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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
5349 Dolloff ROAM........vouveiecireie s Cleveland.........ccccocooveennee Ohio.. [01/01/1987 [09/01/2001 | ....cvveeveee 16,128 | oo [ 16,128 | 120,300
5349 Dolloff ROA. ..o Cleveland... Ohio.. [01/01/1957 | 09/01/2001] .... ....24,700
0299999. Properties Occupied by the Reporting Entity - AdMiIniStrative..........coveviieiciiceic e ..145,000
0399999. Total - Properties Occupied by the Reporting Entity..

9999999. Totals

..145,000

145,000
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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
U.S. Government - Issuer Obligations
912810 DC 9..|UNITED STATES TREASURY BONDS..........cconmeemmeenerns | covverne | ceene 10.750 [ FA.... | 02/01/2003 .101.1250] ... 01/01/1985] .....10.614
912810 DC 9..| UNITED STATES TREASURY BONDS.........cccommeeveenenns | vvrerne [ cerne 10.750 | FA.... | 02/01/2003 ] .. .101.1250 ... 01/01/1985] .....11.800
912810 DD 7..| UNITED STATES TREASURY BONDS.........cccommeevrernenns | rvrerne [ cerne 10.750 | MN... | 05/01/2003 ] .. ..103.4690 ... 01/01/1985] .....11.230
912810 DE 5..| UNITED STATES TREASURY BONDS.........ccommeeveenenns | vvrerne [ cerne 11.125 | FA.... | 08/15/2003 ] .. ..106.0630 ... 01/01/1985] .....11.300
912810 DE 5..| UNITED STATES TREASURY BONDS.........cccommeenrenenns | rvrerne [ cerne 11.125 |FA.... | 08/01/2003 ] .. ..106.0630 ... 01/01/1983 | .....11.940
912810 DE 5..| UNITED STATES TREASURY BONDS.........cocoonmrennrenenns | covrene | cerae 11.125 | FA.... | 08/01/2003 ..106.0630 . 01/01/2001 | ....cvovvenece
0199999.] U.S. Government - Issuer Obligations . ettt enssnenssssentensensensssssansansessanssessenssnse] snssesseneses e300y 048 | arrarererensr 389,000 [ XXX oo [ e 399,576 |..............354,347 | .......... 10,200 |...........38,650 | ..........e..520 | o0 | 0 XXX XXX..... XXX.....
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
31359F QL 5..| FANNIE MAE REMIC TRUST 12/01/2023 01/01/1998] ....... 6.620
312093 8H 3.. | FEDERAL HOME LOAN MORTGAGE 07/15/2021 .. 01/01/1990 ....... 9.480
031360 2V 1.. | FEDERAL HOME LOAN MORTGAGE. 07/01/2019| .. 01/01/1990 ....... 9.552
312911 TR 1.. | FEDERAL HOME LOAN MORTGAGE. 11/01/2008 | .. 01/01/1996 | ....... 7430
312916 YJ 2...| FEDERAL HOME LOAN MORTGAGE. 07/01/2008 | .. 01/01/1996 | ....... 7.440
3133T2 U3 2.. | FEDERAL HOME LOAN MORTGAGE. 07/01/2018 .. 01/01/1996 | ....... 7.530
3133T2 U4 0.. | FEDERAL HOME LOAN MORTGAGE 07/01/2018 01/01/1996 | ....... 7.140
3133T2 U4 0.. | FEDERAL HOME LOAN MORTGAGE 07/01/2018 01/01/1997 | ....... 7.670
3133T2 U4 0.. | FEDERAL HOME LOAN MORTGAGE. 07/25/2018 | .. 01/01/1997 | ....... 6.960
3133T2 U4 0.. | FEDERAL HOME LOAN MORTGAGE. 07/01/2018 .. 01/01/1998 ....... 6.500
3133T4 CR 5. | FEDERAL HOME LOAN MORTGAGE. 02/01/2009 | .. 01/01/1996 | ....... 7.440
3133T4 GB 6. | FEDERAL HOME LOAN MORTGAGE. 03/01/2024 | .. 01/0111997 | ....... 7.650
3133T4 GB 6. | FEDERAL HOME LOAN MORTGAGE. 03/01/2024 | .. 01/01/1998 ....... 7.500
3133T4 MT 0. | FEDERAL HOME LOAN MORTGAGE. 10/01/2023 | .. 01/01/1995] ....... 7.270
313376 LF 6.. | FEDERAL HOME LOAN MORTGAGE. 11/01/2022| .. 01/01/1996 | ....... 7.500
3133T2 U3 2.. | FEDERAL HOME LOAN MORTGAGE. 07/01/2018 .. 01/0111997 | ....... 7.350
3133THTY 3. | FEDERAL HOME LOAN MORTGAGE. 08/01/2025 .. 01/01/1999 ....... 6.000
3133TH TY 3. | FEDERAL HOME LOAN MORTGAGE 08/01/2025 01/01/1999 ....... 6.000
31339G Q8 7. | FEDERAL HOME LOAN MORTGAGE 10/01/2031 01/01/2001 | ....... 6.500
31339M VX 3. | FEDERAL HOME LOAN MORTGAGE. 01/01/2032] .. 01/01/2001 | ....... 7.000
31339M H3 5. | FEDERAL HOME LOAN MORTGAGE. 01/01/2032] .. 01/01/2001 | ....... 7.000
31339M GV 4.| FEDERAL HOME LOAN MORTGAGE. 05/01/2031 | .. 01/01/2001 | ....... 7.000
3133TH C2 1. | FEDERAL HOME LOAN MORTGAGE. 05/01/2026 | .. 01/01/2001 | ....... 6.320
3133T2 B9 0.. | FEDERAL HOME LOAN MORTGAGE. 12/01/2023 ] .. 01/01/2001 | ....... 6.360
31339M 3H 9. | FEDERAL HOME LOAN MORTGAGE. 12/01/2031] .. 01/01/2001 | ....... 6.500
31339M-GZ-5 | FEDERAL HOME LOAN MORTGAGE. 08/15/2031 | .. 01/30/2002] ....... 7.030
31339W-D5-2.| FEDERAL HOME LOAN MORTGAGE. 03/15/2032 .. 04/26/2002] ....... 7.000
31392R-Q8-7. | FEDERAL HOME LOAN MORTGAGE. 05/15/2031 | .. 07/30/2002] ....... 6.500
31392U-2A-1..| FEDERAL HOME LOAN MORTGAGE. 08/15/2032 .. 08/30/2002] ....... 6.250
31392U-SC-9. | FEDERAL HOME LOAN MORTGAGE. 09/15/2032 .. 09/13/2002] ....... 6.000
31392U-LS-1..| FEDERAL HOME LOAN MORTGAGE. 09/15/2032 .. 09/13/2002] ....... 5.500
31393G-Y8-1. | FEDERAL HOME LOAN MORTGAGE..... 12/15/2032| .. 12/30/2002 ....... 6.000
31358Q-BR-5.| FEDERAL NATIONAL MORTGAGE ASSN. 09/01/2022 .. 01/01/1995] ....... 7.030
31358U MV 5.| FEDERAL NATIONAL MORTGAGE ASSN. 04/01/2023 | .. 01/01/1996 | ....... 7.580
31359A XJ 3.. | FEDERAL NATIONAL MORTGAGE ASSN 06/01/2023 01/01/1996 | ....... 7.150
31359D AJ 2.. | FEDERAL NATIONAL MORTGAGE ASSN 08/01/2023 01/01/1995] ....... 7.110
31359F JA 7.. | FEDERAL NATIONAL MORTGAGE ASSN. 01/01/2023 .. 01/01/1998 ....... 6.500
31359F QE 1. | FEDERAL NATIONAL MORTGAGE ASSN. 04/01/2021 .. 01/01/1998 ....... 6.500
31359K TK 3..| FEDERAL NATIONAL MORTGAGE ASSN. 02/01/2026 | .. 01/01/1997| ....... 7.330
31359L PN 9..| FEDERAL NATIONAL MORTGAGE ASSN. 03/01/2025 .. 01/01/1996 | ....... 7.180
31358R BM 4.| FEDERAL NATIONAL MORTGAGE ASSN. 10/01/2022| .. 01/01/1992] ....... 7.500
31358U MV 5.| FEDERAL NATIONAL MORTGAGE ASSN. 04/01/2013 .. 01/0111997 | ....... 7.870
31359A DL 0..| FEDERAL NATIONAL MORTGAGE ASSN. 09/01/2022 .. 01/01/1993 ] ....... 6.820
31392A RH 3. | FEDERAL NATIONAL MORTGAGE ASSN 11/01/2031 01/01/2001 ] ....... 6.390
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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
31392A X7 8.. | FEDERAL NATIONAL MORTGAGE ASSN.......cccoovvermennn | overne | eevn 6.500 | MTHY) 12/01/2031 100,000 01/01/2001 ] ....... 6.500
313921 Y8 5.. | FEDERAL NATIONAL MORTGAGE ASSN.......cocvvvimenns | wovvere | cevn 6.000 | MTHY) 11/01/2031 | .. 28,841 |. 01/01/2001 | ....... 6.400
31392E-A3-4..| FEDERAL NATIONAL MORTGAGE ASSN.......ccccvvvimerns | woveinne | cevnd 6.000 | MTHY) 10/25/2032 .. .60,000 |. 09/30/2002] ....... 6.000
362041 N9 2.. | GNMA PASS THRU POOL.......ccooevererirmeeeneeeeemensnecene| veenne | ceeens 8.000 | MTHY) 12/01/2006 | .. . 01/01/1990 ....... 8.000
362028 HN 5..| GNMA PASS THRU POOL........covvvererereeeneeeeeneninecens| veenne | eeenns 9.150 | MTHY) 08/01/2003 | .. 01/01/1989 ....... 9.150
362039 B2 4.. | GNMA PASS THRU POOL........covvverirereeeneeeeemneninecene| veenne | cevnns 8.000 | MTHY) 08/01/2006 | .. 01/01/1988 | ....... 8.000
362026 MS 2. | GNMA PASS THRU POOL........c.veeerereemeeeneeeenneninecene| veenne | ceeens 8.000 | MTHY) 07/01/2006 | .. 01/01/1988 ....... 8.000
362028 FV 9.. | GNMA PASS THRU POOL........coovvirerermeeeeeeeenseniecene| veenne | eeenns 8.000 | MTHY) 04/01/2004 | .. 01/01/1991 | ....... 8.000
362028 KA 9.. | GNMA PASS THRU POOL........coovvererereeeneeeeeiseninecene| veenne | eeeens 8.000 | MTHY) 12/01/2003 | .. 01/01/1989 ....... 8.000
362028 SW 3. | GNMA PASS THRU POOL........ccovveeirerirmeeeneeeneiseneneeene| veene | eeinns 7.500 | MTHY]| 11/01/2003 | .. 01/01/1992] ....... 7.500
362028 WR 9.| GNMA PASS THRU POOL........coovveererermeeeneeeeeneninecene| veenne | ceeens 8.000 | MTHY) 06/01/2004 | .. 01/01/1989 ....... 8.000
362028 WW 8 | GNMA PASS THRU POOL........cooeeererermeeeneeeeenenenecene| veenne | ceeees 8.000 | MTHY)| 01/01/2004 | .. 01/01/1988 ....... 8.000
362033 JL 7... | GNMA PASS THRU POOL.......ccoovvererereeeneceeeiseninecene| veenne | ceeens 8.000 | MTHY) 10/01/2005| .. 01/01/1990 ....... 8.000
362034 S6 8.. | GNMA PASS THRU POOL........coovvivrerereeeneeeeeiensnecene| wveenne | cevnns 7.500 | MTHY]| 11/01/2005 | .. 01/01/1991 | ....... 7.500
362035 3M 7..| GNMA PASS THRU POOL........coovveireriemeeeneeeeeiseeineeene| veenne | ceeens 8.000 | MTHY) 06/01/2006 | .. 01/01/1986 | ....... 8.000
362035 W7 8. | GNMA PASS THRU POOL........coovveererereeeneeeeemsenineeene| veenne | ceinns 8.250 | MTHY| 05/01/2006 01/01/1991 | ....... 8.250
362037 AL 7.. | GNMA PASS THRU POOL.......ccovvirerirmeeeneeeeeiseninecens| wveenne | eeenns 8.000 | MTHY| 08/01/2006 01/01/1990 ....... 8.000
362037 DJ 9.. | GNMA PASS THRU POOL.......ccooveererireeeneeeeemeninesenns| veenne | eeeens 8.000 | MTHY) 07/01/2006 | .. 01/01/1986 | ....... 8.000
362037 QZ 9..| GNMA PASS THRU POOL.......ccooevirerireeeneeeeenseneneeens| veenne | cevens 8.000 | MTHY) 06/01/2006 | .. 01/01/1986 | ....... 8.000
362037 RU 9..| GNMA PASS THRU POOL........covveirerereeeneeeeenenineeene| vvenne | eeeens 8.000 | MTHY) 08/01/2006 | .. 01/01/1988 ....... 8.000
362038 HK 0..| GNMA PASS THRU POOL.......ccooveererereeeneeeeenenesecene| veenne | eeeens 8.000 | MTHY) 11/01/2006 | .. 01/01/1989 ....... 8.000
362038 UG 4. | GNMA PASS THRU POOL........coovvererereeeneeeeensenineeene| veenne | ceeens 8.000 | MTHY) 10/01/2006 | .. 01/01/1989 ....... 8.000
362039 LM 9..| GNMA PASS THRU POOL.......ccooevererermeeeneeeeeieneneeene| wveenne | eevnes 8.000 | MTHY) 11/01/2006 | .. 01/01/1991 | ....... 8.000
362039 LN 7.. | GNMA PASS THRU POOL.......ccoovviirererreeeneeeeenenenecene| veenne | eeenns 8.000 | MTHY) 11/01/2006 | .. 01/01/1989 ....... 8.000
36203H Z3 8.. | GNMA PASS THRU POOL.......ccovvererereeeneeeeemensneeenne| veenne | eeinns 7.000 | MTHY| 03/01/2023 | .. 01/01/1993 ] ....... 7.000
362041 Y6 6.. | GNMA PASS THRU POOL.......cooeeireriereeeneeeenisenenecene| veenne | cevens 8.000 | MTHY) 12/01/2006 | .. 01/01/1989 ....... 8.000
362047 P9 7.. | GNMA PASS THRU POOL.......ccovveiirerereeeneeeneieennesene| veenn | eeeens 8.000 | MTHY| 07/01/2007 01/01/1988 ....... 8.000
362048 DA 5..| GNMA PASS THRU POOL........coovvererireeeneeeenienenecene| wveenne | eeeens 8.000 | MTHY| 09/01/2007 01/01/1989 ....... 8.000
362048 QS 2..| GNMA PASS THRU POOL.......ccooivirereimeeeneeeeemensneeene| vvenne | ceenns 8.000 | MTHY) 10/01/2007 | .. 01/01/1991 | ....... 8.000
36204E 4J 3...| GNMA PASS THRU POOL.......ccooeviirereieeeneeeneinenenecens| veenne | ceeend 6.000 | MTHY) 12/01/2023 | .. 01/01/1993 ] ....... 6.000
36204G RS 3. | GNMA PASS THRU POOL........ccooeeirereemeeeneeeneieeineeene| veenne | eeeens 8.000 | MTHY) 12/01/2024 | .. 01/01/1994 | ....... 8.000
362054 NH 7..| GNMA PASS THRU POOL........covviirereemeeeneeeeeieninesenns| vvenne | eeeens 8.000 | MTHY) 04/01/2008 | .. 01/01/1991 | ....... 8.000
362055 TY 1.. | GNMA PASS THRU POOL.......ccovvviireereeeneeeeensensnesenne | veenne | eeenns 9.000 | MTHY) 09/01/2008 | .. 01/01/1990 ....... 9.000
36205J UR 4..| GNMA PASS THRU POOL.......ccoovveirerereeeneeeeeieninecene| veenne | eeenns 7.000 | MTHY| 05/01/2009| .. 01/01/1994 | ....... 7.000
36205J ZD 0.. | GNMA PASS THRU POOL.......ccooeviirerermeeeneeeeenenieeene| veenne | eeinns 7.500 | MTHY| 06/01/2024 | .. 01/01/1994 | ....... 7.500
362064 4H 7.. | GNMA PASS THRU POOL.......ccovveirereieeeneeeeenensnecens| veenne | ceiens 9.500 | MTHY) 09/01/2009 | .. 01/01/1990 ....... 9.500
36206C SB 6. | GNMA PASS THRU POOL........cooveirernireeeneeeeeneeinecene| veenne | eeenns 7.000 | MTHY| 06/01/2025 | .. 01/01/1995] ....... 7.000
36216D UA 1. | GNMA PASS THRU POOL.......ccooveirerirmeeeneeeeeisensneeene| veenne | eeeens 8.500 | MTHY) 08/01/2016 | .. 01/01/1990 ....... 8.500
36217E U6 7..| GNMA PASS THRU POOL.......ccoovveireriemeeeneeeeeneninecene| veenne | ceeens 8.000 | MTHY) 12/01/2016 | .. 01/01/1992] ....... 8.000
36217J NK 3.. | GNMA PASS THRU POOL.......ccooeviirerireeeneeenensensnecene| veenne | e 9.000 | MTHY| 01/01/2017 | .. 01/01/1990 ....... 9.000
36217R F9 9.. | GNMA PASS THRU POOL.......ccoovveirerermeeeneeeeemsennnecene| veenne | eeeens 8.500 | MTHY) 04/01/2017 | .. 01/01/1991 | ....... 8.500
36218T BU 1..| GNMA PASS THRU POOL.......ccoovveirereeeeeneeenenseneneeene| wveenne | eeeens 9.000 | MTHY) 02/01/2020 | .. 01/01/1990 ....... 9.000
36218U GA 7. | GNMA PASS THRU POOL........coorverereieeeneeeeeiensnecene| veenne | ceenns 9.500 | MTHY) 06/01/2018 | .. 01/01/1989 ....... 9.500
36224Y QE 2. | GNMA PASS THRU POOL.......ccoovvererireeeneeeeemseninesene| veene | eeenns 7.500 | MTHY| 03/01/2023 01/01/1994 | ....... 7.500
36211E XC 7. | GNMA PASS THRU POOL.......ccoovveirerereeeneceeeieneneeins| wveene | eeenes 7.750 | MTHY| 10/01/2029 01/01/2001 | ....... 7.750
38373R 4U 0..| GOVERNMENT NATIONAL MORTGAGE ASSN.......cccoet | ovvene | cevnns 6.500 | MTHY) 12/01/2031 | .. 01/01/2001 | ....... 6.500
38373X-CG-9.| GOVERNMENT NATIONAL MORTGAGE ASSN.......ccooet | ovvere | cevnn 6.500 | MTHY) 04/16/2031 | .. 06/28/2002] ....... 6.500
38373X-AD-8. | GOVERNMENT NATIONAL MORTGAGE ASSN.......cccoct | ovvere | cevnnns 6.750 | MTHY) 11/20/2031 | .. 07/24/2002] ....... 6.750
38373V-DX-5. | GOVERNMENT NATIONAL MORTGAGE ASSN.......cccoc. | ovvene | cevnnns 6.000 | MTHY) 07/20/2031 | .. 08/30/2002] ....... 6.000
38373V-WP-1 | GOVERNMENT NATIONAL MORTGAGE ASSN.......cccoet | ovvenne | cevn 5.500 | MTHY]| 10/20/2032 | .. 10/23/2002 ....... 5.500
38373V-2A-7..| GOVERNMENT NATIONAL MORTGAGE ASSN.......cccoet | oveerne | cevn 5.500 | MTHY| 02/20/2032 | .. 10/29/2002 ....... 5.500
38373X-5D-4..| MASTER ASSET SEC TRUST.......cevorrmreernermmemneerneesenns | veenne | cerend 6.250 | MTHY| 10/25/2032 09/13/2002] ....... 6.100
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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
38373W-GN-2| MULTICLASS CMO......ccvveirmeeeeriremmeeineesenmsenssesssnsnees | oveenne | eeennd 6.000 | MTHY) 12/20/2031 ...40,000 |...... AV...... 01/23/2002] ....... 6.330
38373W-GN-2| MULTICLASS CMO......covveirreeeeriremmeeeeesenssenssesssnssees | veenne | eerend 6.500 | MTHY) 04/20/2031 | .. 25,000 |...... AV... 02/21/2002] ....... 6.500
38373W-GP-7 | MULTICLASS CMO......ccvverirmeeerernermeeeneesenesenssesssnsnees | veenne | eeeend 6.500 | MTHY) 09/20/2031 | .. 25,000 |...... AV... 02/21/2002] ....... 6.500
31339M-89-0. | MULTICLASS CMO......couvverirreeerirermeeeneessenssenssessensnees | veenne | cernnd 6.000 | MTHY) 09/15/2029 | .. 25,000 |...... AV... 02/26/2002] ....... 6.000
38373W-K3-1.| MULTICLASS CMO......covveirmeeriremmeeeneesenssenssesssnesees | veenne | eeeend 6.500 | MTHY) 05/20/2032 .. 25,000 |...... AV... 04/19/2002] ....... 6.580
38373W-J9-0. | MULTICLASS CMO......covverirmerererermeeeneesnenesenssesssnssees | veenne | eeeend 6.500 | MTHY) 06/20/2032 | .. 25,000 |...... AV... 04/19/2002] ....... 6.500
31392M-FL-1. | MULTICLASS CMO......ccvviirmeeeeriremmeeeneessenesenssesssnenees | veenne | ceennd 6.500 | MTHY) 05/15/2032 .. 25,000 |...... AV... 05/22/2002] ....... 6.500
31392P-JK-2.. | MULTICLASS CMO......covveirmeeeerirermeeeneesseneseessessenesees | veenn | ceennd 6.500 | MTHY) 06/15/2032 | .. 25,000 |...... AV... 05/30/2002] ....... 6.500
38373M-DH-0 | MULTICLASS CMO......ccvverirmeeeerirermeeineessenssenssesssnesees | veenne | cerend 6.500 | MTHY) 03/20/2032 .. 25,000 |...... AV... 06/28/2002] ....... 6.500
38373X-5D-4..| MULTICLASS CMO......ccvverirmeeererermeeineeseniseessessenesees | veenne | cernnd 6.000 | MTHY) 05/20/2032 .. 33,821 |...... AV... 07/30/2002] ....... 6.000
38373V-DW-7 | MULTICLASS CMO......ccvveirmeeeerirnemmeerneesnenssenssessesenees | veenn | eeeend 6.000 | MTHY) 06/20/2031 | .. 40,000 |...... AV... 07/29/2002] ....... 6.000
38373V-DW-7 | MULTICLASS CMO......ccvverirmeeeeriremmeeereesenssenssesssssnees | veenne | eenend 6.000 | MTHY) 06/20/2031 | .. 50,000 |...... AV... 07/29/2002] ....... 6.000
38373T-PA-7. | MULTICLASS CMO......ccvveirmeeeerirnemmeeeneeseninenssessssenees | veenne | eeeend 6.000 | MTHY) 11/20/2028 | .. 45,000 |...... AV... 09/16/2002] ....... 5.290
12669C-4W-7.| MULTICLASS CMO......ccourreremerrerieeeseesnenseessesssessenes | severeee | eeneens 6.250 | MTHY) 08/25/2032 | .......ovevvvvve | covvvrnenen | cerrvrirnnnnnn80,264 | ..............60,000 | ...... AV... 09/21/2002] ....... 6.040
31392U-CM-4 | MULTICLASS CMO......covverirmeeerirerreeeneesnsessenssessenesees | veenne | eeennd 6.000 | MTHY]| 09/15/2022 | .......oocvvvvee | covvvenenen | eerrrrirnnnnnD0,733 |, 5,000 | oo AV... 09/23/2002] ....... 5.930
31393G-6N-9. | MULTICLASS CMO......covverirmeerrerermeerneesenssensseessnssees | veenne | eeenns 5.500 | MTHY| 01/15/2033 | ......ccovvvvreces | cevrrerirnns | ceverrernnns. 55,688 | ...............55,000 | ... AV...... 12/30/2002 ....... 5.400
31393G-6N-9. | MULTICLASS CMO......covverirmerriremmeeeneesenssenssesssnenees | veenns | eernns 5.500 | MTHY| 02/15/2033 | ......covvvereees | cevrrerirnes | cerernernnnn. 49,688 | ................50,000 | ...... AV...... 12/30/2002 ....... 5.610
38373V-WP-1 | MULTICLASS CMO......ccvverirmeeeerirnemmeeeneesenssenssesssnenees | veenne | eeenns 5.500 | MTHY]| 10/20/2032 | .. 10/04/2002 ....... 5.500
38373Y-GD-0.| MULTICLASS CMO.......cvverirmererirerreeeneesenmsenssesssnssees | veenne | eerend 6.000 | MTHY) 12/20/2032 .. 10/24/2002 ....... 5.860
31393F-AT-3..| MULTICLASS CMO......cvvemirmeererernemmeeeneesenssenssesssnenees | veenne | eeenns 5.500 | MTHY]| 12/15/2032 ] .. 10/24/2002 ....... 5.500
31392T-EU-7. | MULTICLASS CMO......couverirmeeererermeeeneesensnenssesssnssees | veenne | eeeend 6.000 | MTHY) 06/15/2032 .. 10/24/2002 ....... 5.810
38373V-2B-5..| MULTICLASS CMO.......cvverirmeeeerirermeeeneesesssenssesssnenees | veenne | eeenns 5.500 | MTHY]| 11/20/2032 | .. 11/29/2002 ....... 5.110
31393G-6N-9. | MULTICLASS CMO.......cvverirmeeeereremmeeeeesenenenssessssenees | veenn | eeenns 5.500 | MTHY| 02/25/2033 | .. 12/20/2002| ....... 5.620
31392H-CM-3 | MULTICLASS CMO......ccvverermererirerreeeeeseninenssesssnssees | veenne | eeennd 6.000 | MTHY) 01/25/2033 | .. 12/30/2002 ....... 5.880
31393G-6N-9. | MULTICLASS CMO......ccvverirreeerirermeeeneesensneessesssnenees | veenn | eeeend 6.000 | MTHY) 01/25/2033 | .. 12/30/2002 ....... 5.930
38373Y-PG-3. | MULTICLASS CMO.......cvverirrerieriremmeeeneeeensserssesssnsnees | veenne | eeenns 5.500 | MTHY| 01/20/2032 | .. 12/30/2002 ....... 5.390
880591 30 0...| TENNESSEE VALLEY POWER AUTHORITY .....cccovvvunvner | v | cevn 6.750 | QUAR 06/01/2028 01/01/1998 ....... 6.750
88059T AC 5..| TENNESSEE VALLEY POWER AUTHORITY .....cccvvvenvner | wvvene | cevn 6.250 | JD.... |06/01/2016 . 01/01/2001 | ....... 6.250
88059T-AR-2. | TENNESSEE VALLEY POWER AUTHORITY.....cccooccinnner | onninne | cevnnns 6.125 | JJ..... | 01/15/2022 .. ...25,000 02/01/2002] ....... 6.125
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities 2,811,340 | .. XXX | 002,781,595 |..........3,250,691 | ..oooiieneennn0 ] 123,981 | 1626 |0 | 0 XXX XXX..... XXX.....
0399999. | Total - U.S. Government . 3,209,599 ..3,196,340 |...XXX...... ] ...........3,181,171 |...........3,605,038 | ...........10,200 |........ 162,631 | ........ 2,145 | .cccoivviinn0 | v 0 [ XXX XXX..... XXX.....

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

of Governments and The|

r Political Subdivi

Tennessee
[ KINGSPORT L.I. TENN. SULLIVAN CO.......... [ [......4500[MS... J03/01/1995] ......ccoorvreen. [..
Tennessee
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

001957 AW 9. | AT & T CORP GLOBAL NOTES.........ccovuueeerecenerneeineeens | wveene | ceeend 6.500 | MS... |03/01/2029 ...87.2500 ... 01/01/1999] ....... 6.500
001957 AJ 8...| AT & T CORP....coriierieeeeineieeisesisseesessessssessensees | erneenne | cesens 8.125 | JJ..... |01/01/2022 | .. ...98.2500 01/01/2000 ....... 8.125
048303 BT 7.. | ATLANTIC CITY ELECTRIC CO.....coovveerernermeeerecenernenes | veene | eeenns 7.000 |FA.... | 08/01/2028 ] ......cooovvereves | vevrrerirnes | verernernnnnn 16,601 | 17,000 | e AV...... 01/01/2001 | ....... 7.200
078167 BE 2.. | BELL TELEPHONE CO. PA.......oooiiierereernseeneieeineeens | veene | e 7.375 |MS... | 05/01/2033 ..103.3280 ... 01/01/1998 ....... 6.691
079867 AE 7.. | BELLSOUTH TELECOMMUNICATIONS........ccovvememmrrenae | overne | evvnnd 6.250 | MN... | 05/01/2003 .101.0310 ... 01/01/1994 | ....... 6.250
079867 AG 2..| BELLSOUTH TELEPNONE COMMUNICATIONS.......cc... | oveerne | cvvnne 7.500 | JD.... | 06/01/2033] .. ...104,871 |. ..105.2500 ... 01/01/1998 ....... 6.753
079867 AJ 6...| BELLSOUTH TELECOMMUNICATIONS.......cccovvemermerenae | v | cevnd 6.750 | AO....| 10/01/2033 | .. 14,396 |. ...99.5000 ... 01/01/2001 | ....... 7.106
144195 AJ 3...| CAROLINA TEL & TEL CO....oovvvrrveercrirerereesnenieniseesnens| severeee | woveees 7.250 |JD.... | 12/01/2004 | .. 15,147 |. ..100.5770 ... 01/01/1994 | ....... 6.190
165087-AS-6..| CHEASAPEAKE & POTOMAC TELEPHONE.........ccccoove | vovernee | woveens 7.000 | JJ..... | 07/15/2025 .. 25,285 |. ..101.0180 ... 01/23/2002] ....... 6.900
172070 BR 4.. | CINCINNATI GAS & ELECTRIC.......ccovverermereereneireeenees| seveeee | woveens 7.200 |AO....| 10/01/2023] .. 24882 |. ..102.6030 ... 01/01/1999 ....... 7.243
172070 BR 4.. | CINCINNATI GAS & ELECTRIC.......ccoverermerenererneireeenees| severeee | e 7.200 |AO....| 10/01/2023] .. .50,000 |. ..102.6030 ... 01/01/1999 ....... 7.200
172070 CB 8.. | CINCINNATI GAS & ELECTRIC.......ccovverrrmerenererneeneeenees| vevereee | woveens 7.200 |AO....| 10/01/2023] .. .10,000 |. .103.1230 ... 01/01/2001 | ....... 7.200
209111 CF 8.. | CONSOLIDATED EDISON.......cocomuerrerermemmeneresnersenes | veenne | cerens 7425 |FA.... | 02/01/2029 | ....oovvmvrreren | cevrnerrnens | veveerireeins 34,484 ..104.7400 ... 01/01/2001 ] ....... 7.251
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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
240019 BF 5.. | DAYTON POWER & LIGHT.........cccovereernecrerirnerneeeneninnns | oveene | e 7.875 |FA.... | 02/01/2024 ..100.4590 ... 2(01/01/1966| ....... 5.160
264399 CW 4.| DUKE ENERGY CORP...........coceumerirrmerineerenisernneesseneeens]| wveenne | eeeend 6.875 |FA.... |08/01/2023 .. ..101.1250 ...1101/01/2001 | ....... 6.930
36962G-XZ-2. | GENERAL ELECTRIC CORP........ccovverirmeereeernereriresine| vvenne | cernnd 6.750 | MS... |03/15/2032 | .....covvrrvvre | corvrerrenen | cerrvrirnnnnnnn29,838 | ... 30,000 | ... AV...... ..1103/27/2002] ....... 6.800
362337 AF 4.. | GTE NORTH, INC.......ovooievririrenecrerieniseesseesenssesssensns| veene | ceeenns 7.625 |MN... | 05/01/2026 | .. ..107.1660 ..1101/01/1999 ....... 7414
36233R AD 5. | GTE NORTH, INC........ccooiirriremeererieniseesneesenssesssessne| veene | eennns 7.875|JD.... | 06/01/2026 | .. ..108.9540 ... ..1101/01/1999 ....... 7.633
362311 AD 4..| GTE CALIFORNIA, INC......ccovvverrierreceerirnennnesinssesennneees | veenne | eeenns 8.070 | AO....|04/01/2024 | .. ..107.8250 ... ...1101/01/2000 ....... 8.000
362320 BA 0.. | GTE CORP.......ccoviveririererieeirneninesssnseesssessssssseesssssssssens | sneenne | cenend 6.940 | AO....|04/01/2028 | .. ..104.9250 ... ...1101/01/2001 | ....... 7.085
451794 AT 8.. | ILLINOIS BELL TELEPHONE CO.......covoevemeeieerenmeninns | cevenee | woveees 8.000 |FA.... |02/01/2025] .. .101.1440 ... ...1101/01/2000 ....... 6.625
451794-AT-8.. | ILLINOIS BELL TELEPHONE CO........cocomivemeeirerenmenenns | cevenee | weveees 6.625 |FA.... |02/01/2025] .. .101.1440 ... ....1103/04/2002] ....... 6.798
476556 BS 3.. | JERSEY CENTRAL POWER & LIGHT........ovvvecerncirreinee | vevenee | o 6.750 | MN... | 11/01/2025| .. ...97.7500 ... .2 |01/01/1999 ....... 6.770
542671 CX 8..| LONG ISLAND LTG CO.....ceveurerermreeecerneenerireeeseesseniens | wveenne | eernns 8.200 | MS... |03/01/2023 .. ..105.0100 ... ...1101/01/2001 | ....... 6.842
645767 AZ7.. |NEW JERSEY BELL TELEPHONE............occonveemmrirmernerinns | v | v 7.250 | MS... | 03/01/2023] .. ..103.0180 ... ...1101/01/2001 | ....... 6.895
650094 AM 7. | NEW YORK TELEPHONE CO......oocouvvrerirrereeeneeinernenes | wveenne | cevnd 4.875 | JJ..... |01/01/2006 | .. ..101.0000 ...1101/01/1966 | ....... 4.875
650094-AT-2..| NEW YORK TELEPHONE CO......cccouvvrerimereeenecrnenneees | veenne | eevnd 6.700 | MN... | 11/01/2023 | .....covvrrrvrns | corvrrrenen | 35,000 | ... 35,000 | ... AV...... ....1102/08/2002] ....... 6.700
665228-BP-6..| NORTHERN ILLINOIS GAS.........ovveeererirerreeesenssenneees | veene | eernns 7.375 | AO....| 10/15/2027 | .. ..104.4250 ...1105/03/2002] ....... 6.973
665789 AT 0.. | NORTHERN STATES POWER.......ccccovuueumnecenseirerinenenns | ovvene | ceinns 7.250 | MS... | 03/01/2023 ..102.8910 ... 101/01/2001 | ....... 7.203
665772-BQ-1. | NORTHERN STATES POWER.......cccovuuerirecensrirnerineeinns | ovvene | cevnd 6.500 | MS... |03/01/2028 ...92.0150 ... 2 |05/03/2002 ....... 6.852
668027 AG 0..| NORTHWESTERN BELL TELE/U.S. WEST COMM......... | ccoceeee | cevunes 6.250 | JJ..... |01/01/2007 | .. ....87.5000 .4 101/01/1968 ....... 6.250
67741M AF 1. | OHIO POWER CO. 1ST MORTGAGE.........ccoveeneirmerrnenes | v | cevd 6.750 | AO.... | 04/01/2003 | .......oovvvvee | corvrrrenen | cerrvrirnnnnnnn30,000 | .....c.........30,000 | ... AV...... .2 |01/01/1994 | ....... 6.000
684065 AU 9..| ORANGE & ROCKLAND UTILITIES........cccvevmeeerecenernenes | v | evens 7.000 | MS... | 03/01/2029 .. 107.4780 ..1101/01/1999 ....... 6.842
694032 AM 5. | PACIFIC BELL.......oveueeerieeeeerenieeieernensesssessseessnsees | veenne | eeinns 7.000 | JJ..... | 07/01/2004 | .. ..107.5520 ... ..1101/01/1994 | ....... 6.300
694032 AW 3. | PACIFIC BELL.......ovevererrieceirecrerieeieeeneesenssessseessniees | veenne | ceeend 6.875 |FA.... |08/01/2023 .. ..102.0910 ... ...1101/01/2001 | ....... 6.908
737662 BC 9..| POTOMAC EDISON CO......cocovvumrrerirenreeeneesenmsensseesne| veenne | eeenns 7.625 |MN... | 05/01/2025 .. ...87.6070 ... ...2 |01/01/2001 | ....... 7.625
737679 CL 2.. | POTOMAC ELECTRIC POWER CO....ccovvveeeecrirermneeenes | oveene | eevnd 6.875 | MS... |09/01/2023 | .. .102.7140 ...1101/01/2001 | ....... 6.875
84349C AG 2. | SOUTHERN N.E. TELEPHONE...........ccosseuuneeeirirmeimneeinns | ovvene | cvvnns 7.250 |JD.... [ 12/01/2033 ] ....ovvvvrireres | cevrrerrens | vevenernnnnn25,000 |..cc.......25,000 | ... AV...... ...1101/01/2001 | ....... 7.250
906548 BK 7.. | UNION ELECTRIC CO.....ccouuevrmrirrrneererieenseesneessesesees | wveenne | eeenns 8.250 | AO....| 10/01/2022 .. ..104.3920 ..1101/01/1999 ....... 7.983
927804 CT 9.. | VIRGINIA ELECTRIC & POWER CO.......ocoorvrevrernernerenns | ovvene | v 7.000 | JJ..... | 01/01/2024 ..100.9850 ... 101/01/2001 | ....... 7.146
976656 BH 0..| WISONSIN ELECTRIC POWER CO.... i 7.050 | FA.... | 08/01/2024 ..102.4880 ... 101/01/2001 ] ....... 6.859
UNIEA SEALES. ...ttt ..1,280,336 |..........22,692 | ..........85,846 [....cccce(973) | oo [0 [ XXX oo XXX..... XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.. v 1,280,336 | ..85846 |..iioeee(973) [0 | 0 XXX XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated)..........cccocrrirnrineieinniniiscinsriississcssrisssisseesscessesenssesesssessnsssssssessnssnsssssssessenssessnd ceneesenes 12 04,816 o 1,272,000 | o XXX oiiee [ 1,292,161 oo 1,280,336 | ...........22,692 |..........85,846 |.......c....e.(973) | o0 | i 0 [ XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
008175 AC 5..| AETNA SVCS, INC / LION CONNECTICUT.......c.ovvvvernee | overee | evvn 6.750 [MS... [07/01/2013 | ...ovvovrreene | v e 49,144 | ......56,000 | ... AV...... 101/01/2000] ....... 8.501
023551 AE 4.. | AMERADA HESS CORP.........coocuriremermreieeeineenenissesnseeses | ovvenne | cernns 7.375 | AO....| 10/01/2009 | .. .113.6270 .2 |01/01/1999 ....... 7.375
039483 AM 4. | ARCHER DANIELS........ccomrurerermmriseeineesenisessssessenseens| wveene | ceenns 7.500 | MS... | 03/01/2027 | .. ..119.8760 ... ...1101/01/2001 | ....... 6.962
042735 AL 4.. | ARROW ELECTRONICS..........ooomeeereremmeeeneeensensensnesens | veenne | ceennd 6.875 | JD.... |06/01/2018 .. ...90.7000 ... ...2 |01/01/1998 ....... 6.875
042735 AL 4.. | ARROW ELECTRONICS..........cooeerernermeeeneeennensenseeene | veenne | cerend 6.875 | JD.... |06/01/2018 .. ...90.7000 ... .2 |01/01/1999 ....... 6.598
042735 AL 4.. | ARROW ELECTRONICS..........ocomeeerermermeeeneeenenenseeens | veenne | cerend 6.875 | JD.... |06/01/2018 .. ...90.7000 .2 |01/01/1999 ....... 6.780
066365 BX 4.. | BANKERS TRUST COMPANY. .......covveuermmmeerrneeneniennn | wveenne | eeinns 7.500 | MN... | 11/01/2015 ] ...covvvrrrreces | cevrrerirens | cevenennnnnn25,533 | c.cr..25,000 | ... AV...... ..1101/01/1999 ....... 7.238
066365 BX 4.. | BANKERS TRUST COMPANY. .......ccoovverermmimeerneenenieenn | wveene | eernns 7.500 | MN... | 11/01/2015] .. 117.8350 ..1101/01/1996 | ....... 7.649
06050X BK 8..| BANK OF AMERICA..........cocoreeememeemneeiseenensnesesnesensneees | veenne | ceenns 7.000 | JD.... | 06/01/2021 ] ...covvvvrrereees | wevrrerirens | vevernernnnnnn25,000 |.c.cc......25,000 | ... AV...... ...1101/01/2001 | ....... 7.000
06050X BK 8..| BANK OF AMERICA..........cccnevemmmmiemneceseenensnesesnisensneees | veenne | ceenns 7.000 | JD.... | 06/01/2021 | ....ovvvrrrereres | wevrrerirens | cerernernnnnnn35,000 |.cccc....35,000 | ... AV... ...1101/01/2001 | ....... 7.000
06050X CH 4. | BANK OF AMERICA CORP.......oecomrvrerreeierirnerineeeseneees | wveene | cernnd 6.650 | MS... |09/01/2021 | .....covvrvveens | vverrener | eerrvrirnnnnnn 10,000 | ... 10,000 | ... AV...... 101/01/2001 | ....... 6.650
06050X DE 0. | BANK OF AMERICA CORP.......cccomererierierernennneeinsneens | wveenne | ceeend 6.250 | MN... | 11/01/2021 | ....cooovvrrvrns | crveerenen | cerrvrirnnnnn80,000 | .c.c.........50,000 | ... AV...... 101/01/2001 | ....... 6.250
06050X DD 2. | BANK OF AMERICA CORP.......cccomrrmerineeienisernneeensnerens | wveenne | cernnd 6.150 | MN... | 11/01/2016 | ...oovvrvrrreres [ covvrrenen | eerrvrirnnnnni20,000 | ....c.........20,000 | ... AV... ...1101/01/2001 | ....... 6.150
073928 EZ 2.. | BEAR STEARNS CO., INC.......ccoreriirenerreereeenersenireeene| veenne | cevnnd 6.300 | MTHY)| 09/01/2018 | .. ...150,000 |..............150,000 | ...... AV... ...1101/01/1998 ....... 6.300
087851 AF 8.. | BEVERLY ENTERPRISES INC.......c.ovvueernerienrneerneeieens | ovvene | eevnns 8.625 | JAJO | 10/01/2008 | .. 50,000 |................50,000 |...... AV...... .4 101/01/1993] ....... 8.625
171196 AP 3.. | CHRYSLER CORP.......vvvirriieecierirneiseetnenieeisesiseesenns | severeee | eoveees 7.450 |MS... | 03/01/2027 | .. .39,901 |. ..108.3960 ...2 |01/01/2001 | ....... 7.471
126117 AK 6.. | CNA FINANCIAL.......oevocereieireceseeneniesiseessensessesssens | seveneee | eoveens 6.600 | JD.... | 12/01/2008 .. 40,390 |. ...97.2240|... .2 |01/01/1998 ....... 6.395
126117 AH 3.. |CNA FINANCIAL.......orvicereireiecineeseiesissessensessesssens | severeee | eoneens 6.950 | JJ..... |01/01/2018 .. .30,268 |. ...88.7000 ... .2 |01/01/1999 ....... 6.854
126117 AK6.. | CNA FINANCIAL.......oevecereieireciseeneniesiseeseensessesssens | seveneee | woneens 6.600 | JD.... | 12/01/2008 25,381 ...97.2240|... 2101/01/1999] ....... 6.282
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191219 BB 9.. | COCA COLA ENTERPRISE..........vvveeereceeineenneeeseireennns | severeee | woveens 7.125 |FA.... | 08/01/2017 .120.2920] ... 13,232 | 11,000 | 261 | e 101/01/2001 | ....... 6.124
22237L GK 2..| COUNTRYWIDE HOME LOAN.......covvveerermimmeeenecinnnneees | woveenne | cernns 7.000 | MTHY| 10/01/2018 | .....ccvovvereces | vevrrerirens | cevernernnnnn50,000 |.c.c.c.........50,000 | ... AV...... ...1101/01/1998 ....... 6.714
257867-AG-6. | DONNELLEY RR & SONS CO......ccvvvrrrrerneemerireeineennes | ovvenne | eernnd 6.625 | AO....|04/15/2029 | .. 100.6710 ..1103/27/2002] ....... 6.955
345397 HB 2..| FORD MOTOR COMPANY .......coumrueererirmeneeineessesneees | woveenne | cenend 6.375 | JD.... | 12/01/2005] .. ...99.8250 ... .2 |01/01/1994 | ....... 6.910
345370 CA 6..| FORD MOTOR COMPANY .....ocviiumeerermrmeneesneesensnenns | woveenne | cernns 7.450 | JJ..... | 07/01/2031] .. ...86.9870 ... ...2 |01/01/2001 | ....... 7.534
345370 CA 6..| FORD MOTOR COMPANY ......ovvurrrmeerermrmemeeineesensneees | woveenne | eernns 7.450 | JJ..... | 07/01/2031] .. ...86.9870 ... ...2 |01/01/2001 | ....... 7.663
345370 CA 6..| FORD MOTOR COMPANY ......oevurrumeerermmmemeeeneeseesnenes | woveenn | eernns 7.450 | JJ..... | 07/01/2031] .. ...86.9870 ... ...2 |01/01/2001 | ....... 7512
345370 CA 6..| FORD MOTOR COMPANY.......evumrumeerermrmemeeeneeseesnenes | woveenne | eeenns 7.450 | JJ..... | 07/01/2031] .. ...86.9870 ... ...2 |01/01/2001 | ....... 7.366
370442 AV 7..| GENERAL MOTORS.......ccovivmeeeererermeerneesensneessesssnesees | veenne | eeenns 8.100 | MTHY) 06/01/2024 | .. ....95.0360 .2 |01/01/1998 ....... 6.522
370442 81 6...| GENERAL MOTORS.........ovtvueereremmeernecssneneessessssenes | veenne | ceinns 7.250 | QUAR 01/01/1900 | ....oocvvmrvereces | vevrrerirens | vevernernnnnn25,000 |.c.cc......25,000 | ... AV...... ...2 |01/01/2001 | ....... 7.250
371912 AA 4.. | GENESIS HEALTH VENTURES.........ccovvemireenecinennenes | oveene | e 9.250 | QUAR 09/01/2007 | .....eovvrneeens | worvrerenen | cervrernnnnnn80,000 | ....c..........50,000 | ... AV...... ..1101/01/11992] ...... 9.250
379352 AL 1.. | GLOBAL MARINE, INC.......ccoovverermreeecernerenireeineesnenienns]| wveenne | eeinns 7.000 | JD.... | 06/01/2028 | .. 108.9380 .2 |01/01/1999 ....... 6.125
37042F 3R 7..| GMAC SMARTNOTES.......c.ovvvrirerieererimesseessensseseeens | wveene | eeennd 6.200 | MTHY]| 12/01/2013 | c..ovvvrerrvees [ corveerenen | v 40,000 | .............40,000 | ... AV...... ...1101/01/1998 ....... 6.200
37042F 4A 3.. | GMAC SMARTNOTES.......ccvvvrierieererieesseessessseseeens | wveenne | ceennd 6.250 | MTHY| 02/01/2014 | .....oovvvrvens | crverenen | eerrvrrnnnnni25,000 | .c.c.........25,000 | ... AV.. ..1101/01/1999 ....... 6.250
37042G LA 2..| GMAC SMARTNOTES........covvimrierieerermeesseesseessesneees | wveenne | ceennd 6.700 | MS... |03/01/2011 | ..eovvvrvrrreeens [ cvveirvenen | eerrvrirnennn50,000 | ..ccc..........50,000 | ... AV...... ...1101/01/2001 | ....... 6.700
432848 AS 8.. |HILTON HOTEL CORP........rvvererermereecernereneseesseenenes | seveenee | eeveees 7.500 | JD.... | 12/01/2017 ..94.1880 3(01/01/1999 ....... 7.399
44181E-IN-9.. | HOUSEHOLD FINANCE CORRP.........cocoommerreernerrmeireeinnens | vevernee | weveees 7.500 | MTHY| 06/15/2022 | ........ovvvveee | cevverrees | vevenernnnnnn 75,000 | .. 75,000 | e AV...... 106/20/2002| ....... 7.500
459200 AM 3. | IBM CORP........covvvmrirerircerermeetseesneessessesssssssenssessssssses | sessseee | seneees 7.000 | MN... | 10/01/2025 .. .111.3750 ...1101/01/2001 | ....... 6.735
460146 AP 8.. | INTERNATIONAL PAPER CO......coovvverereimeeeeeenenseesees| severnee | woveees 6.875 | MN... | 11/01/2023 | .. ..105.2910 .2 |01/01/1998 ....... 6.436
41013M-AS-9. | JOHN HANCOCK LIFE INS. CO.......oevoueererirmermeernenienins | cevereee | weveees 5.650 | MS... | 10/15/2027 | .....cccovvvrever | cevrerrees | verernernnnnn50,000 |..c...c.........50,000 | ... AV...... ..1109/23/2002] ....... 5.649
41013M-CX-6.| JOHN HANCOCK LIFE INS. CO.......ovveueererirmrrcernerienins | cevenee | weveees 5.600 | MTHY| 11/15/2027 | .....ocovvvreves | cevrerrens | verenernnnnnn25,000 |..c.cc.......25,000 | ... AV... LG 11721/2002 5.600
41013M-ES-5.| JOHN HANCOCL LIFE INS. CO......cccovrirmirmeeeerernenrneesnees| severnee | woveees 5.750 | MTHY| 12/15/2027 | .....ccovvvreeer | cevrrerrnns | cerenernnnnn50,000 |..c.c.c.........50,000 | ... AV...... LGA0112/27/2002 e 5.750
499040 AL 7.. | KNIGHT RIDDER........ccotveuermrieinneeneriesisssesensenssssssens| seveseee | seneees 6.875 | MS... |03/01/2029 | .. 110.9030 ...1101/01/2001 | ....... 7.000
70816F AD 5..|J C PENNEY INC........oocorirrrirmirreeierieriseesseesenssesssessne| veenne | ceeend 6.875 | AO.... | 10/01/2015 | ..covvvrvrrrerens | corvrrrenen | e 78,405 | ... 75,000 | ... AV...... .3 101/01/1998 ....... 6.350
708160 BR6..|J C PENNEY INC........cocovirrrimirnneeienieniseesneeseessesssessns| veenne | ceenns 8.125 | AO.... | 04/01/2027 | .. ..87.0000 .3 101/01/1999 ....... 7.860
52517P QB 0. | LEHMAN BROS. HOLDINGS........ccovevmmeeeereemerieennneesnes | oveenne | eeenns 7.000 | MTHY| 05/01/2014 | ......coovvverever | cevrrerrees | ceverrernnns.860,000 |...............60,000 | ...... AV...... ..1101/01/1999 ....... 7.000
524909 AZ 1.. | LEHMAN BROS. INC......cccovrirmmeererinniseerneenennsesssessne| veenne | ceennd 6.500 | AO....| 04/01/2008 .110.5730 ... 101/01/1999| ....... 7.037
532716 AF 4.. | LIMITED, INC.....ovvmreeecernereeirecenseineriesssssssenseessessssessne| sveenns | ceenns 7.500 | MTHY| 03/01/2024 .102.9150 ... 2101/01/1998] ....... 7.131
540424 AJ 7...| LOEWS CORP.......rrvtrererrerireeiseeneniesssssssessenssssssesssne| sneenn | eennns 7.000 |AO....| 10/12/2023] .. .A79,374 . ....99.6660 ... .1101/0111997 | ... 7.000
540424 AJ 7...| LOEWS CORP......orvtrrererrerireriseeneniesssssssensensssssesssne| sveenn | eeinns 7.000 |AO....| 10/01/2023] .. .70,000 |. ....99.6660 ... ...1101/01/1998 ....... 7.000
540424 AG 3..| LOEWS CORP.......orverereererireeinseereriessessssesssesssssesssne| neenn | eesens 7.625|JD.... | 06/01/2023] .. 13,993 |. .101.5150 ... ...1101/01/2000 ....... 8.313
55262C AF 7.. | MBIA INC......ocvmeicereererireeieererieesseessessesssssssesssnsnens | nsenne | cesend 6.625 | AO....| 10/01/2028 | .. 37,646 |. ..100.4480 ... ...1101/01/2001 | ....... 7.126
55262C-AF-7. | MBIA INC.......ccvomreecererrerieeineereriesssssessessenssssssesssnsnens | veenne | cenend 6.625 | AO....| 10/01/2028 | .. 24131 . ..100.4480 ... .1 |04/24/2002] ....... 6.915
589331 AE 7.. |MERCK & CO.....coverirmrercrinnieeinecsenieesiseessssssessssssssssens | sveenne | cesonns 5.950 | JD.... | 12/01/2028 | .. 18,542 |. ..105.7400 ... ...1101/01/2001 | ....... 6.540
590188 JF 6...| MERRILL LYNCH & CO......ccoieeerirricernernerieeiseensenieens]| wveenne | ceennd 6.500 | JJ..... |07/01/2018 .. 49,389 |. ..107.0880 ... ...1101/01/1998 ....... 6.625
590188 JF 6...| MERRILL LYNCH & CO......cooieeeririecerneenerieeiseessenieens]| wveenne | ceennd 6.500 | JJ..... |07/01/2018 .. .35,308 |. ..107.0880 ... ..1101/01/1999 ....... 6.409
590188 JF 6...| MERRILL LYNCH & CO.....cocouvererieiecerneeerieeiseesenieens]| wveenn | ceennd 6.500 | JJ..... | 09/01/2018 | .. 35312 |. ..107.0880 ... ..1101/01/1999 ....... 6.408
617446 AT 6.. | MORGAN STANLEY GROUP, INC.......ccovveererecrirnernreeenes | v | evv 6.375 | JD.... | 12/01/2003 | .. .30,060 |. ..104.5420 ... ..1101/01/1993 ] ....... 6.100
638612 AB 7.. | NATIONWIDE FINANCIAL SERVICES..........cccovvemermerenae | covvenne | evvnns 8.000 | MS... |03/01/2027 | .. 140,000 |. ..103.7500 ... ..1101/01/1999 ....... 8.000
665815 AG 1..| NORTHERN TELECOM LTD NOTES........c.covcemvremermneeenee | oveene | eeend 6.000 | MS... |09/01/2003 .. .20,000 |. ....95.0000 ... .4 101/01/1993] ....... 6.000
693506 AZ 0.. | PPG INDUSTRIES, INC......ccoieeerrreenerreeienieensneeeseneeens]| wveenne | eeenns 7.400 |FA.... | 08/01/2019] .. 31,164 |. ..107.5670 ... ...1101/01/2001 | ....... 7.002
742718 BH 1..| PROCTOR & GAMBLE...........covveieicririnceineeieninsennneinne | veene | cenend 6.450 | JJ..... |01/01/2026 | .. 24,269 |. ..111.0600 ... ...1101/01/2001 | ....... 6.699
812404 AY 7..| SEARS ROEBUCK ACCEPT. CORP.......oevermeevreerirenenns | vvenne | cevnnd 6.875 | AO....| 10/01/2017 | .. .36,676 |. ...89.1900 ... .2 |01/01/1999 ....... 6.366
812404 AX 9..| SEARS ROEBUCK ACCEPT. CORP.......evuereeevrererieeenns | ovvene | eevnns 7.500 | AO....| 10/01/2027 | ccoovvvrerereren | cvvrrerrens | verererireeinne 26,941 ...89.0820 ... 2101/01/2000] ....... 8.480
812404 AX 9..| SEARS ROEBUCK ACCEPT. CORP.......oevereeevrerermeeenas | ovvenne | eevns 7.500 | AO....| 10/01/2027 | .coovvrerereren | wevrverrens | veveeeireeinnes 13,559 ...89.0820 ... 13,362 2101/01/2000] ....... 8.541
812404 AY 7..| SEARS ROEBUCK ACCEPT. CORP.......oevermeererermerenns | ovvenne | cevd 6.875 | AO....| 10/01/2017 | .. 22,571 . ...89.1900 ... . ...2 101/01/2000 ....... 8.000
812404 AZ 4.. | SEARS ROEBUCK ACCEPT. CORP.......oeuermvevreermerenns | ovvenne | cvvnnd 6.750 | JJ..... |01/01/2028 | .. 23,520 |. ...83.5770... ...2 |01/01/2001 | ....... 7.264
81371F AA5..| SECURED FINANCE INC........ccovvvemereriecennenernneeenseenens]| wveene | eevnns 9.050 | JD.... | 12/01/2004 | .. 43,207 |. ..112.0360 ... ..1101/01/11992] ...... 9.050
969133 AK 3.. | WILLAMETTE INDS, INC......ccooerirerrmeererieemseeenensseneeees | wveenne | eeenns 7.850 | JJ..... | 07/01/2026 | .. 27,215 . 1126110 ... .2 |01/01/1998 ....... 7.072
977385 AK 9.. |WITCO CORP....ccoometrereerrireeirseeseniessssssssessenssesssessne| sneenn | cenend 6.875 |FA.... |02/01/2026 | .. 24,168 |. ....68.8500 ... .3 101/01/1999 ....... 7170
977385 AG 8..| WITCO CORP......coourerrereerrirererseeseniesssssssessesssssssessns| sneenn | eesnns 7.750 | AO....| 04/01/2023] .. 25,253 |. ....12.6820 .3 101/01/1999 ....... 7.603
983931 BN 5..| XEROX CREDIT CORP........cecorrrmririrermeeireeeeensensneeens| veenne | eeenns 7.000 | MTHY]| 10/29/2012] .. .25,000 | ................25,000 |...... AV...... .1101/0111997 | ... 7.000
983931 BQ 8..| XEROX CREDIT CORP.......cecvrrrmririrermeeeneeeeensensneeene| veenne | cerend 6.500 | JJ..... |01/01/2013 50,000 | ................50,000 |...... AV...... 4101/01/1998] ....... 6.500
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

G803

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
98413T DL 2.. | XTRA INC.....cooiiiiriiiiscinsiisni e sssnsssnsssssssnsssnsssness | enseens | coens 7.125 |[MTHY] 05/01/2019] .......vvvvvenen. [ .104.9610] .....ccc000..26,240 | oo 24,938 | ..o | e 1,781 |... 01/01/1999 | ....... 7.149
UNIEA SEALES. ..ot ...2,765,999 | .. 182,207 |...cocooeeeee(450) | o0 |0 [ XXX XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.. 2,765,999 | .. 182,207 e (B50) | i 0 ] 0 XXX XXX..... XXX.....
4599999. | Total - Industrial & Miscellaneous (Unaffiliated).........ocovrrrerrriniinniiissssississississesssessssssssssssssssesssssssnsssssenssssssssasssssensse] snsenssenss g 102,801 | evrerenenn2, 143,000 [ XXX o[ 000000 2,727,732 [ 2,765,999 |........28,024 |......... 182,207 |..ooveeeeee(A50) | e l0 | 0 XXX XXX..... XXX.....
Totals
5499999. | Total - Issuer Obligations 4,407,025 |..........4,410,000 | ... XXX......| ..........4,419,469 |........... 4,411,042 |........60,917 | ........ 306,703 |.........(10,903) | ...cccovvireeecn0 [ o0 [ XXX oo XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities. ....2,840,251 3,250,691 123,981 | 1626 |0 ] 0 XXX XXX..... XXX.....
6099999. | Grand Total - Bonds: 7,247,275 | ..........7,221,340 | .. XXX......| .c........7,201,063 |........... 7,661,732 |..........60,917 | ......... 430,684 [ ..ccccceene(9.277) | o0 | 0 [ XXX XXX..... XXX.....
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SCHEDULE D - PART 2 - SECTION 1

KS Owned December 31 of Current Year

Showing all PREFERRED STOC
5 6

1 2 3 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

NONE
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
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
Common Stocks - Public Utilities (Unaffiliated)
United States
595390 10 5........ ALLTEL CORP......oovvierieireirere e ...01/01/1979...
151334 109........ CENTEL CORP / SPRINT CORP.... ...01/01/1992...
664397 106........ NORTHEAST UTILITIES COMPANY.........cccovvvunee ...01/01/1992...
98389B 100........ NEW CENTURY ENERGIES, INC ECEL ENERGY ...01/01/1993...
United StaeS......vvicer i snsssnsssssnsnessssssssnseies | sessesseserssnenssD 1,082 |eernersee KKK urisernrinnns | evvnrrsnnnenneneened 1,342 | 39,836 | o0 e 2713 [ (38,685) [ 0 e XX [ XXX.......
6699999. [ Total - Common Stocks - Public Utilities (Unaffiliated).........cccocooeecevcsecivceiiiiees v 51,342 | XXX | 91.342 39,836 [0 i 2713 | (38,685) [ il [ XXX e XXX.......
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
160903 100........ CHARTER ONE FINANICAL, INC.........ccoorrirrinrinrineinnes ...01/01/1988...
337400 10 5........ FIRST UNION REAL ESTATE EQUITY & MORTGAG....... ...01/01/1992...
795477 108........ SALOMON BROS. FUND, INC......cooovviiiniiinienns ...01/01/1993...
United States........ccccoeeenve.
6799999. [ Total - Common Stocks - ]
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
008492 100........ AGREE REALTY CORP.......ooovirrinrinrineineiseiseisiinsiinns | eeeeeesesenneen ...01/01/1996...
172967 10 1........ ASSOCIATES FIRST CAPITAL / CITIGROUP ...01/01/1996...
656866 10 0........ FIRST NORTH AMERICAN GOVT. FUND.. . ...01/01/1993...
345370 100........ FORD MOTOR CO....cocouieriiiiiereiineiseieeiseieeeseseseeees ...01/01/1999...
42217K106........ HEALTH CARE REIT, INC.....cooovieieirireineiieeieeieeieens ...01/01/1996...
482584 109........ KMART.....oovrnriniinnn. ...01/01/1992...
48890364 2........ KEMPER GOVT. SEC.. ...01/01/1994...
487902 405........ KEMPER INVESTMENT P ...01/01/1993...
493267-10-8........ |KEY BANK/SOCIETY CORP................... ...01/01/1962...
63633D 20 3........ [NATIONAL HEALTH INVESTORS, INC.. ...01/01/1994...
69775710 2........ PAN AM CORP........ccccoovimrirrirrins . ...01/01/1985...
487904 46 8........ UNITS KEMPER........oouiiiiiiieiine e ...01/01/1994...
920916 77 2........ UNITS VAN KAMPE ...01/01/1994...
9594251009........ WESTERN RESOURCES, INC.... ...01/01/1996...
United States
6899999. | Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..
7099999. [ Total - Common Stock .
7199999. | Total - Preferred and Com S e —

(a) For all common stocks bearing the NAIC designation "U"provide: the number of such issues.....1, the total $ value (included in Column 6) of all such issues §............... 0.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 5

1=

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

31339M-GZ-5.............. FEDERAL HOME LOAN MORTGAGE...........cooonmmrimrinrinrincienes | oeeene 01/30/2002.... |PARKER / HUNTER INCORPORATED..........ccoccovirrinrirneirneirenereens

31339W-D5-2... . | FEDERAL HOME LOAN MORTGAGE............cooonirmmimriinrinriinrinies | eeeene 04/26/2002.... |PARKER / HUNTER INCORPORATED...

31392R-Q8-7... ... |FEDERAL HOME LOAN MORTGAGE..........ccccosunrinmrninincncieinine | oeenad 07/30/2002.... |PARKER / HUNTER INCORPORATED...

31392U-2A-1.... . | FEDERAL HOME LOAN MORTGAGE..........c.cooonmimriimriinrinriinninnes | e 08/30/2002.... |PARKER / HUNTER INCORPORATED...

31392U-SC-9... ... |FEDERAL HOME LOAN MORTGAGE...........cccoovmimninrinriineiieee | 09/13/2002.... |PARKER / HUNTER INCORPORATED...

31392U-LS-1.... . | FEDERAL HOME LOAN MORTGAGE..........c.cooonmimriimriinrinriinninnes | e 09/13/2002.... |PARKER / HUNTER INCORPORATED...

31393G-Y8-1 FEDERAL HOME LOAN MORTGAGE............cooonmmrimrinrinriniiinnes e 12/30/2002.... [PARKER / HUNTER INCORPORATED...

38373X-5D-4............. MASTER ASSET SEC TRUST....... I 09/13/2002.... | WACHOVIA SECURITIES............

38373R-5F-2.........ccc.. [MULTICLASS CMO......ccevomiiiiiiiirisnierisnississsiissiissiiens | oo 01/23/2002.... |FIRST UNION SECURITIES....
38373T-G5-8............e.. [MULTICLASS CMO.......ccevomiiiiiriiriissisrissississniissiiesiiens | oo 02/01/2002.... |FIRST UNION SECURITIES....
38373W-GN-2.. . [MULTICLASS CMO.......ccoiiiriiriisiiseniesissssisssiesssssssssiisnies [ e 02/21/2002.... |FIRST UNION SECURITIES....
38373W-GP-7.. MULTICLASS CMO........ccccooviiirinriineinenissississississiisniiens | 02/21/2002.... |FIRST UNION SECURITIES....
31339M-89-0.............. [MULTICLASS CMO.......cccoomriiiiiiiiriinniisrissessisssiissiissiiens | oo 02/26/2002.... |FIRST UNION SECURITIES....
38373W-K3-1... . [MULTICLASS CMO.......cooiiiriisriisrieniississsisssissssssssssiisnies [ v 04/19/2002.... |FIRST UNION SECURITIES....
38373W-J9-0.... MULTICLASS CMO........ccccoisiiiriinriineisenissesssissessissiissiiens | e 04/19/2002.... |FIRST UNION SECURITIES....
31392M-FL-1 MULTICLASS CMO........ccooiviiiriinrineisenissississsississiisniiens | e 05/22/2002.... |FIRST UNION SECURITIES....
31392P-JK-2.... MULTICLASS CMO........ccccoisiiiriinriineisenissesssissessissiissiiens | e 05/30/2002.... |FIRST UNION SECURITIES....
38373M-DH-0... MULTICLASS CMO........ccooiviiiriinrineisenissississsississiisniiens | e 06/28/2002.... |FIRST UNION SECURITIES
38373V-DW-7.. MULTICLASS CMO........cccooiviiiriinriiniissnississississiissiisniiens | e 07/26/2002.... | WACHOVIA SECURITIES....
38373V-DW-7............. [MULTICLASS CMO......cccooirviirisiiirinnisriisnississsiissiissiiens | oo 07/29/2002.... | WACHOVIA SECURITIES....
38373X-5D4............... [MULTICLASS CMO.......cevomimiiiiiirinnierisssississniissiissiiens | oo 07/30/2002.... | WACHOVIA SECURITIES....
38373T-PA-7 <. [IMULTICLASS CMO......coovoriiiirnriiirissisniissississsiissiissiiens | e 09/16/2002.... | WACHOVIA SECURITIES....
12669C-4W-7... . [MULTICLASS CMO.......cosiiiiirinriienissiiesisssissssesisssisninns | 09/21/2002.... | WACHOVIA SECURITIES....
31392U-CM-4... MULTICLASS CMO........cccooosiiiriinriineiseniiseississsessissiisniiens | 09/23/2002.... | WACHOVIA SECURITIES....
38373V-WP-1............. [MULTICLASS CMO.......cccooosrimiisriimrinnisniissississsiissiissiiens | oo 10/04/2002.... | WACHOVIA SECURITIES....
38373Y-GD-0.............. [MULTICLASS CMO......ccccoirimiinriininnisniissississsiissiissiiens | oo 10/24/2002.... | WACHOVIA SECURITIES....
31393F-AT-3.... . [MULTICLASS CMO.......ccoomiiiriisrisiisenississsssssissssssssssiinnies [ v 10/24/2002.... | WACHOVIA SECURITIES....
31392T-EU-7......cccce... [MULTICLASS CMO......ccvvvmriiiiiciirisnisrississiseniissiissiiens | oo 10/24/2002.... | WACHOVIA SECURITIES....
38373V-2B-5.... . [MULTICLASS CMO.......cooiiiirisriisrisenississsisssissssssssssiisnies [ e 11/29/2002.... | WACHOVIA SECURITIES....
31393G-6N-9... MULTICLASS CMO........ccccoosiiiriinriiniiseniiseississsesssiissiissiiens | e 12/20/2002.... | WACHOVIA SECURITIES....
31392H-CM-3... MULTICLASS CMO........ccccoosiiiriinriiniiseniiseississsesssiissiissiiens | e 12/30/2002.... | WACHOVIA SECURITIES....
12669D-VE-5... MULTICLASS CMO........ccccoosiiiriinriiniiseniiseississsesssiissiissiiens | e 12/30/2002.... | WACHOVIA SECURITIES....
38373Y-PG-3... MULTICLASS CMO........ccccoosiiiriinriiniiseniiseississsesssiissiissiiens | e 12/30/2002.... | WACHOVIA SECURITIES....
31393G-6N-9... MULTICLASS CMO.. VR 12/30/2002.... | WACHOVIA SECURITIES....
31393G-6N-9... MULTICLASS CMO...... VR 12/30/2002.... | WACHOVIA SECURITIES....
88059T-AR-2.............. [TENNESSEE VALLEY AUTHORITY.............. I I 02/01/2002.... [FIRST UNION SECURITIES............
38373X-CG-9... . | GOVERNMENT NATIONAL MORTGAGE ASSN........ccccovmmrcvviiinn [ 06/28/2002.... |PARKER / HUNTER INCORPORATED...

38373X-AD-8... GOVERNMENT NATIONAL MORTGAGE ASSN.......ccccoovivmiicriiins el 07/24/2002.... |PARKER / HUNTER INCORPORATED...
38373V-DX-5.............. [ GOVERNMENT NATIONAL MORTGAGE ASSN.......ccoommivmriiiriinns | 08/30/2002.... |PARKER / HUNTER INCORPORATED...
31392E-A3-4.... . | FEDERAL NATIONAL MORTGAGE ASSN........cccoovvvmiimmrivniiiiniiins [ 09/30/2002.... |PARKER / HUNTER INCORPORATED...
38373V-WP-1............. [ GOVERNMENT NATIONAL MORTGAGE ASSN......cccccoovvvmnvviriinns | e 10/23/2020.... |PARKER / HUNTER INCORPORATED...
38373V-2A1.............. GOVERNMENT NATIONAL MORTGAGE ASSN 12/30/2002.... | PARKER / HUNTER INCORPORATED...

0399999 | Total - Bonds - U.S. GOVEMMENE. .- et N

Bonds - Public Utilities

United States
165087-AS-6 CHESAPEAKE & POTOMAC TELEPHONE...........ccoooevvrereeccrees | e 01/23/2002.... [FIRST UNION SECURITIES........coooeeeeeeeerceieecereeeereesceresessnenes | eevvesieeiee s sessess e sesssaes s
36962G-XZ-2... GENERAL ELECTRIC CORP...................... VRN D 03/27/2002.... [FIRST UNION SECURITIES....

451794-AT-8.... ILLINOIS BELL TELEPHOME CO.......cooosriinriieriinriisriseniisiiiinees | 03/04/2002.... |FIRST UNION SECURITIES....
650094-AT-2............... [NEW YORK TELEPHONE... VR PO 02/08/2002.... |FIRST UNION SECURITIES....
665228-BP-6.... . INORTHERN ILLINOIS GAS..... VR P 05/03/2002.... |FIRST UNION SECURITIES....
665772-BQ-1 NORTHERN STATES POWER FIRST UNION SECURITIES

UNItEA SAEES. ...ttt .

3899999. [ Total - Bonds - Public ULlItiEs............cooooosiiiesiiis s
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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 - Industrial and Miscellaneous
United States

257867-AG-6.............. DONNELLEY RR & SONS CO......cooooeeeeercrreeereeeeseveeeeeeesieniens | e 03/27/2002.... [FIRST UNION SECURITIES........oooveeeeeeercereecereeteereeseeressssnenes | eevtesiesies s sessessee e sesssass s oe

44181E-IN-9.... ... |HOUSEHOLD FINANCE CORRP........ccosvvrrverrrerererseeereerisriesienes | eeid 06/20/2002.... [FIRST UNION SECURITIES

41013M-AS-9... ... | JOHN HANCOCK LIFE INS. CO.....coeereerrrereeeeeeeereercerseseeeiens | erind 09/23/2002.... [ WACHOVIA SECURITIES....

41013M-CX-6... ... |JOHN HANCOCK LIFE INS. CO......coevrvrrerrrereeeeeeceeeeeeeseeeenes | e 11/21/2002.... | WACHOVIA SECURITIES....

41013M-ES-5... ... | JOHN HANCOCK LIFE INS. CO.....eoeereerrrerereeeeeereereerseseiseiens | evi 12/27/2002.... | WACHOVIA SECURITIES....

55262C-AF-7.............. MBIAINC......ovorieen 04/24/2002.... |FIRST UNION SECURITIES

United States.......ccooveveiieiccieeca e

4599999.

Total - Bonds - Industrial & Miscellaneous...

6099997.

Total -Bonds -Part 3.........ccocooeveiiicnnnn

6099999.

Total - Bonds.......covvieciieiceieceian

7299999.

Total - Bonds, Preferred and Common Stocks
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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 - U.S. Government
362163-TM-9..... |GNMA PASS THRU POOL........cccovrirrrririnne. 08/15/2002 [ CALLED.........ooovverirerererireeeeeieeeeeens
362030-MC-9..... | GNMA PASS THRU POOL 11/15/2002 | CALLED...
31359B-WH-6.... |FEDERAL NATIONAL MORTGAGE ASSN......... 01/25/2002 [ CALLED...
31358Q-ZD-0..... | FEDERAL NATIONAL MORTGAGE ASSN......... 01/25/2002 [ CALLED...
31359V-4U-4..... FEDERAL NATIONAL MORTGAGE ASSN......... 01/31/2002 [ CALLED...
31359W-2R-1.... |FEDERAL NATIONAL MORTGAGE ASSN......... 01/31/2002 [ CALLED...
3133TM-BW-5... |FEDERAL HOME LOAN MORTGAGE................ 02/15/2002 [ CALLED...
31359T-3J-5...... FEDERAL NATIONAL MORTGAGE ASSN......... 02/18/2002 [ CALLED...
31359H-2Q-6..... |FEDERAL NATIONAL MORTGAGE ASSN......... 05/25/2002 [ CALLED...
31359H-2Q-6..... |FEDERAL NATIONAL MORTGAGE ASSN......... 05/31/2002 [ CALLED...
3133T0-LP-7...... FEDERAL HOME LOAN MORTGAGE 06/25/2002 [ CALLED...
3133TG-PQ-6.... |FEDERAL HOME LOAN MORTGAGE .. |07/15/2002 | CALLED...
31359U-GE-9.... |FEDERAL NATIONAL MORTGAGE ASSN......... 07/15/2002 [ CALLED...
31359K-N7-8..... FEDERAL NATIONAL MORTGAGE ASSN......... 07/15/2002 [ CALLED...
31359B-Y9-2..... FEDERAL NATIONAL MORTGAGE ASSN......... 07/31/2002 [ CALLED...
3133T3-2E-7...... FEDERAL HOME LOAN MORTGAGE................ 08/15/2002 [ CALLED...
31359E-6D-8..... FEDERAL NATIONAL MORTGAGE ASSN... 08/25/2002 [ CALLED...
3133T1-X3-1...... FEDERAL HOME LOAN MORTGAGE...... 09/01/2002 [ CALLED...
3133T4-HM-1.... |FEDERAL HOME LOAN MORTGAGE.. 09/25/2002 [ CALLED...
3133T0-LP-7...... FEDERAL HOME LOAN MORTGAGE.. 09/25/2002 [ CALLED...
3133T0-LP-7...... MULTICLASS CMO.......coourrirrirriirinnee 09/25/2002 [ CALLED...
31339M-VY-1.... |FEDERAL HOME LOAN MORTGAGE.. 11/15/2002 | CALLED...
313399-PC-5..... FEDERAL HOME LOAN MORTGAGE.. 11/15/2002 | CALLED...
313399-2C-0...... FEDERAL HOME LOAN MORTGAGE.. 11/15/2002 | CALLED...
3133TG-PQ-6.... |FEDERAL HOME LOAN MORTGAGE.. 11/15/2002 | CALLED...
3133T4-MT-0..... |FEDERAL HOME LOAN MORTGAGE.. 12/15/2002 | CALLED...
3133T0-P8-1...... FEDERAL HOME LOAN MORTGAGE.. 12/15/2002 | CALLED...
3133TG-PX-1.... |FEDERAL HOME LOAN MORTGAGE.. 12/15/2002 | CALLED...
3133TG-PX-1.... |FEDERAL HOME LOAN MORTGAGE.. 12/15/2002 | CALLED...
38373T-G5-8..... MULTICLASS CMO.......oovurririrriineee 12/15/2002 | CALLED...
38373R-4G-1..... GOVERNMENT NATIONAL MORT ASSN .. |12/20/2002 | CALLED...
313921-2P-2...... FEDERAL NATIONAL MORTGAGE ASSN......... 12/25/2002 | CALLED...
31392A-BE-7..... |FEDERAL NATIONAL MORTGAGE ASSN......... 12/25/2002 | CALLED...
31392A-BE-7..... |FEDERAL HOME LOAN MORTGAGE................ 12/30/2002 | CALLED (PARTIAL).
31392A-BE-7..... |FEDERAL NATIONAL MORTGAGE ASSN......... 12/30/2002 | CALLED (PARTIAL).
31392A-BE-7..... | GNMA PASS THRU POOL 12/30/2002 | CALLED (PARTIAL).
0399999. [ Total - Bonds - U.S. Government
Bonds - Public Utilities
United States
650094-AT-2...... NEW YORK TELEPHONE..........ccccoovvriirinre 01/31/2002 [ CALLED.........oveierieeerieeeeeeeeeeeens
165087-AA-5..... CHEASPEAK & POT TELE (FIRST UNION). 03/11/2002 [ CALLED...
079867-AA-5..... BELLSOUTH TELECOMMUNICATIONS... 07/01/2002 [ CALLED...
737679-BQ-2..... |POTOMAC ELECTRIC POWER CO..... 07/15/2002 [ CALLED...
677347-AP-1..... OHIO EDISON 1ST MORTGAGE . 108/01/2002 | MATURED...
694665-AC-4..... PACIFIC NORTHWEST BELL TELEPHONE....... 09/01/2002 [ MATURED...
341081-DK-0..... FLORIDA POWER & LIGHT 12/15/2002 | CALLED...
UNited SEALES. ...ttt
3899999. [ Total - Bonds - Public Utilities

Bonds - Industrial and Miscellaneous

United States

[16161N-AH-3.....JCHASE MANHATTAN NOTES........ccoorimerrrerrerenes
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
3 5 6 10 11

T¢13d

1 2 3 7 8 9 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
59018S-QQ-0.... [MERRILL LYNCH & CO 01/31/2002 [ CALLED........cosvrerrreercreireineinenninees | veneineveiensiineinee | evneennenne 10,0000 [ 110,000 [ 9,250
59018S-YU-2..... IMERRILL LYNCH & CO 01/31/2002 [ CALLED... .30,750
536196-AF-5...... AETNA SVCS INC / LION CONNECTICUT......... 05/15/2002 [ CALLED... .10,000
536196-AF-5...... AETNA SVCS INC / LION CONNECTICUT......... 05/15/2002 [ CALLED... .30,000
087851-AD-3..... BEVERLY ENTERPRISES FIRST MTG.... 07/15/2002 [ CALLED... .25,000
75952F-20-5...... RELIASTAR FINANCING II.... 07/15/2002 [ CALLED... .40,000
37042F-6J-2...... GMAC SMARTNOTES........... 08/15/2002 [ CALLED... .60,000
16161N-ALA4..... CHASE MANHATTAN CORP . |09/01/2002 | CALLED... A ...100,000
16161N-ALA4..... CHASE MANHATTAN CORP.........cocoovrirririinnes 09/01/2002 [ CALLED... .40,000
16161N-AK-6..... [ CHASE MANHATTAN CORP 09/01/2002 [ CALLED... 140,500
94974J-AB-9...... WELLS FARGO & CO.... 10/15/2002 | CALLED... .25,000
45920Q-BU-7.... |IBM CORP.............. .. |12/18/2002 [ CALLED...
36157R-TG-0..... |G E CAP MTG............ . |12/25/2002 | CALLED...
073928-CN-1..... BEAR STEARNS COINC......oooiiiiiiiisiscs 12/25/2002 | CALLED...

UNited SEAES. ...
4599999. [ Total - Bonds - Industrial & Miscellaneous.
6099997. [ Total - Bonds - Part4..........cccocvevnnnnn.
6099999. | Total - Bonds

Common Stocks - Public Utilities

i, oo 2,111,671
......... 2,119,799 1.......2,337,833 |........2,111,671

United States
017361-10-6...... ALLEGHENY POWER SYSTEMS, INC.............. [11/30/2002[SOLD.......cccoevirirerreersererecrreeee
United States
6699999. [ Total - Common Stocks = PUDIC UHIHHES..........cv.ovieiiciiieeicis ettt

Common Stocks - Industrial and Miscellaneous
United States
110122-10-8...... BRISTOL MYERS SQUIBB CO.........ccceeovrrernnnee 12/20/2002 | SOLD.......covvveiereiereieee e
21923Y-10-5...... CORNERSTONE STATEGIC FUND.. 09/30/2002 [ SOLD...
674599-10-5...... OCCIDENTAL PETROLEUM CORP.. 12/20/2002 | SOLD...
683810-10-5...... OPPENHEIMER U.S. GOVT TRUST. . 112/30/2002 | SOLD...
716549-10-0...... PETROLEUM & RESOURCES CORP....... .. |12/15/2002 | SOLD...
172967 10 1...... ASSOCIATES FIRST CAPITAL/CITIGROUP 12/30/2002 | SOLD...
488903 64 2...... KEMPER GOVT. SEC.... 12/30/2002 | SOLD...
487904 46 8...... UNITS KEMPER............. 12/30/2002 | SOLD...
920916 77 2...... UNITS VAN KAMPEN MERRITT INSD.. 12/30/2002
United States
6899999. [ Total - Common Stocks - Industrial & Miscellaneous.
7099997. | Total - Common Stocks - Part4.........ccoccceeviennnnns

7099999. [ Total - Common Stocks..................
7199999. [ Total - Preferred and Common Stocks...
7299999. | Total - Bonds, Preferred and Common Stol
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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. oottt | sreesi ettt 7247278 | .o, 7,201,083 [ oo (46,215
2. Preferred SIOCKS. .......cvuceeeericieieictsereseieiscssinessisiesssinsinnnns | ereesesseessntnsissesssesseessstsesessssestensnnnennsess | seesetesiess sttt ens sttt ententantennee | sesessees sttt ettt ettt 0
3 TOtAIS s | et 7247278 [, 7,201,063 [ oo (46,215

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

NAIC MANUAL, MOODY'S BOND RECORD, BROKERS, ETC.

E23
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SCHEDULE E - PART 1 - CASH
2 3 4 5 6

Amount of Amount of

Rate Interest Interest Accrued
of Received December 31 of

Depository Interest During Year Current Year Balance *

Open Depositories
BANKERS TRUST CO....
CAPITAL BANK .
CENTURY FEDERAL SAVINGS & LOAN.................
CHARTER ONE.......cooiiiiirineieieieeeeeeeeeeeeeene
CHASE MANHATTAN BANK..
CONTINENTAL BANK....
DISCOVER BANK....... .
FIRST MERIT BANK.......ooooriirireineineeeeeeeeens
FIRST UNION. ...
FIRSTAR BANK / US BANK...
HUNTINGTON BANK......
KEY BANK (COML).... .
[IRWIN UNION BANK........oooriiieineieeeeeeieens A50 |l T ] 1150 [ 100,000 | XXX
MERRILL MERCHANTS BANK........cccovomninriinnines - MAINE e . 08 [ LT 100,000 | XXX
NATIONAL CITY BANK.......... . . 1,908 |..... .100,000 | XXX
OHIO SAVINGS BANK........cooeovernernrinrinrneineinnes OHIO s [ e 3.8000 | 3,390 i [

PIONEER SAVINGS & LOAN. .

PROVIDENT BANK........oovriireieineineeeeeieeiees
ST. MONICA / ST. MARTIN CREDIT UNION...........
THIRD FEDERAL SAVINGS & LOAN.....
WESTERNBANK.......ccooiiiiiiinns
0199999. Total - Open Depositories..
0399999. Total Cash 0N DEPOSIE.........veiuieiisieiiteicisit ettt nanee
0499999. Cash in Company's Office

DELAWARE........ccoonirineinrisisnissssssisssssiiens [ ceeriinniinns 6.550
WISCONSIN

0599999, TOAl CASN......cocrrrrrcsrsrsrsrsrsrsrsrsrrrrrrssssssessseerr | Xz | corerrrrree89,380 | oosrrrree 8908 | v 1,554,967 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

[ ETTETI N IS T403,674 |4, APl corororriries | o 1,353,609 1,376,846 [ 10. OCtODET. ..o | s 1,336,742

2. February.. 1,391,263 (5. May.. . 1,409,723 1,422,832 |11. November.... . ....1,486,663

3. Mareh. oo | e 1,388,502 6. JUNE..ocvos | o 1,333,559 ..1,388,434 |12, DECOMDEN. .o | i 1,554,967

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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