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

1 2 3 Interest 6 7 8 9 10 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) | on Bondsin 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 |Desig4  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

31331R-ZU-2. | FEDERAL FARM CREDIT BANK.........cccoorirrimeriireriinnes | v 5.375 | MS... | 09/08/2003 ..1,000,000 |..102.7860 | ...........1,027,860 |........... 1,011,330 CAPE 111711998 ....... 5.104
3133ME-HL-8. | FEDERAL HOME LOAN BANK ....| 04/16/2004 | .. ..1,000,000 |..104.3750...........1,043,750 |........... 1,046,680 | .. .1PE|09/30/2002 | ....... 1.791
3133MP-4B-9. | FEDERAL HOME LOAN BANK .| 06/15/2004 | .. 2,000,000 |..102.6560 2,053,120 2,037,266 | .. .1PE | 10/16/2002 | ....... 2.225

- |08/15/2007| . APE |12102/2002 | ....3.668

3133MQ-UV-4 | FEDERAL HOME LOAN BANK ..1,500,000 |..102.9060 | ... 1,543,590 |...........1,505,215

3134A2-T9-9.. | FEDERAL HOME LOAN MORTGAGE CORPORA .000 | JJ..... 01/15/2004 | .. ..1,000,000 |..103.7810...........1,037,810 .1PE | 05/30/2002 | ....... 3.073
31359M-EM-1 | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... ... |02/13/2004 | .. 2,000,000 |..104.1880 2,083,760 .1PE|07/09/2002 | ....... 2.963
31359M-ES-8. | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... oo | 05/14/2004 | ... | e | 1,061,023 | 1,000,000 |..105.6560 |........... 1,056,560 .1PE|09/30/2002 | ....... 1.834
31359M-EX-7. | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... .108/15/2004 | .. 225,000 |..107.8130 242,579 .1PE | 10/17/2001 | ....... 3.499

| 06/15/2004 “APE|11/08/2002| -....1.826

31359M-NG-4 | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... | ..cc..c. | ......3.000 | JD.... | 06/15/2004 | ........ooovvees | coererins | v 1,016,781 | 1,000,000 |..102.1560 |........... 1,021,560

912810-ED-6.. | UNITED STATES TREASURY BONDS oo [08/15/2019 | oo | v [ eervviirreenn 15,784 |, 75,000 |..139.2810 | .....covneeeee 104,461 .1PE | 02/14/1991 ] ....... 8.010
912827-2J-0... UNITED STATES TREASURY NOTES... ... |02/15/2007 | .. 293,431 275,000 |..114.7190 315477 296,731 |.. .1PE | 03/05/2002 | ....... 4.452
912827-2U-5.. |UNITED STATES TREASURY NOTES... ... |05/15/2007 | .. 216,166 200,000 |..116.7190 233,438 218,352 |.. .1PE | 05/02/2002 ....... 4.563
912827-4D-1.. |UNITED STATES TREASURY NOTES... ....| 04/30/2003 | .. . 303,388 300,000 |..101.4690 304,407 310,359 .1PE | 04/26/2002 | ....... 2275
912827-5G-3.. |UNITED STATES TREASURY NOTES... ... |05/15/2009 | .. N 8,456,060 |........... 7,500,000 |..113.4690 8,510,175 8,458,301 .1PE | 12/24/2002] ...... 3.267
912827-5M-0.. | UNITED STATES TREASURY NOTES... ... |08/15/2004 | .. 479,139 460,000 |..107.3750 | .............493,925 |.............. 491,220 .1PE|01/29/2002 ....... 3.342
912827-6N-7.. |UNITED STATES TREASURY NOTES... ... [ 11/15/2005 | .. 219,324 200,000 |..110.5310 220,313 |.. .1PE | 11/06/2002 ....... 2254
912827-6Z-0.. |UNITED STATES TREASURY NOTES... ... | 06/30/2003 | .. 456,004 450,000 |..101.3130|..............455,909 |.............. 470,391 |.. .1PE|10/18/2001 | ....... 1.176
[T11912827-7L-0... | UNITED STATES TREASURY NOTES... ... [02/15/2012] .. 594,523 540,000 |..108.5940 595,772 |.. .1PE|10/01/2002 ....... 3.568
O |912827-L8-3... | UNITED STATES TREASURY NOTES... ... |08/15/2003 | .. 100,252 100,000 |..102.7810 ] ............. 102,781 | ..o 103,172 |.. .1PE | 09/28/1993 | ....... 5.332
00 |912827-P8-9.. |UNITED STATES TREASURY NOTES... ... |05/15/2004 | .. . 327,876 325,000 |..108.0310 332,922 .1PE|03/27/2000 | ....... 6.563
912827-U8-3.. |UNITED STATES TREASURY NOTES... ... |08/15/2005 | .. N IR 1,007,963 ..1,000,000 |..111.8440|..........1,118,440 |.......... 1,016,094 .1PE | 10/06/1999 | ...... 6.166
912828-AC-4..|UNITED STATES TREASURY NOTES... ... |05/15/2007 | .. 530,894 500,000 |..107.3750 531,133 .1PE|12/18/2002] ....... 2.860
912828-AH-3..|UNITED STATES TREASURY NOTES... ... | 08/15/2007 | .. 101,312 100,000 |..102.4690..............102,469 |............. 101,320 |.. (9)]. . 12/18/2002] ....... 2.944
912828-AN-0.. | UNITED STATES TREASURY NOTES.........cccomucrvenmaninne | crveeees . ... | 11/15/2007 17,217,863 |......... 17,100,000 |..101.2190 17,308,449 |........17,218,227 |.......... et | eeeeneessesnnees | cenees 1112/24/2002 ....... 2.847
0199999. [ U.S. Government - ISSUET ODIIGAHONS. ...............urrereermcrresesseereessssesseessseressesssessssssssesssssssessssssssesssssssessssssssessssssnsssssssss | seeseeees 41,328,922 |......... 39,850,000 [...XXX...... [ ceveenne: 41,855,966 |......... 41,461,427 |.......316,492 |........437,914 |.....(109,459) | ......cccooeerrcce0 [ v 0 [ XXX XXX..oo. [ XXX

U.S. Government - Single Class Mortgage-Backed/Asset- Backed Securities
36200B-ZU-4. | GOVERNMENT NATL MTG ASSOC #596655..........covvon. | coveeees | wernnne 5.500 [MTLY] 10/15/2032 [ 10/01/2032 [100.000 177,282 LT T I 177,282 J .o 177,309 ( JESSOTTRTR B 11112012002 ....... 5.209
36201J-D4-8.. | GOVERNMENT NATL MTG ASSOC #584323........cccovvenn | covevenn | wernnae 8.500 | MTLY| 07/15/2031|07/01/2031{100.000 285,764 267,303 |.. 285,764 285,764 | .. ...1105/21/2002] ....... 5.528

36202C-5D-1. | GOVERNMENT NATL MTG ASSOC I #2644...........cocco. | coveecrs | e 6.500 | MTLY| 09/20/2028 | 09/01/2028 |100.000 439,055 434,393 |.. ..439,055 | ... 440,095 |.. ....1]09/25/1998 | ...... 6.102
36207K-AH-3. | GOVERNMENT NATL MTG ASSOC #433908.........ccoouen. | coveveen | wevnnne 6.500 | MTLY| 08/15/2028 | 08/01/2028 |100.000 475,928 469,353 |.. 475,928 |...........4T7567 |.. ....109/25/1998 | ...... 6.020
36211W-KC-1 | GOVERNMENT NATL MTG ASSOC #525091........ccvvvene | covevees | wevnnae 8.500 | MTLY| 02/15/2030 | 02/01/2030 |100.000 126,846 119,034 |...... ..126,846 |..............126,846 | .. 1110/17/2001 ] ....... 3.730
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed SECUNIES. ... ....1,504,875 |. 1,464,650 |.... 1,504,875 |.........1,507,581 |.......8431 |.....82917 |.......(27,856)]...cccccececcecce.0 | orerreren 0 | XXX XXX..... XXX
0399999. | Total - U.S. GOVEMIMENL.........crveeeuueriressseereseseeseessssessssssseseasssssessessssssesssssssssssssssssessssessssssssesssssssesssessssesssssnsnsssssnns | aeeseeees 42,833,797 41,314,650 [...XXX...... 3,360,841 |......... 42,969,008 |........324,923 |........520,831 |.....(137,315) | .cccvccvnuerccn0 [ o0 [ XXX [ XXX..oo. [ XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations

lowa

[888805-AA-6..| TOBACCO SETTLEMENT AUTH IA.........oooerrcrveccsssnrenees - [......6.790 [ JD.... [06/01/2010].....ccccccrrrrene I [ 500,000 | 500,000 [...ooecreeereenne [ 500,000 | 500,000 [..vvceeees:2,829 [iiseere37,345 [ o | cosneeresssssenennnns [..TPE]10/11/2001] .......6.790 |

\ [TOWAL ... eveeeee e eeeeeeeesss s eesesses e \ 500,000 | 500,000 |...XXX......| 500,000 | 500,000 | 0 [ XXX [ .o XXX..... | XXX..oo |
Louisiana

88880P-AA-2. [ TOBACCO SETTLEMENT AUTHLA........cccovoiiercrcrs - [.......5.360 [MN... [05/15/2025] .......ccccoccn. | 442,874 442,875 | .o e 442,874 [ 442,865 11/01/2001] ....... 6.360

LOUISIANG. .....oovvereeeseee e 442,874 442,875 |.... 442,874 |.............. 442,865 |.............3,599 | ... 28,793 | ..ooooe(134) |0 |0 [ XXX XXX..... [ . XXX.....

Total States and US.........ccccoonriinrriincrscriscs s 942,874 942,875 | ... 942,874 942,865 | ...........6,428 | .........66,138 |.......c.ee.(134) | o0 | il 0 XXX XXX..... [ . XXX.....

2599999. | Special Revenue & Assessment Obligations - Issuer Obligations 942,874 942,875 | ... 942,874 942,865 | ............6,428 | .........066,138 |....cccoce.(134) | o0 | v 0 [ XXX XXX..... [...XXX.....

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-| -Backed/Asset-Backed Securifies

United States
31292G-XF-8. | FEDERAL HOME LN MTG CORP #C00678....
31293A-ZL-5.. | FEDERAL HOME LN MTG CORP #C15247....
31373U-KJ-5.. | FEDERAL NATIONAL MTG ASSOC #303697
31377D-L6-6.. | FEDERAL NATIONAL MTG ASSOC #373949
31380R-4S-1..| FEDERAL NATIONAL MTG ASSOC #448233

12/22/1998] ....... 6.396
12/22/1998 | ....... 6.388
11/20/11997 | ....... 6.321
01/23/1998 | ....... 6.028
1212171998 ....... 6.255

MTLY] 11/01/2028
MTLY| 09/01/2028 | ..
....... 7.000 | MTLY|01/01/2011] ..
....... 7.000 | MTLY| 12/01/2010 ..
....... 6.500 | MTLY| 11/01/2028 | ..

666,451 656,020 666,451 668,115
601,627 591,984 | .. 601,627 602,898 | ..
130,219 129,015 |.. T 130,219 | .o 130,789 | ..
260,151 255,770 | .. 260,151 260,925 | ..
...1,057,048 |. .1,052,899 | .. 1,057,048 | ..........1,059,151

31380T-RA-1. | FEDERAL NATIONAL MTG ASSOC #449681..........ccccoes| covveree | e 6.500 | MTLY| 11/01/2028 | .. 1,014,992 .1,009,373 | .. ..1,014,992 |........... 1,017,259 12/16/1998 | ....... 6.216
31380Y-3J-7.. | FEDERAL NATIONAL MTG ASSOC #454501..........cocoons| orreree | e 6.500 | MTLY| 12/01/2028 | .. 821,117 816,937 | .. 821,117 823,319 |.. 12/16/1998 | ....... 6.222
31381B-4S-5.. | FEDERAL NATIONAL MTG ASSOC #456333..........cocooo | ovreree | o 6.500 | MTLY| 12/01/2028 851,539 847,191 851,539 853,810 12/16/1998 | ....... 6.221
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 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) | on Bondsin 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 |Desig4  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
31390V-K3-7.. | FEDERAL NATIONAL MTG ASSOC #657414.................. [ |.......5.500 | MTLY| 11/01/2017 | 10/01/2017]100.000 | ........... 2,061,432 ..1,991,751 2,061,432 2,061,462 ..9,129 12/12/2002] ....... 4.597
U2 creveennn 1,464,576 | ..........7,350,940 |.... ....71,464,576 .38,838 |.........356,510 |........(30,532) [ ccooooverrceen0 | o0 [ XXX [ .o XXX..... [ . XXX.....
Total States AN US..........riiirsr e ...7,464,576 |...........7,350,940 |.... 7,464,576 |.... .38,838 |.........356,510 |........(30,532) [ ccoooovorrceen0 | o0 [ XXX [ .o XXX..... [ . XXX.....
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities...........c.crerecscerscrnns [ covnerunnes 7,464,576 ..7,350,940 |.... ....1,464,576 .38,838 |......... 356,510 [......(30,532) | .covoorvrnnnnnnn0 | v 0 [ XXX XXX..... |...XXX.....

Special Revenue & 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
United States

17°803

31339L-KP-4.. | FEDERAL HOME LN MTG CORP 2395 A.......coevuveemrrrees | ceverees | crvn 6.000 | MTLY|12/15/2031|09/01/2005 |100.000 444,696 448874 | ..o | i 44469 |........... 442,281 12/11/2001 | ....... 6.655
3133TL-DG-0. | FEDERAL HOME LN MTG CORP 2164 AT......c.ooevevrrrens | ceverree | cred 6.000 | MTLY|06/15/2029 | 07/01/2004 |100.000 330,544 328,151 |. 330,544 332,663 |.. 09/19/2001 | ....... 4.929
3133TP-3V-9. | FEDERAL HOME LN MTG CORP 2240 F... [ I D 1.770 | MTLY| 04/15/2025 | 05/15/2006 [100.000 324,755 324,217 | .. 324,755 324,774 | .. 09/09/2002 ....... 1.678
3133TT-MK-4. | FEDERAL HOME LN MTG CORP 2315 WD......c.covovrvre| cererres | crvens 5.750 | MTLY|05/15/2011|04/01/2003 |100.000 | ................ 26,715 | .o 26,715 | oo | corrirnrieni 26,715 | .o 26,849 10/05/2001 | ....... 4.661
31358U-GC-4. | FEDERAL NATIONAL MTG ASSOC 93 38 L.....cvuererreens| cevereer | cvvs 5.000 | MTLY|08/25/2022 | 02/01/2006 |100.000 491,176 500,000 | oo | e 491,176 | ..o 485,000 09/18/2001 | ....... 6.180
31359X-2Y-4.. | FEDERAL NATIONAL MTG ASSOC 00 14F.... B I 1.802 | MTLY| 06/25/2029 | 03/25/2004 [100.000 200,590 201,012 |.. 200,590 200,541 | .. 10/01/2002 | ....... 2.204
313920-6Q-8.. | FEDERAL NATIONAL MTG ASSOC 01 44 FB.....ovvveees | ceveeee | v 1.652 | MTLY|09/25/2031 | 05/25/2022 |100.000 421,153 421,135 |.. LA21153 | 421,267 |.. 08/23/2002] ....... 1.718
31392A-XE-3. | FEDERAL NATIONAL MTG ASSOC 01 71 JW..oovvvvees | e | e 6.000 | MTLY|08/25/2021 | 06/01/2013 |100.000 480,541 500,000 | .. 480541 |.............. 478,984 | .. 11/27/2001 | ....... 6.545
31392C-SH-8. | FEDERAL NATIONAL MTG ASSOC 02 16 JA.....coovvees | ceverree | crvnns 5.500 | MTLY|04/25/2017 | 07/01/2007 |100.000 308,176 309,034 | .. 308,176 308,165 | .. 12/10/2002 | ....... 5.441
31392D-LG-5. | FEDERAL NATIONAL MTG ASSOC 02 36 FK.....oovvvvees | cevereee | crve 1.802 | MTLY| 12/25/2029 | 11/25/2012 {100.000 393,323 393,019 |.. 393,323 393,510 | .. 10/04/2002 | ....... 1.837
31392F-BV-8. | FEDERAL NATIONAL MTG ASSOC 02 70 QT. F [ I 3.655 |MTLY|12/25/2021|07/01/2007 |100.000 500,349 500,000 | .. 500,349 500,410 | .. 09/20/2002] ....... 3.567
31392K-YZ-3. | FEDERAL HOME LN MTG CORP 2248 FI...... [ I D 1.970 | MTLY| 05/15/2032 | 06/15/2003 |100.000 139,547 139,459 |.. 139,547 e 139,634 |.. 09/09/2002] ....... 1.679
31392U-NL-4. | FEDERAL HOME LN MTG CORP 2503 VB........ccccoooovvevene | cererres | crvrens 5.500 | MTLY|09/15/2022 | 09/01/2014 |100.000 494,462 500,000 | .. LA94462 |............ 494,375 | .. 08/27/2002] ....... 5.617
31393G-CS-1. | FEDERAL HOME LN MTG CORP 2545 A........oovovevmeerene | ceverres | cvvens 5.000 |MTLY|12/15/2017 | 07/01/2013 |100.000 300,000 300,000 | .. 300,000 300,000 | .. 12/18/2002 | ....... 4.949
38373T-AD-7. | GOVERNMENT NATL MTG ASSOC 01 53 F.....oovvveeras | ceverees | crve 1.710 | MTLY| 10/20/2031 | 08/20/2012 |100.000 296,802 296,417 | .. 296,802 296,972 | .. 10/02/2002 | ....... 1.727
38373W-XS-2 | GOVERNMENT NATL MTG ASSOC 02 31 FE... ) I 1.868 | MTLY| 04/16/2030 | 12/16/2029 |100.000 267,160 266,891 267,160 267,183 | .. 08/23/2002] ....... 1.890
[ — 5,419,989 5,454,924 .. XXX....o.| .. 5,419,989 | ... 5,412,608 |.. . . XXX ... XXX..... XXX

LS ST LAt VL — 5,419,989 5,454,924 | ... ..5,412,608 |.. . 125,908 | . L0 XXX XXX..... XXX

2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities 5,419,989 5,454,924 | .... oD, 412,608 | .. . 125908 | . L0 XXX XXX..... XXX
3199999. | Total - Special Revenue & Special AssesSment OblIgatioNS...........c..cweirerirreresrenreseee e sensssessenseees | ceseeens 13,827,439 |......... 13,748,739 | .. XXX......| ... 13,827,439 | ......... 13 833,201 548,556 | .......... XXX ... XXX..... XXX

Public Utilities (Unaffiliated) - Issuer Obligations

United States

209111-CV-3..] CONSOLIDATED EDISON CO OF NEW YORK........ccccco.] ovvres [ cvvencd 6.450 | JD.... [12/01/2007 548,155 500,000 |..113.3210 566,605 551,110 08/23/2002] ....... 4.258
373334-FF-3.. | GEORGIA POWER COMPANY 6.200 | FA.... | 02/01/2006 | .. 291,465 275,000 |..109.6870 301,639 293,076 | .. 08/29/2002 | ....... 4.112
45138L-AK-9.. | IDAHO POWER COMPANY ......cooeivmeerreressisssisesssisssaens | cevveens | sovenes 4.750 | MN... | 11/15/2012 .. 391,636 400,000 |..ccoorrrrrnnne 391,636 391,588 | .. 12/03/2002| ....... 5.021
693627-AH-4..| PSI ENERGY INC...... 8.000 | JJ..... |07/15/2009 | .. 578,289 500,000 |..119.5660 597,830 580,940 | .. 09/19/2002 ....... 5.149
737679-CH-1. | POTOMAC ELECTRIC POWER COMPANY.......cccovmvvmrns | orrres | crreand 6.250 |AO....[10/15/2007 | .. 319,559 300,000 |..111.3660 334,098 321,042 07/29/2002 | ....... 4.713
744567-CK-2..| PUBLIC SERVICE ELECTRIC & GAS CO......c.oovvvvrevrenies | ovrri | v 9.125 | JJ..... | 07/01/2005 | .. 569,238 500,000 |..109.6250 548,125 570,330 12/11/2002 ....... 3.308
875127-AU-6..| TAMPA ELECTRIC CORPORATION........cooomvvrrverirenrns | oerries | cvvead 6.375 |FA.... | 08/15/2012] .. 512,566 500,000 |..106.2270 531,135 512,860 09/05/2002 | ....... 6.027
906548-BX-9..| UNION ELECTRIC COMPANY 5.250 | MS... |09/01/2012].. 277,750 275,000 |..104.7750 288,131 271,775 | .. 10/24/2002 | ....... 5.117
92931B-AB-2. | WPS RESOURCES CORP.......ccoovsrrsrrissrrissriannes 5.375 | JD.... | 12/01/2012 499,410 500,000 |....ccooe. ...499,410 | 499,405 |.. 12/06/2002 | ....... 5.390

UNIEA SEALES......covveeverceeecrceiieecseies e seese st 3,988,068 3,750,000 |...XXX......] ... 4 058,609 |........... 3,998,126 |...........76,364 |...........25,500 |.........(10,058) | .oooovvvricceenn0 | o0 [ XXX [ XXX [ XXX
3299999. | Public Utilities (Unaffiliated) - Issuer OblIGations............c.....uurreeeesereeeesserseessnesssesssssssssessseseesessssseeenns . 3,988,068 3,750,000 |...XXX......| ..c........4,058,609 |........... 3,998,126 |...........76,364 | ...........25,500 |.........(10,058) | .oooovvcrrcceenc0 | crviiicvccn 0 [ XXX oo XXX [ XXX
3899999. | Total - Public Utilities (UNGflIAtEA)............occcuuurrrreermrrrieeserresesseeseesssssessssssssssssesssessssssssessssssssesssssessssssssesssssssesssessnnnas 3,988,068 3,750,000 |...XXX......| ..co.......4,058,609 |........... 3,998,126 |...........76,364 |...........25,500 |.........(10,058) | ..ooccovvvrriceeecc0 | il 0 [ XXX XXX..oo. [ XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
002824-AH-3..|ABBOTT LABORATORIES...........ccomverveerrreeeeenmierneneens | cvveeeen | weve 6.400 | JD.... | 12/01/2006 390,871 350,000 [..111.9700 391,895 391,090 12/18/2002] ....... 3.203
002824-AK-6.. | ABBOTT LABORATORIES.. B VOO PR 5.400 | MS... | 09/15/2008 | .. 269,513 250,000 |..109.0780 272,695 270,138 |.. 10/11/2002 ....... 3.862
026609-AL-1.. | AMERICAN HOME PRODUCTS CORPORATION........... | cocceees | wevnnee 6.250 | MS... | 03/15/2006 | .. 517,204 500,000 |..108.6440 543,220 521,560 |.. 01/31/2002 ....... 5.073
035229-CA-9.. | ANHEUSER-BUSCH COMPANIES INC 5.375 | MS... | 09/15/2008 | .. 432,554 400,000 |..109.0580 | .............436,232 |.............. 432,652 12/19/2002] ....... 3.775
045419-10-8... |ASSET MGMT ADJ RATE MTG FUND......occvvvermrveennns | crveeenn | wovrnne 2.600 | MTLY| 06/30/2003 | .. 6,105,946 6,105,946 | ......ccccooere | veernnnn.8,105,946 | ... 6,105,946 |.. 12/31/2002] ....... 2.600
04543R-10-6.. | ASSET MGMT ULTRA SHORT FUND.......cocovvveucrviinenn| crveveen | e 2.380 | MTLY| 06/30/2003 | .. 6,003,268 6,003,268 6,003,268 6,003,268 | .. 12/31/2002] ....... 2.380

071813-AS-8.. | BAXTER INTERNATIONAL INC.......... 5.250 | MN... | 05/01/2007 | .. 368,239 350,000 |..103.9820 363,937 369,100 | .. 10/07/2002| ....... 3.930
110122-AF-5.. | BRISTOL-MYERS SQUIBB COMPANY...........ocomcveemerrirans [ crrrnes [ e 4.750 | AO....| 10/01/2006 | .. 518,650 500,000 |..105.4460 527,230 519,050 | .. 12/18/2002 ....... 3.675
163714-AG-3. | CHEMICAL BANK .......ooriiiiriiiriirereeiseceeeeceeisensisensins | cevenes | ceveons 6.125 | MN... | 11/01/2008 | .. 258,360 250,000 |..110.1210 275,303 258,573 | .. 10/23/2002 ....... 5.448

208251-AD-0.. | CONOCO INC......oveeureieerrirereiireeesesecseessenesssessssessssesens | eeseeee | seeend 6.350 | AO....| 04/15/2009 390,020 350,000 |..112.3260 393,141 390,128 12/19/2002] ....... 4.257
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251529-AF-0.. | DEUTSCHE BANK FINANCIAL..........cooomereeremriernceerncnions | v [ e 7.500 | AO....| 04/25/2009 310,902 275,000 |..116.2350 319,646 311,669 ...(767) 10/30/2002] ....... 5.059
25468P-BA-3. | DISNEY (THE WALT) COMPANY........ooooorruimerimrereneseens | oeeree | e 5.125 | JD.... | 12/15/2003 | .. 248,659 250,000 | .ooeoorreernn 248,659 244103 | .. 04/26/1999 | ....... 5.710
26439R-AF-3. | DUKE CAPITAL CORP. SSUSVPTOURPIROTTURRTORITINN DURIOORN PR 7.500 | AO....| 10/01/2009 | .. 152,245 150,000 {..101.6650 | .............. 152,498 |.............. 152,250 | .. 12/20/2002 ....... 7213
291011-AH-7.. | EMERSON ELECTRIC COMPANY...........coovrvierimemriiriens | oreeeee | e 5.850 | MS... | 03/15/2009 | .. 316,581 300,000 |..109.8620 329,586 317,319 |.. 08/29/2002 | ....... 4.809
291011-AL-8.. | EMERSON ELECTRIC COMPANY..........coorveermmremrmirnens | oreeree | o 7.875 | JD.... | 06/01/2005 | .. 224,701 200,000 |..112.3800 224,760 224,922 | .. 12/18/2002 ....... 2.570
337358-BK-0.. | FIRST UNION CORPORATION.........cooreueerrmeereenseniiines | orreeee | e 6.400 | AO....| 04/01/2008 | .. 360,612 325,000 |..112.1030 360,864 |.. 12/11/2002] ....... 4.060
364760-AA-6..| GAP INC................. 6.900 | MS... | 09/15/2007 | .....oooocreers | worrereeres | worrerirrreneens 99,750 |..ooooeee 100,000 |...97.5000|................97,500 |......ccco...... 99,750 | .. 12/23/2002 ....... 6.959
36962G-XS-8. RATION. ..o | e [ e 5.875 | FA.... | 02/15/2012] .. 187,883 180,000 | ....veoennee ..187,883 |...cocoveeees 188,078 | .. 09/13/2002 | ....... 5.264
427866-AK-4..| HERSHEY FOODS CORRP..........ocosrreemcreirereirncriiscnininns | e | e 6.950 | FA.... | 08/15/2012] .. 284,610 250,000 |..116.9760 292,440 285,075 |.. 10/24/2002| ....... 5.110
597433-AD-3.. | MIDLAND BANK PLC.........oooireerireiecriiseneiencneiosseniins | oveeees 6.950 | MS... | 03/15/2011 389,557 350,000 |..105.8750 370,563 390,212 10/24/2002| ....... 5.237
718507-BQ-8. | PHILLIPS PETROLEUM COMPANY.........ooomirrinreiiennions | worreeee | e 8.750 | MN... | 05/25/2010 429,690 350,000 |..125.1420.............. 437,997 | ... 431,085 10/30/2002 ....... 5.027
724479-AD-2.. | PITNEY BOWES INC.......ooiiiiereenereeincreincneiseniiseseninns | woveeeee | e 5.500 | AO....| 04/15/2004 | .. 249,571 250,000 | ..104.4380 261,095 248,495 | .. 04/26/1999 | ....... 5.640
811054-AD-7... | SCRIPPS CO (EW.).....oooiriirierireiincneiscreiseneiseneeesens | oeeees | e 4.250 | JD.... |12/15/2009 | .. 322,818 325,000 | .ooerrreerns 322,818 322,810 |.. 12/13/2002] ....... 4.363
887364-AH-0... | TIMES MIRROR COMPANY .......oovveerreiecriremnnisesesisenes | weveeeee | weeeee 7.450 | AO....| 10/15/2009 | .. 323,000 275,000 |..118.6200 326,205 323,252 | .. 12/11/2002 ....... 4.442
892335-AH-3.. | TOYS R US.....cooiiiiriereersceiiseneiseseiisesesissssseessesesens | eeeees | weeeee 7.625 | FA.... | 08/01/2011 | ..o [ o | et 98,505 |.....ccooereee 100,000 |...99.0350 | ................ 99,035 |....ccoovvuune 98,500 | .. 12/24/2002 ....... 7.866
90331V-AW-2 [US BANK NA.........orroiereererciecrireceesenesisessssesssesssesinnes | seeeeee | weeend 6.500 | FA.... | 02/01/2008 | .. 562,293 500,000 |..113.6900 568,450 562,535 |.. 12/18/2002] ....... 3.782
94874R-AY-2. | WEINGARTEN REALTY INVESTORS........cocoommrueneriencne| ovneree [ e 6.640 | MS... | 07/15/2026 522,056 500,000 |.ocoorrrenes 522,056 522,515 |.. 10/04/2001] ....... 6.279
UNIEA SEALES. ...ttt e 20,338,058 |......... 19,739,214 | ... XXX.ooo. | cocveeene 20,438,393 |......... 20,344,939 |.......113,424 | ........164,991 [.......(10,794) | ....cccocccce..0 | .0 [ XXX .o XXX..... XXX.....
Foreign
03746W-AA-0 | APACHE FINANCE PTY LTD.......cccoocvvmnees 6.500 | JD.... ‘ 12/15/2007 338,871 300,000 |..113.3260 339,978 339,951 11/01/2002] ....... 3.620
902118-AX-6.. | TYCO INTERNATIONAL GROUP SA.......cooooomerirenrinnnne | vseree | o 6.375 | FA.... | 02/15/2008 | .......cvoveeve [ covmeriines | cornereeianeens 96,524 |...occooenee. 100,000 | ....97.0000] ... 12/23/2002] ....... 7.644
Foreign.. o 435,395 400,000 |...XXX......| .coeee....... 436,978 |............ 436,451 ... 3,275 [ 9,750 [ (1,056) o0 [ 0 [ XXX XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - IsSUEr OBlIGatioNs. ............cuurereeienieessrieseiesrerseriseiees e 20,773,453 20,139,214 | ... XXX......]........20,875,371 | ........20,781,390 | ........116,699 |....... 174,741 |........(11,850) | c.oervvvcreeeccel0 | o0 [ XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
12669C-HH-6. | COUNTRYWIDE HOME LOANS 01 28 1AT7.......cocoveovevee [ cvvenes [ e 6.250 | MTLY| 01/25/2032 | 08/01/2004 [100.000 231,879 233,894 [ .o 231,879 231,116 12/11/2001] ....... 6.897
12669C-NJ-5..| COUNTRYWIDE HOME LOANS 01 29 M........covoveomcrirens [ cvviees [ e 6.250 | MTLY| 02/25/2032|01/01/2019{100.000 477,049 493,312 | oo | e 477,049 |......cccco..c 474,350 01/28/2002 | ....... 7.138
16162T-UA-2. | CHASE MTG FINANCE CORP 00 S4 M.......cccooommruemmerens [ crvrnes [ e 8.000 | MTLY| 05/25/2030 | 04/01/2030 {100.000 510,704 488,566 |..........ccoee.. 510,704 515,132 10/19/2001] ....... 6.743
44182D-HY-8. |HOUSING SECS INC 93 H H1........coomrverrinnriircniiinns | s | e 7.238 | MTLY| 12/25/2023 | 07/01/2023 {100.000 258,117 252,008 |.. 258,117 258,229 | .. 01/28/2002 | ....... 5.816
45660N-BK-0. | RESIDENTIAL ASSET SECS TR 01 A1 2A5......cooovcves | v | e 7.040 | MTLY| 07/25/2031|09/01/2030 {100.000 309,000 300,000 |.. 309,000 309,000 |.. 12/18/2002 ....... 6.706
66937R-EU-9. [NORWEST ASSET SECS CORP 98 32 A1 6.000 | MTLY| 12/25/2028 | 03/01/2008 |100.000 291,096 291,826 |.. 291,096 291,096 |.. 12/11/2001] ....... 5.919
74434U-EC-4. | PRUDENTIAL HOME MTG SECS 94 22 A8.........coooovveer | v | e 6.200 | MTLY| 06/25/2024 | 06/01/2024 {100.000 428,489 433,779 |.. ...428,489 427272 |.. 09/07/2001 | ....... 6.603
76110F-TG-8. | RESIDENTIAL ACCR LOANS INC 98 QS6 M1.......ooovers | e | e 6.750 | MTLY| 05/25/2028 | 03/01/2028 {100.000 495,642 490,680 |.. 495642 |............497,733 | .. 08/28/2001 | ....... 6.258
76111J-BC-7.. | RESIDENTIAL FDG MTG SECS [ 01 S18 M1...ccoooourvies | e | e 6.750 | MTLY| 08/25/2031|08/01/2031{100.000 497,692 492,917 |.. ...497,692 498,462 | .. 08/29/2001 | ....... 6.509
76111J-PB-4.. |RESIDENTIAL FDG MTG SEC 102 84 A2........cocovvvvnes | v | o 6.250 | MTLY| 02/25/2032 | 08/01/2008 {100.000 358,291 350,000 |.. 358,291 358,313 |.. 12/20/2002] ....... 5.521
86358R-G4-3. | STRUCTURED ASSET SECS CORP 027  Ab.......ooevvee| e | e 6.500 | MTLY| 05/25/2032 | 09/01/2007 {100.000 307,652 300,000 |.. 307,652 307,688 |.. 12/19/2002 ....... 5.632
939336-DN-0. | WASHINGTON MUTUAL 02 ART5 AB.......coonvveerieneriiinns | ovneree | e 4.380 | MTLY| 11/25/2032 | 09/01/2007 |100.000 504,750 500,000 504,750 504,970 10/01/2002] ........ 4.085
UNHEA SEALES. ... crnesneed 4,670,361 |........... 4,626,982 4,670,361 |........... 4,673,361 |..........31,352 | ........208,520 |...........(2,536) | ....ocooorceecn0 | o0 [ XXX XXX..... XXX.....
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed SeCUMtIES. ..o rwrerersrenernernscencrnirisnies | oneeeenns 4,670,361 |........... 4,626,982 4,670,361 |........... 4,673,361 |..........31,352 | ........208,520 |.........(2,536) | ..rvvrvrveeec 0 | 0 | XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States
00253C-GM-3 [ AAMES MTG TR 01 1 A2.......cooirecreiereeieceiieceniennies | eveeeee | e 6.388 | MTLY| 06/25/2031 11/01/2028 |100.000 266,817 259,360 266,817 266,817 12117/2002] ....... 5.634
00253C-HW-0 | AAMES MTG TR 02 2 A2........coooireecreenereeoneceieceseeneees | weeeeee | e 4.500 | MTLY | 03/25/2033 | 05/01/2032 |100.000 950,000 950,000 950,000 950,000 | .. 12/19/2002] ....... 4.365
03072S-DT-9. | AMERIQUEST MTG SECS INC 02 5 AF2.........oocvommerines | v | e 4.080 | MTLY | 02/25/2033 | 09/01/2006 |100.000 285,048 285,000 |.. 285,048 285,067 |.. 12/04/2002| ....... 3.955
22541N-UA-5. | CSFB MTG SECS CORP 0230 DBH.......oooerieererirereies | eoreeeee | e 7.314 | MTLY| 11/25/2032 | 08/01/2032 {100.000 529,209 519,511 529,209 529,252 |.. 12/10/2002] ....... 6.913
291701-CS-7.. | EMPIRE FUNDING HOME LN TR 98 2 M2..........covoviumeens | rrevee | e 7.430 | MTLY| 06/25/2024 | 09/01/2009 {100.000 561,608 561,887 |.. 561,608 561,608 |.. 06/17/1998 | ....... 7.326
29439P-AB-0. |[EQCC TRUST 02 1 2A........ooirveereiereieeeseesensiisensioenees | eveeees | weeeee 1.652 | MTLY | 11/25/2031 | 06/25/2030 |100.000 420,217 420,217 |.. 420,217 |.ooee 420,217 |.. 08/27/2002 | ....... 1.680
294754-AD-8.. |[EQUITY ONE ABS INC 01 2 AF2.......oooooreereceeencrcinenns | e | e 5.417 | MTLY| 08/25/2032 | 12/01/2006 |100.000 506,088 500,000 |.. 506,088 509,531 |.. 01/17/2002 | ....... 4.562
294754-AK-2.. |[EQUITY ONE ABS INC 01 3 AF3.......oiioreeenereenceeisenns | coveeeee | e 5.191 | MTLY| 05/25/2032 | 09/01/2006 {100.000 500,000 500,000 |.. 500,000 500,000 |.. 11/08/2001] ....... 5.096
59549R-AC-8. | MIDSTATE TR 10 M1.....cooirereiieriieceiireceneseseesseneios | eeeeee | e 6.280 | MTLY| 02/15/2036 | 03/15/2026 |100.000 415,238 415412 |.. 415238 | 415231 |.. 11/06/2001] ....... 6.288
66987X-BW-4 NOVASTAR HM EQ LN 02 3 M1......oooioicriicriirereiineens | e | e 2.152 | MTLY| 07/25/2033 | 05/25/2029 {100.000 300,000 300,000 |.. 300,000 300,000 |.. 09/03/2002 | ....... 2.180
74436J-DK-0.. |PRU SECS SECURED FING CORP 96 1 A3........cooovvonee | v | o 7.175 | MTLY| 08/15/2026 | 01/01/2026 {100.000 262,639 254,758 |.. 262,639 262,639 | .. 09/19/2001 | ....... 5.839
760985-GM-7. | RESIDENTIAL ASSET MTG PROD 02 RS1 Al2........oovcvs] v | o 4.680 | MTLY | 07/25/2026 | 03/01/2006 |100.000 499,958 500,000 499,958 |............. 499,958 01/11/2002 | ....... 4.571
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760985-NV-9.. | RESIDENTIAL ASSET MTG PRDS 02 RS5 Al4.......cocoov. | covernee | cvvne 4.428 | MTLY|09/25/2030 | 03/01/2009 [100.000 297,018 300,000 | .ooorerrirrenns 297,018 297,000 07 | | e 18 | e LAPE|12/12/2002] ... 4.594
76110V-BM-9. | RESIDENTIAL FDG MTG SECS 11 98 HI2 M2.........oovvvees | ceverres | cvvne 7.170 |MTLY|01/25/2024 | 07/01/2008 |100.000 436,009 436,186 |.. 436,009 |.............. 436,009 |.. .APE|06/17/1998] ....... 7.063
76110V-GY-8. | RESIDENTIAL FDG MTG SECS 11 01 HS3 MI1......ocvvveras | ceverree | crvns 5.820 |MTLY|06/25/2031 | 04/01/2021 |100.000 499,850 500,000 | .. ..499,850 |......cooo... 499,850 |.. .1PE|09/21/2001 | ....... 5.722
76110V-HP-6. | RESIDENTIAL FDG MTG SECS 1102 HI1 Ad......oooeas | e | v 5.540 | MTLY | 11/25/2014 | 02/01/2006 |100.000 252,937 253,000 | .. 252,937 252,937 | .. .1PE|01/09/2002] ....... 5.438
86358R-EA-1. | STRUCTURED ASSET SECS CORP 01 SB1 B1...coooovoee | cevvrees | cvvnn 3.375 |MTLY|08/25/2031 | 08/01/2024 |100.000 190,079 234,782 | .. ..190,079 |...ooeveene 188,560 | .. .1PE|05/01/2002] ....... 6.429
921796-LM-8.. | VANDERBILT MTG FIN 01 CA3.....cocovverinn. 5.060 | MTLY|12/07/2017 [ 01/01/2007 |100.000 249,990 250,000 |...... 249,990 249,990 . |.APE[11/13/2001 | ....... 5.039
[ e IS T Y — o] s 7,422,705 ..7,440,113 ... XXX... . 1,422,705 |........... 7,424,666 XXX L XXX XXX.....
4299999. | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities 1,440,113 | ... XXX...... L A422705 ... 7,424,666 XXX ... XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
22541N-UH-0. | CSFB MTG SECS CORP 02 CP5 Af......coovvvvrerierreirens | cevens ‘ ....... 4.106 ‘ MTLY| 12/15/2035 | 04/01/2012 ‘100.000 500,000 500,000 | ..ccovrrernrenns 500,000 500,000 12/11/2002 | ....... 4074
36170M-AC-3.| GGP MALL PROP TR 01 A A2......ooiiiiiieriieississsssnissnsns | senennes | sveanes 5.007 |MTLY|11/15/2011 [ 11/15/2006 |100.000 495,739 495,726 495,739 ..o 495,741 11/13/2001 | ....... 5.006
United States..... . ST — 995,739 995,726 | .... 995,739 995741 | .o 2,814 [ 24820 [.evveeeen(@) | 0 | 0 L XXX XXX..... XXX.....
4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities. 995,739 995,726 | .... 995,739 995,741 | .eee02,814 | 024,820 | (D) | 0 |0 XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
048312-AB-8.. | ATLANTIC CITY ELEC TRANS FDG 02 1 A2......cooovvvreee] cevrrns | crvrs 4.210 | JAJO | 04/20/2013 | 04/20/2011 [100.000 849,504 850,000 849,504 849,498 12/12/2002 | ....... 4.220
05947N-CD-4. | BANC OF AMERICA LARGE LN 02 FL2A A2........oovveeere| cevrnes | crvee 1.700 | MTLY| 09/08/2014 | 01/07/2005 | 100.000 500,000 500,000 | .. 500,000 500,000 | .. 10/01/2002 | ....... 1.959
139732-CV-1..| CAPITAL AUTO RECV ASSET TR 024 A2A........cocovvvvs | covrs [ o 1.410 | MTLY| 01/17/2005 | 02/15/2004 | 100.000 500,000 500,000 | .. 500,000 500,000 | .. 10/01/2002 | ....... 1.421
17303C-BK-6. | CITIBANK CREDIT CARD MST TR 991 A....ovvrrervrees | v [ o 5.500 | FA.... | 02/15/2006 | 02/15/2004 |100.000 249,327 250,000 | .. 249,327 246,709 | .. 04/28/1999 | ....... 5.883
302471-BG-1. | FMAC LOAN RECEIVABLES TRUST 97 C A....ovvvvvvvvee | ceverees | cvvn 6.750 | MTLY| 12/15/2019 | 03/01/2010 |100.000 356,566 356,566 | .. 356,566 356,678 | .. 12/1011997 | ....... 6.691
304376-AB-2.. | FAIRFIELD FDG CORP 11 01 1A B | ceveeees | cvvees 5.300 | MTLY|07/15/2011 | 05/15/2006 |100.000 272,946 272,946 | .. 272,946 272,946 | .. 08/28/2001 | ....... 5.291
337367-AC-0.. | FIRST UNION LEHMAN BROS COMM MTG 98 C2B...... | ...ccco. | ceenee 6.640 | MTLY/| 11/18/2035 | 03/01/2011 {100.000 564,910 500,000 | .. 564,910 566,797 | .. 10/02/2002 | ....... 4.407
34527R-HZ-9. | FORD CREDIT AUTO OWNER TR 02D A3A.......oovvvees | ceverres | cevne 2.680 | MTLY | 02/15/2006 | 03/15/2005 |100.000 252,045 250,000 | .. 252,045 252,070 | .. 12/18/2002 | ....... 2213
46521R-AH-6. | ISTAR ASSET RECV TR 02 1A A2......ovvererrinrrnierrniens | cvveen [ s 1.728 | MTLY | 05/28/2020 | 12/28/2009 | 100.000 500,000 500,000 | .. 500,000 500,000 | .. 05/14/2002 ....... 1.760
466157-AC-8..| JG WENTWORTH REC V LLC 01 AA A2.......overrereiens | e [ e 6.395 | MTLY|08/15/2026 | 09/15/2016 |100.000 469,154 466,900 |.. 469,154 |.............. 469,289 |.. 03/27/2002] ....... 6.291
501773-DG-7. | LB COMM CONDUIT MTG TR 99 C2 A2.......coovvrrrrrmrrrin | cevernes | cvveee 7.325 | MTLY | 09/15/2009 | 09/01/2009 |100.000 535,122 500,000 535,122 541,172 08/28/2001 | ....... 5.864
52108H-GY-4. |LB-UBS COMM MTG TR 01 C7 Ad.....ovorerernreriniens | ceveenes | cvvees 5.934 | MTLY | 12/15/2025 | 04/11/2011 {100.000 502,184 500,000 502,184 502,496 12/05/2001 | ....... 5.839
55262T-DT-7. | MBNA MASTER CREDIT CARD TR98J A.....vvvvrerrreee | cevvrees | v 5.250 | MTLY | 02/15/2006 | 09/15/2003 |100.000 249,180 250,000 | .. 249,180 245,127 | .. 04/23/1999 | ....... 5.850
589929-MF-2. | MERRILL LYNCH MTG INV INC 96 C2 B........ccccceeurmrrrrns | cerrrer | crrn 6.960 | MTLY|11/21/2028 | 10/01/2006 |100.000 445,967 400,000 |.. 445967 | ... 448,672 |.. 10/02/2002 | ....... 3.593
59159U-AW-8 | METRIS MASTER TRUST 01 1 A....ooiieieeireieeieeinnins | eveenes | cevnee 1.581 | MTLY| 12/20/2007 | 01/20/2004 [100.000 498,634 500,000 | .. 498,634 |.... 497,949 | .. 07/25/2002] ....... 1.908
61746W-WS-5| MORGAN STANLEY DWC 02 1Q3 AT....ooevemeveerernerreens | veeen | eeve 3.480 |MTLY|02/15/2012|01/01/2009 |100.000 402,293 400,000 |.. 402,293 ... 402,297 |.. 12/11/2002 | ....... 3.257
705220-AE-1.. |PECO ENERGY TRANSITION TRO9 A A5......covverernians | cevereer | crvne 2.015 | MS... |03/01/2009 | 09/01/2007 {100.000 500,000 500,000 | .. 500,000 500,000 | .. 10/04/2002 | ....... 2.015
760106-AF-1.. |RENTAL CAR FINANCE CORP 97 1 B3....ccooiverrrrnsiinne | cerennee | creannd 6.700 | MTLY| 09/25/2007 | 08/25/2007 |100.000 499,262 500,000 ..499,262 |.....ccovunn 498,672 121111997 | ....... 6.745
[T IS T Y —— e s 8,147,094 7,996,412 |.... 8,147,094 8,150,372 rrennennne (1067 |0 |0 L XXX XXX..... XXX.....
4499999. | Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities ....8,147,094 |. 1,996,412 |.... 8,147,094 8,150,372 211,642 [ oo (T,067) | 0 | 0 | XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated)........ .o seesssenesssesssssssessnssssnssnsssssssss | ensessse 42,009,352 |......... 41,198,447 | ... 42,111,270 |......... 42,025,530 873,265 |.....(25410) [ o0 [ 0 XXX XXX..... XXX.....
Totals
5499999. | Total - ISSUET ODIIGAHONS. ......euevesirereieeeesseee e seressees ettt | crsseens 67,033,317 |........ 64,682,089 | .. XXX...oo. | corrennd 67,732,820 |......... 67,183,808 |........ 515,983 704,293 |.....(131,501) [ o0 [0 XXX XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed SECUMHIES...........cuurueereiieenrerneiiieniserissei s 8,969,451 8,815,590 |...XXX...... 8,969,451 8,985,309 |.. 47269 |........439,427 |........(58,388) | ...ccevvveeeei0 | o0 | XXX XXX..... XXX
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities..........cc.ccovcernees XXX......|.........10,090,350 |......... 10,085,969 47,493 334,428 |...ceeee2652 |0 | e 0 XXX XXX..... XXX
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities................. XXX e 1,422,705 7,424,666 30,898 253542 |..oceeei(3,955) | o0 | e 0 XXX XXX..... XXX
5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed Securities: XXX 995,739 995,741 | ............. 2,814 24820 | ..o | a0 | 0 XXX XXX..... XXX
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities XXX ....8,147,094 8,150,372 |.........27,489 |......211,642 | ..0cc...(T,067) | o0 | 0 | XXX XXX..... XXX
6099999. | Grand Total - BONAS..........ccrrurrrrrieiireiresiseiiesie et XXX 3,358,159 |....... 102,825,865 |.........671,946 |.....1,968,152 |........(198,261) | ..c.ccccevcveec0 | o0 [ XXX o XXX..... XXX.....
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
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
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
003714-87-0.. |ABN AMRO NORTH AMERICA 6.075%.......c.cccvvevcrrinns [ vrvernee 1,000.000 |........... 1,000.00 [.coovevvericnns [ e 1,025,000 | ....... 1,025.000 | ....ccoenee. 1,025,000 | ...ccovenee. 1,057,700 [.cvovveecereercerceneennnnes [eonererrerneneneen80,750 [ i 5,000 12/16/1998
17305A-30-1.. [CITIBANK NA 6.010% SER B......c.ccovevrrunanee. weennenn1,500.000 | ... . ceeer103.700 | . W TT7,750 . ....801,469 . 12/18/1998
299807-20-6.. | EVEREST RE CAPITAL TRUST 7.85% 11/15/32. +000.5,000.000 | ....126,250 ...125,485 |... 12/23/2002
UNIEA SEALES. ... .. .1,929,000 .1,984,654 XXX
6299999. | Total - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)..........cocooooeeee | oot XXX [ 1000000 1,929,000 [ XXX | i 1,929,000 1,984,654 XXX.......
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
083748-20-2.. |BERGEN CAPITAL TRUST 1 7.80% 06/30/39.........ccccee. | vuvernee 4,000.000 .| 12/23/2002
172967-30-9.. [CITIGROUP INC 6.365% SERF........c.ccocvuiennee v | +.....10,000.000 |... 01/15/1998
21988G-38-7..| CORPORATE-BACKED TRUST 8.375% 11/25/28.......... eeenr4,000.000 | ... 12/23/2002
441815-71-9.. [HOUSEHOLD INTERNATIONAL INC 7.625%......... .4,000.000 |... 12/23/2002
84610H-20-7.. | SOVRAN SELF STORAGE INC 9.85% SERIES B... .3,100.000 |... 12/31/2002
911684-20-7.. |US CELLULAR 8.75% 11/1/32 .........5,000.000 ... 12/26/2002
United SEAtES. ..o XXX
6399999. | Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). B .. . XXX.......
6599999. [ Total - Preferred SIOCKS. ..o snisnesnensnisnssesnnnensenssisnsenssensnnns | cenneenieesnes 2,928,980 | ceeerse XKKuvwrvrenes | ererrnnnnnnn 2,923,586 | oo 3,005,347 XXX
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ot4

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 (@) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
45339#-10-3........ INDEPENDENCE BANCORRP.........c..covvrierireerceeirnrnnnnnes | eveeneeneinennn 1,473.000 |[..covvvrrernnen. 141,555 00 [ 141,555 | .o LTI S T T DO 2,799 ...12/30/199%4...
62624B-10-1........ MUNICIPAL MORTGAGE & EQUITY. . . 107,142 | .. .. 107,142 | .. .105,041 .. ...12/30/2002...
United StAteS. ... .. 248,697 |.. . .. 248,697 | .. 270,254 | o0 2,799 | 2101 |0 [ XK [ XXX.......
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)..... [ .....cc.ccccee.. 248,697 |...ooooe. XXX [ e 248,697 | ..o 270,254 | o0 2799 | 2101 | 0 e XXX [ XXX.......
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
20847A-10-2........ CONSECO STRATEGIC INCOME FUND........cocoreveicrnirnnes | eeerrrnricinenns 4,700.000 ...12126/2002...
219914-10-8........ | CORPORATE HIGH YIELD FUND INC.. e ..5,550.000 .| ...12/26/2002...
219915-10-5........ | CORPORATE HIGH YIELD FUND Il.. e ..6,000.000 .| ...12/26/2002...
22765U-10-2....... CROSSTEX ENERGY LP......cocvirieineireireiececeeenns ..2,400.000 .| ...12/23/2002...
24276Q-10-9....... DEBT STRATEGIES FUND INC.......cc.ccvveiiiriniriiccine ..6,800.000 .| ...12/26/2002...
426918-10-8........ |HERITAGE PROPANE PARTNERS LP.. ..1,785.000 .| ...12/24/2002...
456615-10-3........ | INERGY LP.....omiiiiiinncseneeeeeeeeenne ..1,730.000 .| ...12/23/2002...
484169-10-7........ | KANEB PIPELINE PARTNERS.........ccconimiriniinieircennns ..1,435.000 .| ...12/23/2002...
552727-10-9........ IMFS CHARTER INCOME TRUST.......coovvvirieniniiniiniinnines 10,000.000 .| ...07/127/1989...
570759-10-0........ |MARKWEST ENERGY PARTNERS LP.......ccoccovvrvivrrninnee ..2,155.000 .| ...12/23/2002...
63900P-10-3 NATURAL RESOURCE PARTNERS LP........ccccovnivnirrinnne ..2,530.000 .| ...12/24/2002...
69422R-10-5 PACIFIC ENERGY PARTNERS LP........ ..2,540.000 ...12/23/2002...
726503-10-5........ | PLAINS ALL AMERICAN PIPELINE... ..2,100.000 .| ...12/23/2002...
872384-10-2 TEPPCO PARTNERS LP . ..1,800.000 ...12/23/2002...
United States.......oooiiiiiiiecicesensne s | eeenneesnseneerss 009, 18 | evrreerse XK erneinrnens | weninneeeennn89, 718 | iiiiiiiienB81,913 | 0 [ 5,780 i 1,105 | 0 [ b XXX [ XXX.......
6899999. | Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).......c.cooococoee | coriie.689,718 [ XXX [ 089,718 [ 881,913 [0 [ 5780 i 7,105 | 0 | b XX [ XXX.......
Common Stocks - Parent, Subsidiaries and Affiliates
United States
21148*-10-9......... CONTINENTAL HERITAGE INSURANCE CO................... cevrenenn:214,286.000 | .. .5,637,715 |.. 5,637,715 4,200,000 .600,000 .. 11/02/1992...
12631@-10-0....... CSC INSURANCE AGENCY.......cccovvvniiriirinnne OO 400.000 ..o RO SOOI (I [ T4,019 | v ...07/25/1988...
30026#-10-3........ EVERGREEN NATIONAL INDEMNITY CO... . 14,448.000 | .............13,432,596 ....13,432,5% | .. ..6,547,874 |.. ..2,277,249 ...06/03/2002...
UNIEA SEALES. ... s v 19,070,311 ...19,070,311 ] .............10,821,893 ..2,877,249
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates. ....19,070,311 ....19,070,311 ....10,821,893 ..2,877,249
7099999. [ Total - Common Stock..........cc.c...... ....20,008,726 |.. ....20,008,726 ...11,774,060 | .. ..2,885,828
Total - Preferred Stock from Section N 2,923,586 |.. e 2,923,586 | ..o 3,005,347 |.. N 139,919 |..
7199999. [ Total - Preferred and CommMON StOCK...........overrveveiceniniiiiiiriecscseiseisscsnesnsins | coernnenes 22,932,312 | oo XX | e 22,932,312 | ..cconve. 14,779,407 [ oo 0 [ 3,025,747 | .o 4,398,102

(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §............... 0.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
7} 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
3133ME-HL-8.............. FEDERAL HOME LOAN BANK 4.875 04/16/2004..........ccccooveeuererens [ cona 09/30/2002..... [MERRILL LYNCH........oiteiiieiieeieieectceececie ettt eesete s aetssinaeas | erevesissesesessssssssssesessssssssesesssnssseses | evesessssesssesesssnseseseneees 1,046,680 |..cocvererererereecieieieiaae 1,000,000
3133MP-4B-9.............. |FEDERAL HOME LOAN BANK 3.375 06/15/2004.... ....10/16/2002.... | CREDIT SUISSE FIRST BOSTON.. ..2,037,266 ..2,000,000 |..
3133MQ-UV-4............. |FEDERAL HOME LOAN BANK 3.750 08/15/2007.... ....12/02/2002.... | GOLDMAN SACHS........ccccevennee ..1,505,215 ..1,500,000
3134A2-T9-9............... |FEDERAL HOME LOAN MORTG 5.000 01/15/2004.. ....05/30/2002.... |DEUTSCHE BANK... 1,030,138 ..1,000,000
31359M-EM-1.. ... |FEDERAL NATIONAL MORTGA 5.125 02/13/2004... 07/09/2002.... |DEUTSCHE BANK.......... 2,069,015 ..2,000,000
31359M-ES-8.............. |FEDERAL NATIONAL MORTGA 5.625 05/14/2004... 09/30/2002.... IMORGAN STANLEY & CO.......... 1,060,195 ..1,000,000
31359M-NG-4.. ... |FEDERAL NATIONAL MORTGA 3.000 06/15/2004... 11/08/2002.... | CREDIT SUISSE FIRST BOSTON.. 1,018,320 ..1,000,000
36200B-ZU-4... ... | GOVERNMENT NATL MTG ASS 5.500 10/01/2032.. 11/20/2002.... [ DIRECT ..ottt ettt sesae e s s nseaeses | evesessssesesesssssesetesessnsssesessssssnansess | eevesesisssesesssesessssesesnaeaas AT7,516 | o, 174,771
36201J-D4-8.... ... | GOVERNMENT NATL MTG ASS 8.500 07/01/2031.. 05/21/2002.... |DIRECT ..ottt ettt s s et sssensees | cretesesessssesesesssessesesesesssssssesesesnaes | evesesesssesesesssesssesaesesanes LY A 400,040
912827-2J-0..... ....|UNITED STATES TREASURY 6.250 02/15/2007..... 03/05/2002..... |DEUTSCHE BANK.......cocoiuieeieieeecteteiccie ettt eee e vessaeteenennaes | coetetesisssesesesssessesesesesssessssesesesnaes | evesesesssesesssessesssessesesanes 296,731 | .o 275,000
912827-2U-5............... |UNITED STATES TREASURY 6.625 05/15/2007..... 05/02/2002..... [IMORGAN STANLEY & CO.....cocviieieiceeeeieicete et eveeecieesesieenes | eetetetessieie e seessese e ss st sesnaes | evesesesssesesesessesss s sesanes 218,352 [ .oveeceeeeeeeeeee e 200,000
912827-4D-1............... |UNITED STATES TREASURY 5.750 04/30/2003..... 04/26/2002.... |DIRECT ..ottt ettt s st sssensees | cretesesssssesesesssessesesesesssssssesesessnaes | evesesesssesesesssesssessesesanes 310,359 oo 300,000
912827-5G-3............... |UNITED STATES TREASURY 5.500 05/15/2009..... 12/24/2002.... | GOLDMAN SACHS.. ..8,458,301 ..7,500,000
912827-5M-0... ....|UNITED STATES TREASURY 6.000 08/15/2004..... 01/29/2002.... |DIRECT .....oeiieieeectee ettt s s saeae e sssensees | caetesesssssesesesssessssesesesssssssesesessnans | evesesesssesesesssesssensesesanes 249,063 | .cooverereieeeeeee e 235,000
912827-6N-7............... |UNITED STATES TREASURY 5.750 11/15/2005..... 11/06/2002.... | GOLDMAN SACHS........ocoiieiieteieceeeteece et esetete s sesenes | evetesessesesesesessesete s sssssesesesesssansess | eeresesesssesessssesesssesesenaesas 220,313 [ .o 200,000
912827-7L-0.... ....|UNITED STATES TREASURY 4.875 02/15/2012..... 10/01/2002.... [ DIRECT ...ttt ettt sesae e s s enssaeses | evesessssesesesssssesesesessnsssesessssssnansess | eeresesisssesesssesessssesesenaesas 595,772 | oo 540,000
912828-AC-4... ....|UNITED STATES TREASURY 4.375 05/15/2007..... 12/18/2002.... | JP MORGAN SECURITIES INC......cociiiiiieieeieieceieieieeecte e eeeeieierenes | eveveeeiesesesssessese e eseessaesesssesssasaens | eevevesesssesssessesesssesesenaesas 531,133 [ 500,000
912828-AH-3... ....|UNITED STATES TREASURY 3.250 08/15/2007..... 12/18/2002.... [ JP MORGAN SECURITIES INC......oociiiieiietiieceieieeeecte e eeeeaeiesenes | eveteeesiesesesesessese e eseesssesesssesssassess | eevesesisssesssessesesssesesenaeaas 101,320 | veeeeeieeeeeeeeeeee e 100,000
912828-AN-0............... UNITED STATES TREASURY 3.000 11/15/2007. 12/24/2002.... | VARIOUS.. ) ...17,218,227 | .. ....17,100,000 |..
0399999, | TOtal - BONAS = U.S. GOVEINIMENL...........c.cveveviveveriteteteteteteteteteteteteteteteteteteteteteteteaetetetee  euetesesesesessssesssesssesesesesesesessssssasesesesesesesesesessasasasesesesesesesesese e st sesesesesesesesesessessasasesesesesesenesssnssssssesesesene | nvssesssssssssssssssssssesssasan 38,571,583 | .oovvvveien 37,024,811
Bonds - Special Revenue and Special Assessment
United States
3133TP-3V-9............... FEDERAL HOME LN MTG COR 1.770 05/15/2008..........c.cccccoererers [ vnes 09/09/2002..... |PAINE WEBBER.............ceiiieieieicieceeteieeeeecieteeeeeae e essaesessssssesesns | cretesessssssesesesssessesesesesssssssesesssnans | sessesesessssesesssssesssssesesanes 455,443
31359X-2Y-4 .... |FEDERAL NATIONAL MTG AS 1.802 03/25/2004. ....10/01/2002.... |[RAYMOND JAMES........coomiieiiiectetiieeeieeeeseete et eeeieseseae s esaeaes | ereteieieseseete e es st eastesesnes | evensesessseseses e s es s sesanes 204,501
31390V-K3-7 .... |FEDERAL NATIONAL MTG AS 5.500 10/01/2017. ....12/12/2002.... IMORGAN STANLEY & CO.. ..2,061,462
313920-6Q-8............... | FEDERAL NATIONAL MTG AS 1.652 05/25/2022. ....08/23/2002.... |LEHMAN BROTHERS.........oiuitiiieieiciectcteteeeee et eseeieieiennes [ ereteieies et ese e en et sennes | eveesesesesseses s et es s sesaees 495,068
31392C-SH-8.............. |FEDERAL NATIONAL MTG AS 5.500 07/01/2007. ....12/10/2002.... | COUNTRYWIDE SECURITIES INC.....ooeeceeieeiecreeieeeeeeiescieeees [ ettt | eveeaeieseeeese e 308,165
31392D-LG-5... ... |FEDERAL NATIONAL MTG AS 1.802 11/25/2012. ....10/04/2002.... IMORGAN STANLEY & CO......oeviiieereieieecieieeteteeeeeeeseeeieiesesees. [ eeeeieiesesieete e eeseve e sseaesesennes | eveesesesesseseses et es s seseees 514,358
31392F-BV-8... ....|FEDERAL NATIONAL MTG AS 3.655 07/01/2007...... ....09/20/2002.... IMERRILL LYNCH......ooiiiteeiceeeeeececte ettt tesesesae s | eeteieieseseete e es st eesae e sennaes | evensesesesseseses et es s senenes 500,410
31392K-YZ-3... ....|FEDERAL HOME LN MTG COR 1.970 06/15/2003........cccccecevvererecs | eunee. 09/09/2002..... |PAINE WEBBER............ceuiiicieieicictete ettt essaeiesessaeienens | coetesesssssese e ssessssesesessnssssesesesnaes | evesesesssesesssessesssessesesanes 390,594
31392U-NL-4... ... |FEDERAL HOME LN MTG COR 5.500 09/01/2014........cccooveveeeeeres | 08/27/2002..... IMCDONALD INVESTMENTS ..ottt eseeesaeaesenes [ cetetesessseae e ssessesese e ssessssesesesnaes | evesesesssesesesessesssessesesanes 494,375
31393G-CS-1.............. |FEDERAL HOME LN MTG COR 5.000 07/01/2013........c.ccceeverererers [ vrae 12/18/2002.... [COUNTRYWIDE SECURITIES INC......coviiiieeieicececteeeeceieiseeeieies | eveeeesreseieseeesseae e esessesesesesesesassens | eevevesisssesesessesesssesesenaeaas 300,000
38373T-AD-7... . | GOVERNMENT NATL MTG ASS 1.710 08/20/2012........ccceevererers | eenee. 10/02/2002.... [PAINE WEBBER.........ccoioiieiieieececteiee ettt eseae e essse e ennes | evesessssesesesssessesetesessnsssesesesessnansess | eevesesisssesessssesesssesesenaesas 300,563
38373W-XS-2 GOVERNMENT NATL MTG ASS 1.868 12/16/2029........................ | ...... 08/23/2002..... | CREDIT SUISSE FIRST BOSTON...........cocvvuevererieereiceererereceieienes | eeeeieieseeeeeeseeee e eseeseeenenees | ereeeeiereseeeseeeerereseenanes 315,420
[V T 6,340,359
Total States and US..............cccoeevviiiiieieeeeen .. ] ..6,340,359
3199999. | Total - Bonds - Special REVENUE & SPECIAI ASSESSMENES. ... .tutueuitueeetietteesratsetaeasnies  eeetseseaaseeseesseseaesseessessseseeeeseaeaeseseeeeeeLe o8 eeeE 10401 LELEeE 4010108 LE 284040 1L1 L8 2EeE 42 a2 £heEeEeEnseEeb et st nsehebetssassnsnensasannnssnses | arissnsesasnsessssnnsesasnsees 6,340,359
Bonds - Public Utilities
United States
209111-CV-3 CONSOLIDATED EDISON CO 6.450 12/01/2007.........ccveerererererens | e 08/23/2002..... [MERRILL LYNCH........oouetiieieiecieieiceteee ettt esesesesssevesensnns | crevesessssssesesesssessesesesessssssssesesssnans | sessesesessssesesssnsesssssesesanes 551,110
373334-FF-3.... ... | GEORGIA POWER COMPANY 6.200 02/01/2006... ....08/29/2002.... |BONDS DIRECT / JEFFRIES.......ocooiiiteieieeceeieieeeeeeteeeeeeerenees [ ettt eeeie et vesnes | eveesesesessese e es e 293,076
45138L-AK-9............... | IDAHO POWER COMPANY  4.750 11/15/2012......ccceerereerereans [ e 12/03/2002.... [WACHOVIA SECURITIES, INC.......coiieeieiecteteeeeeieeeecieteeeeeeies | evevesseaeiesesessesete s essese e sesssassens | eevetesesssesssessesesssesesenaeaas 391,588
693627-AH-4... ....|PSIENERGY INC 8.000 07/15/2000........ccoomvereeerereeeerecenes | v 09/19/2002..... IMORGAN STANLEY & CO.....coviieieieeeeeteieeteeeeeeetesecieesesieienes | cevetesessieae e seessese e ssesssaesesennaes | evesesesssesesesesseses s sesanes 580,940
737679-CH-1... ... |POTOMAC ELECTRIC POWER 6.250 10/15/2007... ....07/29/2002.... |US BANCORP PIPER JAFFRAY ......cooviiiiteieeeeeieeeteeeesieeeeesens [ eeeeieieeeeieeie e e sesnes | eveesesesesseseses s es s senenes 321,042
744567-CK-2... ....|PUBLIC SERVICE ELECTRIC 9.125 07/01/2005...... . 12/11/2002.... | BARCLAYS CAPITAL. ...ttt ves s sesniens | eeteieiesesssete et esessese e sssesssaesesssnes | eveesetesssesesesessesesenaesesanes 570,330
875127-AU-6... ....| TAMPA ELECTRIC CORPORAT 6.375 08/15/2012... ....09/05/2002.... | CREDIT SUISSE FIRST BOSTON........coeiieiiieeeiieeieieeeieieieeeieiens [ ereeieieieeeeete e eeeie e sennes | eveeseseseseeseses e es s sesaees 512,860
906548-BX-9............... |UNION ELECTRIC COMPANY 5.250 09/01/2012.... ....10/24/2002.... |BARCLAYS CAPITAL.....oiiueieieieeeeieecte et senesaeseneniens | ereteseiesesissete e es st sesessesssesssnaes | evensesessseseses et sesesaesesanes 277,775
92931B-AB-2.............. WPS RESOURCES CORP  5.375 12/01/2012... ... 12/06/2002.... |RW. BAIRD..........ooevevereroeieeeeieeeeeeeeeeeeeeeeeeeeeeeeveseeenenene | eereeierenessieiereseseeeeteneseseierenenees | evereeeereseseereseseeseseraeeeranes 499,405
United States...................... ..3,998,126
3899999, | TOtal - BONAS = PUDIC ULIHIES..........c.cvveceeveveveceeteiceeteteectetetet ettt ettt eteeieies etetetesessseetesesesenseaesesessesesetesasessesesesassssesesesasassesesesesassnsseesassssesssesesssssssssesasasscsesesssssesesesasssssesesasasnneseses | eressesesessssesesesissesesssees 3,998,126
Bonds - Industrial and Miscellaneous
United States
[00253C-GM-3............. [AAMESMTG TR 01 1 A2 6.388 11/01/2028........cccoevveeerrereererrens [ A2M1772002.... TGOLDMAN SACHS.......c.ociieieireeieeeeeieeeeeeseeseeeseesssssseesesesessasesesans | eeesessessasesessasssessasssessssssasssssasesnes | sessesssesssasssesssssnsssnsssssens 266,817 [ .cooveceereeeeeeeeee e 259,360 [ cveuveeeererreereeeeeenereeeeeneneenes 874
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1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

00253C-HW-0............. AAMES MTG TR 022 A2 4.500 05/01/2032.........covvererreervcenences [ s 12/19/2002.... [MORGAN STANLEY & CO.....cooiiriiiiiiireisiiniineeneieienensnsssnsines. | seeseesssnsssssnssssssssessessessensssssssssennes | seesessesssssssssssessessessessnsens 950,000 [...vrvreecerereereereererinines 950,000 | cvooveuererrrrieeeeseeeeeeeees 2,613
002824-AH-3... ....|ABBOTT LABORATORIES  6.400 12/01/2006 2. 12/18/2002.... |MERRILL LYNCH. ...ttt siseissineieeeeeiseenens | eessessessssssnssssssssessessessenessenessessens | coemsessessnssnssnessessessensnnens 391,000 [.oevreereeeeereireeeeees 350,000 .
002824-AK-6............... [ABBOTT LABORATORIES  5.400 09/15/2008.... 2 10/1172002.... |MERRILL LYNCH. ...t ciseiseeseieieeeeseenens | eeesessinsssssssssssassessessessenessenensessens | coemsessessnssnssnessessessensanenns 270,138 .o 250,000
026609-AL-1.... ... |AMERICAN HOME PRODUCTS 6.250 03/15/2006.. ....01/31/2002.... | BANC ONE CAPITAL MARKETS, INC.....ccoiiiiiiiriineineineineeeiees [ eoreensineensensenssnssessesesesesenessssens [ corememesssssnesnessessessessnnens 521,560 [...ovoevreeeerereeeieeeninnines 500,000
03072S-DT-9... ... |AMERIQUEST MTG SECS INC 4.080 09/01/2006.... ....12/04/2002.... [DEUTSCHE BANK........coiiiiiiiiriirictiecintie st ninsnins | cortietsissnsiss sttt nsies | cotissiesecinsies s ssisseas 285,087 |..cvrevreereeneieieeenienienis 285,000
035229-CA-9... ....| ANHEUSER-BUSCH COMPANIE 5.375 09/15/2008. ...12/19/2002.... | BLAYLOCK & PARTNERS, L.P....oriiiiiiiiriiriincicieieieieisiesisses [ eereensensenssnsessssssessessesesesenesssssens [ coemessesssssnesnessessessessnnenns 432,652 .o 400,000
045419-10-8.... ....|ASSET MGMT ADJ RATE MTG FUND................. I P 12/31/2002.... [DIRECT.....ccvvvvvrrnrerrinrnn. ..6,105,946 ..6,049,000
04543R-10-6 .... |ASSET MGMT ULTRA SHORT FUND........... i 12/31/2002.... [DIRECT.....ccvvvvirrerrinnnn. ..6,003,268 ..6,000,000
048312-AB-8............... [ATLANTIC CITY ELEC TRAN 4.210 04/20/2011.......coevrervvvcrcrees [ e 12/12/2002.... [MORGAN STANLEY & CO....cooiiriiiiiiieieiineineineieienenensssnsines. | seeseessessssssnssnssnssessessessessessssssseses | seenessesssssnsssssessessassessesens 849,498 | ..o 850,000
05947N-CD+4..............|BANC OF AMERICA LARGE L 1.700 01/07/2005.. <. 10/17/2002.... |BANK OF AMERICA........cooiiiiiiiciiciiinrineesssissisetssesesesessessesses | eeesensisssnssassnssassessessessesessensesssssens | coremessessnssnesnessessessensnnens 500,000 [..oovrevreecerereeeeeeeninnines 500,000
071813-AS-8............... |BAXTER INTERNATIONAL IN 5.250 05/01/2007.. ....10/07/2002.... |MESIROW FINANCIAL INC.......ooiiiriieieieiieieieiessssessssissessenees | eeesessessensssssssssssessessesesessesessessens | conememsessnssnssnessessessensnsens 369,100 [...ovrvreecerereeeieierines 350,000
110122-AF-5............... |BRISTOL-MYERS SQUIBB CO 4.750 10/01/2006..... i P 12/18/2002.... |VARIOUS..........ouiiiiiiiiinicinrieireist sttt isnisssissesenies | ettt snes | ettt 519,050 [ ..oovrvreecereieieieieieines 500,000
12669C-NJ-5... ... |COUNTRYWIDE HOME LOANS 6.250 01/01/2019.. +..01/28/2002.... | GOLDMAN SACHS........coiiiiiiiiiiiriiriireineineieeeeeieeeses e sssssessssss | eeessssensssssassassassessessessesesesesssssens | eoreressessnssnesnessessessensasen 480,647 | ..o 499,860
139732-CV-1... ....| CAPITAL AUTO RECV ASSET 1.410 02/15/2004...... S [ 10/01/2002.... [BANC ONE CAPITAL MARKETS, INC.....cotuuiiiirrrriirnrinrineineineiennes [ cerneensinssnssnsenssnssesesesesessnsnenes | eeeessessssessssesessessessessnsens 500,000 [..oovrevreecerereeeeeeeninnines 500,000
163714-AG-3... ... |CHEMICAL BANK 6.125 11/01/2008 B 10/23/2002.... [ JP MORGAN SECURITIES INC.......coierieriremeicieeeiereienereesenes [ eeereensinssnssnssnsenssessesessesessnssenses | reeessessesssssssssessessessessnsens 258,573 .o 250,000
208251-AD-0... ....|CONOCO INC 6.350 04/15/2009.......... ....12/19/2002.... | CREDIT SUISSE FIRST BOSTON......ccotuuiuueruimimeiiinieneieeseesscsnes [ eereensensenssnsensssssessessessesessesesssssens | corememsessnssnssnessessessessnsens 390,128 [ .oveeeecereireeeees 350,000
22541N-UA-5.............. [CSFB MTG SECS CORP 02 3 7.314 08/01/2032.. ....12/10/2002.... | CREDIT SUISSE FIRST BOSTON......ccotuueiueruirmimriiineenemeeessessnes | eereensensenssnssssssssessessessesessesesessens | coreremesssssnesnessessessessnnens 529,252 [ ..ovoieeerineieieeeei 519,511
22541N-UH-0..............|CSFB MTG SECS CORP 02 C 4.106 04/01/2012.. ...12/11/2002.... | CREDIT SUISSE FIRST BOSTON......ccortuueuuerriimimeiieniinereeseesessaes | eereensensenssnsenssnssessessesesessessesessess | corememsessnssnssnessessessessnnens 500,000 [...ovrevreecerereieeereninines 500,000
251529-AF-0............... |DEUTSCHE BANK FINANCIAL 7.500 04/25/2009. +..10/30/2002.... | DEUTSCHE BANK........coiiiiiiriiiiriieiesiscencensensensinsissisessssensnenns | seessesenssssssssessassessessessesessessessessens | coeremsessnssnssnessessessensnnens 11,669 [ 275,000
26439R-AF-3... ... |DUKE CAPITAL CORP  7.500 10/01/2009.........cccrevrrrererercnnes [ v 12/20/2002.... [DIRECT ..ottt ssssssssssssns | setnssssssssssssssessassessessessensessessessesses | neeessessessssssssessessassesssens 152,250 | 150,000
291011-AH-7... ....| EMERSON ELECTRIC COMPAN 5.850 03/15/2009. ....08/29/2002.... | PARIBAS CORPORATION.......ccutuueirirmimiiieneereieeseeseesessessnsinssneins | eeesessensenssssessssssessessessesessessessessens | coneremsessnssnssnessessessensanens 317,319 [ 300,000
291011-AL-8.... ... |EMERSON ELECTRIC COMPAN 7.875 06/01/2005. ....12/18/2002.... |MELLON INVESTOR SERVICES........ccoiirieniiiiiireiiierissineensenees | eersensenssnssnsessssssessessesesessesesessens | coneeemessnssnssnessessessessnnens 224,922 | .o 200,000
29439P-AB-0... ... |EQCC TRUST0212A  1.652 06/25/2030......... +.08/2712002.... [MERRILL LYNCH. .....ooiiiiiiiiiicinieirtnieeicisieinsie s | cotietsisssins et ssies | coonissiesseinsissesesissnsesissens 503,869 [...cvoevrrecerereieieieriines 503,869
294754-AD-8... ....|EQUITY ONE ABS INC 01 2 5.417 12/01/2006.. ....01/117/2002.... [WACHOVIA SECURITIES, INC......cooviiiiiriiiricinieieinicintieineininins [ ettt sisssississsieneis | conissiesecinsies e 509,531 [oevreereeeeererreieeeeenineins 500,000
337358-BK-0 .... |FIRST UNION CORPORATION 6.400 04/01/2008..... B 12/11/2002.... [BLAYLOCK & PARTNERS, L.P.......oiiiiiiieniineineiccieieieisinesinnes [ eeineinsinsssssnssnsensssssesesensssssssennes | seeessesssssnsssssessessessessnsens 360,864 [...cooovorecereeeieeens 325,000
337367-AC-0... ....|FIRST UNION LEHMAN BROS 6.640 03/01/2011..... ...10/02/2002.... |LEHMAN BROTHERS........coitiiiiiiiiiiiiriieieieieesessssisssessessessssinns. | eeesessenssnssassasssssessessessenessessessessens | eoneeemsesssssnssnessessessensnnens 566,797 [ ..oevreereeeeereereeeeeeeninins 500,000
34527R-HZ-9.............. |FORD CREDIT AUTO OWNER 2.680 03/15/2005 ...12/18/2002.... |FIRST ALBANY........ 252,070 [overeeeeceneieieeeeei 250,000
364760-AA-6............... |GAP INC 6.900 09/15/2007.........ccccvne.. O 12/23/2002.... [DIRECT............ 99,750 [ 100,000
36962G-XS-8... ... | GENERAL ELECTRIC CAPITA 5.875 02/15/2012. B 09/13/2002.... |DIRECT......ocvvvirrrrrrerennes 88,078 [ 180,000
427866-AK+4............... |HERSHEY FOODS CORP  6.950 08/15/2012.... ....10/24/2002.... |BONDS DIRECT / JEFFRIES.......iiiiiitiiiiieiereeiscincesssnssnsinninnes | eeesessensenssnsensssssessessessesessesessssens | corememsessnssnesnessessessensenens 285,075 | .o 250,000
44182D-HY-8.............. |HOUSING SECS INC 93 H H 7.238 07/01/2023.... ....01/28/2002.... | SALOMON SMITH BARNEY, INC.....cottiviiiiimiiiiiiniieieiesissinsinns [ eereensensenssnsensssssessensesesesesesessens | coreremessnssnssnessessessessnnens 461,223 .o 450,111
45660N-BK-0... ... |RESIDENTIAL ASSET SECS 7.040 09/01/2030... ....12/18/2002.... | COUNTRYWIDE SECURITIES INC......covviiiiiiiiiieieieeiecincineinns [ eereensensenssnsenssnssessennesesesesessensens [ coremsmessnssnssnessessessensnnens 309,000 [..oevrvreecerereeeireererinines 300,000
46521R-AH-6.............. |ISTAR ASSET RECV TR 02 1.728 12/28/2009..... +..05/28/2002.... | DEUTSCHE BANK........coiiiiriiieiiiriieiesiscensinsensisinsissisesnessenenenns | seesessesssnssassassassessessessesessessesssssees | conememsesssssnssnessessessensnnens 500,000 [...ovrevreecerereieeereninines 500,000
466157-AC-8... ....|JG WENTWORTH REC V LLC 6.395 09/15/2016. ....04/03/2002.... | CREDIT SUISSE FIRST BOSTON.......ccrtuuerueruimimriniinsenereeeesacsnes | eereensensenssnsensssssessessesesesesessessess | corememsesssssnssnessessessensnsens 487,020 | ..o 484,541
589929-MF-2... ... IMERRILL LYNCH MTG INV 1 6.960 10/01/2006.... I 10/02/2002.... [WACHOVIA SECURITIES, INC......ccovviiiiiiiriiriireireireicieieiernnies [ ceineinsinsssssnsensesssssesesenessssseses | seeesesssssnsssesessessessessnsens A4B,672 | oo 400,000
59159U-AW-8.. ... IMETRIS MASTER TRUST 01 1.581 01/20/2004.. I 07/25/2002.... | WACHOVIA SECURITIES, INC......cvuieiiiiiireireieieierecsiennenns | reinsinsinsensenssnssnssnssesssssessesesesenss | oeeesesssssnssesssssssssssasenses 497,949 | ..o 500,000
597433-AD-3... ....|MIDLAND BANK PLC 6.950 03/15/2011......... O 10/24/2002.... [MORGAN STANLEY & CO....couiiriiiiiiireiiineineineieiennenenessnsenes | seeseessssssnsssssnsssssessessessessssssssssnses | seenessesssssnsssssessessassessnsens 390,212 [ 350,000
61746W-WS-5. ... IMORGAN STANLEY DWC 02 | 3.480 01/01/2009. I P 12/11/2002.... [MORGAN STANLEY & CO....cooiiriiiiiiieieiniineeneiseieneeensssnsines. | seeseesssssssssnssnssassessessessesesssssssesnes | seenessesssssnssssssessessassassnsens 402,297 .o 400,000
66987X-BW-4.. ... INOVASTAR HM EQ LN 02 3 2.152 05/25/2029.... O 09/03/2002.... [WACHOVIA SECURITIES, INC......coovuiiiiiiiniciniieiieiniciieiininiinins [ ettt siessins | ceeinsiesicinsissesssissnssinnens 300,000 [.ooovrereeceneeeeeereeeeinines 300,000
705220-AE-1............... [PECO ENERGY TRANSITION 2.015 09/01/2007..... i . 10/04/2002.... [BANK OF AMERICA.......c..coiiiiiieiincinieniineinsinsinsinsessisesseeesessessenss | seinsessssssssssssesssssessessessesssssssessesses | seesessesssssnsssssessessessesssens 500,000 [..oovrevreecerereeeeeeeninnines 500,000
718507-BQ-8... ... |PHILLIPS PETROLEUM COMP 8.750 05/25/2010.... ....10/30/2002.... [ CREDIT SUISSE FIRST BOSTON......ctuiieiiiniieiiiriieiniinieiciniieins [ eortieiiinisinssissesesisssisssssssiessies | comissiesecinsissesssissnsesissens 431,085 | ..o 350,000
760985-GM-7.............. |RESIDENTIAL ASSET MTG P 4.680 03/01/2006.. +:01/1172002.... | DEUTSCHE BANK........couiiiiriiiiiiiieiesiscescensensensiseessisesesseseneens | seesessesssnssassassassessessessesessessesssssees | corememsessnssnssessessessensnnens 499,958 |..orivriieeeees 500,000
760985-NV-9... ....|RESIDENTIAL ASSET MTG P 4.428 03/01/2009.. +..12/12/2002.... |LEHMAN BROTHERS........coitiiiiiiiiiiiiniieieieieeseesscisssessessessssinss. | eeesessesssssssssassassessessessesessesesssssens | coremessessnssnssnessessessensnnens 297,000 |.corerrrieeneieieeeeeines 300,000
76110V-HP-6... ... |RESIDENTIAL FDG MTG SEC 5.540 02/01/2006. +..01/09/2002.... |BEAR STEARNS.......ootiiiiiicieieieieiesee e esnsesiens | sesssssessssssnsssssassessessessesessesessessens | eoreeemsessnssnesnessessessensanens 252,937 .o 253,000
76111J-PB-4............... |RESIDENTIAL FDG MTG SE 6.250 08/01/2008... ....12/20/2002.... |US BANCORP PIPER JAFFRAY......cootiiiiiiiiiieiiniinsinsinsineineieiee [ eersessensssssnsenssnssessessesesesesenessens | coreremsessnssnssnessessessessnnens 358,313 [ 350,000
811054-AD-7... ....|SCRIPPS CO (EW.)  4.250 12/15/2009........... IV [ 12/13/2002.... [CREDIT SUISSE FIRST BOSTON......cctuiuueiririmririeineineieeseesesens | eeeneessenssnssnssnssnssessessessensessssssenes | seeessesssssssssssessessessesssens 322,810 [ oo 325,000
86358R-EA-1... ... |STRUCTURED ASSET SECS C 3.375 08/01/2024... e [ 05/01/2002.... |LEHMAN BROTHERS.......cottiiiiiicicieieiinieessisssssinssnssnssnninnes | otinsissenssnsenssnssnsssssessessessessesesenss | oesessessssenssssssssasssssesenes 193,345 | 240,741
86358R-G4-3... ... |STRUCTURED ASSET SECS C 6.500 09/01/2007... e [ 12/19/2002.... [LEHMAN BROTHERS........coiiiiiiiiiiiieiiieieieesciscissssssesiesinnins | setseesssnssnssnssssssssessessessensensssssenses | seeessesssssssssssessessassessnsens 307,688 [ ..o 300,000
887364-AH-0... ....| TIMES MIRROR COMPANY  7.450 10/15/2009.. B . 12/11/2002.... [MESIROW FINANCIAL INC 1323,252 [ 275,000
892335-AH-3... ...|TOYSRUS 7.625 08/01/2011..... ...12/2412002.... |DIRECT....ovvvvevvevrrvirnrererenns 298,500 [ 100,000
90331V-AW-2.. ... |US BANK NA 6.500 02/01/2008........... ....12/18/2002.... | JP MORGAN SECURITIES INC.. 562,535 [..evrerrereeenerreieeenennis 500,000
939336-DN-0.............. WASHINGTON MUTUAL 02 AR 4.380 09/01/2007 ....10/01/2002.... |LEHMAN BROTHERS.......ccciiiiiiiiiiiiniiitiniininssisensnssnssnssnssnsenssnssnsene | sessessesmessssnsssssssensensssensensensensnsens | coneesmsssssnssssssssessansensaneass 504,970 [ 500,000

UNEEO SHAEES. ...ttt 808 e feEeEeEESeE LR eEE LR LR E LR £ R LR E AL R LR SEE S EE L EEE £ 4L E LA £E£E£E LR £E e R R e eE e e eE e b e ettt | cennrsnrensent sttt 32,343,746 31,574,993
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Foreign

03746W-AA-0............. APACHE FINANCE PTY LTD 6.500 12/15/2007........coveevvernrrnrenes [ o 11/01/2002.... [LEHMAN BROTHERS.........cootiiiiiiiiiiiiieieieeseessciscsssssssessssinnins | seesesssssssssssssassassessessessessessssssssesses | seeessessessnssssnessessassasssens 339,951 [.eovieererecees 300,000
902118-AX-6.....covvevvn. TYCO INTERNATIONAL GROU 6.375 02/15/2006... ....12/23/2002.... |DIRECT......cccovvennen. e 96,500 [ 100,000
FOTBIgN. 11t ererneeeae [ I 436,451 | oo 400,000

4599999. [ Total - Bonds - Industrial & Miscellaneous.. ....32,780,197 ....31,974,993

6099997. [ Total - Bonds - Part 3.........coccoenerciicinninn. ....81,690,265 ....19,024,041
6099998. | Total - Bonds - Summary Item from Part 5. . ....44,424992 | .. ....44,210,000
8099999, [ TOAI = BOMAS. ...ttt ettt ce ettt £e 08 S8 e08 S0 o0 44886 4EE4EESEE S8 EE 4 L84 EESEESEESE 8L 8 £ E £ E RS E RS E 8 £E RS EEEE L £ EE£E L £E£E£E e R R e R R R e e e eE e eE ettt entens | snrerensent st enes 126,115,257 [ .o, 123,234,041

Preferred Stocks - Banks, Trust and Insurance Companies
United States
299807-20-6................ EVEREST RE CAPITAL TRUST 7.85% 11/15/32............ccoo......... [.....
United States..........ccceveeeveeeiiieieieeea

6299999 | Total - Preferred Stocks - Banks, Trust & Ins. Cos
Preferred Stocks - Industrial and Miscellaneous

oot |DIRECT st | eeeeiseesesee s seseseeeneres 5,000.000

United States

083748-20-2................ BERGEN CAPITAL TRUST | 7.80% 06/30/39.........ccoeeveererererrrerenes [ e 12/23/2002.... [DIRECT ..ottt ettt ettt ssae s ssenseaeses | ensesesesessssesssssesesnsesesas 4,000.000

21988G-38-7 .... | CORPORATE-BACKED TRUST 8.375% 11/25/28. ....12/123/2002.... | DIRECT.... ..4,000.000 |..

441815-71-9. ....|HOUSEHOLD INTERNATIONAL INC 7.625%....... ....12/123/2002.... | DIRECT.... ..4,000.000 |..
84610H-20-7 .... |SOVRAN SELF STORAGE INC 9.85% SERIES B. ....12/31/2002.... | DIRECT.... ..3,100.000 |.. .
911684-20-7................ US CELLULAR 8.75% 11/1/32......ccovvvieevieeeeeeeeeeeecas | v 12/26/2002.... ..5,000.000

UNIEA SEALES. ...ttt ettt ettt et etetetetetesesesesesessssssasssssses  esestssssssessseseseseeeeesese sttt eseseseaeeeseses bt s et es et R e R et et ese ettt sttt et e R eAesese bttt et et et etet et eseet sttt teteterererensannaes
6399999. | Total - Preferred Stocks - Industrial & Miscellaneous
6599997. | Total - Preferred Stocks - Part 3...........................
6599999, | TOAI = PrEfEITEA STOCKS. ..........oviieieiiiiiie ittt ettt ettt easteteseaeaeesaetesee | e4esesesesessasssasesesesesesesese s s st eseseseseseseseseseas s et asesesesesesenese e ettt esesesesesessssatasasesesesesesesesensssasssasasesesesererenn
Common Stocks - Banks, Trust and Insurance Companies
United States
62624B-10-1............... MUNICIPAL MORTGAGE & EQUITY .......coveererreerereeeee. [.....72130/2002.... [DIRECT .......oiiiieeiesieeieieiesiereseesisseesessessessesssssessessesssssssssssssssnssnes | evssessssosssssssssssesssnssnsses 4,200.000
United States ..
6799999. [ Total - COMMON StOCKS = BANKS, TTUSE & INS. COS.........cvcvevivieeeetitetitieieieieitete ettt ete etetetetes et tetetetetetetetesesessesseseseseseseseseseseseassasasesesesesesesese s e st esesesesesesessssasasasasesesesesesesensasasssesesesesesererenn
Common Stocks - Industrial and Miscellaneous
United States
20847A-10-2.............. CONSECO STRATEGIC INCOME FUND........coccoevererererieerererenees | e 12/26/2002.... [DIRECT ......ociiieceeteieecectete ettt ae s ssenseaeses | eeseresesessssessssssssesssesesas 4,700.000
22765U-10-2............... | CROSSTEX ENERGY LP........c.ccceuc...... U I 12/23/2002.... | DIRECT.... ..2,400.000 |..
24276Q-10-9 .... |DEBT STRATEGIES FUND INC........ R 12/26/2002.... | DIRECT.... ..6,800.000 |..
426918-10-8. ....|HERITAGE PROPANE PARTNERS LP.. ....12/24/2002.... | DIRECT.... ..1,785.000 |..
456615-10-3. e [INERGY LP.ccocceecceea e [ 12/23/2002.... | DIRECT.... ..1,730.000 |..
484169-10-7. ....|KANEB PIPELINE PARTNERS.......... I 12/23/2002.... | DIRECT.... ..1,435.000 |..
570759-10-0. ....| MARKWEST ENERGY PARTNERS LP.. N 12/23/2002.... | DIRECT.... ..2,155.000 |..
63900P-10-3.... ... INATURAL RESOURCE PARTNERS LP ....12/24/2002.... | DIRECT.... ..2,530.000 |..
69422R-10-5............... | PACIFIC ENERGY PARTNERS LP.... ....12/23/2002.... | DIRECT.... ..2,540.000 |..
726503-10-5. ....|PLAINS ALL AMERICAN PIPELINE... I 12/23/2002.... | DIRECT.... ..2,100.000 |..
872384-10-2............... TEPPCO PARTNERS LP............ ....12/23/2002.... | DIRECT ..1,800.000 |..
UNIEA SEALES.......vvevcvveveteteeetet ettt ettt ettt eteteteteteteaesesesessssssasssssses  esestssssssessseseseseeesese ettt et et eseaeseaesenta st et et et et et et et eseee ettt et et et e R eeesese sttt et et et et etet et eseet ettt et tetetererenens et naes
6899999. | Total - CommMON StOCKS - INAUSHHIAl & MISCEIIANEOUS...............cvevviieieieieieeteteteteieteetis etetetetet et tetetetetetetetesesessseseseseseseseseseseseseatsesasesesesesesesese s s st et esesesesesessssssasasasesesesesesesensssasssasesesesesenenenn
Common Stocks - Parent, Subsidiaries and Affiliates
United States
30026#-10-3................ EVERGREEN NATIONAL INDEMNITY CO.........ccccooovrererrereene. [......06/03/2002.... [DIRECT ......oiiuiieieiiesieseserisresseesesisesessesssssssssssessssssssssssssssssnssnssnss | eosessessssessessassessesssneas 18,000.000 [..ovovovevreieerereeieecee e
UNIEA SEAES. ...ttt sn e neneres veresesesns

6999999. | Total - Common Stocks - Parent, Subsidiaries and Affiliates.

7099997, [ TOtal - COMIMON SEOCKS = PAM 3.........cvivivitivitieitieceetet ettt ettt tetes e4etesesessasssasesesesesesese s s s sesesesesesesesessesassesesesesesesesesess s st seseseseaesesessssa st et et esesesesesesesssssssasesesesesesssssnssss | teresssesesssesssesesesssssssesesasan 629,544
7099999, [ TOLAI - COMMON SEOCKS. ...........vvveveteteteteeeteteteteee ettt ettt teteteseseessssetes  e4esesessssasasesesesesesesese e s st et et eseseseseseseesasasaseseseseseseseeess st st seseseseeesesessssasasesesesesesesesesesssssssesesesesesenesssnssss | teserssesesssesssesesesssssssesesasan 629,544
7199999. | Total - Preferred and Common Stocks........... 1,251,347

T T T T T T T T T T T T T ™ 127,366,604

7299999. [ Total - Bonds, Preferred and Common Stocks
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Bonds - U.S. Government
3134A4-FM-1..... | FEDERAL HOME LOAN MORT 6.000 06/15/201111/25/2002 | PARIBAS CORPORATION. .......1,000,000 werer 1,009,693
31359M-JH-7..... [FEDERAL NATIONAL MORTG 6.000 05/15/2011(11/25/2002 | DIRECT.........ccovvrvrerrennes ..225,000 |............238,078 | ............ 237,871 | ..
31359M-JX-2..... [FEDERAL NATIONAL MORTG 5.250 06/15/2006 11/25/2002 | DIRECT........ .225,000 234,195 |..
36200B-ZU-4..... [GOVERNMENT NATL MTG AS 5.500 10/01/2032 12/01/2002 | PAYDOWN........cevvvrmmrrmrimeirerneireircereens | cereerernenenenenene | eeveriennnennnenn 204 i, 204 [ 207 [ 204 |..
36201J-D4-8...... GOVERNMENT NATL MTG AS 8.500 07/01/203112/01/2002 | PAYDOWN.. 132,736 134,153 |..
36202C-2W-2.... [GOVERNMENT NATL MTG AS 6.000 05/01/202§ 12/20/2002 | VARIOUS. .740,886 736,473
36202C-4N-0..... [ GOVERNMENT NATL MTG AS 6.000 08/01/202§ 12/20/2002 | VARIOUS..... 744,732 .740,293
36202C-5D-1..... GOVERNMENT NATL MTG AS 6.500 09/01/2024 12/01/2002 | PAYDOWN.. 243,648 244,220
36207K-AH-3..... [ GOVERNMENT NATL MTG AS 6.500 08/01/2024 12/01/2002 | PAYDOWN.. 186,783 .187,246
36209A-YY-0..... [GOVERNMENT NATL MTG AS 6.000 12/01/202§ 11/27/2002 | VARIOUS..... 224,422 226,795 | ..
36211W-KC-1.... [GOVERNMENT NATL MTG AS 8.500 02/01/203( 12/01/2002 | PAYDOWN.. .306,586 313,728 |..
912810-DA-3..... [UNITED STATES TREASURY 11.625 11/15/200 [12/01/2002 | VARIOUS..... 175,000 .182,077 |..
912827-2P-6...... UNITED STATES TREASURY 6.625 03/31/2002 | 04/01/2002 | VARIOUS..... .275,000 275,591 | ..
912827-3S-9...... UNITED STATES TREASURY 5.625 12/31/2002 | 12/31/2002 | MATURITY.. .500,000 504,298 |..
912827-6T-4...... UNITED STATES TREASURY 5.000 02/15/2011 | 10/01/2002 | DIRECT....... .540,000 556,448 |..
912827-6X-5...... UNITED STATES TREASURY 4.625 05/15/2006 | 11/25/2002 | DIRECT....... .450,000 465,174 |..
912827-F4-9...... UNITED STATES TREASURY 7.500 05/15/2002 | 05/15/2002 | MATURITY . .200,000 | ............209,375 | .cccooenve. 200,776
0399999. [ Total - Bonds - U.S. GOVEIMMENL..........ooiiiiiiiiiciiiieiieisice s sesniensniensessnsessnssnsnesnsnsnsenssisnscssnsensnesnsessnsensnssnsnnns | coennee0 431,004 | cvvernens 6,169,997 |.........6,336,808 | ......... 6,249,235

Bonds - Special

Revenue and Special Assessment

Hawaii
419818-FX-2...... HAWAII ST HSG FIN & DE 4.850 07/01/2029.....
HAWAIT. ...ttt ettt ettt s ettt ettt bt et s et ettt et et et e s eeeses ettt ettt tetererenn st eneserereren
Louisiana
88880P-AA-2..... [TOBACCO SETTLEMENT AUT 6.360 05/15/2025 11/15/2002] SINKING FUND REDEMPTION.......... | IO IO T A% VLT T A VLT T A V2 56,992
LOUISTANA. ...ttt eieteeeasessnsnnssensssnsnsssseseseseseseseresesesesesererensnsesnsnsnsnsssnsnsnses | eevererererereD (312D | veverrnenee D0, 128 i BT,124 | 56,992
Wisconsin
976904-EM-0..... JWISCONSIN HSG & ECONOM 5.450 11/01/2007]02/22/2002]BELLE HAVEN............cooovoovererernnes | T 837,216 |............ 810,000 |............ 846,855 |............ 831,163
WISCONSIN. .......cocvevveseeeeectete ettt ettt vt seeteteseseseesetesessseetesesesensssesesasesnseeesesesnsesesesassssesesasassssesesessssnsssesesassnnseseses | eresererses 837,216 |............ 810,000 |............ 846,855 |............ 831,163
United States
31292G-XF-8..... [FEDERAL HOME LN MTG CO 7.000 11/01/2028 | 12/01/2002 |PAYDOWN.........cerermrererirereererirerieens | eeereeeeerereissesieenes | ceverenaenas 434423 | ...........434,423 | ........... 442,433 | ............ 435,897
31293A-ZL-5...... FEDERAL HOME LN MTG CO 7.000 09/01/2028 | 12/01/2002 [ PAYDOWN.. reeeenn 479,374 ..488,212 | ...........481,314 |..
313399-ZM-2..... FEDERAL HOME LN MTG CO 6.000 06/01/2002 | 04/01/2002 [ PAYDOWN.. ....382,888 .373,834 .376,779
31339G-BT-7.....| FEDERAL HOME LN MTG CO 6.500 08/01/2012 | 12/16/2002 | VARIOUS..... ....510,000 498,750 498,757
31339L-KP-4..... FEDERAL HOME LN MTG CO 6.000 09/01/2005 [ 12/01/2002 [ PAYDOWN...........cceooemerereerererieeeeenes [ eeveeeeeeeeeeeeeens | eeveveienenas 51,126 |..cce0eeen.51,126 [ oo 50,375 ..51,071 | ..
31339L-UB+4..... FEDERAL HOME LN MTG CO 5.750 09/01/2007 | 12/16/2002 | VARIOUS..... 505,625 494,453 494,465 |..
3133TL-DG-0.....| FEDERAL HOME LN MTG CO 6.000 07/01/2004 | 12/01/2002 | PAYDOWN.. 139,041 140,953 139,443
3133TP-3V-9..... FEDERAL HOME LN MTG CO 1.770 05/15/2006 | 12/15/2002 [ PAYDOWN.. 130,445 130,669 130,475
3133TT-MK-4.... |FEDERAL HOME LN MTG CO 5.750 04/01/2003 | 12/01/2002 | PAYDOWN.. .164,110 164,930 .164,628
31359X-2Y-4..... FEDERAL NATIONAL MTG A 1.802 03/25/2004. | 12/20/2002 [PAYDOWN...........ccevoeuerereirerereieceeres [ eeveeeeeeieeeeeeeens | eveeeevevenans 3,969 [..co0eeernn3,969 | 3,960 [..cocrernne. 3,965
31373U-KJ-5..... FEDERAL NATIONAL MTG A 7.000 01/01/2011. {12/01/2002 [ PAYDOWN.. 68,615 |.............68,615 | ............. 69,558 ...68,783
31377D-L6-6...... FEDERAL NATIONAL MTG A 7.000 12/01/2010. {12/01/2002 [ PAYDOWN.. 111,541 113,789 111,895
31380R-4S-1..... FEDERAL NATIONAL MTG A 6.500 11/01/2028. | 12/01/2002 [ PAYDOWN.. 464,706 467,465 465,042
31380T-RA-1..... FEDERAL NATIONAL MTG A 6.500 11/01/2028. | 12/01/2002 [ PAYDOWN.. .408,006 411,194 408,426
31380Y-3J-7...... FEDERAL NATIONAL MTG A 6.500 12/01/2028. |12/01/2002 [ PAYDOWN.. 347,358 .350,072 .347,702
31381B-4S-5..... FEDERAL NATIONAL MTG A 6.500 12/01/2028. |12/01/2002 [ PAYDOWN.. 293,984 .296,281 .294,240
31389A-4Z-3...... FEDERAL NATIONAL MTG A 6.000 12/01/2031. | 12/01/2002 | VARIOUS..... 1,022,285 .988,750 .988,808 |..
313920-6Q-8..... FEDERAL NATIONAL MTG A 1.652 05/25/2022. | 12/20/2002 [PAYDOWN...........cceoevererirereriieriiiieines | evieeiseisisisieieeees | cvevereiinenns 73,778 | oo T3778 | 73,801 ..73,785 | ..
31392A-LR-7..... FEDERAL NATIONAL MTG A 6.000 01/01/2016. | 12/25/2002 [ VARIOUS..... 513,281 482,734 482,813 |..
31392D-LG-5..... |FEDERAL NATIONAL MTG A 1.802 11/25/2012. | 12/20/2002 | PAYDOWN.. 120,697 120,848 120,732
31392K-YZ-3..... FEDERAL HOME LN MTG CO 1.970 06/15/2003 | 12/15/2002 [ PAYDOWN.. 250,647 250,960 |............250,808
38373T-AD-7..... | GOVERNMENT NATL MTG AS 1.710 08/20/2012 12/20/2002 | PAYDOWN.........cevrvermrereriieceeeieees | eeereeeeeeeeeeneees | eeveieieeens 3,583 [.ioieiennnn3,583 | 3,590 [ 3,586
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38373W-XS-2.... | GOVERNMENT NATL MTG AS 1.868 12/16/2029 12/16/2002 | PAYDOWN........coooivvvesiiniisisisine, [ | 48,185 |, 48,185 | 48,237 | .o 48,190
US.. i, ....0,476,476 | ......... 6,465,848 6,441,604
Total States and US..........coovninnincncicnne, ...7,378,601 | ......... 7,404,888 ..7,364,808 |..
3199999. | Total - Bonds - Special Revenue & ASSESSMENL.........c.ceiiiiuiiiieiriiieieisieseeeisieeesesessesesnssssesesesessssnssssnsssnessssssessesnsnseens | seeeenee 401,008 [ coriiiias 7,378,601 | ......... 7,404,888 7,364,808
Bonds - Public Utilities
United States
250847-DS-6..... [DETROIT EDISON COMPANY 6.125 10/01/2010( 12/06/2002 | BONDS DIRECT / JEFFRIES. .500,000 .504,241
264399-DL-7...... DUKE ENERGY CORPORATIO 5.375 01/01/2009 11/25/2002 | BEAR STEARNS.........ccovvvvienee .500,000 cerreenn 476,856 ..
91311Q-AA-3..... |UNITED UTILITES PLC  6.450 04/01/2008....... 08/22/2002 | JP MORGAN SECURITIES INC. v 750,000 | 773,273 | 767,099 |..
United States........ocvririiisrecsinisnsnninas s ... 1,750,000 . 1,748,196 |..
3899999. [ Total - BONAS = PUDIIC UHIHIES. ........ov.eveeeeeiece ettt nesnsennes | coensnes 1, 832 558 [....... 1,750,000 1,748,196
Bonds - Industrial and Miscellaneous
United States
013817-AD-3..... |[ALCOA INC 6.500 06/01/2011............... 11/25/2002 [ MORGAN STANLEY & CO......eovverern [ coreenernreneenneneennnns [ erverneiens 552,430 | ..ccvvennee 500,000 |............528,315 | ............ 527,869
02378J-AS-7...... AMERICAN AIRLINES INC 6.817 05/23/2011..... | 01/25/2002 | MORGAN STANLEY & CO. ....480,105 | ............500,000 |...........481,245 | ........... 481,430 |..
02582J-AC-4..... |AMERICAN EXPRESS CR AC 6.400 09/15/2002 [ 09/15/2002 | PAYDOWN........ccoovvvnenes .1,000,000 ...1,000,000 ..1,006,803 |..
026609-AM-9..... [AMERICAN HOME PRODUCTS 6.700 03/15/201(11/27/2002 | DIRECT........... ....200,078 .196,198 | ..
046003-JT-7...... ASSOCIATES CORPORATION 6.250 11/01/2008 12/06/2002 | BEAR STEARNS. ....542,030 514,270 |..
057224-AJ-6...... BAKER HUGHES INC  6.250 01/15/2009....... 12/06/2002 | UBS WARBURG. ....544,470 512,203 |..
079857-AG-3..... |[BELLSOUTH CAPITAL FUND 7.750 02/15/2010. | 11/04/2002 | DIRECT........... ....202,487 .196,845 |..
12669C-HH-6.... |COUNTRYWIDE HOME LOANS 6.250 08/01/2004 12/01/2002 | VARIOUS. veee [ everrennnn. 265,087 | ... 264,159 |..
12669C-NJ-5..... | COUNTRYWIDE HOME LOANS 6.250 01/01/201]12/01/2002 | VARIOUS..........cocovverrrnrrrrnn. B I 6,548 |....cccoenn8,548 | oiin6,296 | 6,541
16151P-AQ-0..... [ CHASE CREDIT CARD MAST 6.194 12/15/2002 | 03/11/2002 | WACHOVIA SECURITIES, INC.. 256,543 247,761 |..
16162T-UA-2..... | CHASE MTG FINANCE CORP 8.000 04/01/2030]12/01/2002 [ VARIOUS.........ccoerimremrereeererneerrenns [ [ e 4,692 [.ooovreend,692 [ 4,947 [ 4,709 | ..
173034-GW-3.... | CITICORP 7.200 06/15/2007................ 12/06/2002 | JP MORGAN SECURITIES INC 1,130,710 v 1,063,138 |..
17303C-AH-4.....| CITIBANK CREDIT CARD M 6.550 02/15/2002...|02/15/2002 [ PAYDOWN...........covemivereenienernennnnnnnes . .250,000 |............250,000 |............247,236 | ...cce0.... 249,898 |..
20033T-AF-2..... [COMED TRANSITIONAL FDG 5.630 06/25/2007 | 11/26/2002 | BANC ONE CAPITAL MARKETS, INC.|... 536,016 v 508,111 |
20046F-AA-8..... [COMM 01 J2 A1 5.447 01/01/2011............. 09/24/2002 | VARIOUS.........coovivrreiecieieierenens 513,980 |...........494,556 | ...........495,789 | ........... 495,748
207678-AE-3..... [CT RRB SPEC PUR TR 01 6.210 09/30/2011.... [ 12/30/2002 | VARIOUS. 1,094,688 v 1,005,847 | ..
244199-AY-1..... DEERE & COMPANY 7.850 05/15/2010....... 11/27/2002 [ DIRECT ..o 199,580 | ............170,000 |............191,539 | ............ 191,174 ..
257661-AF-5...... DONALDSON LUFKIN & JEN 6.500 06/01/2008. | 12/06/2002 | BLAYLOCK & PARTNERS, L.P.. 534,035 501,929
260543-BL-6...... DOW CHEMICAL COMPANY ( 6.125 02/01/2011| 11/15/2002 | MORGAN STANLEY & CO......... 498,670 500,125 |..
263534-AZ-2...... DU PONT (EI) DE NEMOUR 6.750 10/15/2002... | 08/08/2002 | CREDIT SUISSE FIRST BOSTO! .252,163 252,257 |..
27746Q-AC-8.... |EASTMAN KODAK COMPANY 6.375 06/15/200¢ 06/04/2002 [ DIRECT 176,348 171,004 |..
291701-CS-7..... [EMPIRE FUNDING HOME LN 7.430 09/01/2009 [12/01/2002 | PAYDOWN.........covvmermcencenienninrinniene 321,429 .321,399
29439P-AB-0..... |EQCC TRUST 021 2A  1.652 06/25/2030........ 12/25/2002 | PAYDOWN......coiirieiiniiinirinieienis [ e [ evriienneas 83,652 ..83,652
302471-BG-1..... FMAC LOAN RECEIVABLES 6.750 03/01/2010. | 12/01/2002 | PAYDOWN.......c.evmivmerrniencenernninninninns | errireineineinsensensenees [ eovenennins 12,740 12,740
304376-AB-2..... FAIRFIELD FDG CORP Il 5.300 05/15/2006...... 12/15/2002 | PAYDOWN.........cooevmrmeecencennrnrinnininns 151,932 151,932
345397-TS-2...... FORD MOTOR CREDIT COMP 7.375 02/01/201110/22/2002 | DIRECT .......covveeeereeneeneeneenernrrennennnns 153,298 179,465 | ..
36170M-AC-3.... [GGP MALL PROP TR 01 A 5.007 11/15/2006.... [ 12/15/2002 | PAYDOWN......c.evmrrmrrerrinienerneireincineins | eeereineineineineineineens | coveeneineinnens 3784 | 3,784 | 3784 | 3,784 |..
370442-AQ-8..... | GENERAL MOTORS ACCEPTA 7.000 06/15/200{ 08/21/2002 [ MERRILL LYNCH 255,858 cerenenn253,920 |
370442-AX-3..... | GENERAL MOTORS ACCEPTA 6.250 05/01/2004 08/21/2002 | MERRILL LYNCH 1,025,560 v 1,012,547 |
373298-BS-6..... [ GEORGIA-PACIFIC CORPOR 7.500 05/15/2006 [10/03/2002 | DIRECT........cccovimrrmmiririmiriireireireens [ eerveeneineinesneenseneens | ceveenneenens 84,000 | ............100,000 | ............102,386 |............ 102,307
428236-AD-5..... |HEWLETT-PACKARD COMPAN 7.150 06/15/200] 05/13/2002 | BARCLAYS CAPITAL. 263,500 .249,398
441812-GB-4..... |HOUSEHOLD FINANCE CORP 5.875 09/25/2004 08/21/2002 [ MERRILL LYNCH.... 764,310 752,337 | ..
44182D-HY-8.....|HOUSING SECS INC 93 H 7.238 07/01/2023.... | 12/01/2002 | PAYDOWN.......... .198,103 .199,366 |..
466157-AC-8..... | JG WENTWORTH REC V LLC 6.395 09/15/2016 | 12/15/2002 [PAYDOWN.........covvmrremreniineeneineeneinenns [ e | e 17,641 ..17,645
501773-CS-2..... [LB COMM CONDUIT MTG TR 6.780 04/01/2009 [12/17/2002 | VARIOUS..... 552,188 .526,077
59549R-AC-8.....[MIDSTATE TR 10 M1 6.280 03/15/2026........ 12/15/2002 [ PAYDOWN.........coevrererrcencenrinninninninns [ eoveneeneineinenensnne | e 30,996 ...30,928
637432-CE-3..... [INATIONAL RURAL UTILITI 5.000 10/01/2002..... | 08/12/2002 | MESIROW FINANCIAL INC... ceveennnn. 249,688 v 249,070 |
638585-BG-3..... [NATIONSBANK CORPORATIO 6.375 05/15/2009 12/06/2002 | BARCLAYS CAPITAL......ccccvivmrvrneenenns | cervreneeneincneniinnns | v 1 086,000 | .........1,000,000 | .........1,027,620 | ......... 1,016,159
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66937R-EU-9.....[NORWEST ASSET SECS COR 6.000 03/01/2008 12/01/2002 | PAYDOWN.........coocvviviinieniiniiniiiens
74434U-EC-4.....|[PRUDENTIAL HOME MTG SE 6.200 06/01/2024 [ 12/01/2002 | PAYDOWN.........cooovivviniininiiriiiins
74436J-DK-0..... [PRU SECS SECURED FING 7.175 01/01/2026. |12/01/2002 | PAYDOWN..
745291-ET-7...... PUERTO RICO PUBLIC FIN 6.150 01/15/2008... | 01/15/2002 | VARIOUS.....
76110F-TG-8..... [RESIDENTIAL ACCR LOANS 6.750 03/01/2028. | 12/01/2002 | VARIOUS.....
76110V-BM-9.... [RESIDENTIAL FDG MTG SE 7.170 07/01/2008.. [ 12/01/2002 | PAYDOWN.. e
76111J-BC-7..... [RESIDENTIAL FDG MTG SE 6.750 08/01/2031... [ 12/01/2002 | PAYDOWN.........cooovvioviininiiniiriiiine
78387G-AD-5.... [SBC COMMUNICATIONS INC 6.250 03/15/2011 {08/21/2002 | JP MORGAN SECURITIES INC.
81240Q-GT-3.... [SEARS ROEBUCK ACCEPTAN 6.560 11/20/2004 08/27/2002 | MESIROW FINANCIAL INC.......
85333J-BE6...... STANDARD CREDIT CARD M 7.250 04/07/2006 | 11/26/2002 | WACHOVIA SECURITIES, INC..
86358R-EA-1..... [STRUCTURED ASSET SECS 3.375 08/01/2024 | 12/01/2002 | PAYDOWN.........cccoccvvivcinnnnen.

86787G-AB-8.....[SUNTRUST BANKS INC  6.375 04/01/2011..... [ 12/06/2002 | LEHMAN BROTHERS.........

881685-BJ-9...... TEXACO CAPITALINC  5.500 01/15/2009....... 12/06/2002 | BONDS DIRECT / JEFFRIES.
907818-CK-2..... [UNION PACIFIC CORPORAT 6.650 01/15/2011. [ 11/27/2002 | DIRECT............coovvvvrvcrnnnn
92344G-AL-0..... [VERIZON GLOBAL FUNDING 7.250 12/01/2010 [08/21/2002 |BEAR STEARNS....................

92857T-AG-2..... [VODAFONE GROUP PLC  7.750 02/15/2010... [ 05/13/2002 | US BANCORP PIPER JAFFRAY
929771-AL-7...... WACHOVIA CORPORATION  5.625 12/15/2008 | 12/06/2002 | BONDS DIRECT / JEFFRIES.
949748-AF-4...... WELLS FARGO BANK NA  6.450 02/01/2011... [11/25/2002| MORGAN STANLEY & CO.....

............ 197,520 v 197,417
. . ceeeinnn.06,424 ).
.129,030
.522,350
..... 6,856 | ..
.563,653 |..
..... 4,700
.510,428
252,401 | ..
529,402 |..
..... 5,927
.502,898
.976,922
198,516 | ..
538,844 |..
561,324 |..
e 998,677 ..

.1,026,870 |..

.....1.000,000

¢ ¢T3

[V S T o | e 22,335,800 21,235,330 | ....... 21,777,670 | ....... 21,643,384 |.........(31,104)[ .....ceeee..0 | o0 |l 723513 | ... 723513 | ... 1,271,705

4599999. [ Total - Bonds - Industrial & MISCEIIANEOUS..................c.cuevevereerereeererieceerereeeeteeeeeeeieseseseeescaeteseseseseseseesesenesessnsseserenerens | voreens 22,335,800 | ....... 21,235,330 | ....... 21,777,670 | ....... 21,643,384 |..........(31,104)[ ......c.oeeee..0 | oo 0 |l 723513 | ... 723513 | ...... 1,271,705
6099997. | TOtal - BONAS = PAM 4...........cvveveeeeeeeceeeeeeeeeee ettt vene et tenenseetesenassesensnsnsesessnnsssessssnsesessnsnse | creres 38,062,690 | ....... 36,533,928 | ....... 37,273,659 | ....... 37,005,623 |..........(55,540) | ......c.occeee..0 | ool 0 | 1,112,602 ... 1,112,602 ... 2,005,625
6099998. [ Total - Bonds - Summary Item from Part 5... N 45,159,675 | ....... 44,210,000 | ....... 44424992 | ....... 44424992 |.........(17,029) | .....coovveeeeres [ [ .......826,825 | .........826,825 | ......... 636,740
6099999, [ TOAI = BONGS..........cocvevveceevrececteteteeeetetet et teee ettt teeese et saetetenneetesessceetesenassetesssssesessssssesessssesesessssssesessnesessssnees | ererees 83,222,365 | ....... 80,743,928 | ....... 81,698,651 | ....... 81,430,615 |..........(72,569)| ........c.ccc....0 | oo .0 | ... 1,939,427 | ......1,939,427 | ...... 2,642,365

Common Stocks - Industrial and Miscellaneous

United States

552727-10-9...... MFS CHARTER INCOME TRUST...................... [11/30/2002] WRITE DOWN OF IMPAIRMENT

United States..........coeveveverererecereeeeeeceeie

6899999. | Total - Common Stocks - Indu & MISCEIIANEOUS. ...t senenenane

Common Stocks - Parent, Subsidiaries and Affiliates

United States
30026#10-3...... EVERGREEN NATIONAL INDEMNITY CO......... [12/31/2002]VARIOUS.........ooovvoirrieieeeeeecseerennnns [, 9,552.000 | ....... 10,000,000 |..ooeverererrcreean [ v 4,328,994 | .........5,932,843 | ..... [(ROEEEE)] R P 5,671,007 |...... 5,671,007 |.oovvererevvceces |
United States............cvereveceererieceerereecrerereeeceea. o | 10,000,000 |..........XXX.......| ......... 4,328,994 | .........5,932,843 | ..... (1,603,849)] oo 0 [ 0 5,671,007 |...... 5,671,007 |........ XXX... ....0
6999999. | Total - Common Stocks - Parent, Subsidiaries and Af eee | e 10,000,000 |..........XXX.......| ......... 4,328,994 | .........5,932,843 | ..... (1,603,849)] oo 0 [ 0 5,671,007 |...... 5,671,007 |........ XXX... ....0
7099997. | Total - Common Stocks - Part4................cccoeucrevennene... e | e 10,000,000 |..........XXX.......| ......... 4,366,694 | .........5,932,843 | ..... (1,566,149) | ..ooovovoveeen0 [ 0 5,633,307 |...... 5,633,307 |........ XXX... ....0
7099999, [ Total - COMMON SEOCKS. .........c.evevreieeeereeeecteterceeteteteeectete st teseeeetetesseetesenseetesesesaesessnscsesesssssesessnsssesesnsesessnsnsesesesenses | ereres 10,000,000 |..........XXX.......| ......... 4,366,694 | .........5,932,843 | ..... (1,566,149) | ..ooovovoveeen0 [ 0 5,633,307 |...... 5,633,307 |........ XXX... ....0
7199999. | Total - Preferred and Common Stocks......... oo | 10,000,000 |..........XXX.......| ......... 4,366,694 | ......... 5,932,843 |..... (1,566,149) | ..ooovovoveeen0 [ 0 5,633,307 |...... 5,633,307 |........ XXX........ ....0
7299999. | Total - Bonds, Preferred and COMMON SEOCKS..............ccevevecueueiieeiereiecteteieeecee et e vesae e ee s iesesae et sssenasseseseeaesensnanns | everans 93,222,365 |.....c.. XXX....... | ... 86,065,345 | ....... 87,363,458 | ..... [(CKERAL)) R e 7,572,734 | ...... 7,572,734 | ...... 2,642,365 | ...cevrrnne 0
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Annual Statement for the year 2002 of the

CENTURY SURETY COMPANY

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
3134A4-MF-8..... | FEDERAL HOME LOAN M 6.250 03/05/2012.. | 02/27/2002  VARIOUS............ .. [11/25/2002 | JP MORGAN SECURITIES | , 1,497,030 |........ 1,512,623 |........ 1,497,030
31359M-EM-1.... [FEDERAL NATIONAL MO 5.125 02/13/2004... | 05/21/2002 | DEUTSCHE BANK.. .. |07/18/2002 | DEUTSCHE BANK............... , ....515,538
31359M-FH-1.... [FEDERAL NATIONAL MO 7.125 02/15/2005... | 04/24/2002 | DIRECT................ ..[11/25/2002 | DIRECT................. , ...377,438
31359M-GJ-6..... [ FEDERAL NATIONAL MO 6.625 11/15/2010... | 04/24/2002 | DIRECT.... ..| 06/06/2002 [ DIRECT...... , ....212,594
31359M-LZ-4..... [FEDERAL NATIONAL MO 5.000 01/15/2007... | 04/24/2002 | DIRECT.... ..|11/25/2002  DIRECT...... , ...476,039
36201E-QU-7.... |GOVERNMENT NATL MTG 6.000 04/01/2031 | 06/20/2002 [ DIRECT... ..[11/27/2002 | VARIOUS.. , ...173,934
36213E-YD-2..... [ GOVERNMENT NATL MTG 6.000 10/01/2031 | 06/20/2002 | DIRECT... ..[11/27/2002 | VARIOUS.. , ...421,480
36213V-FF-0..... [GOVERNMENT NATL MTG 6.000 01/01/2032 | 05/21/2002 | DIRECT... ..[11/27/2002 | VARIOUS.. , ...197,125
912827-4V-1...... UNITED STATES TREAS 4.750 11/15/2008.... | 04/24/2002 | DIRECT... ..| 06/06/2002 [ DIRECT...... , ....198,438
912827-6D-9...... UNITED STATES TREAS 6.750 05/15/2005.... | 04/24/2002 | DIRECT... ..|11/25/2002  DIRECT...... , ....215,906
912827-7F-3...... UNITED STATES TREAS 3.500 11/15/2006.... | 04/24/2002 | DIRECT... ..|11/25/2002  DIRECT...... , ....383,750
912827-7K-2....... UNITED STATES TREAS 3.000 01/31/2004.... | 04/24/2002 | DIRECT... ..[11/25/2002 | DIRECT ..o , coenn.398,875
0399999. [ Total - BONAS - U.S. GOVEINMENL. ...ttt sttt sttt sniennniens | ensnnan 5,025,000 | ........ 5 068,147
Bonds - Public Utilities
United States
202795-HE-3..... [COMMONWEALTH EDISON 6.150 03/15/2012[ 04/02/2002 | BEAR STEARNS.................. 12/06/2002 | BLAYLOCK & PARTNERS, L .... ....489,230
927804-CE-2..... [VIRGINIA ELECTRIC & 7.625 07/01/2007....... 07/25/2002 | CREDIT SUISSE FIRST BOS| 11/25/2002 | BLAYLOCK & PARTNERS, L .... ...451,828
UM SHAEES. ...ttt E e E LS EE e E e Ef L E L eE kbbbt 941,058
Canada
448814-HR-7..... 521,800
wovnn..521,800
3899999. [ Total - Bonds - PUDIC UHIlItIES. ..........cveririiciciiisieisi s snssnssnssnssnsenssnssnssnsssesssssessesssssssssseesensennensensensenenes | seeneens 1,400,000 | coones 1,462,858
Bonds - Industrial and Mlscellaneous
United States
013817-AD-3..... [ALCOA INC 6.500 06/01/2011........ccvvrrrnenee 03/04/2002 | DIRECT 11/27/2002 242,326
026609-AM-9..... [AMERICAN HOME PRODU 6.700 03/15/2011 | 04/29/2002 | DIRECT... ..[11/27/2002 vereennn.208,880
045419-10-8...... ASSET MGMT ADJ RATE MTG FUND........... 12/16/2002 | DIRECT... ..|12/26/2002 | DIRECT..........coerererreereereenns | +....30,500,000 | ...... 30,483,844
110122-AG-3..... |[BRISTOL-MYERS SQUIB 5.750 10/01/2011....] 04/29/2002 | DIRECT 11/27/2002 | DIRECT ..o ...245,978
17305E-AV-7..... | CITIBANK CREDIT CAR 4.950 02/07/2007..... | 01/23/2002 | SALOMON SMITH BARNEY, | 11/26/2002 | BANK ONE - MTGS.............. ....499 072
189054-AC-3..... | CLOROX COMPANY 6.125 02/01/2011........... 10/16/2002 | VARIOUS.........ccovvovvrrrinne 12/06/2002 | BONDS DIRECT / JEFFRIES] .... ....515,042
191219-BK-9..... |COCA COLA ENTERPRIS 5.250 05/15/2007.. | 04/22/2002 | SALOMON SMITH BARNEY, | 12/06/2002 | LEHMAN BROTHERS.. ...497,310
25468P-BJ-4...... DISNEY (THE WALT) C 7.300 02/08/2005...... 04/19/2002 |BEAR STEARNS.................. 07/18/2002 | BANK OF AMERICA..... ....265,818
25468P-BX-3..... [DISNEY (THE WALT) C 6.375 03/01/2012...... 04/29/2002 | DIRECT......ccovvvvrnrrarirerennns 11/27/2002 [ DIRECT......ccovvvvrvrerererennes ....247,455
364725-AB-7..... [GANNETT CO 5.500 04/01/2007...........cccvrn... 04/05/2002 | BANC ONE CAPITAL MARKH 11/25/2002 | JP MORGAN SECURITIES IN .... ....275,795
423074-AG-8..... |HEINZ (H.J.) COMPAN 6.000 03/15/2008....... 04/30/2002 | BANK OF NEW YORK CAPIT| 11/25/2002 | BLAYLOCK & PARTNERS, L .... ....304,485
438516-AL-0...... HONEYWELL INTERNATI 6.875 10/03/2005... [ 03/01/2002 | DIRECT... .|11/27/2002 | DIRECT ....243,064
438516-AN-6..... |HONEYWELL INTERNATI 6.125 11/01/2011...|04/29/2002 | DIRECT 11/27/2002 | DIRECT ....199,260
452308-AE-9..... ILLINOIS TOOL WORKS 5.750 03/01/2009..... | 04/11/2002 | BANK OF NEW YORK CAPIT| 12/11/2002 | BLAYLOCK & PARTNERS, L .... ....298,800
50075N-AB-0..... [KRAFT FOODS INC 5.625 11/01/2011 04/04/2002 | CREDIT SUISSE FIRST BOS| 12/06/2002 | BLAYLOCK & PARTNERS, L .... ...477,600
532457-AU-2..... [LILLY (ELI) & COMPA 6.000 03/15/2012......... 04/17/2002 [MERRILL LYNCH................. 12/06/2002 | CREDIT SUISSE FIRST BOS| .... ....500,635
65011Q-AE-2.....|NEW YORK TIMES COMP 5.350 04/16/2007.. { 04/10/2002 | JP MORGAN SECURITIES IN 11/25/2002 | BLAYLOCK & PARTNERS, L .... ....299,484
870836-AD-5..... [ SWISS BANK CORP NEW 7.000 10/15/2015.. | 01/11/2002 | MESIROW FINANCIAL INC.. | 12/06/2002 | BLAYLOCK & PARTNERS, L .... ....533,230
87612E-AB-2..... [TARGET CORPORATION 7.500 08/15/2010... | 04/29/2002 [ DIRECT........cccvvvvrvrrnrrerirns 11/27/2002 [ DIRECT ..o, ....219,148
887364-AH-0..... [ TIMES MIRROR COMPAN 7.450 10/15/2009.. | 04/15/2002 | BANK OF AMERICA... ..|11/25/2002 [ BLAYLOCK & PARTNERS, L/ .... ....320,886
913017-BD-0..... [UNITED TECHNOLOGIES 6.350 03/01/2011.. | 04/17/2002 | LEHMAN BROTHERS.......... 12/06/2002 | BEAR STEARNS.................. 508,205
957526-AB-2..... [WESTDEUTSCHE LANDES 6.050 01/15/2009 | 01/31/2002 [ MORGAN STANLEY & CO... | 12/06/2002 | LEHMAN BROTHERS.. ...507,670
UNItEd SEALES. ..o 37,893,987
4599999. | Total - Bonds - Industrial & MiSCEIIANEOUS. ..o nnesssnsenseesnsessnssnsnnsnsensessnenseensenseens | coened 1,189,000 | . 37,893,987
6099998. [ Total - BONMS........cvuivriririreisie st snensnssnsssessesssssssssssnssnnensenssnensenssnssnsnsnsnssnenenee | e 44,210,000 | oo 44,424,992
7299999. | Total - Bonds, Preferred and COMMON STOCKS..............c.cuiiriiiiiieiiiriciieeitiee ettt nnniencinneenne | ereenne KKK eerrenns | conees 44,424,992
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Annual Statement for the year 2002 of the

CENTURY SURETY COMPANY

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




Annual Statement for the year 2002 of the

CENTURY SURETY COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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
U.S. Property and Casualty Insurer
21148*-10-9.....| CONTINENTAL HERITAGE INSURANCE CO.... | ........ 39551, [-3A s O I [\/Z N IS 5,637,715 |...... 214,286.000 |.......... 100.0
30026#-10-3.... | EVERGREEN NATIONAL INDEMNITY CO........ 13,432,59 |........ 14,448.000 |............ 60.2
1099999. | Total - Common Stocks - U.S. Property and Casualty Insurer 19,070,311 |......... XXX [ XXX.......
Other Affiliates
12631@-10-0... [CSC INSURANCE AGENCY ..o [ NA i ]-3B2A o INOL e [NFAG i [ [ e 400,000 [ 100.0
1599999. | Total - Common Stocks - Other Affillates. ... ..o snsneens | eeensnensnensneernel | coonennnnsnsnsnenns 0 [ XXX | XXX.......
1699999. | Total - COMMON STOCKS.........cuiiiiiiiiieiiieisie sttt ensnesnsnesnsnnsnine | seensnesnsniensnense | oninnns 19,070,311 [........ XXX | e XXX.......
1799999. | Total - Preferred and COmMMON STOCK...............cccurieeriirieiiiiriiiieeste ettt neisseenenesienennenee | eeennennienneein0 [oonnn. 19,070,311 |...... XXX.......... | ...... 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: $.....34,379,253.
2. Total amount of intangible assets nonadmitted §$.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 g

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

Stock in Lower-Tier Company Owned

Name of Company Listed in

Total Amount of
Intangible Assets

Indirectly by Insurer on Statement Date
5

6

NONE

El4
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Annual Statement for the year 2002 of the

CENTURY SURETY COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 1 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted | (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
U.S. Government Bonds - Issuer Obligations
99B002-50-1.. |UNITED STATES TREASURY NOTES.........cocovmnimiiiininnnnns [05/31/2002 [ DIRECT .....ccooovosiieesiessicessi s [...5.500 [MN... [05/31/2003 557,442 550,000 |...cccco.e. 567,961
0199999. [ U.S. Government Bonds- Issuer Obligations. wieeeennn.DD7,442 ..550,000 ...567,961
0399999. [ Total - U.S. GOVEIMMENE BONAS........viiiitiitiiit sttt b6 h bbbt sn sttt cnnnies | ceninisnins 557,442 550,000 |........... 567,961
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
United States
99C001-93-2. | INDEPENDENCE BANK MONEY MARKET FUND.............. 11/21/2002 [ DIRECT .....cooevrevrerreereereereereeseeneeneeseesenenns ..1.500 [MTLY|12/31/2003]................ 2,694 | .o [ [ 2,694 | .o 2,694
99C001-97-3. | INDEPENDENCE BANK MM FUND (COLL ACCT). 12/17/2002 | DIRECT.. MTLY([12/31/2003] ............319,056 319,056 319,056
UNHEEO SO ..ttt eE s .321,750 321,750 321,750
3999999. [ Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations... coen 321,750 321,750 ..321,750
4599999. | Total - Industrial and Miscellaneous (UNAFfilIAEEA). ..o ittt snnrsnennnnns | sessinsanns 321,750 321,750 |..cooeeee. 321,750
Totals
5499999. [ Total BONAS = ISSUET OBDIIGATIONS. ...ttt ettt ettt sttt sttt e st eh et eh et st ens b eb st en et et et enser st ensnsenesensnnrenanans | ebessnienas 879,192 871,750 | ............ 889,711
6099999, [ TOtAI = BONMS. ... ..ttt E 88 E £ttt | crenreneens 879,192 871,750 | ..o 889,711
Exempt Money Market Mutual Funds
United States
31846V-76-5.. | FIRST AMERICAN TREASURY OBLIG FUND.........ccccvvnee. [12/20/2002[DIRECT .....ccoovoosoieie oo [...1.120 [MTLY[12/31/2003] ....... {PPIX PN I [ 12,204,020 | ....... 12,204,020
DB SO ..ttt E e | crienes 12,204,020 [ ..oooooveeen0 | o0 e 12,204,020 | ....... 12,204,020
7799999. [ Exempt Money Market MUIUBH FUNGS. ...ttt | crsenes 12,204,020 [ ..oooooveeen0 | o0 e 12,204,020 | ....... 12,204,020
8099999. [ Grand Total - ShOrt-TEMM INVESIMENTS............coiiiiiieiiii ettt cinneeneneensninns | onis 13,083,212 |(a).......(10,519) | ..covocevevee0 | e 13,075,770 | ....... 13,093,731
(@) Includes §.............. 0 other than accrual of discount and amortization of premium.
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Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

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

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1
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Annual Statement for the year 2002 of the

CENTURY SURETY 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 Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS. st | et 115,741,868 [ ..o 117,210,571 [ oo 1,468,703
2. Preferred StOCKS. ......cvviririeieireireiseieeeeee et | e 2,923,586 | ..cecereeeieineeieeeens 2,923,586 | ..ecereereieieieiee e 0
3 TOtAIS. .ot | e 118,665,454 [ ..o 120,134,157 [ 1,468,703

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

The market values of bonds and preferred stocks shown above are based upon the closing prices of publicly traded issues. The market value

of other issues were obtained from Muller pricing services, Bridge Capital Markets, Kenney Information Systems, ABSG, Lehman Brothers,

Bear Stearns or independent security dealers.
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Annual Statement for the year 2002 of the CENTURY SURETY COMPANY
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
Federal Home Loan Bank 1/6/03.............ccccceveunnee. Commercial Paper.........ccooeernieennceeneieenines [ eerereneieens T2 TN ORI IS 249,944 | XXX

Independence Bank ... 4401 Rockside. R
........................... ... Independence OH 44131...

Received During Year on Disposed Holdings e .374,246 |.. [ I XXX
0199999. Total - Open Depositories......... e [ XXX 420,238 | .. 955 |..... ...7,698,910 | XXX
0399999. Total Cash on Deposit...... o [ XXX 420,238 | ..o 955 | L ...7,698,910 [XXX
0499999. Cash in Company's Office. e | XXX IR S P . G — XXX

0599999, Total CaSN.......cvuiiiiiiiiiiii s | s PO 420,238 | ..o 955 [ 7,699,760

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

1.January.......covvenee | covrnnncinennns 9,278,357 |4. APil....coeovevvenenenens [ 11,553,236 | 7. JUlY.ocecrrereircre | e 8,354,458 |10. October.........cocovee. | wovvervenerrinnns 4,233,903
2. February.. 12,437,151 |5. May.. [P [ 8,985,564 |8. August...... ...13,647,972 {11. November. ol .
3. March....cooviiis | 14,991,051 |6. June......cocvvvrircnnnns 13,851,452 |9. September.......ooooe. feoviiinnnee. 17,003,938 | 12. December.
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Annual Statement for the year 2002 of the

CENTURY SURETY COMPANY

1

2

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

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

Arkansas

AR00001................ Booiivnn. [USTNTS 7.25% 5/15/2004.........cooeeeeecesreeeeeseesesressessreesess e snsssess s [BANK OF AMERICA, AR RSD BY SEC 23-63 206A, SEC 3 & 4.....voovveveeeeevceeies [ eeererceseeseeseercesresrnnes 325,000 [ .o 327,876 | oo 351,101

ARD999.  ATKANSES...........cvveveeereieeteteeeeeeecteteteeeeeeteteseteseetetesesesesseseseseseseesesesesseeseesesassesesetesasssassesesessssssssesasassssesesassssssesess  sesesessssssesesessssssetesasststsetesssssssetesatsessetesatasseeetetas et esetes st asestesetasssessesesssressesesasarsese | tevetererietesaserieserreeterareeta 325,000 [ .ooooooverreerieeerce 327,876 | oo 351,101
Louisiana

LA00001.]............... B 200,000 219,324 221,062

LA99999. Louis 200,000 219,324 221,062
Michigan

MI0000T. ............... Booiivnn. [USTBOND 8.125% 8/15/2079......oeoveeereeeeeresresreesesressesressesssesse s snssesss e [STATE OF MI'IN DEPT, MI RSD MI PUBLIC ACCOUNTANTS, CH 19, SEC1921..] c.oiveoveeeeee e 75,000 [ oo 75,784 [ oo 104,461

[T T T e e oo oo 75,000 [ oo 75,784 [ oo 104,461
New Mexico

NM00001. USTNTS 3.25% 8/15/2007........coevieieieiiririeeeeeeeee s WELLS FARGO, NM RSD ARTICLE 5, SECTION 59-A519.........ccccoeveeeerieeennns | evvveeesiieeseeenenn 100,000 | i 101,312 | 102,469

NM00002. . |[USTNTS 3.00% 11/15/2007 . |WELLS FARGO, NM RSD ARTICLE 5, SECTION 59-A519.. . ...101,219

NMO9999.  INEBW MEBXICO. .......cv.vvreeececeeteeeeeeeeteteteeeeeeeeteteteeecaetetetesesesaeseseseseceesesesensseseeseseseesssetesasasssesesessssessesasssssesesasssssses sesesesssssesesessssssesesesessssnesesesssnesesessssssesesesssssesesesessnsesesesessssnesesesssscseesessssnseesessssne | corereeierenseessrseerssersesereeses@00,000 | torerveveerveveirerierereriereeeen201,335 | oo 203,688
Oklahoma

OK00001.]............... Booiivnn. [USTNTS 5.75% 8/15/2003.......coccveeeeeeesreeereeseseessessseessesssesseessesssesnsssses s ssneans [BANK ONE, OK RSD SECTION B73.......oooovoceeeeeesvesreesesseesresssessesssessssssssenses | coosrsessosssssssssassssssssssnes 100,000 | .eovevveeeeeeceecee 100,252 | v 102,781

0K99999.  OKIBNOMA...........cocvovveceieerieeeeeeteeeeete ettt ettt et teteeesaetetesecaetesesssesesessssesesensseesessesesesesassseesasssssesassesseesasae  sesessssssssesesessssssesesesssssssesesnssssesesesassssesesesasassssesesassssssesessssssssesasassssssesesssssesesesassssese | tevetesessesesssssesesssesesossesan 100,000 | .eovevveeeeeeceecee 100,252 | oo 102,781
South Carolina

SC00001.]............... B... . JUSTNTS 6.625% 5/15/2007 .. [WACHOVIA BANK, SC RSD SECTION 38-9-90 TO 110... .. ..216,166

SC99999.  SOULN CAONG. .........cevveeceeveteeeeceeteeeete ettt eese et eveseetetesenesaetesesessesesessseesesesassssesssceesessssssssesasssseses  tssssesessssssssesesessssnesesesassssesssesessesesessssssesesesssssssesesasssseesesessssesesesessssnseesessssnseesansn | cvorensrsessseeserseseressnenserssss@00,000 | evovorerirereeririeerireeererens 216,166
Other

0OTO00001. |............... BRISTOL MYERS SQUIBB 4.75% 10/1/06.........ccceeverererererereriieiereieeieeeesessinnas FUNDS HELD UNDER REINSURANCE CONTRACTS.......cccovvviririreinieerienririinenns | cveeeeseeeeeeeeenenenernn290,000 [ v 259,325 | oo 263,615

0T00002.|............... CITIBANK CR CARD MASTER TRUST 5.50% 2/15/08.........cccceevevererirerererereiireienas FUNDS HELD UNDER REINSURANCE CONTRACTS.......cceveirereeeneiererernrenes | eveereeeeeeeseeierenenernnn290,000 0 [ o0 249,327 | oo 249,327

0OT00003.]............... FHLMC MULTICLASS MTG PARTN 5.750% 5/15/11 FUNDS HELD UNDER REINSURANCE CONTRACTS

QOT00004. . . [FNMA GTD REMIC 5.00% 8/25/22...........c.ccceuevee. .. |FUNDS HELD UNDER REINSURANCE CONTRACTS

0T00005. |. . |[FIRST AMERICAN TREASURY OBLIGATION FUND. . |FUNDS HELD UNDER REINSURANCE CONTRACTS

QOT00006. |............... MBNA MASTER CR CARD TR Il 5.824% 2/15/06..........cccceevereiriieeieieeeicieeeeeeeea FUNDS HELD UNDER REINSURANCE CONTRACTS

OT00007.].....cooe.e. PITNEY BOWES 5.50% 4/15/04.........c.cocooieieieieiieeeieeeeee ettt FUNDS HELD UNDER REINSURANCE CONTRACTS

QOT00008. . [WALT DISNEY COM TN 5.125% 12/15/2003.. . |FUNDS HELD UNDER REINSURANCE CONTRACTS.

0T99999. Other

XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company

Ohio

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS

OH00001.

OH00004.

OH00002. |.
OH00003. |.

. |USTNTS 6.25% 2/15/2007
. |USTNTS 6.50% 8/15/2005..
. JUSTNTS 4.375% 5/15/2007

FEDERAL FARM CREDIT BANK 5.375% 9/8/2003

US BANK, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11

... |US BANK, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11...
. |US BANK, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11...

US BANK, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11...

1,027,860
...315,477
1,118,440
...536,875

OH99999 2,998,652
2799999 .. ...2,834, 2,998,652
L LT T T T T OO POPUOON e e 2 T 6,594,626 [ ..o 6,750,797

(@) Includes §.....491,176 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E08.1 - Sch. D-Pt. 1
	E08.2 - Sch. D-Pt. 1
	E08.3 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E11.1 - Sch. D-Pt. 3
	E11.2 - Sch. D-Pt. 3
	E11.3 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E12.1 - Sch. D-Pt. 4
	E12.2 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E13.1 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2

