2,797,701 .0 0 .(933,337)|.
922031-406...... VANGUARD FIXED INC........... ... | 01/18/2002 [ MAXUS SEC CORP........ccccccenee. | een.85,011.149 | ...922,371 | [0 901,570 | 901,570 | .. .0 0 ....20,801
928497-10-6...... VITESSE SEMICONDUCTO. ....|05/02/2002 | FERRIS, BAKER WATTS INC B 1,882.000 |.... ..23,393 |.. .0 0 [ (3,859)
94769M-10-5..... [WEBMD CORP.........ccccovvirrernnen. ... |05/17/2002 | VARIOUS.........ccoovmirrirrriinnee. ....100,000.000 .706,000 .0 0 .280,385
98157D-30-4...... WORLDCOM INC-MCI GRP COM... .... | 08/15/2002  FERRIS, BAKER WATTS INC.... 181,000 [ e [ [ 2757 [ 2,299 .0 w0 s (2,713
98157D-10-6...... WORLDCOM INC....c.cvvvrvrrrrnnes .... | 08/15/2002 | FERRIS, BAKER WATTS INC.... 4,528.000 68,101 .0 20 | (67,499)
984332-106...... YAHOO INC....... . |06/07/2002 | FERRIS, BAKER WATTS INC.... .999.000 . A7,722 .0 L0 | 7,242
UNIEEA SEAEES. ...ttt 8,292,570 .0 0f... (1,824,355)] .....(1,824,355) ,
6899999. [ Total - Common Stocks - Industrial & Miscellaneous... 8,292,570 .0 0f... (1,824,355)] .....(1,824,355) ,
7099997. [ Total - Common Stocks - Part 4............ccoccocrinnnnes 8,292,570 .0 0f... (1,824,355)] .....(1,824,355) ,
7099998. [ Total - Common Stocks - Summary Item from Part 5.......cooiiiiiiiicccceccseesscsesnssesseesesneesnnnes | orneeeenen 21,800 | cererneeee XKX e [ e 414,847 | 511,724 .0 0] (92,980)].......... (92,980) ,
7099999. [ Total - ComMMON SOCKS........cvvevrivrerecescesreniennininene cn8,804,294 | .0 0f... (1,917,336)] .....(1,917,336) ,
7199999. [ Total - Preferred and COMMON StOCKS. .. ...cvvuiviiiriiiisiscensinei s snessessesenensnsnssnssnessessnsenssnssnssnssnssnsssnsensensensenes | oennnnes |y 125181 | envenernees XRKewrerns | ovvrans 9,390,116 [ ......... 8,804,294 |........ 689,893 .0 0f... (1,917,336)] .....(1,917,336) ,
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS.............vvrevreeeicerrenriniiiriireieiecencennineiscerenrsnrensnenceneeseesecsensnsensenncnenenneees | conened 1,938,689 [ vovverrere XXX v [ ovee. 74,717,539 | ....... 73,317,724 | ...... 1,258,500 [ ..o () 0f... (2,528,423)] .....(2,528,423)] ...... 2,453,693 | ........ 16,126
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SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year| Dividends
Bonds - U.S. Government
3133ML-MB-8.... [FED HOME LOAN BANK DTD  4.200 2/28/04 02/28/2002 | 5th 3rd.. .. | 08/28/2002 [ 5th 3rd... ....1,000,000 | ........ 1,001,850 [........ 1,000,000 [........ 1,001,554 0 (1,554)] ..........(1,554) | ....... 21,000
3133ML-GU-3.... [FEDERAL HOME LOAN BANK  5.250 2/22/0]02/28/2002 [ 5th 3rd...........cccucne. .. |08/22/12002 | 5th 3rd............... ..1,975,000 | ........ 1,978,614 |........ 1,975,000 |........ 1,978,302 20 [ (3,302) ..........(3,302) | ....... 51,844
912827-7TM-8..... [U.S. TREASURY NOTES ~ 3.000 2/29/04...{03/01/2002 | FISERV SECURITIES. . |05/07/2002 [BHC SECURITIES ...5,000,000 | ........ 4,985,938 |........ 4,994,531 |........ 4,987,177 IR0 I 7,354 | .....7,354 |....... 27,7117
912827-7F-3...... UNITED STATES TREAS NTS 3.500 11/15/0403/01/2002 | FISERV SECURITIES..... . | 06/06/2002 [ VARIOUS.............. <.r.3,000,000 | ........2,898,281 |........ 2,913,338 |........ 2,903,229 0 10,109 | ........10,109 |....... 58,111
3136F1-CZ-1..... FEDERAL NATL MTG ASSN  4.000 6/28/04[03/26/2002 | FISERV SECURITIES. . 106/28/2002 | BHC SECURITIES........coccoee | cevnne. 1,000,000 220 |........ 1,000,000 | .......... 996,623 0 [ 3377 | .. 3377 20,000
0399999. [ Total - BONdS = U.S. GOVEIMIMENE. ... erreeeeisiieiesisarsaisersesessessessesssssesses e et sns sttt see st ensenssnssnsenssnesnssnes | cosens 11,975,000 | ...... 11,860,903 |...... 11,882,869 |...... 11,866,886 0 ... 15,983 | .......15,983 [.... 178,673
Bonds - Industrial and Miscellaneous
United States
06423A-AD-5..... [BANK ONE CORP 6.875 8/01/06..... 06/27/2002 [ 5th 3rd.......cooevreveecerrereircicines 09/19/2002 | BANK OF AMERICA............. | ...........200,000 | ........... 216,226
190441-BE-4..... | COASTAL CORP 7.500 8/15/06...... 05/24/2002 [ 5th 3rd.. .. |11/27/2002 | GOLDMAN, SACHS & CO.... | .... v 149,448
264399-DW-3.... [DUKE ENERGY CORP 6.250 1/15/12... ]03/25/2002 | 5th 3rd.........covvrerevrerrrrririnees 07/15/2002 | MCDONALD & CO SECURIT] .... ....492,440
345397-RR-6..... [FORD MOTOR CREDIT GLOBAL 7.200 6/15/02/12/2002| MORGAN STANLEY DEAN W 12/06/2002 | SPEAR, LEEDS & KELLOGG .............50,000 | ............. 49,080
441812-JX-3...... HOUSEHOLD FINANCE CORP  5.750 1/30/( 02/20/2002 10/23/2002 | BANK OF AMERICA............. vereennen100,000 | i 97,115
50075N-AH-7.....|KRAFT FOODS INCDTD  6.250 6/01/12.. {05/22/2002 05/24/2002 | MCDONALD & CO SECURIT] .... 508,000
650905-AF-9...... NEWCOURT CR GROUP INC  6.875 2/16/0{03/05/2002 06/11/2002 | GOLDMAN, SACHS & CO.... | ............25,000 | .ccovvoneeee 24,188
74913E-AC-4.....| QWEST CAP FDG INC 7.750 8/15/06.... |02/08/2002 06/27/2002 | CREDIT SUISSE FIRST BOS| .... 197,584
812404-AV-3..... [SEARS ROEBUCK ACCEPT  7.000 6/15/07 05/16/2002 . |10/17/2002 [LEHMAN BROTHERS.......... 105,420
84474Q-AA-1.....| SOUTHWEST AIRLINES CO  5.100 5/01/06(05/16/2002 [ FISERV SECURITIES. . [11/01/2002 [ REDEMPTION........ccocvorvrnvn. cerernennn01,626 [ o 62,048
852060-AE-2..... SPRINT CAP CORP 5.875 5/01/04...... |03/20/2002 | VARIOUS...........ccoecovrnrurinnes 11/15/2002 | GOLDMAN, SACHS & CO.... .138,013
852060-AE-2..... SPRINT CAP CORP 5.875 5/01/04...... |02/26/2002 | CHASE SECURITIES, INC... | 11/15/2002 | GOLDMAN, SACHS & CO.... | .............30,000 | ............. 28,326
872649-BL-1...... TRW INC 7.625 3/15/06 06/13/2002 | LPF & S/FIXED INCOME OP{12/02/2002 | LPF & S/FIXED INCOME OP{ ... 106,260 , , ,
98157D-AB-2..... [WORLDCOM INC GA NEW NT  7.875 5/15/0 02/06/2002 [ 5th 3rd.......cocovivciinnniinnines 06/26/2002| GOLDMAN SACHS.............. 190,000 | ............34,000 | ..........192,864 | .......2.864 | ... 0 [ oo 0 ] (158,864)| ...... (158,864)|......... 7,875 |......... 3,763
UNited SEAtES. ... i coennn2,361, 2,364,147 |.......2,084,217 |.......2,368,207 [ ......4,059 | ..........0 [ 0 (283,989)] ...... (283,989)]........ 88,235 [....... 37,337
4599999. | Total - Bonds - Industrial & Miscellaneous [ 2,361,626 | ........ 2,364,147 |........2,084,217 |........ 2,368,207 | .....4,059 [ .0 [ 0 (283,989)] ...... (283,989)]........ 88,235 |....... 37,337
[0 T AT =TT U UUUUUUUOPUOUUOUUOUIN oo 14,336,626 | ...... 14,225,050 |......13,967,086 | ...... 14,235,092 |.......10,042 | ...........0 [ .o 0 ] (268,006)] ...... (268,006)] .....266,908 |....... 80,472
Common Stocks - Banks, Trust and Insurance Companies
United States
001055-10-2...... AFLAC INC COM.....coormecerereeieeneeeeiennes 06/07/2002 | FERRIS, BAKER WATTS INQ 12/05/2002 | FERRIS, BAKER WATTS IN(Q ...........400.000 | .......... 12,796 | oo 11,794 [ 12,796 |0 [0 | 0 [ (1,002)[ .......... (1,002) | cooovorrene 48 | oo 0
026874-10-7...... AMERICAN INTL GROUP INC COM 03/04/2002 | FERRIS, BAKER WATTS INQ 04/22/2002 | FERRIS, BAKER WATTS IN({ .........1,000.000 | .............74,860 | ...........68,598 [ .......... 74,860 | ... 0 [ o0 | o0 | (6,262)] ..........
[ Yoy UUUUUUTUUUUIIN IVUUTIOID O o CUUUvOOT IPUUPUUORONEY CTT- IO T P2 I 1T I o I I (7,264)] ...
6799999. [ Total - Common Stocks - Banks, Trust & InSurance COMPANIES..........ceuruirieuririieieiriiaseeiecsieisisesisesasesesnssessnsnsssenenessessssnsssssessnenenee | eeeeseeeeXR0ureenenee | conrerereneee@05000 | wrneeeenn80,392 | oo 87,656 [ oo 0 [ O [0 | (7,264)
Common Stocks - Industrial and Miscellaneous
United States
101137-10-7...... BOSTON SCIENTIFIC CORP..........cccvvuueeneen. 01/23/2002 | FERRIS, BAKER WATTS INQ 08/01/2002 | FERRIS, BAKER WATTS INQ
268648-10-2...... EMC CORP MASSACHUSETTS.. .... | .06/10/2002 FERRIS, BAKER WATTS IN{ 10/03/2002 | FERRIS, BAKER WATTS INC ...
31420F-10-3...... FERERATED INVEST SER FDS.. ....|01/10/2002 | FERRIS, BAKER WATTS IN( 01/22/2002 | FERRIS, BAKER WATTS INQ ...
345838-106...... FOREST LABS INC.........c.cc..c. ... |03/26/2002 | FERRIS, BAKER WATTS IN{ 11/14/2002 | FERRIS, BAKER WATTS INQ ....
670872-10-0...... OM GROUP INC COM.......... ....|10/03/2002 | FERRIS, BAKER WATTS IN{ 10/30/2002 | FERRIS, BAKER WATTS INQ ...
681919-10-6...... OMNICOM GROUP INC COM.. ... | 06/10/2002 | FERRIS, BAKER WATTS IN( 06/12/2002 | FERRIS, BAKER WATTS INQ ....
922031-406...... VANGUARD FIXED INC............... . [01/03/2002 [ VARIOUS.........cccovvvrrrrrinnees 01/18/2002 | FERRIS, BAKER WATTS INQ ...
98157D-30-4...... WORLDCOM INC-MCI GRP COM... 01/18/2002| VARIOUS. . 108/15/2002 | FERRIS, BAKER WATTS INQ
[T YooY
6899999. [ Total - Common Stocks - Industrial & Miscellaneous...
7099998. [ Total - Common StOCKS.........viiiviiiiiiiinicicinees
7199999. [ Total - Preferred and Common Stocks.........

7299999.

Total - Bonds, Preferred and Common Stocks
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date
Code or Alien (See SVO  [Assets Include Intangible[ Total Amount 8 9
CUsIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks
Other Affiliates
58458*-10-5.....|MEDICAL HEALTH INSURING CORPORATION | ........ 95828..... 3DIIA. e NO...ioierererrenerenens [ evevenrnrneeens0 [ennnne 29,713,970 |........ 10,000.000 {.......... 100.0
80517@-10-6... | SAVEWELL COM INC.....oviviviininiicicininnns | oo iC e INOiiie [0 | 0. 810,000.000 {............ 81.0
1599999. | Total - Common Stocks - Other AffIllAteS. ... ..ciiiieiriniscic s sensensnsnsnssneene | eonessessessessnness |eoenns 29,713,970 [ ........ XXX oo [ XXX.......
1699999. | Total - COMMON SEOCKS. ... verereceririiici ettt snsensenssnssnsensenss | eonessessessssnesnensd |eonnns 29,713,970 [ ......... XXXeooveee [ XXX.......
1799999. | Total - Preferred and CommMON STOCK...............cceuvieerieieiiriiiieicsieceieeneeecsteseenesneneeesnneennenee | eeeinnensnininneein0 [ovnnn. 29,713,970 |......... XXX.ovoovoe [ XXX.......

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: $.....131,057,285.
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 g

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

NONE

El4
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Sch. DA-Pt. 1
NONE

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. A-Sn. 3
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 3
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Pt. C-Sn. 3
NONE

Sch. DB-Pt. D-Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

Sch. DB-Pt. D-Sn. 3
NONE

Sch. DB-Pt. E-Sn. 1
NONE

E15, E16, E17, E18, E19, E20, E21, E22
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SCHEDULE DM

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

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS. .| s 299,686,140 | ...eovvvereirerreieeceienis 313,787,835 | .o 14,101,695
2. Preferred STOCKS. .....c.curiiieeieiccies s | e [0 TP [0 TR 0
3 TOhAIS. .ot | erren e 299,686,140 | ..o 313,787,835 | .o 14,101,695

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

For bonds that are not provisionally exempt, fair market values are obtained from the NAIC SVO, when available. Remaining values are obtained from NRSRO's.

E23
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
FIFTHTHIRD BANK e CLEVELAND, OHIO........cocceueiieeereeceeieieeeieeeeeeienes | eeverieerienns 0.000 | ............ 1,089,793 [ .0 [ 18,631,617 | XXX
NATIONAL CITY BANK w... . CLEVELAND, OHIO........coooerereicrereeereeeeeeereeeies [ e 0.000 |... 889 el 454,946 | XXX
NATIONAL CITY BANK wee. ASHLAND, OHIO........coooiriiercicereeeeeee s [ e 0.000 w0 0 (72,507,118) | XXX
SHORE BANK, DUE 5/01/03 . CLEVELAND, OHIO........ccoevereeeerereeceeeeeereeens | e 2.550 3941 828 | 100,000 [XXX
STATE BANK , DUE 10/27/03.........coeveeererererernnne. DEFIANCE, OHIO... 2.550 [ .ooieeieinns 3441 {210 | 100,000 [XXX
DREYFUS INSTL PREF MONEY MARKET FUND... ......ccccoeoeveverennee. 1.190 937,159 ...188,813,000 | XXX
EVERGREEN CASH MGT MONEY MARKET FUND ..... 1.200 187,852 | ..ccce0erere 15,705 | oo 15,880,765 | XXX
FIFTH THIRD GOVT MONEY MARKET FUND........ ..... 1.080 545,986 |.....cccoeernn 7,782 | ... ...6,834,604 | XXX
FIRST MERIT BANK.........cooveverieieecieercienaae 0.940 [ .oooiirerinnnd 6,580 |..cevererieeeeenn0 [ 520,087 | XXX
ARMADA MONEY MARKET FUND... ...1.020 ..61982 |..........5500 |.... 6,886,903 | XXX
0199999. Total - OPEN DEPOSHOMES. ... ceveceieeiceeieeisit ittt seiensenns | anea XXX......... 2,837,223 165,714,803 [ XXX
0399999. Total Cash ON DEPOSIL. ........vuevieiieeiiieeieisiieiici sttt sttt sttt ensensnies | anea XXX......... 2,837,223 165,714,803 [ XXX
0599999, TOAI CASN.......cocveeeieeveececeeeteeceete ettt en s es e sasananasansannas | erene XXX......... 2,837,223 165,714,803 [ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.Jdanuary.....occooveee | 99,209,564 (4. April.......cooevevneans [ rneene 136,300,944 [7. July....ooovivn [ 121,674,363 |10. October.........cccco. [ cooverernnee. 161,209,005
2. February.. . ...100,281,887 |5. May.. ....75,376,656 |8. August...... . .109,749,160 [11. November. o] .184,397,137
3. March 92,148,569 |6. June....................... 87,054,594 [9. September..........c... |.oencennen 119,591,887 |12. December............. | ............... 165,714,803

E24
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SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OHO0007.]...oovooveee B, [U.S. TREASURY NOTE ..o seessens s sssssssssnsssnsssesssessssees 506,632 520,315
OHO9999.  ORl0. ..t cetereeeseesrsamsseseeeee e ee e eeeeeeeeeeee e e seE e e R e e £EE£EESEE4EE 4L E LS E L ESEf LS £E LR S SE R L E R SE LR LR e eE e ffeEieEieEtEtEeEnEneE ettt ..506,632 ...520,315
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company ..506,632 ...520,315
ST T 506,632 520,315
(@) 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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