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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

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

1 Interest 6 7 8 9 Interest 17 21
4 5
Amount Due
and Accrued
December 31 Increase Effec-
of Current (Decrease) tive
CUSIP Option Year on by Foreign Rate
Identifi- How | Maturity Option Call | Book/Adjusted Bonds not Exchange of
cation Description Paid Date Date Price | Carrying Value in Default Adjustment Interest
U.S. Government - Issuer Obligations
312925-2V-5..| Federal Home Loan Mtg Corp LS 07/30/2009 | 07/30/2004 [100.000 | ........... 2,061,241 |...........2,000,000 |.....ccccorrvvre | vreernen. 2,061,241 [ ......... 2,066,240 |......... 41,944 [ oo L4999 [ v [ e | L IPE [ 11/07/2002] ....... 3.000
31331Q-JG-3. | Fed Farm Credit Bank LS ... | 11/15/2012 | 11/15/2005 |100.000 | ...........2,014,584 |...........2,000,000 | .....cccocrurrve | werernnn. 2,014,584 | ...........2,015,250 | ... 12,458 | oo | evrreirneenne(666) | oo | v | LPE| 11/13/2002] ... 4.599
3134A4-HE-7. | Federal Home Loan Mtg Corp LS. .108/01/2011|08/01/2006|100.000] ...........1,072,238 | ...........1,000,000 |..109.8130]...........1,098,130 |...........1,075,000 | .........26,563 | ...evorvrererrrrrrrner | orerreeene(2,762) | cooirerreriicines | e | e | 11/06/2002 ... 4.182
31359M-MB-6 | Federal National Mortgage Assn LS. 01/18/2012] .. ....1,964,374 | ..........2,000,000 |..106.5940]...........2,131,880 |...........1,962,040 |..........54,333 |...........60,000 |............2,334 | ..c0oevrvrierceeccs | cevrevresseeenn | . 1PE [ 03/20/2002 ] ....... 6.260
912827-4F-6.. |U S Treasury Notes LS.........c.cc....... . 1 05/15/2008 ....1,347,657 |..........1,300,000 |..113.4690]...........1,475,097 |..........1,376,781 | ...........9494 | ... 73125 | oo T,614) | oo | v |1 [ 11/23/1998 .. 4.840
0199999. ] U.S. Government - ISSUET OBIIGALIONS........c.cruuiiuereirissriese et ssissisessssesesssssss st s sessess st ens st sessessses st sessanssnssessenssessasssnssensans | sassssssans 8,460,094 XXX
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Sec!
36208K-B9-9..| GNMA Pool #452864.... MTLY[09/15/2024 | ........ovvverece | v v 1,376,050 |...........1,309,556 | .......cconuee | ceevrne.. 1,376,050 |........... 1,384,856 |............8,730 |........ 704,765 | ...........(2,185) | cooocrorevcvcens | coverrerreerecinens | w1 108/20/1998 ... 7.459
36209H-RH-0.| GNMA Pool #472188 MTLY | 04/15/2034 | .......cvovverene | cevererres | s 1,191,491 | .. 1,166,980 | oo | v 1,191,491 | 1,193,237 {6,555 | 78,654 | e (B10) [ o | v | T | 041231999 ... 6.609
36215W-6N-9.| GNMA Pool #147677 MTLY | 01/15/2016 | ...covvvrveece | vevererres | reeens 2520 | oo 2,389 | e | e 2,520 | 2,583 |21 | e 28T e (A1) | e | e | 1| 117281986 ... 7.7117
36217U-PF-7. | GNMA Pool #203922.... MTLY | 03/15/2017 | ..o | v | eoveereeireeinnd 6,963 | ..ririererns8,585 | e | 8,963 | 08,997 | B2 | 826 | 95 | | |1 | 0412171987 7.069
362194-KB-7..| GNMA Pool #266790.... MTLY| 08/15/2031] .. 1,009,640 |.............952,823 | ....cccoovvnurs | e 1,009,640 |...........1,009,993 | .....c....... 7,146 | .o 85,754 | 8,089 [ oo | v T 11000171992 .. 7.238
36219M-HR-6 | GNMA Pool #253240.... MTLY | 12/15/2018 | ..o | v | e 46,821 | .o 88,062 | oo | 46,821 | 46,869 | 384 | 4806 | 212 | s s | 11 06/07/1989 9.338
36219Q-YP-2. | GNMA Pool #256418.... MTLY|07/15/2019 | ... | o [ 18,468 | .o 18,345 | s [ 18,468 | 18477 | 145 [l 743 | (19) s e |1 107/13/1989 e 9.225
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities.......c..ccccorreeenrenns 3,651,953 XXX.....
0399999, | Total = U.S. GOVEIMMENL..........oeeveeeeieeeeeeeeeeeeeeeete ettt s et s e ten s st ses s nasaanasassensssnesssaasne | cerinans 12,112,047 XXX

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

803

Colorado
196478-FL-0.. | Colorado Hsing & Finance AUth..........cc.ccooeeervsiessiiesrissin ] eeveeens | weanres 9125 [MN... [11/01/2030 ] ...ecovovvveeass [ v | cvvrrinens 1,325,000
Colorado................... ....1,325,000 |.
Total States and US. ....1,325,000 |.
1199999. | States, Territories & Pc ....1,325,000 |.

1799999. | Total - States, Territories & P«

ions (Direct and Gdaranteed)

........... 1,325,000

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Go

Texas

vernments and The| isions - Issuer Obligations

882756-BT-5.. | Texas Public Financial AGENCY..........coovwcerrreeessrrreeinnnes | [.......9.000 [JD.... [12/01/2006] ......coocovvveen. SO O 96,000

Texas

Total States and US.....

2599999. | Special Revenue & Assessment Obligations - Issuer Obligations...

3199999. | Total - Special Revenue & Special Assessment Obligations.

Public Utilities (Unaffiliated) - Issuer Obligations

United States

906548-BT-8.. | Union Electric....

... [12/15/2036 ] 12/15/2012]101.520

United States....

3299999. | Public Utilities (Unaffiliated

Issuer Obligations..

3899999. | Total - Public Utilities (Unaffiliated)

52122 .

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

United States

023778-AB-9..| American Airlines

14018L-BS-2.. | Capital Holdings Med Term Note..
46623P-AA-2. | JPM Capital Trust I...............

667294-AJ-1.. | Northwest Airlines Corp
891027-AF-1.. | Torchmark Corporation.

01/02/2013
. | 06/10/2003
01/15/2027
... | 08/01/2021
. 105/15/2023 | ..

10/02/2010

100.000] ......coonec.. 141,070

United States........c.coceuee.

3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer

Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backé'dlAsset-Backed Securities

United States

210805-CK-1..| Continental Airlines...........ccccovveev.

.............. 563,409

United States....

...563,409 |.

4099999. | Industrial & Miscel aneous.

.............. 563,409

g gage-
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities

United States
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

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

1 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
93114K-AB-9. | Wal-Mart Stores ABS.........cccouuuiunerennennsmisssenssessmnsnessnes | eonsenns | ceens 8.070 | JD.... [12/121/2012] ........vvvenen. SR PO 524,612 |..............500,000 | .....ccccrrinrc| e 1,121 .1PE|08/26/1997] ....... 6.981
United States. ..524,612 |. 1,121 ]..........40,350 |..........(2,028) | ...cccoocireecc0 [ o0 [ XXX oo XXX..... XXX.....
4299999. | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities... 524,612 |. 1,121 |........40,350 |...........(2,028) ] ....coovvvevee0 | e 0 [ XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated). ........oeverririrrieresiseiesissisisesesesssssssssesssesessenssessessssessssssssenssnssssensssssssas | ansssssenes 3 317,963 73,095 |........256,710 |.......(115,764) | ..ccoooeveeneen0 | o0 L XXX XXX..... XXX.....
Totals
5499999. | Total - ISSUET ODIIGAtIONS. .....ceurrurreeeeeseerereseereseessees sttt | cesnenas 12,633,158 |......... 12,481,000 |...XXX......].........12,969,194 |.........12,846,038 | ......... 233,086 | ......... 479,922 |......(127,742) | .o 0 | v 0 [ XXX XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities 4,215,362 |. 4,053,419 |.... 313954 | .n2946 |0 0 XXX XXX..... XXX.....
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities. 524612 |............500,000 | ... XXX......| ..............524,612 | .............534,535 | ........... 1,121 | ..........40,350 |.........(2,028) | ....cc0oveiieennn0 | el 0 [ XXX XXX..... XXX.....
6099999. | Grand TOtAl = BONGS........vuueercererrrieeeseiserseessecesse e eesse s ees sttt st | cbserenns 17 373,132 |........17,034,419 | ... XXX......| .......17,709,168 |.........17,609,414 | .........263,500 |.........834,226 |........(126,824)| ......c.ccoe0cc0...0 | serrvrrucnn .0 [ XXX | ..o XXX..... XXX.....
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

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

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

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
02638N-10-5.. [ American General Cap |

.P1A..... 09/07/1999

[ 10,000.000 J..ccoovorrreenens 1.00 [ 26.750 | ..o 267,500 750 [ 267,500 | ... 250,000

United States......oouiiiisiisi s | s XXX ....267,500 ....267,500 ....250,000 XXX... |..XXX.......
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)... I XXX . ....267,500 ....267,500 ... ....250,000 XXX... |..XXX.......
6599999. [ Total - Preferred STOCKS.........ouiiriiiesiisrisi s sssssssssssss s | eonssssssssnees 267,500 [..... XXXooooooos [ 267,500 ..o 250,000 XXX... [..XXX.......
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CUSIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
|dentifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Public Utilities (Unaffiliated)
United States
30231G-10-2....... Exxon Mobil Corporation | 4,784.000 167,153 167,153 172,333 ...04/08/2002...
United States s ....167,153 ....167,153 L A72,333 [0 [ 4332 [ (22,058) [0 [ XXX [ XXX.......
6699999. [ Total - Common Stocks - Public Utilities (Unaffiliated)..........ccoovrrrrnerescirnsniennnens 167,153 167,153 172,333 | oo o332 oii(22,058) o0 [tk XXX [ XXX..oo..
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
001055-10-2........ AFLAC INCOMPOTated........cvouvermrereeescrereessscriseriseesssrnee | ereersseessenes 3,200.000 ...12/20/2002...
026874-10-7........ | American Intl Group Inc .1,700.000 ...02/26/2002...
032165-10-2........ |AmSouth Bancorporation. 4,300.000 ...04/10/2002...
060505-10-4........ |Bank Amer Corporation.... .2,125.000 ...04/20/2001...
172967-10-1........ | Citigroup Inc......... .2,600.000 ...10/14/2002...
316773-10-0........ | Fifth Third Bancorp........... .1,440.000 ...12/26/2002...
339030-10-8........ | FleetBoston Finl Corporation.... 4,200.000 ...10/01/2002...
416515-10-4........ | The Hartford Finl SErvices Grp..........c.ueurremmermmeennrinnens [ eevrvemrneeenseesneineeeens ...08/10/2001...
46625H-10-0....... |J P Morgan Chase & Co....... 4,325.000 ...07/24/2002...
475070-10-8........ | Jefferson-Pilot Corporation... .800.000 ...11/05/2002...
493267-10-8........ |KeyCorp.....coocevvrvumreeneens 2,800.000 ...02/08/2002...
534187-10-9........ | Lincoln National Corporation 1,700.000 ...08/15/2002...
58551A-10-8........ | Mellon Financial Corporation 2,000.000 ...12/26/2002...
635405-10-3........ |National City Corporation..... 2,900.000 ...03/04/2002...
665859-10-4........ |Northern Trust COrPOration............ucceeceeeeenernmmrnnneinnes | veeereessseesssensseesssenenns ...09/18/2001...
693475-10-5........ |PNC Bank Corporation......... ,200.000 ...10/18/2002...
808513-10-5........ | Charles Schwab Corporation 5,000.000 ...12/30/2002...
867914-10-3........ | Suntrust Banks Incorporated 1,500.000 ...03/04/2002...
902973-30-4........ |US Bancorp......c.cc.oueverveenn. 4,000.000 ...07/24/2002...
929903-10-2 Wachovia Corp 2nd New.. 3,900.000 ...11/05/2001...
United States.....ccovniniinisscsesssssnssessessesssessnssssssssensses | oo 1,991,011 [t XXX | 1,551,611 | 1,673,859 o 3783 36,381 i (143,730) 0 [ XXX [ XXX.......
6799999. | Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)..... | .........1,551,611 [ . XXX [ 1,551,611 [ 1,673,859 [ 3783 36,381 [ (143,730) o0 [ bk XXX | XXX.......
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
002824-10-0........ | Abbott Laboratories...... .1,500.000 L. ...08/06/2002...
013104-10-4........ |Albertson's Incorporated... .1,600.000 L. ...10/14/2002...
013817-10-1........ |Alcoa INC...oovevnvevrncenneee .2,900.000 L. ...11/04/2002...
038222-10-5........ | Applied Materials Inc.... .3,100.000 L. ...10/18/2002...
053015-10-3........ | Automatic Data Process... .1,500.000 L. ...09/25/2002...
071813-10-9........ | Baxter International Inc .2,600.000 L. ...12/17/2002...
075887-10-9........ | Becton Dickinson.......... .2,500.000 L. ...07/25/2002...
093671-10-5........ |H&R Block Incorporated... .2,300.000 L. ...12/30/2002...
110122-10-8........ | Bristol-Myers Squibb............ 4,400.000 L. ...12/17/2002...
12189T-10-4........ | Burlington Northern Santa Fe... .1,600.000 L. ...01/23/2002...
14149Y-10-8........ | Cardinal Health Inc............... .3,000.000 L. ...12/26/2002...
166764-10-0........ Chevron Texaco Corporation.. .1,500.000 L. ...03/04/2002...
17275R-10-2....... |Cisco Systems Inc............ .7,300.000 L. ...09/25/2001...
172908-10-5........ | Cintas COrp.......c....... .2,800.000 L. ...12/26/2002...
205887-10-2........ | ConAgra Incorporated.. .1,400.000 L. ...09/18/2001...
20825C-10-4....... ConocoPhillips.. .2,250.000 L. ...06/05/2002...
235811-10-6........ | Dana Corporatio .5,300.000 L. ...11/06/2002...
247025-10-9........ | Dell Computer Corporation... .4,500.000 L. ...12/26/2002...
253651-10-3........ | Diebold Inc................... .2,900.000 L. ...02/111/2002...
260003-10-8........ | Dover Corporation.... R .2,400.000 L. ...12/20/2002...
260543-10-3 Dow Chemical CoOMPaNY..........ccccevemerereermmrnmeersemrneerine | oeerereeeeseeenns 4,200.000 L ...06/05/2002...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

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

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

cation Description Shares Cost Unpaid During Year Adjustment Adjustment (a) Acquired
268648-10-2 EMC COrporation...........c.ceeeeceereeerecenerineesseensernsesines | eeevneeesneens 11,500.000 |..coocovvrrneen 70,610 [ iviiiiiiirenn8.140 [ 70,610 [ 115,955 [ e [ [ [ ...12/30/2002...
278865-10-0........ | Ecolab Inc..... . L. ...12/30/2002...
285661-10-4........ | Electronic Data Sy: p. L. ...08/27/2002...
291011-10-4........ |Emerson Electric Company...... L. ...09/05/2002...
313400-30-1........ | Federal Home Loan Mtg Corp...... L. ...12/26/2002...
313586-10-9........ [Federal National Mortgage ASSN.........ccccoeevecnmvernrnecnecnees [ evvneineinnenn1,800.000 [ oo 115,794 [ 04330 [ ool 115,794 [ 129,472 [ s e ,370 e L. ...08/15/2001...
369604-10-3........ | General EIBCtrC..........oucvevrerrrrnecereeenecrncrrsreneciscrinnnees | evvrerrneeennn8,600.000 | oo 160,710 [ ooiiiiiiien24.350 0 | i 160,710 | 222,911 e 1,976 002,052 e L. ...11/04/2002...
412822-10-8........ |Harley Davidson Incorporated.. L. ...12/20/2002...
428236-10-3........ |Hewlett Packard COMPANY.........cooccerecnermmernnciniins [ eeevrernnennseennnnnsseinens | vneesnssssssnsnsnnsnnnes | ovseensssnnssinnsennnnne | cvneenessnesmnenen0 [ | |20 |, L. ...09/18/2001...
428236-10-3........ |Hewlett Packard Company... L. ...05/06/2002...
437076-10-2........ |Home Depot INC......c.ovvvvvcvervcennernecrncrnenncrscrinceinees fererrnerennenn 2,800,000 | oivviiiininrnnn87,256 | v 24,020 | iiiiiiecric87,256 |87, 757 | [ervnrneceinsnnnennn252 | L. ...12/30/2002...
438516-10-6........ [Honeywell International Inc.. L. . 12/17/2002...
452308-10-9........ |lllinois Tool Works............ . L. ...12/30/2002...
458140-10-0........ | Intel Corporation... o L. ...12/30/2002...
459200-10-1........ |IBM Corporation..........c..ccc...... . L. ...10/121/2002...
478366-10-7........ | Johnson Controls Incorporated............cocoeereeniencenceneirnenns L. ...12/26/2002...
494368-10-3........ |KIMberly Clark..........c.ueverereumerieeeneeieeeiseieeessesesnens L. ...08/09/2001...
500255-10-4........ | KOhI'S COrPOration............ceeumeeeemererrermeeererereeerneresesenees L. ...12/30/2002...
532716-10-7........ | The Limited Incorporated.............cceveeeeeremmeenererneriincenens L. ...08/16/2002...
55262L-10-0........ |MBNA Corporation........... L. ...12/20/2002...
571748-10-2........ [Marsh & Mclennan Cos Inc.. L. ..12/26/2002...
577778-10-3........ [May Department SOres..........cccveeveenenenrnennnneininncneinee | evvveineennenne1,900.000 [ i 43,662 [ i 22.980 [ i n83,662 [ 82,774 [ s v 1,805 | L. ...11/05/2001...
580135-10-1........ [McDonalds Corporation............ccceevereereveeneneenmsesennes | evveeneeneeneene,500.000 [ i 72,360 [ i 16,080 [ i 72,360 [ i 128,319 [ s e 1,058 L. ...04/18/2002...
585055-10-6........ |MEArONIC INC......ccoovverrvererrrrnecererineernceissniscciscrinnee |evvnerineenennnndy 100,000 [ i 141,360 [ 45.600 | e 141,360 | 80,043 | 194 32 L. ...12/26/2002...
589331-10-7........ [Merck & Company Incorporated.........ccccocovvvvrnecnmnecnennens [ evvreinieneennn4,850.000 | oo 274,559 [ 56,610 [ oo 274,559 [ 323,525 [l 1,710 5,983 | L. ...12/30/2002...
594918-10-4........ | Microsoft Corporation........... L. ...02/17/2000...
655664-10-0........ [Nordstrom Incorporated... L. ...11/13/2001...
681919-10-6........ [ Omnicom Group Incorporated.. L. ...12/30/2002...
68389X-10-5........ | Oracle Corporation............... L. ...03/15/1999...
717081-10-3........ | Pfizer Incorporated... L. ...06/20/2000...
724479-10-0........ | Pitney Bowes Inc...... o e 2,400.000 [ 78,384 [ 032,660 [ 78,384 [ 99,124 [ 2,832 [ L. ...12/21/2001...
737464-10-7........ | POSt Properties INC...........vevreeereeenecenerinseesceserenssens L. ...04/26/2002...
T4005P-10-4........ | PraXair INC.......cvvmreercrererieeeeeieeeesseseesssesesesssessseeens L. ...12/20/2002...
740189-10-5........ | Precision Castparts COrp........ccccuwuueneneenmuneenseinsneneinniies | eneireeneiseesssseesseinnenees L. ...06/25/2002...
755111-50-7. Raytheon Company...... L. ...10/02/2002...
803111-10-3........ | SArALEE...cceuverricrnerrcernerreerssnissersesesenssenissrnns |evnerirnenennnni2y200.000 [ 49,522 [ 22510 {49,522 [ 43,598 [ 805 [ 1,215 [ L. ...03/18/2002...
812387-10-8........ [ Sears Roebuck & Company...........ccocouenevernvmernecnecnecneinne [ evvniineennennnni2,300.000 [ oiiiiiinnn55,085 [ iiiii23.950 [ 55,085 [ 84,591 [ 529 |l 115 L. ...10/22/2002...
835495-10-2........ [ Sonoco Products.................. L. ...08/17/2001...
844741-10-8........ | Southwest Airlines Company L. ...12/20/2002...
855244-10-9........ | Starbucks Corporation...... L. ...12/30/2002...
871829-10-7........ | Sysco Corporation.... . L. ...12/20/2002...
872540-10-9........ | TIX COMPANIES INC....covvvrrrverrerrieciicrieeieeeenieeis L. ...12/20/2002...
87612E-10-6........ | Target Corporation................... L. .. 11/14/2002...
882508-10-4........ | Texas Instruments Incorporated... L. ...12/20/2002...
883203-10-1........ | Textron Incorporated............ L. ...06/07/2002...
913017-10-9........ [United Technologies. L. ...10/17/2002...
931142-10-3........ |Wal-Mart Stores Inc.. L. ...02/16/2000...
931422-10-9........ [Walgreen Company.. L. ...12/26/2002...
941848-10-3........ | Waters Corporation.. L. ...08/13/2002...
983024-10-0........ Wyeth......ooconeenne. .. .. .. .. [ ...11/05/2002...

UNIEA SEAEES...vvevererrre i snnnss | eresseesseens 6,246,578 [......... XXXooooovorovees [ 6,246,578 |[......c...... 6,934,000 ... 16,199 [ 72,054 [ [GROTAZCEE) N I N PO XXX.......
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

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

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CUSIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
|dentifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Foreign
055622-10-4........ |BP Amoco PLC Sponsored ADR.. .2,900.000 ..40.650 (16,981) ...01/31/2002...
500472-30-3........ | Koninklijke Philips Electronic.... e [ | e | e | e | e | e 100 | ...08/02/2000...
904784-70-9 Unilever NV - NY Shares.........ccousremmrnsmnmmmnsmsssmnnns | seessmmssesssssssmsssssisess | eoseeeossesnsenssssssssssonsee | onseessssssssssssssssnssonses | oossessssssssssssssssssssnses | onssssssssssssssssssssssonsses | oosssssenssssssssnsssssssnssss | eonesnssssssnssssssssese 04 | covessssessessssnesssesssees .. ...08/15/2001...
LT LTS oo e - ooy 0 ¢ O [P [ 1T PO - 2oL N oo T I N T I (16,981)
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)........ccccoeeee [ ieene.....6,364,463 |........... (1,094,300)
7099999. [ Total - COMMON SEOCK. ... cvvrcrerrrersrieseressressrssseresssesssnesssssssnssenesssssssnsssesess | coeeeseeesss: 8,080,220 | severseens (1,260,088)
Total - Preferred Stock fro . o e 267,500 . covcenrennens | eeenrnnnennennnei00,900 | iiiiiiienn250,000 o e 19,687 i
7199999. | Total - Preferred and Common StOCK............ocovevveeerverreerecreeeeeveceonnceccreciee | eerrenee8,350,727 ... XXX.oooooveee | ee..8,350,727 | .............9,172253 |.................. 19,982 |.............136,587 |......... (1,260,088)
(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total § value (included in Column 6) of all such issues §............... 0.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

SCHEDULE D - PART 3

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

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

Bonds - U.S. Government

312925-ZV-5.......... Federal Home Loan Mtg C 5.000% 07/30/09.........ccccoocmrmmrcmercnecne | eneee 11/07/2002.... [Morgan Keegan & COMPaNY INC.........ccoourmrninineininiieiieiinn [ crreinsiesiesisessesisesesesssessesssineses | reriresiresssessnnsesneesseensees 2,066,240 | ..o 2,000,000

31331Q-JG-3... Fed Farm Credit Bank 4.875% 11/15/12......c.cocoveomivnninineiirees e 11/13/2002.... [Morgan Keegan & Company Inc... 2,015,250 |. 2,000,000

3134A4-HE-7... Federal Home Loan Mtg C 6.375% 08/01/11.......c.vcvvvinrnrerecns e 11/06/2002.... [Mesirow & Co.... 1,075,000 1,000,000

31359M-MB-6.. Federal National Mortga 6.000% 01/18/12.........cccccoveviviomvniieine e 03/20/2002.... |RW Baird...

0399999.

Total - Bonds - U.S. Government.

6099997.

Total - Bonds - Part 3.

6099998.

Total - Bonds - Summary Item from Part 5..

6099999. [ TOtal - BONGS. ... vvrrvercerseriseceeseressenessessenss s
Common Stocks - Public Utilities
United States
30231G-10-2............... Exxon Mobil Corporation..........ccooeecnnuoiisisini s

United States......coooorrrnincninnenn

6699999. | Total - Common Stocks - Public Utilities
Common Stocks - Banks, Trust and Insurance Companies
United States
001055-10-2 AFLAC INCOrpOrated.........coeuueeereereeneereereeneeneeneeneeseessssssessiseeseeine | eeeee 12/20/2002.... |Salomon Smith Barney..........ccocueeerereereerrereeeeenceneeneeseesessesesseseeees
026874-10-7. <. |American Intl GroUP INC..........cveucvererercernerecerseneeenseesenseerinnee | e 02/26/2002.... |Merrill Lynch......
032165-10-2. ... | AmSouth BanCorporation..............coceeeeeeeneeneuneenseseeneneneisessssssninees | eeees 04/10/2002.... [J P Morgan
172967-10-1. coe [ CHIGIOUP INC.ovvvrveceiceeiecetseesesiseseseiseessenissesseesenns | oeeees 10/14/2002.... | Various......
316773-10-0. woo | Fifth Third BanNCOIP.......c.cvvrrererieriieciserirseeeseeieennsessssnseessens | oeeees 12/26/2002.... | Various..
339030-10-8. ... | FleetBoston Finl COrpor..........c.cceeeneernnrmnneeenseenesssseessnineees | oeeees 10/01/2002.... | Various..
46625H-10-0 wo. [ P Morgan Chase & CO.........ccmweerermeeenerimeriseeneriseessernssenene | oeeees 07/24/2002.... |Various..
475070-10-8. ... | Jefferson-Pilot COrpora..........ccceveneeneereereennenenesesssissiseseneens | e 11/05/2002.... | Various..........
493267-10-8. coe [ KEYCOMP oottt ensssesst s | oeeend 02/08/2002.... | Goldman Sacl
534187-10-9. . [Lincoln National COrpor............ccueuueeneenrenrereenneneneseiseesessssenees | reens 08/15/2002.... |Various..........
58551A-10-8 ... | Mellon Financial Corpor..........couumeeneinrineneineeneneseieersenssssenens | v 12/26/2002.... |Merrill Lynch..
635405-10-3. ... | National City COrpOrati........cocerueererneeneeneereieereeseinesereiiessesinnnes | eeeed 03/04/2002.... [Lehman Brothers..
693475-10-5. ... |PNC Bank Corporation.............c..ueeeeceneremeeeneeemernneeensrnseenseenne | oeeees 10/18/2002.... | Various......
808513-10-5. ... | Charles Schwab COrporat............ccoveveerenerenmerneeeseerneeseesserinne | oeeees 12/30/2002.... | Merrill Lynch......
867914-10-3. . [ Suntrust Banks INCOMPOT.........coeruinineinrinereesieeseseieeseesssenees | ereees 03/04/2002.... |Credit Suisse 1st Boston Corp..
902973-30-4 US Bancorp........ccccu.. 07/24/2002.... |Various......

[ e I

6799999. [ Total - Common Stocks - Banks, Trust & INS. COS.......cirururinienieiicisi s scieiies e
Common Stocks - Industrial and Miscellaneous
United States
002824-10-0 ADDOtt LADOTALOMIES........cvevecereeerceeerieesieeeseeisecssserissesscsissnns | ceenne 08/06/2002.... | Various
013104-10-4. ... | Albertson's INCOTPOrate..........c.ocueuereneereeneereereineseisseseesesssesssneee | eeees 10/14/2002.... | Investment Technology Group..
013817-10-1. coe [AICOA INC...oc st | s 11/04/2002.... | Various..
038222-10-5. ... | Applied Mater OO RRTSTRRTRT IOV 10/18/2002.... | Various..
053015-10-3. ... |Automatic Data ProCESS........cceuereneeneeneereneieeinenesesessississnenes | ceeed 09/25/2002.... |Various..
071813-10-9. ... | Baxter International In...........ccccoeureneinincnicsesnsceeieisieene e 12/17/2002.... | Various..
075887-10-9. .. | BECLON DICKINSON......cocvvirieeiecicieiree et | eeeed 07/25/2002.... |Various..
093671-10-5. <. |H&R Block INCOrPOTated...........ccuurvvmecererieeernerirserinseeissrnseerseeins | oeeees 12/30/2002.... | Various..
110122-10-8. . | Bristol-Myers SQUIDD............cccreveenerirerneresccseseeseinees | 12/17/2002.... | Various..........
12189T-10-4. Burlington Northern San...........ccoeenrenecnernneencinsseinsene | e 01/23/2002.... | CIBC World Markets Corp
14149Y-10-8 ... | Cardinal Health INC..........ovvuueverrriecnerrseescserssccscssseisceinne [ e 12/26/2002.... |Various..........coeeereevrecenne
166764-10-0. ... | Chevron Texaco COrpOra..........cmueeresernerneensuseeseesssisseseseiseiseess | eeees 03/04/2002.... [CIBC World Markets Corp
172908-10-5. coe [ CINEAS COP..vvvreeereircrieeierieesieseseenissesessssesstessssssisessssnnnees | oeeees 12/26/2002.... | Merrill Lynch..
20825C-10-4 cre | CONOCOPNIMIPS.....ccooveceecereiiecierisecieeiseeiseensesisesissnesneee | e 06/05/2002.... |Various......
235811-10-6. <o | DaN@ COMPOAtioN......c..vvvrrverrererreceierieesisesisseniseessenisssesssninene | oeeees 11/06/2002.... | Various......
247025-10-9. . | Dell Computer COrporati............wureeeeneeneeneeneeneeeeeeneeseiseesseisnene | ereens 12/26/2002.... |Merrill Lynch......
253651-10-3 DIEDOIA INC....vveveceeeieeiereeieceresiesesesissseseseseennees | e 02/11/2002.... | Investment Technology Group
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
260003-10-8 DoVEr COrPOratioN............cverreemermmeeereeseereesesenssseesssessseessesseene | oeeees 12/20/2002.... |WIlIAM BIAIF.........ocverreercreericeieeieeeissnesensisesssseessessssesessesnesns | creeessessssessssesssessssesenn 2,400.000
260543-10-3. ... | Dow Chemical Company.. U I 06/05/2002.... |Various...... 2,500.000
268648-10-2. ... |EMC Corporation...... R P 12/30/2002.... | Various...... 7,200.000
278865-10-0. coe [ECOIAD INCuvoevvicieeieeeisensenesstssessessisesesssnnennnse | oeeees 12/30/2002.... | Merrill Lynch...... 1,500.000
285661-10-4. ... | Electronic Data SyStems..........cccoerereeneneneiieensinineneneieiesinnines | e 08/27/2002.... |Standard & Poor's Securities .710.000
291011-10-4. ... |Emerson Electric Compan...........ccoceeeeneeneenensesenenenssessissienes | ceeed 09/05/2002.... |Various.......... 1,300.000
313400-30-1. ... | Federal Home Loan Mig C.........ccovveeeremmeencrrnerncceiserssseisceireee | oeeees 12/26/2002.... | SG Cowen. 2,900.000
369604-10-3. cor | GENEIAl EIECHIC. ...cvvoceveirceeceeeecieeriseeiseeeenisesissnsssiseens | e 11/04/2002.... | Various...... 5,300.000
412822-10-8. ... | Harley Davidson INCOMPO...........vuumeeermeremeerierinerinecssersssesiseeseene | oeeees 12/20/2002.... | William Blair.. 2,250.000
428236-10-3. ... |Hewlett Packard COMPaNY...........occeveeeevemeeenerrmernserinsrnscesseiins | oeeend 02/13/2002.... |Various...... 3,900.000
428236-10-3. ... | Hewlett Packard Company... U I 05/06/2002.... | Tax Free Ex 4,301.000
437076-10-2. ... |Home Depot Inc............... I o 12/30/2002.... | Merrill Lynch...... 1,600.000
438516-10-6. ... |Honeywell International VR PO 12/17/2002.... | Various...... 600.000
452308-10-9. ... | linois Tool Works........ R 12/30/2002.... | Merrill Lynch.. .450.000
458140-10-0. coe | Intel COPOrAtioN.........cevurereercrierieciserieeeiseeeerisesissnesssseens | e 12/30/2002.... | Various...... 2,200.000
459200-10-1. coe [ IBM COIPOTAtioN. ...c..comcvercernrrieerseeeseesiseeeseessseesssensssessseissennse | oeeees 10/21/2002.... |1SI Group Inc. .300.000
478366-10-7. ... | Johnson Controls INCOMP.........ceeeueeneeneereieieeseineseseeiessssenens | evees 12/26/2002.... |SG Cowen. 1,800.000
500255-10-4. <o | KODI'S COMPOratioN........couevvmcerrireericeieeisecsseriseeisseissesisesiisenes | oeeees 12/30/2002.... | Various.. 1,900.000
532716-10-7. ... | The Limited Incorporate R o 08/16/2002.... |Various...... 3,400.000
55262L-10-0. ... | MBNA Corporation....... PR I 12/20/2002.... | William Blair.. 3,400.000
571748-10-2. ... [Marsh & Mclennan Cos IN..........coveeeeeemerncrenmeennecenersseeisceiieee | oeeees 12/26/2002.... | Merrill Lynch.. 1,700.000
580135-10-1. ... |[McDonalds COrporation..............c.eeeeeemereeeeneememnseemsernseeienee | oeeees 04/18/2002.... |Various...... .300.000
585055-10-6. cee [MEAIIONIC I | e 12/26/2002.... | SG Cowen. 1,300.000
589331-10-7. ... |Merck & Company INCOIPO...........eureueueerreeeeerneineiseiseesesesssnene | eeees 12/30/2002.... | Various.. 1,700.000
681919-10-6. ... | Omnicom Group Incorpora... R 12/30/2002.... | Various.. 1,650.000
737464-10-7. . | Post Properties Inc........... VR PO 04/26/2002.... |Various...... 1,300.000
74005P-10-4 v [ Praxair INCe..oceeecccrcn s e 12/20/2002.... | Gordon Haskett & Company. 1,500.000
755111-50-7. . [Raytheon Company..........c.ccereneneensinenenenesesseesssneseessesenes | ereens 10/02/2002.... |Various...... 800.000
803111-10-3. cre [ S8 LB oo | 03/18/2002.... |Various.. .500.000
812387-10-8. ... | Sears Roebuck & COMPANY..........occereremrermerererineeeserrssesiscereene | oeeees 10/22/2002.... | Various...... 2,300.000
844741-10-8. ... | Southwest AIrines COMP.........c.rveeevreeerneremeineeesseseesseesseriine | oeeees 12/20/2002.... | William Blair.. 5,200.000
855244-10-9. ... | Starbucks COrporation............c.oucweeeeeemerinmeeeseenmernseesseneeeineee | oveees 12/30/2002.... |Merrill Lynch........c.ovvvenneee 1,600.000
871829-10-7. cr | SYSCO COrPOration.........ccueeureeereeeirnerneineeseeseiesseessseseisesssssssnnns | eeees 12/20/2002.... | Gordon Haskett & Company. 3,900.000
872540-10-9. . | TIX Companies Inc.. VR PO 12/20/2002.... |Merrill Lynch........ccoveveeneee 3,100.000
87612E-10-6 ... | Target Corporation....... R 11/14/2002.... |Lehman Brothers.. .700.000
882508-10-4. oo | Texas INStruments INCOT...........ccceveecernerirneeenerireernseeessinseisseiine | oeeees 12/20/2002.... | Merrill Lynch.. 2,600.000
883203-10-1. <o | TeXtron INCOMPOrated.........c.uevermreumecererirerneriseriseceserssseiiserieee | oeeens 06/07/2002.... |Various...... 1,700.000
913017-10-9. <. [ United TEChNOIOGIES. .....ccuuverrererercrerceierieeeissessriseeessniseerinse | oeeees 10/17/2002.... | Various...... 1,000.000
931422-10-9. ... |Walgreen Company...........c.eeeeerereeermerimeesssensesnseessssneesinse | oveees 12/26/2002.... | Merrill Lynch.. 2,600.000
941848-10-3. . | Waters COrporation.............cceeeeeeereeereessneresmensseesserssessssennnenes | e 08/13/2002.... |Various.. 2,600.000
983024-10-0 Wyeth......ooooneennn. 11/05/2002.... | Various.. 1,300.000
UNItEA SEAES. ...
Foreign
055622-10-4................ BP Amoco PLC SPONSOred...... oo [.....01/31/2002.... TLehman Brothers......c...ccoouooovooiieesiccesccesiccesiceescessscssssssssesniissess |vsssssssssssssssssessssssseessees 200.000
[T e T — . ..

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

7099997. [ Total - Common Stocks - Part 3.

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

7099999. [ Total - Common Stocks

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

7299999.

Total -

Bonds, Preferred and Common St
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends




ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 10 11 12 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Total on Bonds Dividends on
CUSIP Carrying Value Increase by Foreign Gain Gain Received Stocks
|dentifi- Disposal Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Year During Year

Bonds - U.S. Government

36208K-B9-9..... GNMA Pool #452864 8.000% 09/15/24....
36209H-RH-0.... [ GNMA Pool #472188 6.740% 04/15/34....
36215W-6N-9.... [ GNMA Pool #147677 10.500% 01/15/16...
36217U-PF-7..... [GNMA Pool #203922 9.500% 03/15/17....
362194-KB-7..... GNMA Pool #266790 9.000% 08/15/31....
36219M-HR-6.... [ GNMA Pool #253240 10.000% 12/15/18... 12/01/2002 | Paydown..
36219Q-YP-2..... [GNMA Pool #256418 9.500% 07/15/19.... 12/01/2002 | Paydown..

12/01/2002 | Paydown..
12/01/2002 | Paydown..
12/01/2002 | Paydown..
12/01/2002 | Paydown..
12/01/2002 | Paydown..

0399999, | Total - Bonds - U.S. Government............... S

Bonds - States, Territories and Possessions
Colorado

196478-FL-0...... Colorado Hsing & Financ 9.125% 11/01/30......... 11/01/2002 | Call ~ 100.0000..
......................... AU

Total States and US

1799999. | Total - Bonds - States, Territories & Possessions

Bonds - Special Revenue and Special Assessment

Texas
882756-BT-5...... Texas Public Financial 9.000% 12/01/06............. 12/01/2002 | Call ~ 100.0000........c.cccvevrerrerrrrrrrnnes
......................... Agency........

Texas.........

¢13

3199999. [ Total - Bonds - Special Revenue & Assessment

Bonds - Industrial and Miscellaneous

United States
152312-AD-6..... Centex Corporation 7.375% 06/01/05................. 12/12/2002 | Morgan Keegan & Company Inc..........
210805-CK-1..... Continental Airlines 6.820% 05/01/18... .. |11/01/2002 | Paydown..........
239753-BP-0..... 12/01/2002|Call  103.7500.........cccrvvernnee
345220-AB-3..... 01/30/2002 | Morgan Keegan & Company Inc..

458182-BU-5..... Interamerican Developme 7.125% 03/15/23........ 11/13/2002 | Morgan Keegan & Company Inc..

59018S-VX-9..... [Merrill Lynch MTN 7.190% 08/07/12.....
667294-AJ-1...... Northwest Airlines Corp 7.360% 08/01/.

03/20/2002 | RW Baird......
02/01/2002 | Redemption

UNTEd STAES oo o

......... 5,371,035 5,518,504

Foreign
656531-AC-4..... | Norsk Hydro A/S 7.750% 06/15/23........c.ccoouuvee. [ 11/07/2002 [ Morgan Keegan & Company Inc.......... 1,840,000 | ........ 1,600,000 | ......... 1,824,768 1,810,690
FOMEIgN. ..ovv e 11,840,000 {......... 1,600,000 | ......... 1,824,768 .1,810,690
4599999. | Total - Bonds - Industrial & Miscellaneous. 7,380,870 |[......... 6,971,035 |....... 7,381,804 7,329,194
6099997. [ Total - Bonds - Part4........cccooccvvvvnniennnens .. 7,450,315 1,397,492

6099998. [ Total - Bonds - Summary Iltem from Part 5

200,232

8099999, | TOMal - BONGS oo

7,597,724

Common Stocks - Public Utilities

United States

00130H-10-5...... AES Corporation 03/28/2002 | SEI Financial Services INC.........coecevee | ceveneees 1,800.000
131347-10-6...... Calpine Corporation..............cceeereereeneersereeeneennes 12/20/2002 | Salomon Smith Barney............
30231G-10-2..... Exxon Mobil Corporation.............ccccveereunineeneenee 10/14/2002 | Investment Technology Group.

92343V-10+4...... Verizon Communications
98157D-10-6...... WorldCom Inc.....

12/20/2002 | Merrill Lynch.
07/01/2002 | Various.....

2,400,000

United States.....

6699999. [ Total - Common StOcks = PUDIC UHIIHIES...............c.ovveeveeeieeiiteeeeeeeee et

Common Stocks - Banks, Trust and Insurance Companies
United States




ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year

............. 2,040

032165-10-2...... AmSouth Bancorporation.............ccceeeeneeneennenne 09/17/2002 [ Goldman Sachs..........cccovevevrrereinene | veveeees 1,500.000
172967-10-1...... Citigroup Inc... 10/15/2002 | SEI Financial Services Inc... reenenn2,916.000
172967-10-1...... Citigroup InC............... e 08/21/2002 | Spin Off......ccveerrrrecreens
339030-10-8...... FleetBoston Finl COrpor.............ceeeererneeenceens 04/16/2002 | Various.....
441815-10-7...... Household International.............c.cooecevevernreencnen. 12/26/2002 | Merrill Lynch.
493267-10-8...... KeyCorp...c.overrrmerennns 10/30/2002 | Various.........ccooeeermererecercnes
552848-10-3...... MGIC Investment Corpora. . [10/08/2002 | Credit Suisse 1st Boston Corp. SV IR
590188-10-8...... Merrill Lynch & Company...........ouceeeeeecveneeen 12/26/2002 | SG Cowen........
665859-10-4...... Northern Trust Corporat..... 12/26/2002 [ SG Cowen....
81369Y-80-3...... Technology Select Secto 01/18/2002 [ Morgan Stanley
857477-10-3...... State Street Corporatio... 12/26/2002 | SG Cowen....
902973-30-4...... US Bancorp........cc.ceeenn. 12/26/2002 | SG Cowen....
929903-10-2....... Wachovia Corp 2nd New. 07/02/2002 [ Lehman Brothers..
949746-10-1...... Wells Fargo & Co New... 12/26/2002 | SG Cowen........

United States

6799999. | Total - Common Stocks - Banks, Trust & InSurance COMPANIES...........c.rerrrarerreireiseieesieeresee s sessneseeseesessessessnessena

Common Stocks - Industrial and Miscellaneous

T°¢13

United States

00184A-10-5...... AOL Time Wamer.........ccoevrererrresneceeereneeenens 12/30/2002 [ Merrill LynCh.........cceouevvrecreererrernceenne
002824-10-0...... Abbott Laboratories..........ccocurerrereeneencireieieenns 12/20/2002 | Salomon Smith Barney
00724F-10-1...... Adobe Systems Incorpora.. 04/03/2002 [ Various...........cceeene..
013104-10-4...... Albertson's Incorporate... 06/24/2002 [ Goldman Sachs.......
031162-10-0...... Amgen Incorporated....... . 112/20/2002 | Salomon Smith Barney
032654-10-5...... Analog Devices INCOrpor...........ccveuereneenieneennenns 12/26/2002 | SG Cowen................
037411-10-5...... Apache Corporation............cc.eecereereereerseeneeneens 12/20/2002 | Various.....

038222-10-5...... Applied Materials INC..........cccveerrenirereirieens 03/12/2002 | Various.....
053015-10-3...... Automatic Data Process............ccceeuniverunrennens 12/26/2002 | SG Cowen
053611-10-9...... Avery Dennison Corporat... 05/31/2002 | Various.....
075887-10-9...... Becton Dickinson........ 10/14/2002 | Various.............c.ceeeeue.
090613-10-0...... Biomet Incorporated... 12/20/2002 | Salomon Smith Barney

12189T-10-4...... Burlington Northern San...........cocoeveninencnenes 07/23/2002 [ Various...........cc.even-..

126650-10-0...... CVS COrporation.............eeeeeeereremecernererneeenenns 12/26/2002 [ SG Cowen....

134429-10-9...... Campbell Soup............... ... |08/20/2002 | Credit Suisse .

166764-10-0...... Chevron Texaco COrpora.........eereeeereeeneense 12/20/2002 | William BIair............cccereennve. ,078.

204493-10-0...... Compag Computer COrpora...........ueueeeereeneenee 05/06/2002 | Tax Free Exchange.. 6,800.000 ...128,816
205887-10-2...... ConAgra Incorporated..............uwweeeerererneeeneeens 09/04/2002 [ Various............. 3,000.000 64,440
235811-10-6...... Dana Corporation....... 03/20/2002 | J P Morgan....... 1,400.000 .24,989
247025-10-9...... Dell Computer Corporati. 01/15/2002 | Warburg Dillon 1,400.000 .35,780

251893-10-3...... DeVry Inc........
253651-10-3...... Diebold Inc......
28336L-10-9...... El Paso Corporation.......
291011-10-4...... Emerson Electric Compan..

12/20/2002 | William Blair.................
10/14/2002 | Merrill Lynch.................
09/25/2002 | SEI Financial Services Inc...
12/20/2002 | William Blair.

.54,468
10,459
74,821
71,442

294429-10-5...... Equifax Incorporated.......... . | 08/08/2002 | VarioUS.....c.croeorrrre 5,200.000 ...129,086
313400-30-1...... Federal Home Loan Mtg C.........cccocveureininiennenee 10/14/2002 | Investment Technology Group........ccce. | ceereereeenee 200.000 13,916
313586-10-9...... Federal National Mortga............c.coeeeenevernreenncrenn. 12/26/2002 [ SG COWEN......oovvvrrrrcreneens 1,200.000 .95,265

31410H-10-1...... Federated Dept Stores l.........c.cocevneceneeenreeneeen. 01/16/2002 | Warburg Dillon Read LLC........cccconvves | crvvernennne 800.000 25,577
31428X-10-6...... FedEX COrporation.............cceeeeeeneerneereeeeenns 01/17/2002 | Various..... 2,300.000 93,423
364730-10-1...... Gannett Company INCOMPO.........ceeuveneereereurnenns 06/19/2002 | Various..... 1,400.000 .90,900
369604-10-3...... General Electric.............. ... |12/30/2002 | Merrill Lynch. 3,800.000 77,460
371901-10-9...... Gentex COrporation.............ceeeeereeerererneeeseeens 12/26/2002 | Merrill Lynch. 1,000.000 .25,284

423074-10-3...... |H J HEINZ COMPANY.-roororoosesereerer 10/23/2002 | VAHOUS ... eeooeoeoeoereosssess | oo ,300.000
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
438516-10-6...... Honeywell International.............cocoereereininiennenee 10/14/2002 | Investment Technology Group.......c.ce. [ «eree0eeees600.000 [ ..cviiiiii 12,570 [ eiiiiiviiciens | evieenn22,346 ... 20,292 | 2,054
460690-10-0...... Interpublic Group.... 08/01/2002 | SEI Financial Services Inc... 10,967)
478160-10-4...... Johnson & Johnson 12/26/2002 | Merrill Lynch..... 61,783)
494368-10-3...... Kimberly Clark............ | 12126/2002 [ Merrill Lynch. -(117)
532716-10-7...... The Limited Incorporate..............coeceereeereerererenne. 07/11/2002 | Various..... ...6,913
548661-10-7...... Lowe's Companies INC..........ceveuerrererrneeneenennes 12/30/2002 | Various..... (88,380)
574599-10-6...... Masco Corporation..... 07/25/2002 | Various..... 6,564
580135-10-1...... McDonalds Corporation.. 12/17/2002 | Various..... 3,482
651229-10-6...... Newell Rubbermaid Inc.. . [09/19/2002 | Various..... 11,516)
655664-10-0...... Nordstrom Incorporated...........coceeereureireneennenee 02/19/2002 | Various..... 3,193
718154-10-7...... Phillip Morris............... 06/25/2002 | J P Morgan.............cceneeennce .(1,755)
724479-10-0...... Pitney Bowes Inc................ ... |03/13/2002 | Credit Suisse 1st Boston Corp. ..5,019
742718-10-9...... Procter & Gamble Compan..........ccccovereuriuneenne. 05/30/2002 [ Various..........cceeerrereereereenns 11,118)
747525-10-3...... QUALCOMM Inc......... 12/30/2002 | Merrill Lynch..... 23,163 |...
755111-50-7...... Raytheon Company. 07/02/2002 [ Lehman Brothers.. .(4,319) |...
786514-20-8...... Safeway Incorporated. . |12/26/2002 [ SG Cowen........ (12,913) | ...
800907-10-7...... SaNMINA COMP...cvvuverrerererereerieereseeseeseseeenans 07/24/2002 | Merrill Lynch. .(195) |...
803111-10-3...... Sara Lee......... e [12/12/2002 | VarIOUS.......ceonvererercinnes 11,887) | ...
806605-10-1...... Schering Plough...........cocoenenrinininnerereneene 12/20/2002 | Gordon Haskett & Company........ccccce. | 000....2,200.000 |.....c.c0...49,364 | .oooiiviiviiies | e 98,084 | . 78,782 | 19,302 |...
872941-10-9...... TMP Worldwide INC.......vvrvveverririecircrieciees 12/20/2002 | Merrill Lynch.........cccoovvvmeeinvcrnmninecins | ereeeen1,200.000 [ oo 12,595 [ [ 54,520 | ... 51,480 | 3,040
87612E-10-6...... Target Corporation............c.eeeeerecerererneeencnns 12/30/2002 | Merrill Lynch. 18,029)
902124-10-6...... Tyco International Ltd. 12/20/2002 | Merrill Lynch..... 50,393)
913017-10-9...... United Technologies... 01/14/2002 [ Lehman Brothers.. 11,795)
918204-10-8...... V/ F Corporation.............. e | 04/04/2002 [VariOUS.........ovvvercrencrerscerecrnscerseinees [ erireren 1,400,000 | cvviriirrnc 58,147 | | e 81,233 | 54,614 | 3,381)
923436-10-9...... VERITAS Software COrpor............oucceveeeeenes 12/26/2002 | Various..........c..eveerecernnns (52,848) | ..
928497-10-6...... Vitesse Semiconductor C... 08/27/2002 | Standard & Poor's Securities.........c.c.co. | vveeerr.3,600.000 | .oovvrirecc,980 oo | vvvreennn 77,548 | 44,748 | 32,800
931142-10-3...... Wal-Mart Stores Inc.... 12/30/2002 | Merrill Lynch. (64,314)
942683-10-3...... Watson Pharmaceutic 12/20/2002 | Merrill Lynch. R 15,191 |....
983919-10-1...... Xilinx Incorporated...... 12/20/2002 [ Merrill Lynch........ooccovvvnncnsccnscinnniens [ 0000 1,600.000 | oo 48,221 | | 49,465 | 62,480 | ... (13,015) | ....
UNIEA SEAES. .. cvevvrerresrir s ssnsssnssssnsssnsssnsssssssnesssnssssessssnssessenes | ooerenssr Gy OO 11| eeerenereese XKKerrner | cnenennnd,004,540 ] .........4,305,701 | ........ (301,159)
Foreign
20257#-10-4...... Commercial Union Emergi.. 05/01/2002 [ Commercial Union
904784-70-9...... Unilever NV - NY Shares.... 01/04/2002 | Lehman Brothers........ccoocooninnccnnnnns | erverernn800.000 | 45,167 | v 48,528 | 46,088 [ 2440 [ Lo [ (3,361) [ o
Foreign , evereeeree0 |0 ] (3,442) | ...
6899999. [ Total - Common Stocks - Industrial & MiSCElAaNEOUS..........coovrieirriiiriririeiirnriesiecsrsseseessrsenensnesnessessnsensenssnssssnnness | aeeneeencdy (40,201 [oviee e XXX | .0....4,053,488 | ........4,352,125 |........ (298,635) [ ... (313,214)
7099997. [ Total - Common Stocks - Part 4..........cccovviminsrsnississrsssnessenessnesssressnesssssssnssssnssssesssssssssssssssssnssssssssssssssssseessse | eooneeenidy082,183 | oiviesce XKXiiies | 10000..5,371,369 | .........5,609,681 |........ (238,310) | ... ...(689,191)
7099998. | Total - Common Stocks - Summary ltem from Part 5..........ocoiiricinniicieesecssssscsssssessssmsssnssssssssenies | eoneeeeneee D V4074 [ XXX [ 720,694 ] ... 720,694 [ ...(206,620)
7099999. [ Total - COMMON STOCKS. ....vcuurverrresrerirressresarnssssesssnessesssssssseessssessssnsssssssssnssssnessssssssnssssssssssssnesssssssnssssssssesssnssseessses | cevneeensDy 190,200 | oneevsneeec XKKuserees | weeerr-0,092,063 ] .........6,330,375 |........ 238,310) | ... ...(895,811)
7199999. [ Total - Preferred and ComMON SOCKS...........verurrerereseressresserssssnesseesssnesssnesssnssssnssssesssnssssessssessssssssssssssssssssesssssssersnsee | eeonenensDy 196,200 |eovvvvoseree XXX usrrees | wernenens 6,092,063 |.........6,330,375 |[........ (238,310) | ... ...(895,811)
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS.............ceceveerreverereeereieererereneerseceserrsneeserrneresseesnernseessersnsernseesseeionee | oeeen 12,809,411 [t XXX | o 13,742,620 | .......13,928,099 |........ (252,573) [ .oocooovere0 |0 | (816,126) | ... (816,126)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THMICO INSURANCE 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 Interestand |  Paid for
CUSIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
|dentifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year| Dividends
Bonds - Industrial and Miscellaneous
United States
191219-BJ-2...... Coca Cola Enterprises 6.125% 08/15/11......... |05/17/2002 |Morgan Keegan & Company Ir| 11/06/2002 | Morgan Keegan & Company I ...........200,000 {.........200,242 | ........215,782 [ ........200,232 [........(10) oo Jooininis [ 15,550 [ .........15,550 [......... 9,085 |......... 3,301
UNIEA SEAEES. .. rveervrerrescer s sssnessssssnnssssssssnssssssssssssnssssssssnsssssssssssnssssossnnssssssess | eevseeensi200,000 | coereeernn 200,242 | 215,782 [ 1000000.200,232 | v (10) [0 |0 115,550 [ ... 15,550 ..o 9,085 |........ 3,301
4599999. | Total - Bonds - Industrial & MiSCElANEOUS...........ccoviiiiiiiriinisnisississierisnesenessnesenssnssmssnssnssensssnssenssenssssssssssssssssssssessessnsssnenese | avenerenenni 200,000 [ e 200,242 1 .........215,782 1 .........200,232 [ ..cocoooeee(10) [ o0 [0 {115,550 ... 15,550 |......... 9,085 |......... 3,301
6099998. [ Total - BONGS.......o.creerreririeiseressressecessnesseresens et sssesssnnssssssssnssssnsssnssssnsssssssssnsssssssssssssnsssssssnssssssssssnssssosssneese | coseeessse200,000 | covernrrnn 200,242 | 000 215,782 [ 100000.200,232 | vvvoecenne(10) [ o0 | o0 [ 15,550 | ... 15,550 ... 9,085 |........ 3,301

Common Stocks - Public Utilities
United States
131347-10-6...... Calpine Corporation 03/28/2002 [ SEI Financial Services Inc..... 12/20/2002 | Salomon Smith Barney..........
264399-10-6...... Duke Power Company . |04/08/2002 [Morgan Stanley..........c..c....... 05/17/2002 | Goldman Sachs.........
98157D-10-6...... WorldCom Inc..... 03/28/2002 | Various............. 04/30/2002
United States.....
6699999. | Total - Common Stocks - Public Utilities..........coccoervorinnenen.
Common Stocks - Banks, Trust and Insurance Companies
United States
020002-10-1...... Allstate COrporation..............cc.eeeeerereereeeenns 02/08/2002 | Merrill Lynch 11/04/2002 [ VariOUS.........ccverecerncrrreceenenes
14040H-10-5...... Capital One Financial C. 02/27/2002 | Merrill Lynch..... 12/20/2002 | Salomon Smith Barney..
172967-10-1...... Citigroup Inc............... 06/18/2002 [ Morgan Stanley..................... 09/18/2002 [ Factset Data Systems
172967-10-1...... Citigroup INC....ccoveveernven. 07/29/2002 | Various............. ... |08/21/2002 | Spin Off.........ccconc..
552848-10-3...... MGIC Investment Corpora. 07/26/2002 [ Various..........ceeereereereereennes 12/05/2002 | Lehman Brothers...

........ 2,000.000
v | ceerennn.700.000
B-Trade Services.........cccccee | coveuees 3,400.000

857477-10-3...... State Street Corporatio... . [10/15/2002 | Standard & Poor's Securities. | 12/26/2002 | SG Cowen.....

89420G-10-9..... Travelers P & C Corp Cl........ocvvnecenerrnecenenes 08/21/2002 | Spin OFff.... 08/26/2002 | Various......

89420G-10-9..... Travelers P & C Corp Cl........ovvvnereerenecenenes 08/21/2002 | Spin Off.... 08/21/2002 [ Cash Adjustment...

89420G-40-6..... Travelers P & C Corp Cl........oovuveeenerenecenenes 08/21/2002 | Spin OFff.... ... |08/26/2002 | Various...............

89420G-40-6..... Travelers P & C Corp Cl. 08/21/2002 | Spin Off.... . 108/21/2002 | Cash Adjustment...
United States .

6799999. | Total - Common Stocks - Banks, Trust & Insurance Companies
Common Stocks - Industrial and Miscellaneous

United States
00724F-10-1...... Adobe Systems Incorpora............ccoeeeeeeeereenee 07/29/2002 [Various..........ccceeereereereereenns 08/01/2002 [Various..........cceeerrereereereenns
032511-10-7...... Anadarko Petroleum Corp..........cc.oeeerrevereeenn: 07/17/2002 | Various......... 12/12/2002 | First Albany Corp...

037411-10-5...... | Apache Corporation 12127/2001 | Stock Dividend. . | 1212012002 | various

134429-10-9...... Campbell Soup....... ... |04/08/2002 | Various............. 08/21/2002 | Credit Suiss
28336L-10-9...... El Paso Corporation...............ceeeeeeensceenns 02/12/2002 | Merrill Lynch..... 09/25/2002
364730-10-1...... Gannett Company INCOMPO.........ocurerereeeneenen. 07/23/2002 [ Morgan Stanley 08/26/2002

369550-10-8...... General Dynamics Corpor.. 03/08/2002 [ SEI Financial Services Inc..... 12/20/2002 | William Blair...................
423074-10-3...... H J Heinz Company.... .| 04/08/2002 [ Morgan Stanley 10/23/2002 | Merrill Lynch..........
594972-10-1...... MicroStrategy INCOrpora...........ccocueeeeereencencen. 08/01/2002 [ From class action law s 08/02/2002 [ Tax Free Exchange...
594972-40-8...... MicroStrategy INCOrpora...........ccocueeeeereencencen. 08/02/2002 [ Tax Free Exchange...... . [11/22/2002 | Merrill Lynch..........
594972-40-8...... MicroStrategy Incorpora. 08/02/2002 [ Tax Free Exchange...... . 108/02/2002 | Cash Adjustment..................
740189-10-5...... Precision Castparts Cor.. 06/25/2002 | SEI Financial Services Inc..... 12/20/2002 | Gordon Haskett & Company
786514-20-8...... Safeway Incorporated. 06/05/2002 | Various..... ... |07/25/2002 | Various.......
800907-10-7...... Sanmina Corp......... 05/13/2002 | Various..... 07/24/2002 | Merrill Lynch..
872941-10-9...... TMP Worldwide Inc 02/26/2002 | Merrill Lynch. 12/20/2002 [ Merrill Lynch........cocovvvenenen.
UNIEA SEAEES. ..ttt bbbt

6899999. [ Total - Common Stocks - Industrial & Miscellaneous.
7099998. [ Total - Common Stocks..........c.ccvcwenes
7199999. [ Total - Preferred and Common Stocks.......
7299999. | Total - Bonds, Preferred and Common Stocks

0.2.500.000

3,000.000

....... (10.451) | .......(10.451
..... (133 636) | .....(133,636
..... (133 ,636) | -....(133,636
..... (206,620) [ -.....(206,620)
..... (206,620) [ -.....(206,620)
..... (197,070) | ~.....(191,070)

)
)
).
) [
-
)
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SCHEDULE DM

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

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONGS...coceeeeeceiies sttt | e 17,373,131 | s 17,830,409 | oo 457,278
2. Preferred StOCKS. .......ccececceeeeeeeeeeee et | e 267,500 | 267,500 | s 0
3 TOhAIS. et | e 17,640,631 | oo 18,097,909 | i 457,278

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

Fair market values are obtained using an external pricing service, Hubdata Inc; using an external investment service, Bloomberg Inc; or by contacting individual brokers.

E23
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SCHEDULE E - PART 1 - CASH
2 3

4 5
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Interest During Year Current Year Balance
Open Depositories
National City Bank............ccccoeereernrnenensrneieenes COUMBUS, OH..oe e 670,095 [XXX

Fidelity Instl Cash Portfolio
The One Group Prime Money Market Fund
The One Group Treasury Money Market Fund

0199999. Total - Open Depositories

0399999. Total Cash on Deposit..

0599999. Total Cash

............... 2,039,097

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

1. January
2. February...
3. March

.................. 2,472,210

2772765 6. U0 | 2,087.650

............ 2,085,665

.2,106,462

........... 2,868,077

10. October.
11. November.
12. December.

.................. 3,097,821
v 2,211,780
.................. 2,039,097

....650,012 [ XXX
.................. 718,989
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SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OHO000T. ... B.... [U S Treasury Notes 5 5/8% Due 5/15/2008 MN15 [ Ohio, Ohio Insurance Department, Licensing Laws = All..........oooocooorrmrcininmccnionns | coonmrmeeeesssseesesssosseneeesens 1,270,000 | oo 1,316,557 | oo 1,441,056
OH99999. Ohio .1,316,557 ...1,441,056
7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company. .1,316,557 ...1,441,056
9999999, TOAIS.....veereeerereie et .1,316,557 1,441,056
(@) Includes§.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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