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SCHEDULE A - PART 1

Showing all Real Estate
6

OWNED December 31 of Current Year

1 Location 4 5 7 8 9 10 11 12 13 14 15
2 3 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
OFFICE BUILDING......ocoiieiieiiiisiiscicisii e [FAIRVIEW [OH....J01/01/1989]10/01/2000
0299999. Properties Occupied by the Reporting Entity - AdminiStrative..........covevcveiciiceiscs e
0399999. Total - Properties Occupied by the Reporting Entity..........

9999999. Totals
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

EO02, EO3, EO4, EO5, EO6, EO7
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
| cation | Description | * | of |Paid| Date | Date | Price | CarryingValue | ParValue | Value | Value | ActualCost | inDefault |  Year | Adjustment | Adjustment | Interest |nation| Acquired | Interest |
All Other Governments - Issuer Obligations
Canada
563469DG7... [PROVINCE OF MANITOBA s | v | eeid 6.750 [MO1S|03/01/2003 | ....covvvrveen | o ..100.7010 ... ...2,249 03/01/1994] ....... 8.000
642866DT1.... | PROVINCE OF NEW BRUNSWICK ~ .ocoooccceens | v [ v 7.625 |FO1A | 02/01/2013] .. . .124.4480 ... 192,894 | .... 4924 | ... 02/01/1994 | ....... 8.160
669827DQ7... |PROVINCE OF NOVASCOTIA oo | v [ e 7.250 | J27J.|07/01/2013] .. .121.7200 ... 365,160 |.... 9,968 | .... 07/01/1993 ] ....... 6.697
669827DQ7... | PROVINCE OF NOVA SCOTIA B ISR IO 7.250 | J27J.|07/01/2013] .. .121.7200 ... 85,204 |.... 2,325 | ... 07/01/1994 | ....... 8.110
683234HG6... |PROVINCE OF ONTARIO  oiceeecinenneees | v | e 7.375|J27J.|01/01/2003 ] .. ..100.3530 ... 200,706 |.... 6,759 | ... 01/01/1994 | ....... 6.914
803854FG8....| PROVINCE OF SASKATCHEWAN i | v | e 8.000 | FO1A | 02/01/2013 .. .128.7810 ... 257,562 6,667 |.... 02/01/1994 | ....... 6.982
803854FL7.....| PROVINCE OF SASKATCHEWAN . 07/01/2013 .. ..124.1200 229,622 6,252 | .... 07/01/1995] ....... 6.834
Canada - Issuer Obligations..... . XXX 39144 .........89,786 |........(1,919) | cooovvvvvvcivee 0 | o0 | XXX XXX..... XXX
0499999. | All Other Governments - Issuer R XXX 39,144 | .........89,786 | ... (1,919 | o0 | 0 XXX, XXX..... XXX
1099999. | Total - All Other Governments. XXX 39,144 | .........89,786 | ..........(1,919) | .coevevivcecc 0 | 0 XXX XXX..... XXX
Public Utilities (Unaffiliated) - Issuer Obligations
United States
001957AWI.. [AT&TCORP s | e | cerend 6.500 [ STSM|03/01/2013 | ..o | v [ e 89,784 ....87.2500 03/01/2001] ....... 7.447
020039AD5.... |ALLTELCORP  reereneeineessennns e | ceind 6.500 | MOIN| 11/01/2013 | c.oovvvreecene | o .112.3260 ... 11/01/1993 ....... 6.764
001957AW9... | AMERICAN TELEPHONE & TELEGRAPH COR.......cocove | ovvvre | cevnnns 6.500 | S15M|03/01/2013 | .. 271,446 ...87.2500 ... 03/01/2001 | ....... 7.376
048303AZ4.... | ATLANTIC CITY ELECTRIC CO.  oooovevereeerecineeneees | v | cevd 6.625 | FO1A | 08/01/2013 .. ...135,983 ..109.8330 ... 08/01/1993 ] ....... 6.500
059165BW9... | BALTIMORE GAS & ELECTRIC B ISR O 7.500 | MO1S|03/01/2023 | ....oovvmvereren | cvvrerrens | veversrereinne 42,317 |. ..103.5960 ... 03/01/1996 | ....... 7414
059165BW9... | BALTIMORE GAS & ELECTRIC oo | v | v 7.500 | S01M|{03/01/2023|03/01/2002|103.098 ...204,000 |. ..103.5960 ... 03/01/2002] ....... 7.311
059165BW9... | BALTIMORE GAS & ELECTRIC oo | v [ v 7.500 | SO1M| 03/01/2023 | .. 118,360 |. ..103.5960 ... 03/01/2002] ....... 7.311
172070BR4.... | CINCINNATI GAS & ELECTRIC CO oo | e | s 7.200 |A01010/01/2023 ] .. 199,569 |. ..102.6030 ... 10/01/1999 ....... 7.243
209111CF8.... | CONSOLIDATED EDISON INC oo v | e 7.125 | A15F | 02/01/2029 | .. 97,910 |. ..104.7400 ... 02/01/2001 | ....... 7.316
26439RAJ5.... | DUKE CAPITAL e | e | e 6.250 | A15F | 02/01/2013 .. ..273,933 |. ...89.0780 ... 02/01/2002] ....... 7452
26439RAHO... | DUKE CAPITAL e | v | e 8.000 | A01O | 10/01/2019 | c.oovvervvrceen | covrirnenns [ e 98,500 |. ...95.6210... 10/01/2002 ....... 8.162
26439RACO... | DUKE CAPITAL creenmneenseessnnees | veene | eeiend 6.750 | J15J. |07/01/2018 | c.covvvvvererens [ ceverieens | v 106,774 ...89.3420 ... 07/01/2002] ....... 8.000
341099BG3....| FLORIDA POWER CORP. 1ST. MTG.  ...ceoorvvevvereerrvens | v | eevs 8.000 | JO1D | 12/01/2022 | .....eonvvmvee | corverrennn | cervrieeineeene 2,036 ..104.3570 ... 12/01/1996| ....... 7.797
491674AVI.... | KENTUCKY UTILITIES e cvvvreee | s 7.550 | JO1D | 06/01/2025|06/01/2005|103.780 | ... 70,613 ..105.6420 ... 06/01/1999 | ....... 7.461
594185AT7.... | MICHIGAN BELL TELEPHONE B [N 7.500 | A15F | 02/01/2023|02/01/2003 |103.048 | ... ...103,689 |. .100,000 |..104.0060... 02/01/2002] ....... 7.000
594457BE2.... | MICHIGAN CONSOLIDATED GAS ..o | v | e 7.500 | MOTN| 05/01/2020 | ...covvrmvereren | evvrerrens | vevereeereennnes 51,372 |. ...51,000 |..103.1320]... 05/01/1996 | ....... 7.409
594457BF9.... | MICHIGAN CONSOLIDATED GAS ..o | v | e 7.500 | MO1N| 05/01/2020 | .. ...169,096 |. .170,000 |..103.1320]... 05/01/1996 | ....... 7.568
604110ANG....| MINNESOTA POWER & LIGHT oo | v | v 7.750 | JO1D | 06/01/2007 | .. 69,944 |. ..101.4860 ... 06/01/1995] ....... 7.780
694308EZ6.... |PACIFIC GAS & ELECTRIC oo | v | eeid 6.750 | A010 | 10/01/2023 | .. ...242,353 |. ...96.9410 ... 10/01/1993 ....... 7.031
709051BZ8.... | PENN POWER & LIGHT B ISR R 6.550 | MO1S | 03/01/2008 | .....oovvrceene | o 22,627 |. .110.5730 ... 03/01/1995] ....... 7.537
693627AD3....|PSIENERGY INC s | v | e 7.125 | AO1F | 02/01/2024 | 02/01/2004 51,250 ..102.4450 ... 02/01/2002] ....... 6.901
744448BA8.... | PUBLIC SERV CO COLORADO (NEW CENTU.. [ O DO 8.750 | S01M| 03/01/2022 | 03/01/2002 |104.180 | ... 498,000 ..104.3680 ... 03/01/2002] ....... 8.125
744567DQ8... | PUBLIC SERV. ELECTRIC & GAS ... B [SRUN 7.000 | M01S|09/01/2024 | 09/01/2003 |102.740 | ... 101,711 ..102.6250 ... 09/01/2001 | ....... 6.835
744567DU9....| PUBLIC SERV. ELECTRIC & GAS B [SRUN 7.375 |M01S|03/01/2014 | oo | v ...114,354 ..103.2500 ... 03/01/1994 | ....... 7472
744567DQ8... | PUBLIC SERV. ELECTRIC & GAS ..o | v | e 7.000 | M01S|09/01/2024|09/01/2003 |102.740 | .....vvrnvvenes 50,799 |. .102.6250 ... 09/01/2001 | ....... 6.846
442164BQ1....|RELIANT ELECTRIC INC (CPE)  ooooeeeereceeireerinees | ceveree | e 7.500 | JO1J. | 07/01/2023 | ...covvvrerreren | cevrreirns ...103,498 9777201 .. 07/01/1998 ....... 7.150
837004BA7.... | SOUTH CAROLINA ELECTRIC & GAS ..o | v | v 7.625 | D01J | 06/01/2023 | .. ...310,980 |. ..105.3380 ... 06/01/2002] ....... 7.284
842400DJ9.... | SOUTHERN CALIFORNIA EDISON CO.  ...coouvvvrerieeenee | v | e 6.900 |A010 | 10/01/2018 | .. L2777 . ...93.0000 ... 10/01/1996 | ....... 7.923
842400DJ9.... | SOUTHERN CALIFORNIA EDISON CO.  ...coovverermeeenne | v | e 6.900 | AOTO | 10/01/2018 | c.eovvvvmvrerrens [ e | cvererireenns 277,875 ...93.0000 ... 10/01/1993 ....... 7.006
842434BK7.... | SOUTHERN CALIFORNIA GAS 1ST. MTG. ....oovvovveeenae | v | e 7.375 |M01S{03/01/2023 | ......vorvvreee | vevererrres | reerrerirens 100,347 ...99.1250 ... 03/01/1993 ] ....... 7.332
882850CU2....| TEXAS UTILITIES .. . 10/01/2025| 10/01/2003|103.350| ... ..100.6040 ... 10/01/2002 ....... 7.106
36233TAF6.... | VERIZON (GTE SOUTH, INC) . 03/01/2026 | 03/01/2006 {103.100 | ... ..106.1050 ... 03/01/2001 | ....... 7.350
362320BA0.... | VERIZON (GTE SOUTH, INC) 04/01/2028 | ......ovvereves | e ..104.9250 ... 04/01/2002] ....... 7.300
927804CNZ2....| VIGINIA ELECTRIC & POWER CO . 06/01/2023 | 06/01/2003 |103.160 ..103.4780 34,148 |.... 06/01/1999 | ....... 7.387
United States.......coornirmrenscescin s s XXX ..4733,717 ].........4,653,850 |.........94,706 |.......251,938 | ... 579 |0 | v 0 [ XXX XXX..... XXX.....
Canada
448814ED1....|[HYDRO-QUEBEC e cevvnee | s 8.000 [ FOTA [02/01/2013 | ..eovvvrveeceee e | v 118,803 ..126.9100] ... . 143,408 |......ccoonee 123,311 02/01/1995] ....... 7.075
448814ED1.... |[HYDRO-QUEBEC et cevvree | s 8.000 | FO1A | 02/01/2013 .. 25514 |. ..126.9100 ... 31,728 |.... ....25,906 | .. 02/01/1995] ....... 7.620
448814ED1....|[HYDRO-QUEBEC =~ e | cevvreee | s 8.000 | FOTA | 02/01/2013 | c.oovvvrevreeee | o | e 51,829 .126.9100].......c........63,455 | oo 53,250 02/01/1995] ....... 7.335
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
448814ED1....|[HYDRO-QUEBEC e cevvnee | s 8.000 | FO1A | 02/01/2013 ..126.9100 ... ...6,667 02/01/1994 | ....... 8.089
683078FY0....|ONTARIOHYDRO e v | v 7.450 |M31S|03/01/2013] .. ..123.2660 ... 2,607 |.... 03/01/1994 | ....... 8.160
683078FY0.... | ONTARIO HYDRO ..7.450 | M31S]03/01/2013 ] .. ..123.2660 1,086 |.... 03/01/1994 ] ....... 8.110
CANAAA. ..ttt XXX 16,625 |......43,705 | ..o (139) o0 o0 [ XXX [ XXX..... XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.. XXX... 111,331 ........295643 | ..ooooeeen840 |0 |0 XXX XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated) XXX 111,331 |........295,643 [ ..ooooeendd0 |0 | o0 XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
008117AD5....[AETNAINC  eeereeenieenneens | v | eerend 6.750 | M15S|09/01/2013 ..109.7540 ... 109/01/1993] ....... 6.512
008117ACT....|AETNAINC ceeeeeenenseens | e | e 7.125 | F15A | 08/01/2006 | .. 1114240 .. ...1108/01/1997 ....... 7.340
008117AD5....|AETNAINC ceseeeenenseens | e | cenend 6.750 | M15S|09/01/2013 | .. .109.7540 ... ...1109/01/1994 | ....... 7.333
020002AC5.... |ALLSTATE CORP. e v | e 7.500 | J15D | 06/01/2013 ..120.4160 ... ...1106/01/1993 ] ....... 6.595
02583Y205.... |AMERICAN EXPRESS CO e v | e 7.000 | J16J. | 07/01/2028 ....25.6000 ... ...1107/01/1998 ....... 7175
048825BC6.... | ATLANTIC RICHFIELD CO. oot | v | e 8.500 | A010|04/01/2012 .129.2420 ... ...1|04/01/1994 1 ....... 8.361
048825AV5.... |ATLANTIC RICHFIELD CO. oot | e | e 9.125 | M01S|03/01/2011 .123.3750 ... ...1103/01/1993 ] ....... 7.227
06421B202.... |BANK ONE CAPITAL TRUST o | v | e 8.000 | M15S|09/01/2029 | 09/01/2004 {100.000 ....26.4900 ... 109/01/1999| ....... 8.000
066048AAT....| BANKAMERICA CAPITAL Il s | v | e 8.000 | J15D | 12/01/2026 | 12/01/2006 |103.960 .112.9460 ... 112/01/2002| ....... 7.355
066365CC9....|BANKERS TRUST CO oo | v | e 7.375 |M0O1N| 05/01/2008 .115.6050 ... ...1105/01/1996 | ....... 7.400
066365BX4.... | BANKERS TRUST CO. oo | v | e 7.500 | M15N| 11/01/2015] .. .117.8350 ... LA 11/0111995 . 7.284
066365BX4.... | BANKERS TRUST CO. oo | v | e 7.500 | M15N| 11/01/2015 .. .117.8350 ... A 11/0111996 | e 7.699
066365CC9....| BANKERS TRUST CO. oo | v | eeins 7.375 |M0O1N| 05/01/2008 .115.6050 ... ...1105/01/1996 | ....... 7.150
0739085P6.... | BEAR STEARNS COMPANY, INC oo | v | v 7.000 | F13A |02/01/2018 1127270 ... ...1102/01/1998 ....... 7.000
073902AZ1.... | BEAR STEARNS COMPANY, INC.  .oooereereerceireens | v | v 7.000 | M01S|03/01/2007 1127270 ... ...1103/01/11997 ....... 7.100
0739085P6.... | BEAR STEARNS COMPANY, INC. oo | v | e 7.000 | F13A |02/01/2018 1127270 ... ...1102/01/1998 ....... 7.000
143658AF9.... [CARNIVAL CRUISE e v | s 7.200 |A010{10/01/2023 ...90.6250 ... ...1110/01/2001 | ....... 7.674
143658AF9.... [CARNIVAL CRUISE e ceveneee | s 7.200 |A01010/01/2023 ] .. . ...90.6250 ... ...1110/01/2001 | ....... 8.000
149123AP6.... |CATERPILLAR INC. e | ceveeee | e 6.000 | MO1N| 05/01/2007 100,000 |..103.0000... 105/01/1993 ] ....... 6.917
16161ABK3....| CHASE MANHATTEN (J P MORGAN ) oo | v | e 6.500 | J15J. | 01/01/2009 135,000 |..107.9980 ... 101/01/1996 | ....... 7.500
16161ABK3....| CHASE MANHATTEN (J P MORGAN) ..o | e | e 6.500 | J15J. |01/01/2009 | .. ..107.9980 ... ...1101/01/1996 | ....... 7430
171196AP3.... |CHRYSLER CORP s | ceveneee | s 7.450 | SO1M| 03/01/2027 | .. ..108.3960 ... ...2 |03/01/2001 | ....... 7.560
171196AP3.... |CHRYSLER CORP s | ceveneee | s 7.450 | SO1M| 03/01/2027 | .. ..108.3960 ... ...2 |03/01/2001 | ....... 7.560
171196AP3.... |CHRYSLER CORP s | ceveeee | s 7.450 | SO1M| 03/01/2027 | .. ..108.3960 ... ...2 |03/01/2001 | ....... 7.700
125509AZ2.... |CIGNACORP et | severene | s 7.875 |N15M| 05/01/2027 | .. ...98.7590 ... ...2 |05/01/2002] ....... 7.558
172062AC5.... | CINCINNATI FINANCIAL CORP oo | oo | oo 6.900 | N15M| 05/01/2028 | .. ..103.8160 ... ...1105/01/2002] ....... 7.000
125581AB4.... |ICITGROUP eeeesiseneens | severene | s 7.750 | O02A | 04/01/2012] .. .112.3150 ... ....1/04/01/2002] ....... 7.160
125581AB4.... |ICITGROUP s | severeee | s 7.750 | O02A | 04/01/2012] .. .112.3150 ... ....1/04/01/2002] ....... 7.200
17303MEUD... |CITICORP e sennenis | severeee | s 7.000 | M15S|03/01/2016 | .. ..100.1040 ... ...1103/01/1998 ....... 6.914
126117AC4....|CNAFINANCIAL CORP. s | ceveeee | e 6.250 | M15N| 11/01/2003 | .. ...99.6410... 2 | 11/01/11995] ....... 8.049
219350AE5.... |CORNING INC (DOW)  eereeenensenieeen | e | eeid 6.750 | M15S|09/01/2013 | .. ....77.0000 ... .3 109/01/1993 ....... 6.795
219350AG0....|CORNING INC (DOW)  oeereeeeennenieeen rveenne | eernd 6.300 | S01M|03/01/2009 | .. ....85.0000 ... .3 103/01/2001 | ....... 7.780
219350AH8....|CORNING INC (DOW)  eereeeeennenneeene | v | eeeend 6.850 | S01M | 03/01/2029 | .. ....73.0000 ... .3 103/01/2001 | ....... 8.185
22237LGUO... |COUNTRYWIDE HOME LOAN s v | e 7.000 | J18D | 12/01/2018] .. .102.1450 ... . 1112/0111998 ] ... 7.000
22237LHD7....|COUNTRYWIDE HOME LOAN s v | e 6.750 | O08A | 04/01/2019 | .. .102.1450 ... ....1/04/01/2002] ....... 7.100
253849AHG.... | DIGITAL EQUIPMENT CORP. oo | v | eevs 8.625 | MO1N| 11/01/2012 .118.5150 ... 3 [11/01/1993 ....... 7.230
253849AHG.... | DIGITAL EQUIPMENT CORP. i | v | e 8.625 | MO1N| 11/01/2012 .118.5150 ... 3 [11/01/1993 ....... 7.231
27746QACS...|[EASTMAN KODAK CO ccereeeenneenennne | e | e 6.375 | D15J |06/01/2006 | .. ..108.1470 ... ...1106/01/2001 | ....... 7.281
27746QAC8... | EASTMAN KODAK CO JESTTPURRRUR IUTPII BOON 6.375 | F15A | 08/01/2006 | .. ..108.1470 ... ...1108/01/2001 | ....... 6.560
285659AF5.... |ELECTRONIC DATASYSTEMS e | v | e 7.450 | A15010/01/2029 | .. ...93.0170 ... ...1110/01/2002] ....... 8.484
29444GAJ6....|EQUITABLELIFECO  eeneereeieninenneees | v | e 7.000 | O01A | 04/01/2028 ..105.6330 ... ....1/04/01/2002] ....... 7.360
..... 294550207 | EQUITABLE RESERVE CAPITAL <. 7.350 | A150 | 04/01/2038 ....25.0000 ... ...2 | 04/01/1998 .......7.350
337358AU9.... |[FIRSTUNION CORP. e v | e 6.000 | A300 | 10/01/2008 ..110.0870 ... .1 110/01/11997 ....... 7.460
345370BX7....|FORDMOTOR CO e | veen | cenend 6.500 | FO1A | 08/01/2018 ...81.4890 ... 2|08/01/2001] ....... 7.062
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
345370BP4.... |FORDMOTOR CO e | v | e 7.500 | FO1A | 08/01/2026 | ......coovvvreeee | cevrrernes ...86.5420 ... 2(08/01/2001] ....... 7.444
345397GZ0....|FORD MOTOR CREDIT CORP. oo v | e 6.375 | MO5N | 11/01/2008 | .. ...99.2500 ... 2 [ 11/0111993 ] ....... 6.549
345397GX5....| FORD MOTOR CREDIT CORP. o v | v 6.750 | F15A | 08/01/2008 | .. ...99.2640 ... .2 |08/01/1994 | ....... 7.099
345397KR3....|FORD MOTOR CREDIT CORP.  ooeveeerieein | v | e 7.750 | S15M| 03/01/2005 | .. .102.6730 ... ...2 |03/01/2002] ....... 7.000
369856AF6.... | GENERAL FOODS CORP. e v [ e 7.000 | J15D | 06/01/2011] .. ..100.5210 ... ...1106/01/1993 ] ....... 7.186
369856AF6.... | GENERAL FOODS CORP. e v | e 7.000 | J15D | 06/01/2011] .. ..100.5210 ... ...1106/01/1993 ] ....... 7.340
369856AF6.... | GENERAL FOODS CORP. e v | e 7.000 | J15D | 06/01/2011] .. ..100.5210 ... ...1106/01/1994 ....... 8.155
370442AR6....| GENERAL MOTORS e | v | e 7.400 | S02M| 09/01/2025 | .. ...94.3490 ... ...2 |09/01/2001 | ....... 7.389
370442AR6....| GENERAL MOTORS s | v | e 7.400 |M01S|09/01/2025 .. ...94.3490 ... ...2 109/01/2002] ....... 7.550
370442A04.....| GENERAL MOTORS s | v | e 8.800 | S01M|03/01/2021 | .. .107.1940 ... ...2 |03/01/2002] ....... 8.849
370425RUS....| GENERAL MOTORS ACCEPTANCE CORP oo | o | oo 7.250 | S02M| 03/01/2011 | eveovvrrreren | v ..101.9030 ... ...2 |03/01/2001 | ....... 7.040
37042GRDO... | GENERAL MOTORS ACCEPTANCE CORP  ....cccoovveree | v | v 7.000 | M15S|09/01/2021|09/01/2005 |100. ..93.7740| ... ...2 |09/01/2001 | ....... 7.047
..... 416590206 | HARTFORD CAPITAL TRUST +.e...7.200 | J30D | 06/01/2038 | 06/01/2003 |100.000 ....25.3600 ... ...2 |06/01/1998 .......7.200
44181EFCT7....|HOUSEHOLD FINANCE (HSBC)  .oooveerecereieerinees | cevereee | s 7.500 | A15F | 02/01/2017 | covoovvvrcrreeen | cevreernns ..101.1900 ... ...1102/01/2002] ....... 7.499
44181EESS3....|HOUSEHOLD FINANCE (HSBC)  ..oooveeveeeeineeinees | ceveree | s 7.000 | J15J. {01/01/2017|01/01/2005|100.000 ..100.1590 ... ...1101/01/2002] ....... 7.013
441812GMO... [HOUSEHOLD FINANCE (HSBC) = .ooeeeeeceeeieeninees | cevvreee | s 8.000 | J15J. |07/01/2010 | ..oovverrrrceen | o [ e .112.9690 ... 107/01/2002| ....... 6.999
459200AL5.... [LB.M. s e | s 7.500 | J15D {06/01/2013 | ...coovervrreee | veververres | reerrenirens . .119.3750 ... 106/01/1994 | ....... 7.022
008117AGS....|ING GROUP (AETNA) e | v | e 7.250 | F15A | 08/01/2023 | ....oovmmvvereren | cevrerrens | veverenereeinns . .50, L 111.2750 ... ...1108/01/2001 | ....... 6.934
460146AD5.... | INTERNATIONAL PAPER CO. oot cevvree | s 5.125 |M15N| 11/01/2012] .. ..181,333 |. , ...91.5000 ... 2 [ 11/0111993 ] ....... 6.950
460146AD5.... | INTERNATIONAL PAPER CO. oot ceveree | s 5.125 |M15N| 11/01/2012] .. 198,244 |. 107,000 |....91.5000... 2 | 11/0111993 ] ....... 6.710
460470AM9... | INTERNATIONAL TELEPHONE & TELEGRAP.........cocce | vovernee | woveens 7.500 | JO1J. | 07/01/2011] .. .32,962 ...35,000 |..100.2050] ... .2 |07/0111991 | ....... 9.148
460470AM9... | ITT CORPORATION SSTOTUORRRTURRY IUPRPIORS IOV 7.500 | JO1J. | 07/01/2011] .. .272,000 .272,000 |..100.2050 ... .2 |07/01/1993 ....... 7.500
450680AMS... |ITTFINANCIAL CORP.  cceeiecineenenes | cevereee | e 6.500 | MOIN| 05/01/2011 | c.oovvevevrceen | o [ e 39,146 ...42,000 |....98.0100]... ..1105/01/1992] ....... 8.184
46623PAA2....|J P MORGAN CAPITAL TRUST ( CHASE M......ovcvmervene | covvnee | o 7.540 | J15J. | 01/01/2027|01/01/2007 199,500 .200,000 |..101.6940] ... ...1101/01/2002] ....... 7.561
708160BE5.... | J.C.PENNEY COMPANY e v | e 7125 |M1EN| 11/01/2023 | ...covvrveeren | cverreirens | vevesrieeinns 75,731 ...75,000 | ....84.0000] ... .3 [ 11/01/1998 ....... 7.020
244199AU9....|JOHN DEERE CORP. e v | e 8.500 | J09J. |01/01/2022 | .....ovvvrvre | o .200,000 |..114.1250] ... ..1101/01/1992] ....... 8.465
492386AD9.... | KERR-MC GEE CORPORATION oo | cevereee | s 7.000 | MO1N| 11/01/2011| 11/01/2011|100.000 ..100.5730 ... 2 111/01/1995] ....... 7.196
492386AD9.... | KERR-MC GEE CORPORATION oo | cevereee | s 7.000 | MO1N| 11/01/2011| 11/01/2011|100.000 ..100.5730 ... 2 111/01/1992] ....... 8.065
492386AD9.... | KERR-MC GEE CORPORATION oo | cevereee | e 7.000 | MO1N| 11/01/2011| 11/01/2011|100.000 | ... ..100.5730 ... 2 [ 11/0111993 ] ....... 7.210
49306CABT7... [KEY BANKNA eennsenenneens | sevvieee | e 6.950 | AOTF |02/01/2028 | ......oovvrvee | o .110.2890 ... ...1102/01/2001 | ....... 7.250
49306CABT7... [KEY BANKNA eennsenenneens | sevvieee | e 6.950 | AO1F | 02/01/2028 | .. .110.2890 ... ...1102/01/2002] ....... 7.050
49306CABT7... |[KEY BANKNA  eennsenenneens | ceveeee | e 6.950 | AO1F | 02/01/2028 | .. .110.2890 ... ...1102/01/2002] ....... 7.139
494368AQ6.... | KIMBERLY CLARK CO. et cevvinee | e 6.875 | F15A | 02/01/2014 .. .120.4810 ... ..1102/01/1994 | ....... 7.027
482584AP4.... |[KMART CO.  reeeneeesnsssssensenes | severnes | weveees 7.750 |A010|10/01/2012] .. ....14.0000 ... ...6 [10/01/1993 ] ....... 7.036
482584AP4.... |[KMART CO.  eeeneeesnsssisensenes | cevvreee | e 7.750 |A010|10/01/2012] .. ....14.0000 ... ...6 [10/01/1994 | ....... 7.339
540424AE8....|LOEWS CORP. e e | ceinns 8.875 | A150 | 04/01/2011 .. ..120.4070 ... ...1/04/01/1993] ....... 7.588
540424AE8....|LOEWS CORP. e e | ceiens 8.875 | A150 | 04/01/2011 | .. ..120.4070 ... ....1|04/01/1993] ....... 7.376
540424AJ07....|LOEWS CORP. e v | e 7.000 | A15010/01/2023 ] .. ....99.6660 ... ...1/10/01/1998 ....... 6.900
540424AJ7.....| LOEWS CORP. SRRSO BRI U 7.000 | A15010/01/2023 ] .. ....99.6660 ... ...1/10/01/1998 ....... 6.937
540424AJ07....|LOEWS CORP. e veen | e 7.000 | A15010/01/2023 ] .. ....99.6660 ... ...1110/01/1998 ....... 6.925
592173AES....|METROPOLITAN LIFE INS. CO oo | v | e 7.800 | MO1N| 11/01/2025 .. .111.6440 ... 111100172002 e 7.390
553086AC3.... | MMI CAPITAL TRUST | (ST. PAUL)  ...cooueeeceeeererieeinn | v | v 7.625 | J15D | 12/01/2027 | ccoovvvrerrenen | e ...86.0810 ... .2 |12/01/2002] ....... 8.442
617446AU3....| MORGAN STANLEY DEAN WITTER oo [ v [ e 7.500 | AO1F | 02/01/2024 | 02/01/2004 .106.7190 ... ...1102/01/2002] ....... 7.053
620076AR0....[ MOTOROLAINC e | v | e 7.625 |M15N| 11/01/2010 | cvoovvvrcrreces | e .102.3750 ... 2 11/01/2001] ....... 7.625
620076AR0....[ MOTOROLAINC e | v | e 7.625 |M15N| 11/01/2010 | cvoovvvrcrreces | e .102.3750 ... 2 11/01/2001] ....... 7.911
620076AR0....[ MOTOROLAINC e | v | e 7.625 |M15N| 11/01/2010] .. .102.3750 ... .2 | 11/01/2001 | ....... 7.668
620076AR0....[ MOTOROLAINC  ereeneeeeneennenens | v | e 7.625 |M15N| 11/01/2010] .. .102.3750 ... .2 | 11/01/2001 | ....... 7413
635405AMS5... | NATIONAL CITY CORPORATION [SSPUTPURRIOTS IOV PR 6.875 | M15N| 05/01/2019 | ..oovvvrvvrcers | o ..108.7620 ... ..1105/01/1999 ....... 7419
63861E204.... | NATIONWIDE FINANCIAL SVCS CAP oo | o | oo 7.100 | A310|10/01/2028| 10/01/2003 ...25.1500 ... ...2 |10/01/1998 ....... 7.100
638671ACT....NATIONWIDE MUTUAL s v | e 8.250 | JO1D | 12/01/2031 | ..oovvorervere | o ..105.1350 ... .1112/01/2002] ... 7.950
638671AB3.... |NATIONWIDE MUTUAL INS e v [ e 7.500 | A15F | 02/01/2024 | 02/01/2004 |103. ..100.0040 ... ...1102/01/2002] ....... 8.000
628958AB6.... | NB CAPITAL TRUST Il (BANK OF AMER I | e | o 7.830 | J15D | 12/01/2026 | 12/01/2006|103.092 ..110.9660 ... . 1112/01/2002] ... 7.500
665815AH9....| NORTHERN TELECOM (NORTEL NETWORK) ......ccoovvee | wovvvnn | cernnns 6.875 | M01S|09/01/2023 | .....ovvvrveee | o ...51.0000 ... 409/01/2001] ....... 8.000
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 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 Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest

03/01/1998 | ....... 7125
08/01/2001| ....... 7.550
03/01/2002] ....... 7.612
03/01/2002 ....... 7.361
12/01/2002] ....... 7.500
08/01/1993 | ....... 6.920
08/01/1995 | ....... 7.073
02/01/2001| ....... 7120
10/01/1999] ....... 6.950
11/01/2002 ....... 7.699
11/01/1992] ....... 8.438
10/01/2001] ....... 7400
12/01/2001] ....... 6.911
10/01/2001] ....... 7.604
08/01/1999| ....... 6.698
06/01/1993 | ....... 7.018
03/01/1995 | ....... 6.830
08/01/1993 | ....... 6.930
03/01/1993 | ....... 6.548
03/01/1994 | ....... 7442
11/01/1998| ....... 7.100
01/01/1998 | ....... 6.643
04/01/1990| ....... 8.644
08/01/2002 ....... 8.300
06/01/2002 ....... 7.228
02/01/199 | ....... 7.070
06/01/1993 | ....... 6.859
03/01/1993 | ....... 6.923
03/01/1993 | ....... 7.106

.105.6250 ...
. .107.5760 ...
.150,000 |..104.6060 ...
.300,000 |..104.6060...
.175,000 |..104.1030]...
.300,000 | ....72.2500 ...
50,000 |....72.2500| ...
60,000 |....96.4870...
.100,000 | ....89.1900]...
.100,000 |..102.1400]...
40,000 |..106.4150] ...
50,000 |....89.1900...
.100,000 | ....80.2380 ...
...50,000 | ....89.0820...
.330,000 |..104.8030]...
...70,000 |..125.9790]...
307,000 |..114.8950] ...
.250,000 |..112.7240...
.300,000 |..100.2030...
70,000 |..100.2030 ...
30,000 |....25.4000...
.100,000 |..108.5890...
70,000 |..121.4640 ...
76,000 |..103.0000...
.100,000 | ....99.5600]...
.150,000 |..116.6020...
250,000 |..121.3380]...
300,000 |..109.6610]...
. 1147190 ...

718507AZ9.... | PHILIPS PETROLEUM
693506AZ0.... | PPG INDUSTRIES, INC
74252NAAT ... | PRINCIPAL MUTUAL

....... 7.125 | M158|03/01/2028 | ........cvvvevecs | v
....... 7.400 | F15A | 08/01/2019 | ... | o
....... 7.875 | S01M|03/01/2024 | 03/01/2004 {103.059 | ...
T4252NAAT... [PRINCIPAL MUTUAL e | s | e 7.875 | S01M|03/01/2024 | 03/01/2004 {103.059 | ...
76061PAC4... [REP NEW YORK (HSBC/HFC) oo s [ e 7.530 | J04D | 12/01/2026 | 12/01/2006 {103.077 | ...
767754AD6.... |RITE-AID CORP. e | everees | e 6.875 | F15A | 08/01/2013
767754AD6.... |RITE-AID CORP. e | s | e 6.875 | F15A | 08/01/2013 | ..
812404BG5....|[SEARSROEBUCK & CO o | e [ e 7.000 | AO1F | 02/01/2011]..
812404AY7....|SEARSROEBUCK & CO e | e | e 6.875|A150|10/01/2017 | ..
812404AT8.... [SEARSROEBUCK & CO o | e | e 6.700 | M15N| 11/01/2006 | ..
812387BA5.... [SEARSROEBUCK & CO. o | e [ e 9.375| MO1N| 11/01/2011] ..
812404AY7....|SEARSROEBUCK & CO. oo | e | e 6.875|A150|10/01/2017 | ..
812404BEO.... [SEARSROEBUCK & CO. oo | e | e 6.500 | JO1D | 12/01/2028
812404AX9.... [SEARSROEBUCK & CO. oo | e [ e 7.500 | A150 | 10/01/2027
881685BEO.... [ TEXACO CAPITAL CORP. e | s [ e 6.875 | F15A | 08/01/2023
881685AP6.... [ TEXACO CAPITALINC. e | s [ e 8.625 | J30D | 06/01/2010
887364AA5.... [TIMES MIRROR CO.NEW e v [ e 7.250 | M01S|03/01/2013
891027AGY....[TORCHMARK CORP. e s [ e 7.375 | FO1A | 08/01/2013 | ..
893502AH?7.... | TRANS AMERICAN FINANCIAL GROUP  .......ooovvevin| s [ o 6.500 | M15S|03/01/2011 ..
893502AH?7.... | TRANS AMERICAN FINANCIAL GROUP  ......ooorvivin| e [ e 6.500 | M15S|03/01/2011
..... 893950204 | TRANSAMERICA FINANCIAL CORP errrea 1100 | MOTN| 11/01/2028
172967AR2....| TRAVELERS GROUP/ CITIGROUP INC  .....ccoooevecries [ v [ e 6.625 | J15J. {01/01/2028 | .
260543BA0.... | UNION CARBIDE (DOW CHEMICAL)  ....covoreeceinene s [ e 9.000 | A010{04/01/2021
905572AB9.... |[UNION CARBIDE DOW CHEMICAL ..o | s [ e 8.750 | FO1A | 08/01/2022
905581ARS5.... |UNION CARBIDE DOW CHEMICAL .o s [ e 7.500 | D01J | 06/01/2025
907818AZ1.... [UNION PACIFIC CORP. e | e | e 7.000 | FO1A | 02/01/2016 | ..
931142A82.... (WAL MART CO. e s | e 7.250 | JO1D | 06/01/2013
941063AF6.... [WASTE MANAGEMENT CO. e | s [ e 7.650 |M15S|03/01/2011
962166AQ7.... WEYERHAEUSER CO. e | s [ e 7.500 | M01S|03/01/2013 | ..

...4,156
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962166AUS.... | WEYERHAEUSER CO. et | s | s 7.950 | S15M|03/01/2025 | .. .116.3490 ... 03/01/2001| ....... 7.763
962166ARS5.... | WEYERHAEUSER CO. et | s | s 7.250 | J01J. | 07/01/2013 | .. 11312201 ... . . 07/01/1993 | ....... 6.889
989822AA9.... | ZURICH REINSURANCE . 10/01/2023 | .. . . ....52.1880 .82,188 |.... ..97,020 | .. . . 10/01/2001] ....... 7400

UNIEA SEALES. ... . . o XKX ..16,948,530 |.........17,067,334 | .. I . XXX ] XXX [ XXX

3999999. er Oblig . . . XXX ..16,948,530 |.........17,067,334 | .. .(328,397)]. XXX ] XXX [ XXX

4599999. e XK | 16,948,530 |......... 17,067,334 (328,397) 0 XXX XKX [ KX

Totals

[ 5499999, TOal - ISSUET OBNGANONS. .~ [n23,149,168 |..... 23,513,000 | . XXXoo | 23,816,060 |- 23,624,845 |...... 483577 |...1,431,359 |....(329.877)] XXX oo [ XRK o

| 6099999, | GIaNG TOMAl - BONGS...crvrrerrvrrrrsrsrrsrreereerese ] 23,149,168 |........23,513,000 | .. XXX-crr| 123,816,060 | .r...23,524,845 | ... 483,577 | ....1,431,350 |.......(329,877)] KKK | e XK
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SCHEDULE D - PART 2 - SECTION 1

KS Owned December 31 of Current Year

Showing all PREFERRED STOC
5 6

4 7 8 9 Dividends 12 13 14 15
Rate per 10 1 Increase
Par Share Used Increase (Decrease) by
CuUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
|dentifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
Preferred Stocks - Public Utilities (Unaffiliated)
United States
....842637209 [SOUTHERN CO CAPITAL 6.875%.... | 8,000.000 | 200,000 201,600 200,000 LP2L...... 01/01/1998
UNitEd SEAES. ...t ....200,000 ....201,600 ...200,000 XXX [ XXX
6199999. [ Total - Preferred Stocks - Public Utilities (Unaffiliated). ... 200,000 201,600 200,000 XXX ] XXX
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
90334V208.... |USB CAPITAL IV TRUST ..ot | e 11,000.000 275,000 284,460 275,000 WP2L...... 10/26/2001
....180097879 [ROYAL BANK OF SCOTTLAND 7.3%...ccccvsvmrnerenenees [ cereeenes 8,000.000 ..200,000 ..204,000 ..200,000 WPIL..... 01/01/1999
00371Q202.... [ABN AMRO CAP 7.5%....... . 6,000.000 150,000 152,640 150,000 LPIL...... 01/01/1998
UNItEA SEAEES. ...ttt ....625,000 ....641,100 ....625,000 XXX [ XXX
6299999. [ Total - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliate 625,000 641,100 625,000 XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
003717206.... [ABN AMRO CAP 7.125%.......cueeeeneeneereireinineensinsrens | cereees 4,000.000 100,000 102,400 100,000 WPIL...... 01/01/1999
37333R209.... [SO GEORGIA CAPITAL 6.875%... . 7,000.000 .175,000 ..181,930 .175,000 LP2L...... 01/01/1999
UNitEd SEAES. ...t 275,000 284,330 275,000 XXX [ XXX
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)... 275,000 284,330 275,000 XXX [ XXX
6599999. [ Total - Preferred StockS.........ovuriiiiiriie i 1,100,000 1,127,030 1,100,000 XXX ] XXX
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SCHEDULE D - PART 2 - SECTION 2

wned December 31 of Current Year

Showing all COMMON STOCKS O
7 5

1 2 3 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
|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
Total - Preferred Stock from Section 1........oooiiiiiiiniiinisscisisnssssnsnieen | v 1,100,000 |.......... PO P 1,127,030 | .o 1,100,000 | | 78,825 | oo |, O XXX.......
7199999. [ Total - Preferred and Common StOCK. .........cvveriiriniieiisiiiiiscscisnisnns | e 1,100,000 |........... PO P 1,127,030 | .o 1,100,000 | .o, 0 [ 78,825 | . 0 [ 0 [ XXX [ XXX.......
(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §............... 0.
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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 - Public Utilities
United States
059165BW9 BALTIMORE GAS & ELECTRIC........ccoeeverereeeeeteeieeiee e 1/15/2002............ MCDONALD INVESTMENTS.......oooieieeetececeteseeeseteeteeseesenenens | eevieeteeieseesessesses s sssesssesses s senes
059165BW9. BALTIMORE GAS & ELECTRIC.. 1/15/2002............ [CONNERS & CO..................
341081DLS8... FLORIDA POWER & LIGHT CO.. 1/15/2002.. . [CONNERS & CO..................
594185AT7... MICHIGAN BELL TELEPHONE... 3/21/2002............ [IMCDONALD INVESTMENTS...
693627AD3.. . [PSIENERGY INC.......cooovererrrrrernnnas 3/21/2002............ [CONNERS & CO..................
837004BAT7.. ... | SOUTH CAROLINA ELECTRIC & GAS... 1/15/2002............ [CONNERS & CO..
010392CV8.. ... | ALABAMA POWER (SOUTHERN CO).... 6/11/2002............ |CONNERS ...........
362320BA0.. . |VERIZON (GTE SOUTH, INC). 5/06/2002.. . |CONNERS & CO......
26439RAJS.. DUKE CAPITAL........ 7/26/2002............ [MORGAN KEEGAN..
26439RAH9.. DUKE CAPITAL........ 8/14/2002.. . |CONNERS & CO......
744448BAS8.. PUBLIC SERV CO COLORADO.. 9/16/2002.. MORGAN KEEGAN..
26439RACO.. ... |DUKE CAPITAL......cccoeevueee. 12/24/2002.......... |MORGAN KEEGAN..
882850CU2................. TEXAS UTILITIES 11/25/2002 . |CONNERS & CO..
UNItEd SEAEES..... vttt eaens
3899999. | Total - Bonds - Public UHIIHES. .........cceieieicieieie s
Bonds - Industrial and Miscellaneous
United States
066048AA7.. ... |BANKAMERICA CAPITAL II.... 3/21/2002.. MORGAN KEEGAN......
172062AC5.. ... |CINCINNATI FINANCIAL CORP.. 3/11/2002.. MCDONALD INVESTM
22237LHD7.. ... | COUNTRYWIDE HOME LOAN 1/28/2002............ |MCDONALD INVESTMENTS...
370442AR6.. ... |GENERAL MOTORS............ 2/14/2002............ | GENERAL MOTORS............
44181EFCT.. ... |HOUSEHOLD FINANCE.. 2/22/2002............ [CONNERS & CO......
44181EES3.. ... |HOUSEHOLD FINANCE.......... 1/31/2002.. . |CONNERS & CO......
46623PAA2.. . |JP MORGAN CAPITAL TRUST .. 3/05/2002............ [MORGAN KEEGAN..
49306CAB7.. KEY BANK NA...... 3/11/2002.. . [CONNERS & CO..............
49306CAB7.. KEY BANK NA...... 3/18/2002.. MCDONALD INVESTMENTS...
617446AU3.. MORGAN STANLEY DEAN WITTER.. 3/11/2002............ [IMORGAN KEEGAN..........
638671AC1.. NATIONWIDE MUTUAL....... 3/18/2002............ |CONNERS & CO..
628958AB6.. NB CAPITAL TRUST Il (BAN 3/13/2002.. . [CONNERS & CO..................
125581AB4.. CIT GROUP (TYCO)....oeverererereereeiersieenanns 4/15/2002.. MCDONALD INVESTMENTS...
125581AB4.. ... |CIT GROUP (TYCO).... 6/10/2002.. MCDONALD .......ccooeverrerrrrnnae
29444GAJ6.. . |EQUITABLE LIFE CO.............. 4/15/2002.. MCDONALD INVESTMENTS...
592173AES.. METROPOLITAN LIFE INS. CO.. 4/08/2002.. MORGAN KEEGAN..
638671AB3.. NATIONWIDE MUTUAL INS.... 5/03/2002.. MORGAN KEEGAN..
T4252NAAT .. PRINCIPAL MUTUAL............... 5/16/2002............ [MORGAN KEEGAN..
76061PAC4.. REP NEW YORK (HONG KONG SHANG HI BANK)..........ccccooue.c... 4/15/2002.. . |CONNERS & CO......
285659AF5... ELECTRONIC DATA SYSTEMS........ccccovverrnaee 9/27/2002.. . [MORGAN KEEGAN..
441812GMO0 HOUSEHOLD FINANCE.. 9/12/2002.. MORGAN KEEGAN..
553086AC3.. MMI CAPITAL TRUST I.... 9/11/2002.. MORGAN KEEGAN..
T4252NAAT .. PRINCIPAL MUTUAL....... 7/15/2002............ [MORGAN KEEGAN..
905572AB9.. UNION CARBIDE DOW CHEMICAL 8/23/2002............ |CONNERS............
905581AR5.. . |UNION CARBIDE DOW CHEMICAL 8/30/2002.. . |CONNERS & CO..
125509AZ2... CIGNACORP........... 12/16/2002.......... |MORGAN KEEGAN..
345397KR3.. ... |FORD MOTOR CRE 11/22/2002.......... MORGAN KEEGAN..
370442AJ4... ... | GENERAL MOTORS............ 10/23/2002.......... MORGAN KEEGAN..
812404ATS................. SEARS ROEBUCK & CO. 10/22/2002 MORGAN KEEGAN..
UNItEd SEAEES..... vttt eaens

4599999.

Total - Bonds - Industrial & Miscellaneous...

6099997.

Total - Bonds - Part 3

6099999.

Total - Bonds.............

7299999.

Total - Bonds, Preferred and Common Stocks
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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
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares Par Actual at Disposal (Decrease) by |  Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
Bonds - Public Utilities
United States
078167AMS....... BELL TELE CO PENN.......c.coooeiinrirniieiieiireeenns 3/08/2002.. [ CALLED..........coorverereeierineeeeieeeeeens 202,188
078167AHS....... BELL TELE CO PENN... 3/08/2002.. [ CALLED... . .35,236
165069AF2........ CHESAPEAKE & POTOMAC TELE OF MARYLAN 3/01/2002.. | CALLED... .25,207
165069AF2........ [ CHESAPEAKE & POTOMAC TELE OF MARYLAN 3/01/2002.. | CALLED... .32,190
165069AF2 CHESAPEAKE & POTOMAC TELE OF MARYLAN 3/01/2002.. | CALLED... ...251,405
165123ACA4....... CHESAPEAKE & POTOMAC TELE OF W. VIRGIN 3/18/2002.. | CALLED... 40,642
165087ACH....... CHESAPEAKE & POTOMAC VA TEL 4 YR. DEB |3/11/2002.. | CALLED... 140,061
165087AF4........ CHESAPEAKE & POTOMAC VA TEL ................ 3/11/2002.. [ CALLED... ...254,825
644239AK1......... NEW ENGLAND TELEPHONE.............ccccoouunvn. 3/04/2002.. [ CALLED... .20,093
644239AL9........ NEW ENGLAND TELEPHONE.............cccccoouuncn. 3/04/2002.. [ CALLED... .19,762
645767AP9........ NEW JERSEY BELL TELEPHONE CO. 3/06/2002... [ CALLED... .80,849
645767AMS....... NEW JERSEY BELL TELEPHONE CO..... 3/06/2002... [ CALLED... 47,641
645767AMS....... NEW JERSEY BELL TELEPHONE CO. .. |3/06/2002.. | CALLED... .51,036
650094AT2........ INEW YORK TELEPHONE.........cccoovvnririinrinne. 01/03/2002 [ CALLED... ...101,045
650094AT2........ INEW YORK TELEPHONE.........cccoovinriiiinrinne. 01/03/2002 [ CALLED... 195,032
650094AT2........ INEW YORK TELEPHONE.........cccoovvnririiniinnes 01/03/2002 [ CALLED... .22,650
650094AT2 NEW YORK TELEPHONE..........cccovviniiriiris 01/03/2002 [ CALLED... 50,725
557497AKO........ MADISON GAS & ELECTRIC CO. 1ST MTG...... 4/15/2002.. | CALLED...
665262AQ4....... NORTHERN IND. PUB. SERV. 1ST MTG........... 4/01/2002.. | MATURED...
010392CV8....... ALABAMA POWER........coooovirrirrineins 7/9/2002... [CALLED...
010392CR7....... ALABAMA POWER CO 7/9/2002... [CALLED...
171870AF5........ CINCINNATI & SUBURBAN BELL TELEPHONE |8/1/2002... | MATURED...
694665ACA....... PACIFIC NORTHWEST BELL TELE................... 9/1/2002... [MATURED...
341081DL8........ FLORIDA POWER & LIGHT CO 12/09/2002 | CALLED...
341081DKO....... FLORIDA POWER & LIGHT CO 1ST MTG... 12/09/2002 | CALLED.......ooiiieiiiiiiiisiiniisiisiinns | o
UNited SEAEES. ...ttt
3899999. [ Total - Bonds - Public Utilities
Bonds - Industrial and Miscellaneous
United States
500902AA9........ KRAFT INC.....oooiirieieeeeeeeeeeseeeseeseeeeseeaes 2/15/2002.. [ CALLED..........oooierereieeieeeeeeeeeeeene
718154AHO....... PHILIP MORRIS CO......c.ooovrirnrirnrirniieiersiireienas 1/15/2002.. | CALLED...
718154AH0....... PHILIP MORRIS CO......c.ooovrirnrirnrirniieiersiireienas 1/15/2002.. | CALLED...
718154AH0....... PHILIP MORRIS CO......cc.oevorirnrinrirniieiereiireienas 1/15/2002.. | CALLED...
718154AH0....... PHILIP MORRIS CO......cc.oevorirnrinrirniieiereiireienas 1/15/2002.. | CALLED...
025816AH2....... AMERICAN EXPRESS CREDIT.........cccccovvrruenee 5/15/2002.. [ CALLED...
025816AH2....... AMERICAN EXPRESS CREDIT.........cccccovvrruenee 5/15/2002.. [ CALLED...
025816AH2....... AMERICAN EXPRESS CREDIT.........cccccovvrrnenee 5/15/2002.. [ CALLED...
536196AF5........ LION CONNECTICUT HOLDINGS INC (AETNA) (4/12/2002.. | CALLED...
066365DQ7....... BANKERS TRUST CO......cooovrerririeneienrirerinnenne 8/14/2002.. [ CALLED...
16161NAKS....... CHASE MANHATTEN................ 8/23/2002.. [ CALLED...
432848AF6........ HILTON HOTELS CORPORATION... .. |715/2002.. [MATURED...
718154BV8........ PHILIP MORRIS CO......cc.oevorirnrinrirniieiereiireienas 8/15/2002.. [MATURED...
073928CN1....... BEAR STEARNS COMPANY INC. 12/26/2002 | CALLED...
19416QCDO...... COLGATE PALMOLIVE CO... 12/26/2002 | CALLED.......cooiiviiiiiiiiiiisiiniisiiins | e
UNited SEAEES. ... ce ettt
4599999. | Total - Bonds - Industrial & Miscellaneous.
6099997. [ Total - Bonds - Part4.........cc.cooovinninnns s .........2,894,000
[T T YT =T s ARy . 2,894,000 |...... 2,886,890 |........ 2,894,000

Preferred Stocks
United States

- Banks, Trust and Insurance Companies
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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 9 10 11 12 13 14 15 16
Increase Foreign Interest

Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares at Disposal (Decrease) by |  Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Date Adjustment Adjustment Disposal Disposal Disposal Year During Year

90334V208........ USB CAPITAL IV TRUST [12/31/2002 | CALLED....cccooooooiioiiiiiioiieissenn, | I

United States

6299999. [ Total - Preferred Stocks - Banks, Trust & Insurance Companies...

6599997. [ Total - Preferred Stocks - Part4..........ccoceveiciicciiicccen

6599999. [ Total - Preferred Stocks.................

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

7299999. | Total - Bonds, Preferred and Common Stocks
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

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

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

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

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

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

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

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

E13, E14, E15, E16, E17, E18, E19, E20, E21, E22
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SCHEDULE DM

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

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS. .ottt | et 23,149,168 | oo 23,816,060 | .o 666,892
2. Preferred StOCKS. .......vuuieirireirei s | et es 1,100,000 | .o 1,127,030 [ 27,030
3. TOtIS s | seieneess et 24249168 | ..o 24,943,090 | 693,922

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

SVO CD-ROM, TRADE PUBLICATIONS, BROKERS

E23
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance

Open Depositories

FIRST MERITBANK.......oooviiicsicis

0199999. Total - Open Depositories

0399999. Total Cash on Deposit......

0499999. Cash in Company's Office....

0599999. Total Cash

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

1. January......c.ccooeunee. 10. October.................
2. February... 11. November.
3. March.....oooooinnnn 12. December.............

E24
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SCHEDULE E - PART 2 - SPECIAL DEPOSITS

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

(@) Includes §..........

0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.

NONE
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