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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
U.S. Governments - Issuer Obligations
US GOVERNMENT OBLIGATIONS
ISSUER OBLIGATIONS
912827-3X-8 ... U.S. TREASURYNOTES ................ ...... ... 5500 FA... 02/15/2008 ............ ............ ... 1,308,131 ... 1,270,000 ..... 112.844 ... 1,433,119 ... 1,314,648 ... 26,384 ... 69,850 ....... 6,448) ... (- 12/26/12001 ... 4.831
912827-4D-1... U.S. TREASURYNOTE ................. ... ... 5750 AO... 04/30/2003 ............ .. 125,348 ....... 125,000 ..... 101.469 ... 126,836 ....... 129,063 ......... 1,281 . 7,188 ... 1,024) (- 02/04/1999 ... 4.889
912827-4V-1 ... U.S. TREASURYNOTES ................ ...... ... 4750 MN .. 11/15/2008 ... 8,016,770 ..... 8,115,000 ..... 109.156 ... 8,858,009 ..... 8,002,468 ........ 50,046 ...... 385,463 ....... WA (- 12/26/2001 4.990
912827-6N-7 ... U.S. TREASURYNOTE ................. ... ... 5750 MN .. 11/15/2005 ... 102,19 ... 100,000 ... 110.531 ... 110,531 ... 103,180 ........... L7 5750 ... (674) .o (- 05/24/2001 ... 4.949
912827-L8-3 ... U.S. TREASURYNOTE ................. ... oo 5750 FA... 08/15/2003 ............ ... 573,730 ....... 575,000 ..... 102.781 ... 590,991 ....... 568,174 ........ 12,488 ... 33,079 ... 193 1. 01/05/2000 ... 6.117
912827-Q8-8 ... U.S. TREASURYNOTE ................. ... o 7.250 FA... 08/15/2004 ... ......... ... 404,513 ... 400,000 ..... 109.375 ... 437,500 ....... M7.815 ... 10,954 ... 29,000 ....... (2,559) ..o (- 11/16/1996 ... 6.507
912827-58-6 ... U.S. TREASURYNOTE ................. ... ... 7.500 FA... 02/15/2005 ............ ... 1,646,303 ..... 1,600,000 ..... 112,125 ... 1,794,000 ..... 1,747,375 ... 45,36 ... 120,000 ...... (19,909) ... (- 10/09/1997 ... 6.028
912827-V8-2 ... U.S. TREASURYNOTES ................ ...... ... 5.875 MN .. 11/15/2006 ............ ... .. 4,520,830 ... 4,340,000 ..... 110.906 ..... 4,813,320 ..... 4,519,117 ... 33,104 ... 264,975 ... (58,257) ..o (I 12/26/2001 4.316
912827-W8-1 .. U.S. TREASURYNOTE ................. ... ... 5625 FA... 02/15/2006 ............ ... 153,049 ... 150,000 ..... 110.750 ....... 166,125 ....... 154,477 ... 3187 8,438 ......... (888) ... (- 05/11/2001 ... 4.915
912827-Y5-5 ... U.S. TREASURYNOTE ................. ... ... 7.000 W .. 07152006 ..o 240,084 ... 225,000 ..... 115.938 ... 260,861 ....... 254,061 ......... 7,216 ... 15,750 ....... (3,836) ... (- 09/26/2000 ... 4.915
912828-AN-0... USTREASURYNOTES .................. .o ol 3.000 MN .. 1M/15/2007 ..o 5,212,656 ..... 5,250,000 ..... 101.219 ... 5,313,998 ... 5,212,764 ........ 200449 (107) oo 1. 12/23/2002 ... 2.904
.............. COUNTRY TOTAL-U.S. .o o s et e e e . 22,363,583 0 22,150,000 ..o o 23,905,290 ... 22,543,802 ... 211,192 Lo 929,493 L (TTB13) .
0199999 - U.S. Governments - Issuer Obligations . ... oo 22,363,533 ... 22,150,000 .............. ... 23,905,290 .... 22,543,802 ....... 21,192 ... 929,493 ... (T7813) o
U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities
SINGLE CLASS MORTGAGE-BACKED/ASSET-BACK .
36203P-CT-8 .. GNMA Pass Thru#354782................ ...... ... 8.000 MTLY 03/15/2024 07/31/2007 ... 100.000 ........ 56,821 ........ 56,773 ... 56,821 ........ 56,862 ........... I 4,559 ... (33) .o 1PE.. 04/21/1995 ... 7.692
36205)-7F-6 ... GNMAPass Thru#392494 ............... ...... ... 8.000 MTLY 08/15/2024  06/30/2007 ... 100.000 ......... 4,585 ... 4519 4,585 ... 4,585 ... I 36 ... (3) o 1PE .. 04/21/1995 ... 7.650
36206A-HZ9 .. GNMAPOOL#405348 ................... ...... ... 8.000 MTLY 11/15/2024 06/30/2007 ... 100.000 ........ 7254 ... AT 72,54 ... 72,880 ... 46 .. 5798 ... (199) .o 1PE .. 03/08/1996 ... 6.587
36206D-52-6 ... GNMA Pass Thru#408664 ................ ...... ... 8.000 MTLY 05/15/2025 06/30/2007 ... 100.000 ......... 9,79% ... 9,787 9,79% ... 9,79 ... 65 ... 8 (6) ..o 1PE.. 05/01/1995 ... 7.701
36206F-QR-6 .. GNMA POOL #410064 ................... ...... ... 8.000 MTLY 07/15/2025 06/30/2007 ... 100.000 ........ 38,643 ........ 38,017 .o 38,643 ........ 38,778 ... 283 . 3,042 ... (1) 1PE .. 03/08/1996 ... 6.476
36206F-RC-8 .. GNMA Pool #410083 .................... ...... ... 7.000 MTLY 08/15/2025 07/31/2008 ... 100.000 ........ 58,766 ........ 60,170 ... 58,766 ........ 58,459 ... B 4,29 ... Wl 1PE .. 09/01/1995 ... 8.470
36206)-X5-8 ... GNMAPOOL #413000 ................... ..ooee oo 7.000 MTLY 08/15/2025 07/31/2008 ... 100.000 ....... 122,003 ....... 24773 122,003 ....... 121,25 ... 78 .. 8,735 ... 8 1PE.. 08/17/1995 ... 8.388
36206R-ET-9 .. GNMAPOOL #418746 ................... ...... ... 8.000 MTLY 08/15/2025 06/30/2007 ... 100.000 ........ 38,425 ... 80 .. 38,425 ... 38,576 ........... 262 .. 3,0 ... (M3) oo 1PE .. 03/08/1996 ... 6.511
36207L-4B-1... GNMA Pool #435618 ..................... ... ... 8.000 MTLY 07/15/2026 06/30/2007 ... 100.000 ........ 48,610 ........ 48,627 ... 48,610 ........ 48,650 ........... U 3,891 . () 1PE.. 07/01/1996 ... 7.783
36207M-YA-8 .. GNMA Pool #436405 ..................... ...... ... 8.000 MTLY 07/15/2026 06/30/2007 ... 100.000 ........ 67,853 ........ 67,873 ... 67,853 ........ 67,905 ........... 452 ... 5,445 ... (29) ... 1PE.. 07/01/1996 ... 7.779
36219D-TG-7 .. GNMA Pass Thru#246351................ ...... ... 8.000 MTLY 06/15/2023 07/31/2007 ... 100.000 ....... 118,696 ....... 118,639 ... 118,696 ....... 118,788 ........... ) B 9,491 ... (63) ... 1PE.. 04/21/1995 ... 7.720
36220W-Q2-6 .. GNMAPool 290373 .................coos o 9.500 MTLY 09/15/2020  09/30/2006 ... 100.000 ........ 38,168 ........ 38,301 38,168 ........ 4509 ... 303 .. 3,639 ... () 1PE .. 02/08/1994 ... 9.484
36223N-UD-4 .. GNMAPool 312980 ................oooee o 8.500 MTLY 12/15/2021  11/30/2006 ... 100.000 ....... 107,142 ... 106,211 .. 107,142 ... 110,674 ........... 752 9,062 ......... (44) . PE.. 11/15/1996 ... 7.522
.............. COUNTRY TOTAL-U.S. .o o e et e e e 182,080 783,020 . 782,030 ... 788,690 ......... 5,156 ....... 62,086 ......... (408).............
0299999 - U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities ......................................... ... 782,030 ....... 783,021 782,030 ....... 788,690 ......... 5156 ....... 62,066 ......... (408) ..
0399999 - Subtotal - U.S. GOVEIMMENES .. .. ...\ e 23,145,563 ... 22,933,021 .............. ... 24,687,320 .... 23,332,493 ....... 216,348 ... 991,559 ...... (78,021) .o
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
SPECIAL REVENUE AND ASSESSMENTS
ISSUER OBLIGATIONS
U.S. GOVERNMENT
3133MP-4B-9 .. FEDERALHOME LOANBANK ............ ...... ... 3.375 JD ... 06/15/2004 ............ ... 2,038,383 ... 2,000,000 ..... 102.656 ..... 2,083,120 ... 2,040,980 ......... 3,000 ... 36,000 ....... 2507) 1PE .. 11/25/2002 ... 2.030
31359M-EK-5 .. FEDERAL NATLMTGASSNNOTE ........ ...... ... 5250 .. 01/15/2009 ... 2,465,524 ... 2,500,000 ... 2,465,524 ... 2,460,525 ........ 60,521 ...... 131,250 ... 4708 1PE.. 12/07/2001 ... 5.522
o STATETOTAL o e e 4,503,907 ..... 4,500,000 ... 4,518,644 ... 4,501,505 ........ 63,521 ...... 167,250 ........ 2
.............. COUNT RY TOTAL - UL S, o o e e e e
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations ..................... ... ... 4,503,907 ..... 4,500,000 ... 4,518,644 ... 4,501,505 ........ 63,521 ...... 167,250 ........ 2
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Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
SINGLE CLASS MORTGAGE-BACKED/ASSET-BACK .
U.S. GOVERNMENT
31280F-4N-9. .. FHLMCH#EG61729 ....................oo i 7.000 MTLY 11/01/2010  09/30/2009 ... 100.000 ........ 23%6 ... 2286 ... 22,3% ........ 2453 ... 130 ... 1,690 ......... (38) o 1PE.. 11/22/1995 ... 6.612
31280G-L2-4 ... FHLMC#E62145 ........................ ..o 7.000 MILY 12/01/2010 ............ . 81,298 ........ 81,047 . 81,298 ........ 81,731 a3 o 5,983 ... (120) ..o 1PE.. 12/01/1995 ... 6.623
31280G-N4-8 .. FHLMC#E62211 .................oooe i 7.000 MILY 12/01/2010 ............ . 812 ... 71,620 ... 7812 ... 78,215 ... 453 5444 ... (M7) o 1PE.. 11/22/1995 ... 6.624
31280G-NH-9 .. FHLMC#E62192 ...................ooo o 7.000 MILY 12/01/2010 ............ o 2,92 ... 088 2,92 ... 33,105 ...l 191 .. 2,303 ... (49) ... 1PE.. 11/22/1995 ... 6.624
31280G-TD-2 .. FHLMC#E62348 ....................coo i 7.000 MTLY 01/01/2011  10/31/2009 ... 100.000 ........ 10,404 ... 10,350 10,404 ... 10,437 ... 60 .......... 726 ... (28) . 1PE.. 12/18/1995 ... 6.473
31283)-FS-5 ... FHLMC Group #G10177 ... o 7.000 MTLY 02/01/2009 06/30/2008 ... 100.000 ........ 40,841 ... 40839 .. 40,841 ... 42307 28 ... 2,881 ... (36) .o 1PE .. 02/04/1994 ... 6.803
31283)-SM-4 .. FHLMC#G10524...................ooo o 7.000 MTLY 06/01/2011 07/31/2010 ... 100.000 ........ 75,723 ... 76,101 75,7928 ... 75,602 ........... 44 o 5319 ... A 1PE .. 05/01/1996 ... 7.145
3128F4-SL-6. .. FHLMC#D65023 .................coooen i 8.000 MTLY 07/01/2025 04/30/2020 ... 100.000 ........ 98,691 ........ 96,269 ...l 98,691 ........ 99,401 ... 642 ... 7,708 ... (385) ..o 1PE.. 11/16/1996 ... 6.389
3128GP-XU-2 .. FHLMCES6991 ... e 5.500 MTLY 12/01/2016 ............ ... 877,632 ....... 890,502 ... 877,632 ....... 875,614 ......... 4,081 ... 49,125 ... 1972 1PE.. 12/20/2001 ... 5.984
31292G-KB-1 .. FHLMC Grp#C000290 ..............oooov oiie ool 6.500 MTLY 01/01/2024  06/30/2022 100.000 ....... 113,560 ....... 13,679 ... 113,560 ....... 113,892 ... 616 ........ 7,445 (18) o 1PE.. 01/19/1994 ... 6.419
31292G-WG-7.. FHLMC C00B4T ... e 6.500 MTLY 09/01/2028 08/31/2027 100.000 ....... 145,008 ....... 13,920 .. 145,098 ....... 145,292 ... 780 ... 9,480 ......... (M8) o 1PE .. 09/09/1998 ... 5.833
31292Y-G6-8 .. FHLMCC13821 ... 7.000 MTLY 08/01/2028  02/28/2027 100.000 ........ 99,393 ... 97,650 ...l 99,393 ........ 99,725 ... 510 ... 6,883 ......... (229) ... 1PE .. 09/09/1998 ... 5.546
31293A6F-0... FHLMCC18370 ... e 7.500 MTLY 09/01/2028  02/28/2027 100.000 ........ 26,281 ... 64.644 2,281 ... 25,333 .. 154 ... 1917 (T0) .o 1PE .. 09/09/1998 ... 5.670
313401-EY-3... FHLMC GRP 160046d.................... oooee oot 8.750 MTLY 05/01/2008 07/31/2007 100.000 ........ 12,19 ... 12,39 12,19 ... 12,35 ... 90 ... 1,098 L 1PE.. 11/16/1996 ... 8.747
31362W-2B-1 .. FNMAT73670.. ... 6.975 MILY 10/01/2003 ............ ... 374,922 ... 4,649 374,922 ... 388,406 ......... 2,178 ... 26,137 ... (3,707) oo 1PE .. 03/25/1998 ... 5.839
31362W-3U-8 .. FNMADUS 73711 ... 7.385 MILY 11/01/2006 ............ ... 449,940 ... 446,848 ... 449,940 ... 455,488 ... 2,750 ... 33,003 ....... (7M7) 1PE.. 11/07/2000 ... 6.727
31362W-R4-0 .. FNMADUST73407 ... 6.710 MILY 05/01/2006 ............ ...l 299,887 ....... 301,592 . 299,887 ....... 299,519 ... 1,686 ....... 20,240 ......... U2 1PE .. 11/15/2000 ... 6.786
31362W-WE-9.. FNMADUS 73569 .................oooon ot 7.550 MTLY 08/01/2006 ............ ...l 714,989 ... 704,503 ... 714,989 ... 726,849 ......... 4,433 ... 53,200 ...... (10,841) .o 1PE .. 10/17/2000 ... 6.385
31362W-XD-3 .. FNMA Multi-Fam 73576 .................. ...... ... 7.285 MILY 07/01/2003 . .......... ..o 374,543 ... JAT9 374,543 ... 391,514 .. 2,212 ... 21,64 ... (4,256) ... 1PE.. 04/20/1998 ... 5.423
31368H-WH-2 .. FNMA Pass Thru#190648 ................ ...... ... 9.000 MTLY 07/01/2007  02/28/2005 100.000 ......... 4,901 ... 4,90 4,91 ... 5243 ... K/ 9 1PE .. 01/26/1994 ... 8.992
31371K-LP-4. .. FNMAPOOL 254234 ..................... .o 5.500 MTLY 02/01/2017  11/30/2016 100.000 ....... 807,399 ....... 814,966 .............. ... 807,399 ....... 806,561 ......... 3,735 37,480 ... 838 1PE.. 01/31/2002 ... 5.722
31377F-FX-9... FNMAPOOL#375582.................co o 6.710 MTLY 01/01/2008 12/31/2007 100.000 ....... 830,856 ....... 848,624 ... ... 830,856 ....... 823,431 ... 4,745 ... 56,951 ........ 6,261 ... 1PE.. 12/22/1999 ... 7.469
31377L-05-3 ... FNMAPOOL#380184.................... ...... ... 6.395 MILY 04/01/2008 ............ ... 728,129 ... 442 78,129 ... 716,611 ... 4,019 ... 48,23 ........ 9,979 1PE.. 12/20/1999 ... 7.726
31377N-NL-9 .. FNMAPOOL#382095................ooov o oo 6.680 MTLY 09/01/2009  04/30/2005 100.000 ....... 874,713 ... 900,000 ... 874,713 ... 866,320 ......... 5,010 ... 60,951 ....... 10,34 1PE.. 12/20/1999 ... 8.358
31385Q-6M-9 .. FNMAB49976 ................... 7.500 MTLY 10/01/2030 ............ oo il 105,173 ... 105,600 ...l 105,173 ... 105,187 ........... 660 ........ 8,084 ......... (12) .o 1PE .. 10/02/2000 ... 7.426
313976-LB-6 ... FHLMC Group #D37522.................. ... ... 7.000 MTLY 06/01/2023 ............ . 91,298 ... 90,726 ... 91,298 ........ 91,463 ... 59 ... 6,351 ......... (90) .o 1PE.. 10/06/1997 ... 6.413
.............. STATE TOTAL . e e e s 1,369,961 L 7,440,808 L 7,369,961 . 7,392,114 o 40,976 ... 486,358 ... B,081 L
.............. COUNT RY O AL - UL S, o o e e e e
2699999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities. ................. ..... 7,369,%1 ..... 7,440,803 ... 7,369,961 ... 7,392,114 ... 40,976 ... 486,358 ........ 6,081
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
DEFINED MULTI-CLASS RESIDENTIAL MORTGAG ..
U.S. GOVERNMENT
31339G-BT-7 .. FHLMC2369VB ..o e 6.500 MTLY 11/15/2016  08/15/2006 ... 100.000 ....... 997,497 ... 1,000,000 ... 997,497 ... 997,500 ......... 5417 ... 047 () 1PE.. 11/27/2001 ... 6.499
31358M-RN-6 .. FNMAREMIC ....................ooo o 7.000 MILY 04/25/2007 ............ ... 86,440 ........ 88,549 ... 86,440 ........ 82,060 ........... M3 6,314 ... 299 1PE .. 06/09/1992 ... 8.463
31302F-BV-8 .. FANNIEMAE 2002-70QT .............co. oeee oot 3.655 MTLY 07/25/2015 07/25/2007 ... 100.000 ....... 999,975 ... 1,000,000 ... 999,975 ..... 1,000,820 ......... 2,031 ... 6,02 ......... (846) ... 1Z.... 09/20/2002 ... 3.583
.............. STATE TOTAL . e e e . 2,083,912 0 2,088,549 o 2,083,912 .0 2,080,380 L. 7,861 L 82,823 L (BA9) .
.............. COUNT RY O AL - UL S, o o e e e e
2799999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed
SBOUMHIES . . e 2,083,912 ... 2,088,549 ... 2,083,912 ... 2,080,380 ......... 7,861 ... 82,823 ......... (BA9) o
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions ............. ... 13,957,780 ... 14,029,353 .............. ... 13,972,517 ... 13,973,998 ....... 112,359 ... 736,430 ... TB42 o
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Public Utilities (Unaffiliated) - Issuer Obligations
PUBLIC UTILITIES
ISSUER OBLIGATIONS
209111-DD-2 .. CONSOLIDATEDEDISON ............... ..ooe oo 7150 JD .. 120012009 512,605 ....... 500,000 ..... "7.821 ... 589,135 ....... 573,095 ......... 2,919 (490) ... (- 12/11/2002 ... 4.669
250847-DS-6... DETROITEDISON ..o e o 6.125 AO... 10/01/2010 ............ ... 503,858 ....... 500,000 ..... 110.145 ... 550,725 ....... 504,315 ......... 7,656 ... 29,85 ... (382) .o 1. 10/16/2001 5.999
610202-BG-7 .. MONONGAHELAPOWER ............... ...... ... 5.000 AO... 10/01/2006 ............ ...l 499,644 ... 500,000 ...... 96.556 ....... 482,780 ....... 499,540 ......... 6,250 ....... 64,91 83 2PE.. 09/27/2001 ... 5.021
693627-AH-4... PSIENERGYINC ...............cooooien i 8.000 ... 07/15/2009 ............ .. 1,156,198 ..... 1,000,000 ..... 119.566 ..... 1,195,660 ..... 1,161,880 ........ 36,889 ... (5,682) ... 1PE .. 09/19/2002 ... 5.156
842434-CA-8... SOUTHERN CALIFORNIAGASCO ....... ...... .... 4.800 AO... 10/01/2012 ... 501,074 ....... 500,000 ..... 100.708 ....... 503,540 ....... 501,005 ......... 6,000 ... () (. 10/03/2002 ... 4.772
.............. COUNTRY TOTAL-U.S. . o s et e e e . 3,283,379 0 3,000,000 .o o 3,321,840 00 3,239,925 L B9 TTA L BATO0 L (B,492) L
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations ............. ... 3,233,379 ... 3,000,000 ... 3,321,840 ... 3,239,925 ... 50,774 ... 54,790 ....... (6,492) ..o
3899999 - Subtotal - Public Utilities (Unaffiliated) ........... ... ..o 3,233,379 ... 3,000,000 ... 3,321,840 ..... 3,239,925 ... 50,774 ... 54,790 ....... (6,492) ..o
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
INDUSTRIAL & MISCELLANEOUS
ISSUER OBLIGATIONS
013716-AP-0... ALCANINC ...................ooo 6.450 MS .. 03/15/2011 ............ ... 1,002,401 ... 1,000,000 ..... 11704 1,117,040 ... 1,002,630 ........ 18,992 ... 64,500 ......... (217) 1. 1211012001 ... 6.412
03746W-AA0 .. APACHE FINANCEPTYLTD ............. ...... ... 6.500 JD... 12/15/2007 ... 621,061 ....... 550,000 ..... 113.326 ... 623,293 ....... 623,244 ... 1,589 ... 17,875 ... (2,183) .o 1PE.. 11/01/2002 ... 3.628
14912L-XZ-9 ... CATERPILLAR FINANCIAL SERVCORP ... ...... .... 5.990 AO... 02/03/2003 ............ .. 429,606 ....... 430,000 ..o 429,606 ....... 420,987 ......... 6,439 ... 2,757 ... 4201 1PE.. 11/14/2000 ... 7.029
268766-BF-8 ... EQUITY OFFICEPROPERTIES ........... ...... ... 6.800 JJ ... 01/15/2009 ...l 423,704 ... 425,000 ..... 108.458 ....... 460,947 ....... 423,105 ... 13,326 ... 28,90 .......... 188 o 2. 01/21/1999 ... 6.863
319356-AE-1... FIRSTBRANDSCORP .................. ..oooe oo, 7.250 MS .. 03/01/2007 ... 561,801 ....... 500,000 ..... 110.782 ... 553,910 ....... 566,415 ........ 12,088 (4,614) .. 1PE .. 08/28/2002 ... 4.001
345397-SH-7... FORD MOTOR CREDITCOSRNTS ...... ...... ... 5750 FA... 0212312004 . .......... 148,789 ... 150,000 ..... 101.577 ... 152,366 ....... 146,948 ......... 3,067 ........ 8,625 .......... 988 2. 01/29/2001 ... 6.492
345402-K4-2 ... FORDMOTORCREDITMTN ............. ..oooe oo 6.850 MS .. 03/29/2004 .. .......... . 250,481 ... 250,000 ..o 250,481 ... 262,215 ... 5,042 ... 17125 ... (358) .o 2PE.. 02/26/1997 ... 6.687
36962G-UL-6 .. GENERAL ELECTRIC CAP. CORP.MTN .. ...... .... 7315 0 0119/2010 248,553 ... 250,000 .o 248,553 ... 48,138 ... 8,297 ... 18,438 ... 51 1. 01/13/2000 ... 7.482
404280-AA-7 ... HSBCHOLDINGSPLC ... o o 7.500 . 07152009 579,969 ....... 500,000 ..... 118.418 ....... 592,090 ....... 581,720 ........ 17,22 o (1751) oo 1PE.. 11/01/2002 ... 4.637
42307T-AA-6 .. HEINZ (H.J.) COMPANY ................ ... .. 6.625 JJ ... 07/16/2011 ... 1,140,847 ... 1,000,000 ..... 113.167 ... 1,131,670 ... 1,144,140 ... 30,549 3,203) 1. 10/03/2002 ... 4.611
534187-AK-5... LINCOLNNATLCORPINDNT ........... ...... ... 6.500 MS .. 03/15/2008 ............ ... 599,211 ... 600,000 ..... 107.372 ... 644,232 ....... 598,788 ........ 11,483 ... 39,000 .......... M 1PE.. 03/24/1998 ... 6.528
78387G-AD-5 .. SBC COMMUNICATIONS ................ ...... ... 6.250 MS .. 03/15/2011 . .......... ... 2,068,042 ..... 2,000,000 ..... 110.244 ... 2,204,880 ..... 2,075,500 ........ 36,806 ...... 125,000 ....... (6,351) ..o (- 10/25/2001 ... 5.725
79549B-GP-6 .. SALOMON SMITHBARNEY HOLDINGS INC..... ...... .... 6.500 FA... 02/15/2008 ............ ... 770,660 ....... 700,000 ..... 111.858 ... 783,006 ....... 73 7189 (3,071) oo (- 10/01/2002 ... 4.285
803111-AK-9... SARALEECORP ..............ocooiien i 6.250 MS .. 09/15/2011 . .......... ... 1,113,980 ... 1,000,000 ..... 112185 ... 1,121,550 ... 1,116,530 ........ 18,403 .. 2,550) (- 10/04/2002 ... 4.644
80927G-AG-1.. SCOTIAPACIFICCOLLC ................ oo o 6.550 JJ ... 07/201208 ... 298,181 ... 321,039 298,181 ....... 298,767 ......... 9,404 ... 10,514 ... (586) ... 1. 05/13/2002 ... 7.161
81482E-AB-2 .. SECURITYPACIFIC .................... ... ... 8.375 JD ... 05/01/2003 .. ... 453,148 ... 450,000 ... 453,148 ... 519,012 ......... M 37,688 ....... (9,028) ... 1PE.. 10/06/1993 ... 6.233
828807-AA5 ... SIMON PROPERTY GROUPINCLPNT ... ...... ... 6.750 FA... 02/09/2004 .. .......... ... 690,215 ....... 700,000 ..... 104.003 ....... 728,021 ... 667,569 ........ 18,638 ....... 47,50 ... 8,43 2. 121211999 ... 8.095
871829-AE-7... SYSCOCORP ..o i 7.250 AO... O4/15/2007 . .......... ... 1,240,149 ... 1,100,000 ..... 114.891 ... 1,263,801 ... 1,250,315 ........ 16,836 ....... 39,875 ... (10,166) ... 1PE .. 08/28/2002 ... 3.989
904764-AG-2 .. UNILEVER CAPITALCORP .............. ...... ... 7125 MN . 101/2010 548,444 ... ... 500,000 ..... 118.030 ....... 590,150 ....... 554,000 ......... 5938 ... 35,625 ....... (4,818) ..o 1. 10/26/2001 ... 5.581
912129-AF-0... U.S. LEASING INTERNATIONAL ......... ...... ... 5.950 AO... 10/15/2003 .. .......... 299,918 ... 300,000 ...... 99.227 ... 207,681 ....... 299,190 ... 3,768 ... 17,850 ........... 99 2PE.. 10/12/1993 ... 5.986
92344G-AL-0 .. VERIZON GLOBALFDGCORP ........... ...... ... 7.250 D 200120100 535,369 ....... 500,000 ..... 113.653 ....... 568,265 ....... 539,470 ......... 3,001 .. 36,250 ....... (3,395) ..o 1. 10/12/2001 6.110
.............. COUNTRY TOTAL-U.S. .o o s s e e 14,024,589 0 13,226,039 oo o 14,512,871 0 14,102,564 ..o 261,308 0 570,272 L (38,401) L
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ............ ... 14,024,589 ... 13,226,039 .............. ... 14,512,871 ... 14,102,564 ....... 261,303 ... 570,212 ...... (38,401) o
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
DEFINED MULTI-CLASS RESIDENTIAL MORTGAG ..
66937R-TQ-2 .. NORWEST ASSET SEC CORP SER 1999-12 ...... .... 6.250 MTLY 06/25/2020 ............ ... ... 1,012,507 ... 1,008,212 ... 1,012,507 ..... 1,013,116 ......... 5251 ... 68,281 ....... (3,340) ... 1PE.. 11/01/2001 ... 5.798
86358R-DX-2 .. STRUCTURED ASSET SEC CORP 2001-SB1 ... ...... .... 3.375 MTLY 08/25/2031 04/25/2024 ... 100.000 ....... 711,849 ... 826,462 .............. ... 711,849 ... 710,758 ... 2,34 ... 16,280 ........ 1,092 1PE.. 05/16/2002 ... 7.765
.............. COUNTRY TOTAL-U.S. ..o o e e e e e 1 TA6 1834734 T24446 . 1 T23,874 o TSI BABBT L (2,248)
4199999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities .................... ..... 1,724,446 ... 1,834,734 1,724,446 ... 1,723,874 ... .. 7,575 ... 84,561 ....... (2,248) ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
OTHER MULTI-CLASS RESIDENTIAL MORTGAGE- . .
294754-AD-8.. .. EQUITY ONE ABS,INC 2001-2AF2 ........ ...... .... 5.417 MTLY 06/25/2032  11/25/2005 ... 100.000 ....... 499,666 ....... 500,000 ...l 499,666 ....... 499,995 ......... 2,57 ... 27,085 ......... (283) .o 1PE .. 08/09/2001 ... 5.240
294754-AW-6 .. EQUITY ONE ABS INC 2002-2AF2 ........ ...... .... 5.025 MTLY 10/25/2032  11/25/2005 ... 100.000 ....... 599,557 ....... 600,000 ...l 599,557 ....... 599,999 ......... 2,513 ... 20,100 ......... (443) 1PE .. 04/18/2002 ... 4.903
361856-BY-2... GMAS MTG CORPLN TRASSETSBKD ... ...... .... 6.000 MTLY 06/25/2027 06/25/2008 ... 100.000 ....... 999,351 ... 1,000,000 ... 999,351 ....... 999,889 ......... 5,000 ....... 45,000 ......... (538) ..o 1PE .. 03/15/2002 ... 5.911
67087T-CD-1 .. OAKWOODMTGINVESTINC ............ ...... ... 6.535 MTLY 03/15/2023 08/15/2008 ... 100.000 ....... 996,49 ..... 1,000,000 ... 996,49 ....... 996,094 ......... 5,446 ... 65,350 .......... B4 1PE.. 05/22/2001 ... 6.565
760985-GM-7 .. RESIDENTIAL ASSETSMTGPROD 2002 .. ...... .... 4.680 MTLY 05/25/2026 11/25/2004 ... 100.000 ....... 499,444 ... 500,000 ... 499,444 ... 499,958 ......... 1,950 ... 242 ... (515) oo (- 01/25/2002 ... 4.519
76110V-LB-2. .. RESIDENTIAL FDG MTG SECS 2002-H14 .. ...... .... 5.250 MTLY 10/25/2027  04/25/2018 ... 100.000 ....... 549,040 ....... 550,000 ... 549,040 ....... 549,055 ......... 2,406 ........ 7,219 (18) o (. 09/17/2002 ... 5.218
.............. COUNTRY TOTAL-U.S. ..o o s s e e 4,143,554 4,150,000 .o o 4,143,554 0 4144990 o 19,572 L 186,176 L (1,B40) L
4299999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities ...................... ..... 4,143,554 ... 4,150,000 ... L 4,143,554 .. 4,144,990 ... 19,572 ...... 186,176 ....... (1,540) .o
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
OTHER MULTI-CLASS COMMERCIAL MORTGAGE-B .
466157-AC-8... J GWENTWORTHRECVLLC 2001-AAA2 . ...... ... 6.395 MTLY 08/15/2026 08/15/2017 ... 100.000 ..... 1,213,939 ..... 1,213,939 .. 1,213,939 ... 1,213,939 ... 3,450 ... 77,631 ... BT (- 08/07/2001 6.395
89556W-AB-6 .. TRENDWEST RESORTS 2001-1A2........ ...... ... 5.860 MTLY 09/15/2012  11/15/2007 ... 100.000 ..... 1,100,000 ..... 1,100,000 ... 1,100,000 ..... 1,100,000 ......... 2,865 ....... 64,460 ............ LSRR 1. 08/24/2001 5.860
.............. COUNTRY TOTAL-U.S. o o s et e s e 2,313,939 2,313,939 o 2,313,939 L 20313,939 L 6,315 L 12,001 L 3B
4499999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/ Asset-Backed
SBOUMHIES . . e 2,313,939 ... 2,313,939 .. 2,313,939 ... 2,313,939 ... 6,315 ... 142,091 ... B8
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ............. ... 22,206,529 ... 21,524,713 ... 22,694,810 .... 22,285,368 ....... 204,765 ...... 983,100 ...... [B2,081) o
5499999 - Total Bonds - Subtotal - Issuer Obligations ............. ... 44,125,408 ... 42,876,030 .............. ... 46,258,644 ... 44,387,797 ....... 595,790 .... 1,721,805 ..... (120,485) . ...
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/Asset-Backed Securities......................................... ... 8,151,991 ... 8,223,824 ... .. 8,151,991 .. .. 8,180,804 ........ 46,132 ... 548424 .. .. .. 5,672
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ..................................... ... 3,808,359 ..... 3,923,284 ... 3,808,359 ... 3,804,254 ... 15,436 ...... 167,384 ... ... (2,797 o
5799999 - Total Bonds - Subtotal - Other Multi-Class Residential Mortgage-Backed Securities ....................................... ... 4,143,554 ... 4,150,000 ... L 4,143,554 .. 4,144,990 ... 19,572 ...... 186,176 ....... (1,540) .o
5999999 - Total Bonds - Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ......................... ... 2,313,939 ... 2,313,939 .. 2,313,939 ... 2,313,939 ... 6,315 ... 142,091 ... ... 138
8099990 - TOTALS ... e 62,543,251 ... 61,487,087 .............. ... 64,676,487 .... 62,831,784 ....... 683,246 ... 2,765,880 ..... (119,012) ... ... ..
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
10 11 Increase
Rate Per (Decrease) by
Number Par Value Share Used Increase Foreign
CUsIP of Per Rate Per Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange NAIC Date
Identification Description Shares Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment Designation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
INDUSTRIAL & MISCELLANEOUS - U.S.
423077207 ... ... H.J. HEINZ FIN CO 144ARdmPfd ............... ........... 6.000 ...... 100,000.00 ... 600,000 100,000.000 ......... 600,000 ......... 600,000 ... 3,356 . RP2......... 06/26/2001. . .
.................. COUNTRY TOTAL-U.S. e e e s o 800,000 . o 600,000 .o 600,000 .o BT3B e
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ... ... 600,000 ............ ... 600,000 ......... 600,000 ... 37,350
6599999 - TOTAL - Preferred StOCKS ... .. ..o o 600,000 ... 600,000 ......... 600,000 ... 31,356 e
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
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1 2 3 4 5 6 7 Dividends 10 11 12 13
8 9 Increase
Rate Per (Decrease) by
Number Share Used Increase Foreign NAIC
CUsIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange Designation Date
Identification Description Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffliated)

INDUSTRIAL & MISCELLANEOUS - U.S.
299908-798. . ... EVERGREEN SELECT FIXEDINCOMETR ................ooe oo 167,376.340 ......... 1,513,082 ....... 9.040 ... 1,513,082 ........... 1,664,364 . 18,872 ... (26,780) ..o [ 03/31/2000. . ...
45806@-10-9. ... INSURANCE SERVICES OFFICE ..o 11,387.000 ........... 370,647 ... 32550 ... 310, BT 131,748 A 01/01/1997....
................ COUNTRY TOTAL-U.S. .o e GBB3T29 o 1,883,729 o 1,864,364 o BT 04968
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ......... 1,883,729 ... 1,883,729 ........... 1,664,364 ... 118,872 ... 104,968 .
7099999 - TOTAL - CommON StOCKS . .. .. ... 1,883,729 1,883,729 ... 1,664,364 . 18,872 ... 104,988 .
7199999 - TOTAL - Preferred and Common Stocks. ...............ooiiio e 2,483,729 .. 2,483,729 ... 2,264,364 ... 156,228 ............... 104,988 .

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

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Governments
US GOVERNMENT OBLIGATIONS - U.S.

912828-AN-0. ... USTREASURY NOTES . ... .o 1202312002 ... PARIBAS CORP . o . 5,212,764 . ... ... 5,250,000.00 ................. 16,968
............... COUNTRY TOTAL - U, S, ... 522764 . ... ...... 525000000 . ............. 1698
0399999 - Subtotal - BONAs - U. S, GOVBIMMENES .. 5,212,764 ... ... .. 5,250,000.00 ................. 16,968

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
SPECIAL REVENUE AND ASSESSMENTS - U.S.

U.S. GOVERNMENT
3133MP-4B-9 ... FEDERAL HOME LOANBANK . ... o 1125/2002. ... Morgan Stanley. ... 2,040,980 ........... 2,000,000.00 ................. 32,438
SMBTIKLP-4. . ENMAPOOL 254234 .. oo 01/31/2002.... SALOMON SMITHBARNEY ... ... o e 890,719 ............. 900,000.00 ...l 2,475
31392F-BV-8. ... FANNIE MAE 2002-T0 QT ..ot e 09/20/2002.... MERRILLLYNCH ... .. e e 1,000,820 ........... 1,000,000.00 .................. 2,944
............... ST AT O AL i 3,932,519 L 3,900,000.00 L. 37,857
............... COUN T RY O AL - UL S, e
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions .. ... ... . 3,932,519 ... 3,900,000.00 ................. 37,857
Bonds - Public Utilities (Unaffiliated)

PUBLIC UTILITIES-U.S.
209111-DD-2.... CONSOLIDATED EDISON ... ... 1211172002, ... BLAYLOCK & PARTNERS . ... e e 573,095 ............. 500,000.00 .................. 1,490
693627-AH-4. ... PSIENERGY INC .. ... o 09/19/2002. ... MOrgan StaNIEY. . ... ..o 1,161,880 ........... 1,000,000.00 ................. 15,333
842434-CA-8.. ... SOUTHERN CALIFORNIAGAS CO ... 10/03/2002. ... PARIBAS CORP ... .. e e 501,095 ............. 500,000.00 ...l 467
............... COUNT RY TOTAL - UL S, e 2,236,000 L 2,000,000.00 L. 17,290
3899999 - Subtotal - Bonds - Public Utilities (Unaffiiated) . .. ... ... o 2,236,070 ........... 2,000,000.00 ................. 17,290

Bonds - Industrial and Miscellaneous (Unaffiliated)
INDUSTRIAL & MISCELLANEOUS - U.S.

03746W-AA0 ... APACHE FINANCE PTY LTD ... .o 1101/2002.... LEHMANBROTHERS ... ot e 623,244 ... 550,000.00 ................. 14,002
294754-AW-6 ... EQUITY ONE ABS INC 2002-2AF2 . ..o e 04/18/2002. ... FIRSTUNION CAPITALMKTS . ..o e 599,999 ............. 600,000.00 .................. 2,429
319356-AE-1. ... FIRSTBRANDS CORP .. ... .\ e 08/28/2002. ... CREDIT SUISSE FIRSTBOSTO ... ...ttt e 566,415 ............. 500,000.00 ...l 201
361856-BY-2.... GMASMTG CORP LN TRASSETSBKD ... o oo 03/15/2002. ... FIRSTUNION CAPITAL MKTS . ..o e 999,889 ........... 1,000,000.00 .................. 4,167
404280-AA7 ... HSBCHOLDINGS PLC ... e 10172002 ... JPMORGAN ... e 581,720 ............. 500,000.00 ................. 11,563
42307T-AA-6. ... HEINZ (H.J.) COMPANY ... e 10/03/2002.... MELLONINVESTORSVCS ... .. e e 1,144,140 .o 1,000,000.00 ................. 15,274
760985-GM-7 ... RESIDENTIAL ASSETS MTGPROD 2002 ... ..\ttt e 01/25/2002. ... DEUTSCHE BANC ALEXBROWN ... ... oo e 499,958 ... ........ 500,000.00 .................. 1,820
76110V-LB-2. ... RESIDENTIALFDG MTG SECS 2002-H14 ... .. ..o 09/17/2002. ... BEAR, STEARNS & CO ... .o e 549,055 ............. 550,000.00 ................. 2,005
79549B-GP-6 ... SALOMON SMITHBARNEY HOLDINGS INC ... ... 10/01/2002.... MERRILLLYNGH .. .. ..o o e LEENE ) 700,000.00 ...l 6,193
803111-AK9. ... SARALEE CORP .. ... e 10/04/2002.... MELLONINVESTORSVCS ... . e e 1,116,530 ........... 1,000,000.00 .................. 4,167
80927G-AG-1 ... SCOTIAPACIFIC COLLC ... ..\ 05/13/2002.... SALOMON SMITHBARNEY ... ... o e 309,461 ............. 332,531.00 ... 7,018
86358R-DX-2 ... STRUCTURED ASSET SEC CORP 2001-SB1 ... . oo 05/16/2002.... LEHMANBROTHERS ... .. . o e e 773,614 ... 899,552.00 .................. 1,687
B71829-AE-7 ... SYSCOCORP . ... e 08/28/2002. ... Spear,Leeds & Kellogg .. ... 1,250,315 ........... 1,100,000.00 ................. 30,571
............... COUNT RY O AL - UL S, e 91880 9,232,083.00 L. 101,007
4599999 - Subtotal - Bonds - Industrial and Miscellangous (Unaffiliated) ... ... .. o 9,788,071 ........... 9,232,083.00 ................ 101,097
B099997 - SUDtOtAl - BONAS - Part 3 . . 21,029,424 ... 20,382,083.00 ................ 173,212
8099999 - SUBOTAl - BONGS . . ... 21,029,424 ... 20,382,083.00 ................ 173,212
7090000 - TOT AL . 20029424 . 173,212
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Book/Adjusted (Decrease) Foreign
CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on
|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received
cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - U.S. Governments
US GOVERNMENT OBLIGATIONS - U.S.
36203P-CT-8 GNMA Pass Thru#354762...................... 12/15/2002  PRINCIPALRECEIPT ... o 24510 ... 24,510.00 ........ 24548 ... 4510 ... (38 e 1123
36205)-7F-6  GNMAPass Thru#392494. ..................... 12/15/2002  PRINCIPALRECEIPT ...t i 1,932 ... 1,932.00 ......... 1,93 .. 1,932 () o L
36206A-HZ9 GNMAPOOL#405348.......................... 12/15/2002  PRINCIPALRECEIPT ... o 47,388 ... 47,388.00 ........ 48,33 ......... 47,388 ... (B4 2,29
36206D-52-6  GNMA Pass Thru #408664 ...................... 12/15/2002  PRINCIPALRECEIPT ... o 18,186 ... 18,186.00 ........ 18,209 ......... 18,186 ........... (23] o 583
36206F-QR-6  GNMA POOL #410064. ......................... 12/15/2002  PRINCIPALRECEIPT ... ... i 36,646 ..... 36,646.00 ........ 3819 36,646 .......... () o 1140
36206F-RC-8 GNMA Pool #410083........................... 12/15/2002  PRINCIPALRECEIPT ...t o 2,914 ... 32,914.00 ........ 3978 294 B 110
36206)-X5-8  GNMA POOL #413000.......................... 12/15/2002  PRINCIPALRECEIPT ... i 55,340 ..... 55,340.00 ........ 53,766 ......... 55,340 .......... 130 2,603 ...
36206R-ET-9 GNMAPOOL #418746.......................... 12/15/2002  PRINCIPALRECEIPT ... o 25,031 ... 25,031.00 ........ 25,531 ... 25,031 ... (A76) o 1169
36207L-4B-1  GNMA Pool #435618 ........................... 12/15/2002  PRINCIPALRECEIPT ... i 21,286 ..... 27,286.00 ........ 21,9 ... 21,86 ............ () e 624 ...
36207M-YA-8 GNMA Pool #436405 . .......................... 12/15/2002  PRINCIPALRECEIPT ... o 49,759 ... 49,759.00 ........ 49782 ... 49759 ... (7)o 2,09 ...
36219D-TG-7 GNMA Pass Thru#246351...................... 12/15/2002  PRINCIPALRECEIPT ... o 60,946 ..... 60,946.00 ........ 61,023 ......... 60,946 ........... (0] e 2,289 ...
36220W-Q2-6 GNMA Pool 290373 . ..................ooeee . 12/15/2002  PRINCIPALRECEIPT ... ..o s 10,943 ... 10,943.00 ........ 11,860 ......... 10,943 ... K PSP 497
36223N-UD-4 GNMAPool 312980 ....................ooooe 12/15/2002  PRINCIPALRECEIPT ...t e 65,954 ..... 65,954.00 ........ 68,725 ......... 65,954 .......... (780) o 2,803 ..
............ COUNTRY TOTAL - U.S. o e e . 456,836 .. 456,836.00 ....... 460,371 ... 456,836 ... (6B0) ... e 18458
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS ... .. ...\ o 456,836 .... 456,836.00 ....... 460,371 ... 456,836 .......... (BB0) ..o 18,458 ...
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
SPECIAL REVENUE AND ASSESSMENTS - U.S.
U.S. GOVERNMENT
31280F-4N-9 FHLMCH#E61729............................. 12/15/2002  PRINCIPALRECEIPT ... o 35,095 ... 35,095.00 ........ 35,392 ... 35,095 ... (18] o 1512
31280G-L2-4 FHLMCH#E62145............................... 12/15/2002  PRINCIPALRECEIPT............cooiis e 101,710 ... 101,710.00 ....... 102,568 ........ 101,710 ... (ABB) ... 3,976 .
31280G-N4-8 FHLMCH#EG2211......................oo. 12/15/2002  PRINCIPALRECEIPT............oooiis o 7,288 ... 7,288.00 ......... 7,29 ... 7,28 (34) o 268 ..
31280G-NH-9 FHLMC#E62192 .............................. 12/15/2002  PRINCIPALRECEIPT ... i 44590 ... 44,590.00 ........ 44,96 ......... 44590 ... (208) o 1221
31280G-TD-2 FHLMC#E62348............................... 12/15/2002  PRINCIPALRECEIPT ...t i 6,426 ...... 6,426.00 ......... 6,480 .......... 6,426 ........... (B8] . 33
31283)-FS-5  FHLMC Group #G10177 ....................... 12/15/2002  PRINCIPALRECEIPT ... o 20,105 ... 21,105.00 ........ 21,864 ... 20105 .. (20) . 76 ..
31283)-SM-4 FHLMC#G10524 .............................. 12/15/2002  PRINCIPALRECEIPT ... o 45,028 ... 45,028.00 ........ 4473 45,08 ... USRS 1,670 ...
3128F4-SL-6  FHLMC#D65023 .....................ooooee. 12/15/2002  PRINCIPALRECEIPT ... i 52,424 ... 52,424.00 ........ 54,130 ......... 52,424 ... ... (1528) o 1,080 ...
3128GP-XU-2 FHLMCES86991 ... 12/15/2002  PRINCIPALRECEIPT............ooois e 109,498 ... 109,498.00 ....... 107,668 ........ 109,498 .......... 18D 3,983 .
31292G-KB-1 FHLMC Grp #C000290. . ................oooee 12/15/2002  PRINCIPALRECEIPT ...t o 45,453 ... 45,453.00 ........ 45,538 ... 45453 ... B 1739
31292G-WG-7 FHLMC C00B47 ... 12/15/2002  PRINCIPALRECEIPT ... o 91,786 ..... 91,786.00 ........ 92,661 ......... 91,786 .......... (B27) o 3,585 .
31292Y-G6-8 FHLMCC13821 ... 12/15/2002  PRINCIPALRECEIPT ... o 99,924 ... 99,924.00 ....... 102,047 ... 99,924 ... (2,018 o 343
31293A6F-0 FHLMCC15370 ... 12/15/2002  PRINCIPALRECEIPT......... ..o o 44,326 ... 44,326.00 ........ 45566 ......... 4436 ... (1182 o 1799
31339G-BT-7 FHLMC2369VB. ... 02/28/2002  COUNTRYWIDE FUNDINGCORP........... ..o o 1,013,750 .. 1,000,000.00 ....... 997,500 ........ 997,499 16,251 ......... 16,251 ........ 11,566 ...
313401-EY-3  FHLMC GRP 160046d.......................... 12/15/2002  PRINCIPALRECEIPT ...t o 6,351 ... 6,351.00 ......... 6,365 .......... 6,351 ... BT 88
31358M-RN-6 FNMAREMIC. ......................o 12/25/2002  PRINCIPALRECEIPT ... o 61,05 ..... 61,025.00 ........ 56,553 ......... 61,05 .......... 1080 e 2,015 .
31362W-2B-1 FNMAT73670.................oooo 12/25/2002  PRINCIPALRECEIPT ...t s 5,008 ...... 5,008.00 ......... 5192 ... 5,008 ........... (53] o 187
31362W-3U-8 FNMADUST737T11 ... 12/25/2002  PRINCIPALRECEIPT...........ooiiis s 5,657 ...... 5,657.00 ......... 5767 .......... 5,657 ... (8B) - 25
31362W-R4-0 FNMADUST73407 ... 12/25/2002  PRINCIPALRECEIPT ..ot o 4,369 ... 4,369.00 ......... 4,339 . 4,369 ... 2B 157
31362W-W6-9 FNMADUS 73569 ....................oooiee 12/25/2002  PRINCIPALRECEIPT ...t s 8,901 ...... 8,901.00 ......... 9,183 ... 8,901 .......... (2B7) o 39
31362W-XD-3 FNMA Multi-Fam 73576......................... 12/25/2002  PRINCIPALRECEIPT ...t e 4,910 ... 4,970.00 ......... 5200 .......... 4,910 ... (B1) - 193
31368H-WH-2 FNMA Pass Thru #190648....................... 12/25/2002  PRINCIPALRECEIPT ...t s 6,081 ...... 6,081.00 ......... 6,467 .......... 6,081 ............ 3D 22
31371K-LP-4 FNMAPOOL 254234 ........................... 12/25/2002  PRINCIPALRECEIPT ... o 85,034 ... 85,034.00 ........ 84,157 ... 85,034 ........... 1T 2,554
31377F-FX-9 FNMAPOOL#375582.......................... 12/25/2002  PRINCIPALRECEIPT ... o 17,842 ... 17,842.00 ........ 17,312 ... 17,842 ... 05 e e 647 ...
31377L-J5-3 FNMAPOOL#380184.......................... 12/25/2002  PRINCIPALRECEIPT ..ot o 9,959 ... 9,959.00 ......... 9,463 .......... 9,959 ... AT M0
31385Q-6M-0 FNMA549976. ... 1212512002 PRINCIPALRECEIPT....... ..o e 306,024 ... 306,024.00 ....... 304,829 ........ 306,024 .......... 1204 416 ...
313976-LB-6  FHLMC Group #D37522........................ 12/15/2002  PRINCIPALRECEIPT ... e 73,523 ... 73,523.00 ........ 4120 ... 73,523 ... (537 e 1,55 ...
.. 2,299,347.00 ... 2,297,357 ... 2,296,846 .......... (533) o 16,251 ......... 16,251 ........ 57,369 ...
. 2,299,347.00 ..... 2,297,387 ... 2,296,846 .......... (533) oo 16,251 ......... 16,251 ........ 57,369 ...
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUbAIVISIONS . .. ... . oo 2,313,097 .. 2,299,347.00 ..... 2,297,387 ... 2,296,846 .......... (533) oo 16,251 ......... 16,251 ........ 57,369 ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Book/Adjusted (Decrease) Foreign

CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on

|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received

cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - Industrial and Miscellaneous (Unaffiliated)

INDUSTRIAL & MISCELLANEOUS - U.S.

02378)-AG-3 AMERICAN AIRLINES 144A..................... 01/25/2002  MorganStanley.................coooiiis o 960,210 .. 1,000,000.00 ....... 963,640 ........ 964,167 ........... 16 (3,957)......... (3,97)........ 12,687 ...
02635P-QA-4 AMERICAN GENERAL FINANCEMTN ........... 172212002 MATURITY . ..o e 525,000 .... 525,000.00 ....... 525,000 ........ 505,000 o e 979
046003-HY-8  ASSOCIATES CORP. NORTH AMER. SRNT...... 07/15/2002  MATURITY ... e 655,000 .... 655,000.00 ....... 650,736 ........ 655,000 ........... BT 4575 ...
25475M-AQ-7 DISTRIBUTION FINLSVCSRVTR .............. 05/15/2002  PRINCIPALRECEIPT..... ... e 139,430 ... 139,430.00 ....... 139,417 ... 139,430 ... 3 2,003 ...
441812-JV-7  HOUSEHOLDFINCO.......................... 11/26/2002  Morgan Stanley. ... 1,006,080 .. 1,000,000.00 ..... 1,032,070 ...... 1,029,218 ......... (2,31) (23,138)........ (23,138)........ 70,688 ...
466157-AC-8 J G WENTWORTHREC V LLC 2001-AAA2 ....... 12/15/2002  PRINCIPALRECEIPT ... i 58,423 ... 58,423.00 ........ 58,423 ......... 58,423 ... T 2,169 ...
66937R-TQ-2 NORWEST ASSET SEC CORP SER 1999-12..... . 1212512002 PRINCIPALRECEIPT ... ..o s 15,361 ... 15,351.00 ........ 15,426 ... 15,361 ... ) 551
80927G-AG-1 SCOTIAPACIFICCOLLC ...................... 07/20/2002  Sink PMT @ 100.0000000. .. .........ooovven oo 11,492 ... 11,492.00 ........ 10,694 ... 11,492 ... TOT 6
86358R-DX-2  STRUCTURED ASSET SEC CORP 2001-SB1...... 12/25/2002  PRINCIPALRECEIPT ..o e 73,089 ... 73,089.00 ........ 62,857 ......... 73,089 ... 10,232 836 ...
............ COUNTRY TOTAL - U.S. e e e L 3,444,075 3,477,785.00 ... 3,458,262 ... 3471170 ... 9670 ... (27,005) 0 (27,005) ... ATA8B4
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated). ............ ... 3,444,075 .. 3,477,785.00 ..... 3,458,262 ...... 3ATIAT0 9,670 (27,005)........ (27,00)....... 171,864 ...
6099997 - Subtotal - Bonds - Part 4 . ... .o 6,214,007 .. 6,233,967.00 ..... 6,215,990 ...... 6,224,852 .......... 8 ATT (10,845)........ (10,845)....... A7692 ...
6099999 - SUBLOtAl - BONGS . .. .. ... 6,214,007 .. 6,233,967.00 ..... 6,215,990 ...... 6,224,852 .......... 8 ATT (10,845)........ (10,845)....... A7692 ...
7299090 - TOT AL, . 6,214,007 ... 6,215,990 ...... 6,224,852 .......... 8 ATT (10,845)........ (10,845)....... A7692 ...




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

Page E13
Sch. D, Pt. 5, Long-Term Bonds and Stocks Acquired and Disp. of
NONE

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

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

Pages E13 and E14
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 7 8 9 10 11 12 Interest 15 16 17
Interest 13 14
Increase Amount Due and
5 6 Increase (Decrease) Accrued Dec. 31

CUSIP (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective

|dentifi- Date Rate How Maturity Book/Adjusted | by Adjustment Exchange Actual on Bonds Not Amount Accrued Desig- Rate of

cation Description Acquired Name of Vendor of Paid Date Carrying Value (a) Adjustment Par Value Cost in Default Received Interest nation Interest
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
31385H-UU-4 FNMA POOL 545195REPO................. 12/31/2002  WACHOVIABANK. ... 0.300 MATR..... 01/02/2003...... ..... 1,192,000 . 1,192,000 ..... 1,192,000 oo PE... ... 0.300
2699999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their
Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities. . ........ ... .. 1,192,000 .o 1,192,000 ..... 1,192,000 ..
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments
and Their Political SUDGIVISIONS . . ... ..o 1,192,000 o 1,192,000 ..... 1192,000 o
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

INDUSTRIAL & MISCELLANEOUS
ISSUER OBLIGATIONS

300250-50-3 Evergreen Select Treasury Money Market. .. .. 12/31/2002 EVERGREEN.......................oo . 0.780 MATR..... 01/02/2003...... ..... 1,269,798 ... 1,269,798 ..... 1,269,798 ......... 308 PE... ... 0.780
........... COUNTRY TOTAL - UL S, o e e DB 1269,798 . 1,269,798 L 3034
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Oblgations. .. ... ... .. o o 1,269,798 . 1,269,798 ... .. 1,269,798 ......... 3,034
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) . .. ... ... o 1,269,798 . 1,269,798 ... 1,269,798 ......... 3,034
5499999 - Total Bonds - Subtotal - Issuer OBIIGAtioNs. . ... ... .. . 1,269,798 . 1,269,798 ..... 1,269,798 ......... 3034
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/Asset-Backed Securities ... ... .. .. ... 1,192,000 .o 1,192,000 ..... 1,192,000 ..
6099999 - TOTAL = BONGS. . .. ..ot 2,461,798 2,461,798 ... 2,461,798 ... 3034
8009990 - TOTALS. . 2461798 2,461,798 ... 303

(a) Includes $

other than accrual of discount and amortization of premium.




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

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

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

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

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

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

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

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

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

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

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

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

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

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

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



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE DM

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

1 2 3
Excess of Statement over
Statement (Admitted) Fair Value Fair Value (-), or Fair
Value (a) Value over Statement (+)
10BONdS .o 65,005,046 | ... 68,633,614 | ... 3,628,568
2. Preferred Stocks ... 600,000 | ... 600,000 | ...
3.Totals oo 65,605,046 | ... 69,233,614 | ... 3,628,568

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

FT Interactive Data

Wachovia Bank

E23

P/C



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information of Interest Year of Current Year Balance *
Open Depositories
WachoviaBank ................................. RIChMONG, VA (7,339) .......
0199999 - TOTAL - Open DEPOSIONIES ... ... ... e e (7,339) .......
0399999 - TOTAL CaSh 0N DEPOSI ... ... ..o e (7,339) .......
0599999 - TOTAL CaSh ..o o e e e (7,339) .......
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
fodanuary oo 881,524 A April ] U | T duly ] 95,140 [10. October ...........| ..o 622
2. February ... 122,380 [ 5. May Lo 1431 8. August ... 3,890 |11. November ........| ...............J 373,060
3.March ... BB dune ] 4311 9. September .........| 182 [12. December ........| ... (7,339)

E24

P/C
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 4 5 6 7
Line
Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value | Statement Value (a) Fair Value
Arkansas
AR00001 B .......... U.S. TREASURY NOTE 5.75% 11/15/05 .................. US BANK, LITTLE ROCK, AR - ARKANSAS INSURANCE DEPARTMENT 23-63-206 ... .. ...\ e 100,000 ............ 102,19 ... 110,531
ARIITY - ATKANSES . et 100,000 ............ 102,19 ... 110,531
Florida
FLO0001T B .......... U.S. TREASURY NOTE 5.75% 08/15/03 .................. WACHOVIA BANK, CHARLOTTE, NC - FLORIDA DEPT OF INSURANDE - RSD FLORIDA STATUTES 18.24 ... ..o e e 225,000 ............ 24503 ........... 231,251
FLO9999 - FIOIUa . .. 225,000 ............ 24503 ........... 231,257
Georgia
GA00001 B .......... U.S. TREASURY NOTE 5.75% 08/15/03 .................. WACHOVIA BANK, ATLANTA, GA - GEORGIA DEPARTMENT OF INSURANCE - RSD 33.3-0 .. ... o e 25,000 ............. 24945 ... 25,695
GA00002 B .......... U.S. TREASURY NOTE 7.00% 07/15/06 .................. WACHOVIA BANK, ATLANTA, GA - GEORGIA DEPARTMENT OF INSURANCE - RSD 33.3-0 ... 25,000 ............. 26,676 ............ 28,985
GA9ITT - GEOTGIA .. ..ot 50,000 ............. 51,621 ............ 54,680
Nevada
NV00001 B .......... U.S. TREASURY NOTE 5.75% 08/15/03 .................. WACHOVIA BANK, CHARLOTTE, NC - NEVADA DIVISION OF INSURANCE S0A-5-10 ..o e e e 225,000 ............ 24503 ........... 231,251
NVB9999 - NEVAOA ... 225,000 ............ 24503 ........... 231,257
North Carolina
NCO0001 B .......... U.S. TREASURY NOTE 5.75% 08/15/03 .................. WACHOVIA BANK, WINSTON-SALEM, NC - NORTH CAROLINA DEPT OF INSURANCE 58-5-5 & 58-5-10 ... .. ..o 100,000 ............. 99,779 ... 102,781
NC9999 - North CaIONA ... ... 100,000 ............. 99,779 ... 102,781
Oregon
OR00001 B .......... U.S. TREASURY NOTE 5.75% 04/30/03 .................. US BANK, PORTLAND, OR - OREGON INSURANCE CODE - ORS 731,840 ... ..o e e e 125,000 ............ 125,348 ........... 126,836
ORI = OFBYON ..t 125,000 ............ 125,348 ........... 126,836
South Carolina
SC00001 B .......... U.S. TREASURY NOTE 5.625% 02/15/06 ................. WACHOVIA BANK, CHARLOTTE, NC - SOUTH CAROLINA DEPT OF INSURANCE - RSD 38-0-80 . .. ..o 150,000 ............ 153,049 ... 166,125
SC99999 - SOUEN CAIOMNA ... 150,000 ............ 153,049 ... 166,125
XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors 0f the Company. .. .. ... . oo e 975,000 ............ 980,922 ......... 1,023,467
Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company
ZZ200001 B .......... U.S. TREASURY NOTE 7.00% 07/15/06 .................. OHIO DEPARTMENT OF INSURANCE - OH REV CODE 3929-10 ... ..o e e 200,000 ............ 213,408 ........... 231,876
7700002 B .......... U.S. TREASURY NOTE 7.25% 08/15/04 .................. OHIO DEPARTMENT OF INSURANCE - OH REV CODE 3929-10 ... ..o 400,000 ............ 405,513 ........... 437,500
7700003 B .......... U.S. TREASURY NOTE 7.50% 02/15/05 .................. OHIO DEPARTMENT OF INSURANCE - OH REV CODE 3929-10 .. .. ..o e e 1,600,000 .......... 1,646,303 ......... 1,794,000
7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company . ... ... . o e 2,200,000 .......... 2,265,224 ......... 2,463,376
0999990 - TOTALS .. 3,175,000 .......... 3,246,146 ... 3,486,843
(a) Including$ .................. cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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