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Annual Statement for the year 2002 of the

Showing all Real Estate OWNED December 31 of Current Year
1 4 5 6 7 8 9 10 11 12 13 14 15
Location Expended for
2 3 Additions,
Increase Permanent Gross Income
Book/Adjusted (Decrease) by Improvements Earned Less
Date Carrying Fair Value Increase Foreign Amounts and Changes in Interest Taxes, Repairs
Date of Last Actual Amount of Value Less Less (Decrease) by Exchange Received Encumbrances Incurred on and Expenses
Description of Property City State Acquired | Appraisal Cost Encumbrances | Encumbrances Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
HomeOfice . |Cewlnd |OH _ |0101/19% |0101/19%6 | 424252 | 380100 424262| (@e0) | | .| . 21g0| 13118
0299999 Properties occupied by the reporting entity - Administrative 424,252 380,100 424,252 (7,650) 27,600 13,118
\ \
0399999 Total Properties occupied by the reporting entity 424,252 380,100 424,252 (7,650) 27,600 13,118
9999999 Totals 424,252 380,100 424,252 (7,650) 27,600 13,118
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Annual Statement for the year 2002 of the

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Rate Amount Due Increase Interest Due and
Used and Accrued Gross (Decrease) | Accrued Dec. 31
Book/ to Dec. 31 of Amount Increase by Current Year, on
CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description * of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest
3134A28G4 (Fhmc [ | |None 10752028 | | | 86941\ 400000 1691|  67644|  s0774| | | . e37| | . |1PE |01/01/1998 |  7.000
912810CE6  |U.S.TreasuryBonds ) | 8750 |MN-1 11162008 | | 10,898( 11,000{ . 106.29| et 10.656( 1200963 200 1PE |01/01/1990 |~ 9.032
0199999 Subtotal-U.S. Governments-Issuer Obligations 9,357 XXX XXX XXX
36217BTJ7 | GNMA Giticorp Gtd PT Pool188753X | | 9500 |MNTH| 121152016 | |||+ |otoirger | 9500
36202BACY | GNMA Jumbo Sgl Fam Pool 000903M | ... . | 7.500 |[MNTH|12/20/2017 | |\ .. | ... ... . .5429| . 5429\ | 5429 5436 8| 48| | 1.....|01/0171991 | 7.500
36202CCE1 | GNMA Jumbo Sgl Fam Pool 001869M | | 8.000|MNTH|09/202024 | | . | . . 4812\ 48120 | 4812\ 4812|8809\ 1.....101/01/1994 |~ 8.000
36218HXM1 . | GNMA Sgl Fam Mtg Pool Mellon 223084X | | 10.000 \|MNTH|04/15/2020 | . | .. ... .| ... 1640 1640( | . 1640|640 3y 6T\ ] 1.....|01/01/1990 | 10.000
36218XMQ9. | GNMA Sgl Fam Pool Empire 235367 | ... . | 9500 |MNTH|07/1522018 | |\ | .32\ . . 342\ %42 843 A8 1.....|01/01/1989 |~ 9.500
36219HU92 | GNMA Sgl Fam Pool USBancorp ... |..... .|, 9500 [MNTH|07/15/2018 | |\ | .........206) . . 216|206 o 2r60 A B 1.....|01/01/1989 | 9.500
36205PUM1 | GNMA Single Family Mtge Pool 396688X | . . | 8.500 |MNTH|11/16/2024 | | | ... 4099 4099|4099 4099 7| 433 1.....|01/01/1994 | 8.500
0299999 Subtotal-U.S. Governments-Single Class Mortguage-Back‘ed/Asset-I‘Backed ‘Securities | 17,616 17,616] XXX 17,616 17,624 30 1,767 XXX[ XXX XXX
0399999 Subtotal-U.S. Governments 115,455 428,616] XXX 96,951 79,054 150 2,730 9,357 XXX| XXX XXX
465138ZR9 |Israel StateBond | | 7.250|JD-15/12115/2028 | | | 98700| 100000|  9955( 99553| 98500 . 302| 7250\ 80| | |1PE_|010111999 |  7.374
89464NAA9 | Treasury Corp of Victoria Aus$ Gtd Dbs | . | 8250|A0-15/10/15/2003 | | .. ... .| ... . 6623\ 662| | . 6623 6623 4y 4441 1PE 101/01/1994 | 8.250
89464NAA9 | Treasury Corp of Victoria Aus$ Gtd Dbs | | 8.250|AO-15/10152003 | | ... | ... 78308\ 7306 | . 7306| . 7306( 1260 489 1PE |01/01/1994 |~ 8.250
0499999 Subtotal-All Other Governments-Issuer Obligations | | | | 112,629 113,929] XXX 113,482 112,429 542 8,183 50 XXX[ XXX XXX
1099999 Subtotal-All Other Governments 112,629 113,929] XXX 113,482 112,429 542 8,183 50 XXX[ XXX XXX
796825AX5 |SanBemardinoCntyCAZero | | |NONE|8012016 | | |  144594| 300000\ 4589|  137gs8| e8| | | . ee2l | |1 [01011997 | 6700
1205996 States, Terr. and Poss.-Single Class Mortgage-Backed/Asset-Backed Securities - CA 144,594 300,000] XXX 137,658 88,026 9,642 XXX XXX XXX
01354CAD5 | Albuquerque NM Collate MigZero | | |NONE|0got20t4 | | | 42432| 85000 | 42432  27aat| | | 819 | |1PE_|01011997 |  6.900
1232996 States, Terr. and Poss.-Single Class Mortgage-Backed/Asset-Backed Securities - NM 42,432 85,000 XXX 42,432 27,441 3,139 XXX XXX XXX
642866DZ7 | New Brunswick Province Debs | | 7500|JJ-28 |07/282008 | | | 24373 24373\ 6667(  16250| 24378 72| 1e43| [ | |1 |01011994 |  7.500
1256996 States, Terr. and Poss.-Single Class Mortgage-MBacked/Afset-Bacﬁed Secx‘Jrities -CN | 24,373 24373 XXX 16,250 24,373 762 1,643 XXX XXX XXX
1299999 Subtotal-States, Terr. and Poss.-Single Class Mortgage-?acked/As\set-BaTked Securities 211,399 409,373] XXX 196,340 139,840 762 1,643 12,781 XXX XXX XXX
1799999 Subtotal-States, Territories and Possessions 211,399 409,373 XXX 196,340 139,840 762 1,643 12,781 XXX[ XXX XXX
siso195A2 | FHLMG Fi Series 100 K. o0 vt damsaoer | sl seel L el e e | o oiivinees | 15,000




Annual Statement for the year 2002 of the

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Rate Amount Due Increase Interest Due and
Used and Accrued Gross (Decrease) | Accrued Dec. 31
Book/ to Dec. 31 of Amount Increase by Current Year, on
CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description * of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest
312918W64  \FHLMC 1525 | 12.000 \|MNTH|05/15/2023 | . . . | ... ... .| ... .. .50632| 50632 | . 50632| 50835 . f 8474\ || 1.....|01/01/1998 |~ 7.213
3133T35G9 . | FHLMC Series 1669 OC TIB 10% Inverse . | ... |.’ 12.000 [MNTH| 02/15/2024 | | ... ... . |....... . 43683 .. 44306 . | . .43683| . 43683 . . | ......8000| . | 1.....(01/01/1998 | 12.000
3133TLBM9 | FHLMC 2162 SU Inverse Floater | | 12.000 \|MNTH|06/15/2029 | . | .. ... .| ... ... 6803 728 | . 683| 6803 . f 8846 | ] 1.....|01/01/1999 | 10.386
31359BPCS  |FNMA Series 93 122K | ... .| 6500 |MNTH|04/25/2022 | | . | ... 1888 . 1962\ | 1888 1874 5| 043 1.....|01/01/1995 |~ 6.806
31359FUX4  |FNMA9322310% SmlnvFltr .} . | 12.000 [MNTH | 12/25/2023 | .| ... |......... 32543 . 33194 | 32543| 32530\ . ... | 489 | 1....(01/01/1998 | .
31359H6G4 | FNMA 1994 X-89A Class D Sequential Payer | . | 8.000 |MNTH|07/26/2024 | | .. | ... .. 40148| 40148 | 40148\ 40148 134 3887 ... 1.....|01/01/1996 | 8.969
2757996 Special Revenue-Defined Multi-Class Residential Mortga?e-Backe(‘i Secur?ties -Us 203,838 206,710 XXX 203,838 204,017 139 27,244 XXX| XXX XXX
2799999 Subtotal-Special Revenue-Defined Multi-Class Residentie‘zl Mortgag‘e-Back‘ed Securities 203,838 206,710 XXX 203,838 204,017 139 27,244 XXX| XXX XXX
3199999 Subtotal-Special Revenue 203,838 206,710 XXX 203,838 204,017 139 27,244 XXX| XXX XXX
001196AC8 | ATLANTA GAS & LIGHT CAP TRUST8.17% | | 8.170|JD-01/06/01/2037 | | ... . . . 09/26/2002 |~ 8.140
048303BC4 | Atlantic City Electric Co 1stMtg ... | ... | 7.000MS8-01/09/01/2023 | | .. . 01/01/1993 | 7.163
059165BW9 | BALTIMORE GAS&ELEC. | ... . | 7500 MS8-0103/01/2023 | | .. 01/09/2002 | 7.160
144141CP1 | Carolina Power & LightCo . | ... . | 7.500MS-01/03/01/2023 |03/01/2003 |  103.220 01/01/2001 | 7.170
144141CA4 | CAROLINAPOWER & LIGHT CO. . | . . | 7.500|MS-01)03/01/2023 |03/01/2003 |  103.220 01/24/2002 | 7420
172070BR4 | Cincinnati Gas & Electric | . | 7200 A0-01/10/01/2023 | | . 01/30/1999 | 7.200
186108BK1 | CLEVELAND ELECTRIC ILLUM.CO9% . |.. ... .| .9.000 |JJ-01|07/01/2023 |07/01/2013 |  100.000 10/08/2002 | 8.191
190441AWS | Coastal Corp Gas Transmission. .. | .. . | 6.950/JD-01/06/01/2028 | | .. 01/01/2001 | 7.500
197648CE6 | Columbia Gas System | | 7620 MN-2 |11/28/2025 | | 01/01/1999 | 7.950
197648CD8 | COLUMBIA GAS SYSTEM7.42% | ... . | 7420 |MN-2 |11/28/2015 | |\ | .. 47018|  50000| 103.04| 51522\ 46819} 309\ 18| .. 20 | .. .. . [|2PE | 107302002 | 7.600
209111CE1 | CONSOLIDATED EDISONCONYINC ) | 7.500 |JD-15|06/15/2023 |06/15/2003 |  103.272 02/01/2002 | 7170
210518AH9 | ConsumersEnergy .. ... .. |.. .| 7.375|MS-15/09/15/2023 |09/15/2003 |  103.688 01/01/2001 | 7.500
210518AH9 | ConsumersEnergy ... .. |.. .| 7.375|MS-1509/15/2023 |09/15/2003 |  103.688 01/01/2001 | 7.400
210518AH9 | Consumers Energy Co fstMtg | | 7.375MS-15/09/162023 | | 01/01/1993 | 7.449
26439RAJS | DUKE CAPITALCORP6.25% . ... .. | .. .. .. .| 6250 |FA-15/02/15/2013 | |\ . | .. . 23765| 25000|  89.08| 22270\ 23661 586| . | ... 104f 1 2. | 1212012002 | = 6.99%
26439RAF3 | DUKE CAPITALCORP7.5% . .. ... ... | .. ... .| 7500|AQ-01/10/01/2000 | | .. . | ... ... 51128| 50000| 101.67|  50833| 51329} 938 | .. @0 .2 1212012002 |~ 7.000
26439RAH9 | DUKE CAPITAL CORPNOTES 8% . | ... . | 8000 AQ-01)10/01/2019 | . | . . . | .. . . 50000 50000 9562\ 47811 80006 1000 .\ @} ... .| ............|2..]| 12/20/2002 | . 8.000
26439RAH9 | DUKE CAPITAL CORPNOTES8% ... . |...... .| .8000JJ-15/10/01/2019 | |\ . | .. . 78000\ .  75000| 9562| 95621 75005/  2780| .. .. | .......Of . ..........|[..............[|2. /[ 10/15/2002 | 7.999
26439RAC0 | DUKE CAPITAL CORP SENIORNOTES 6.75 | | 6.750 [JJ-15 |07/1622018 | | . 05/20/2002 |~ 6.860
266228CE3  |DUQUESNELIGHT 7.55% . .. . | . .. . .| 7.5580/JD-15/06/16/2025 | | . 02/22/2002 | 7.360
29364M811  |ENTERGY LAINC.7.6% 1000sh. . | .. . .|  7.600 AQ-01/04/01/2032 |04/01/2007 | 25.000 03/27/2002 | 7.600
29364PAA1  |Entergy New Orleansinc | . | 7.000|AO-15/07/15/2008 | | . 01/01/1998 | 7.000
29364N868 | ENTERGY MISSISSIPPIING.7.25% | ... | 7.250|JD-01|12/01/2032 | 12/01/2007 | 25.000 1172212002 | 7.250
341081EH6 | Florida Power & Light . | ... . [ 7.000MS-01/09/01/2025 |09/01/2003 | = 103.500 01/01/2001 | 7.100
402479BMO | Gulf PowerCo. ... .. |.. .| 6.100|MS-30/09/30/2016 |09/30/2004 |  100.000 01/01/2001 |~ 6.100
402479BP3 | GULF POWERCO.6% . .. . .. ... ... | ... . .| 6.000JJ-3001/30/2012 |01/30/2003 |  100.000 01/30/2002 | 6.000
442164BQ1  |HoustonLight&Power | ... | 7.500JJ-0107/01/2023 |07/01/2003 | = 103.510 01/01/2001 | 7.500
476556BS3 | Jersey Central Power & Light 1stMtg | | 6750 [MN-0 |11/01/2025 | | 01/01/1993 | 6.835
665789AL7 | Northern State Power (W) 7.25 | | 7.250|MS-01)03/01/2023 |03/01/2003 |  102.840 1273172001 | 7.220
694308EZ6 PACIFIC GAS & ELEC. CO. 6.75 6.750 |AO-01] 10/01/2023 | 10/01/2003 102.740 03/11/2002 6.750
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Annual Statement for the year 2002 of the

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of

Rate Amount Due Increase Interest Due and

Used and Accrued Gross (Decrease) | Accrued Dec. 31

Book/ to Dec. 31 of Amount Increase by Current Year, on
CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description * of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest
Potomac Electric Power Co1stMtg | | 7.250|JJ-01{07/01/2023 |\ | . | 20000  20000| 10343|  20687| 20,000\ 725\ 1450 ( . ||| 1PE 101/01/1993 | 7.250
POTOMAC ELECTRIC POWER CO. 6.878% . |........ BB 1PE . [10/30/2002 | .  6.560
Public Service Elec&Gas | . .| 6.750|J-01{01/01/2016 | | . | . . .30000f 30000| 100.63| . 3018| 30,006 1013|2025 .| 1PE 101/01/2001 | 6.750
Public Service Elec & Gas 1st&Ref | . . | 7.000 MS01/09/01/2024 | | .. | ... 24746| 25000| 10263| 25656 . . 24625\ 5883| 1750\ Bl 1PE 101/01/1993 | 7.107
Public Sves Co Colorado ... |....... c 60| 2PE . |01/01/2000 | .. 8.500
Semco EnergyInc 8% ... ] | 2PE 1121972001 | 8.000
Semco EnergyInc 8% ... | 2PE. | 01/01/2001 | 8.000
SEMCO ENERGY INC.8% . .................|....... 2| 2PE 10212012002 | . 8.100
SEMCOENERGYINC.8% . . .| . . | 8000|JD-30|06/30/2016 |06/30/2006 |  100.000| 32380 35000\ 9654\ .  33787|  32204| | 2100 176 . |................|2PE |04/29/2002 | 8.100
SOUTHERNCO.8.14% . | . .. 9|2 | 0412372002 | 8.000
Texas Utilities Electric Co. ... | T 20| 01/01/2001 | 7.390
AAAAAAA Electric & Power Co. . .. | .. . C 00| APE101/01/2001 | 7.000
Virginia Electric & Power Co. . | . .. | 7.500|JD-01|06/01/2023 |06/01/2003 | ~ 103.160| 30,000( 30000  10348| 31043 30006 18| . 2250( .|| 1PE | 11/06/2001 | 7.500
3299999 Subtotal-Public Utilities-Issuer Obligations | | | 1,675,923 1,680,000 XXX 1,741,107 1,675,829 30,088 91,363 (720) XXX[ XXX XXX
3899999 Subtotal-Public Utilities (Unaffiliated) 1,675,923 1,680,000 XXX 1,741,107 1,675,829 30,088 91,363 (720) XXX[ XXX XXX
00077QAC4 | ABN AMRO BKNV (CHICAGO). ... ... |... ... .| 7.300JD-0112/01/2026 01/29/2002 | 7.000
008175AF8 | Aetna Inc.(Frmrly Aetna Services) ... . | . .. . | 7.250 FA-15)08/15/2023 01/01/1993 | 7.032
008175AF8 | Aetna Inc.(Frmrly Aetna Services) ... ... | .. .. . | 7.250 FA-15)08/15/2023 01/01/1999 | 7.319
00104PAC3  |AFC Capital Trust! . | .. | 8207 FA-15 02/15:2027 01/01/1999 | 8.260
019754AA8 | ALLMERICA FINANCIAL CORP 7.625% . | .. . .. | 7.625|A0-15) 10/15/2025 06/26/2002 | 7.000
029103AC2 . | American President SRNote . | ... | 7.125 MN-1)11/15/2003 01/01/1997 | 7.119
037388AES | AON CAPITAL TRUST A CAPITAL 8.205% .. | . ... . | 8.205JJ-0101/01/2027 05/14/2002 | 8.186
037833AA8 | Apple Computerinc | .. | 6500 FA-15)02/15/2004 01/01/1994 | 6.792
042735AJ9  |ARROWELECTRONICSINC.7% ... .. | ... . .| 7.000JJ-1501/15/2007 03/14/2002 | 7.250
00209E207  |ASBC CAPITAL17.628% . . ... ... ... ... . . .| 7625 MN-3 05/30/2027 05/30/2002 | 7.625
044204AC9 |ASHLANDINC.6.625% . . . ... | ... .. | 6625 FA-15 02/1522008 1072412002 | 6.620
001957AL3 | AT&T CORP DEBENTURES 8.625% ... .. | .. .. . . | 8625 |JD-0112/01/2031 05/01/2002 | 9.670
00209TAB1 | AT&T CORP DEBENTURES 9.455% ... . | .. ... . .| 9485 MN-1)11/15/2022 1171972002 | 9.670
055188205 |BACCAPTRUSTII .. ... ... ... |.. .| 7000 FA-01H02/01/2032 01/31/2002 | 7.000
06050NAPO | Bank Of America . ... ... ... |.. . | 8000 FA-18) 02/18/2015 01/01/2000 | .~ 8.000
060506GLO | Bank of America Mtg Secs Corp. ... ... |.. .. .| 7.250 |JD-0107/01/2029 01/01/1999 | 7.370
060506GV8 | Bank of America Mtg Secs Corp 1999-8 | . | 7.125|MNTH) 08/01/2029 01/01/1999 | 7.290
06406JBB0. . |Bank of New YorkInc. .. .. .. . |. . | 6500 MS-10 03/10/2014 01/01/1999 |~ 6.498
066048AA7 | Bankamerica CapitalIl - .. . | . . | 8000 JD-15)12/15/2026 01/01/1999 | 8.200
066048AA7 | Bankamerica Capital Il . . . | . .. | 8000 JD-15)12/15/2026 01/01/1999 | 8.000
07384T206  |Bear Steamns Cap Trustlll . | ... | 7.800 MN-105/152031 05/10/2001 | 7.800
073928FL2  |BearSteamsCo . .. . ... ... ... |... .| 7.000MNTH11/232018 01/01/1998 | 7.000
073928FL2  |BearSteamsCo .. . .. .. ... | .. .| 7000 MNTH| 11/23/2018 01/01/1998 | 7.000
073928RF2  |BEARSTEARNSCOINC.8.10% ... .. | .. .. . . | 8100 FA-15)08/24/2015 09/20/2002 |~ 8.010
073928WG4 | BEAR STEARNS CO. INC.7% 7.000 | FA-15| 02/15/2022 03/08/2002 7.150
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Showing all Long-Term BONDS Owned December 31 of Current Year
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Annual Statement for the year 2002 of the

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
1 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of

Rate Amount Due Increase Interest Due and

Used and Accrued Gross (Decrease) | Accrued Dec. 31

Book/ to Dec. 31 of Amount Increase by Current Year, on
CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description * of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest
... 1250 [MN-1111/15/2016 | 11/15/2004 | = 100.000( . . 30,000( . . 30000 . | .. .30000f 30010\ . 272| . 2%27( ||| 1PE | 11/23/2001 | 7.250
| TA25 FA01102001/2016 || 243000 250000 11241 28103) . 24310( .. 742| . 4781 . 400 ... ..|...............|2PE 101/01/2001 | .  7.442
_.......|..8000|AO-01|04/01/2023 B | 2PE 1 01/01/1999 | 7.990
_.......|..8000|AO-01|04/01/2023 8| 2PE | 06/04/2002 | 7.670
.......|..8.000|AO-01|04/01/2023 | 2PE 1 01/01/1993 | . 8.000
... 8125 MN-0 | 11/01/2003 L9660 |3, |01/01/2001 | 8.000
... 1.800 |MS-15]09/15/2031 | 2PE 102372001 | 7.800
~......]..8.1511JD-30| 06/30/2031 89 1PE . {01/01/1999 | .  8.400
.| 1.875]4J-15107/15/2031 AT | 2PE (05102002 | 7.541
... 1.850 [MN-1 1 11/15/2032 2 117142002 | 7.850
.| 1550 |AO-0104/01/2028 C o d20 0. |2PE|01/01/2001 | . . 8.390
......|..1.550 |AO-01| 04/01/2028 C8800 | 2PE | 01/01/2001 | 8.900
......|..1.550 |AO-01|04/01/2028 30| 2PE | 01/01/2001 | 7.850
.| 1550 |AO-0104/01/2028 98| .| 2PE|01/01/2001 | . . 8.230
........|.6.000|AO-15/10/M15/2003 | | ... .. | ......10000f 10,000\ 103.16|  10316( . 9064 125|600 M 1PE |01/01/1995 | 6.620
......|..8040|JD-01]12/01/2026 |2 (0110171999 | 8.038
......|.8.040JD-01]12/01/2026 o8| 2PE01/01/1999 | . 8.090
......|..8040|JD-01|12/01/2026 | 12/01/2006 | ~ 104.020| 70403\ 75000| 11276| 84572| . 69944  503| 6030 183 {...............|2PE |01/01/2000 |  8.580
......|.8040|JD-01]12/01/2026 Q00| 2PE 121872001 | 7.686
......|..1.200|MS-0803/15/2032 20| 03/08/2002 | 7.200
......|..9:500 | JD-01/06/01/2010 |2 (0110171991 ] 9.500
......|..9:500 | JD-0106/01/2010 |2 (0110171991 ] 9.500
L] 8875 1JJ-15 1 01/15/2022. cQ80) 20| 07/18/2002 | . 8.400
.......|..8:500 | FA-01]08/01/2018 LA | 2PE|01/01/2001 | 7.350
~......|..B375|FA-01102/01/2029 | . | .| 44402 50,000\  77.08| 38542| . 44014 1328| 3188| 196 .. |...............|2PE |01/01/2001 |  7.400
L] 887510151 01/15/2022. 20| 01/0171992 | 8.875
| 14501JJ-1510716/2031 | | |........25000( 25000|  86.99| . 21747| 24982 84| 91 8\ ... .|2PE |06/03/2002 |  7.460
... 1.250 |AO-25| 10/25/2011 IO | 2PE (097252002 | 7.518
| 1250(A0-25( 1002502011 || 482700 500001 977 | . 48584)  48077( . . 604| . 1813] 194 ... |2PE |09/25/2002 | . 7.850
... 1.375|A0-28 10/28/2009 820 |20 (090262002 | 7.550
... 1875]JD-15106/15/2010 | . |........|.......39730| 40,000\ 10063| 40250 . 39714| 131 1576 £ TR FEUUURRUTRTR 1PE |10/02/2002 | 8.000
......|..1.875|JD-15|06/15/2010. e 228) ]2, | 08/28/2002 | 7.290
| 18751 0J-15101/15/2023 A 1PE {01/01/2000 | 8.069
~......|..8:500]JJ-25101/25/2029 | || 495860| 80,000 | 49560 . 49500 1354|3250 . By 1PE 101/01/1999 | 6.600
~.....|..6:450|MS-01103/01/2019 | . || 34674 35000| . 9984| 34945 34686| . 753|129\ Bl 1PE . |07/03/2002 | .  6.500
... 1.250 |QU-15] 07/15/2041 |20 | 0710972001 | 7.250
......|..1.200|AO-1504/15/2012 | | . .......35000f 35000) | . 35000 35000 825\ 1344\ | 1PE  |08/25/2002 | 7.200
| TA25|MN-1 1 11715/2016 | 11/15/2004 | 100.000( ... 50,000]. ... .50,000{ . . .| ... .50000| . . 50000f . . .  445| 3563| . ... || . 1PE . [11/19/2001 | . . 7.150
......|..1.000 |MS-15|03/15/2016 B0 1PE | 12/21/2001 | 7.100
... 1400 [MS-15]03/15/2017 UURTRRONS (-)] FUUREUSEURREY FURURTRR 1PE | 07/29/2002 | 7.400
| 7150 |MN-1 1 11/15/2016 | 11/15/2004 | 100.000{ ... ... .50,000| .. ... .50,000{ . . | ... ..50000| . . 50000f . . . ..  447| . 3575| . ... || 1PE  [11/19/2001 | . . 7.150
~......|..1.375|A0-01| 10/01/2051 | 2PE 1100372001 | 7.375
370442766 General Motors Corp 7.375 |AO-01] 10/01/2051 2PE | 10/03/2001 7.375
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... 1.200 | JJ-15 101/15/2011 @ | 2PE (101172002 | 7.200
......|..1.700 |AO-15| 04/15/2016 B0 | 2PE 1212012002 | . 7.600
~......|..1.700 | JD-15] 06/15/2015 LB |3 |01/01/199% | 7.530
L |..9125 1 4J-01107/01/2022 s3] 10/03/2001 | 9.300
......|..8.250|MS-01]03/01/2023 |03/01/2003 | . 103.750| .. .. . 24,502 . 25000 . 8100| . . 20250\ . . 24469| .  688| . 2063 . . T3 10/03/2001 | ... 8.470
~......|..1.700 | JD-15| 06/15/2015 BT 3 10/03/2001 | 7.850
~......|..1.700 | JD-15|06/15/2015 303 12/04/2001 |~ 8.005
~......|..6.875|MS-15]09/15/2011 8O ]2, | 0172212002 | 6.750
... 1400 IMS-15]03/15/2017 | 03/15/2005 | = 100.000f . . 25000( . . 25000) . | .. 25000f 25000| 540\ . . 976( .| .|| 1PE  |02/27/2002 | 7.400
L 1125 IMNA1 1 11715/2016 UURTRNUTN )] FUURUUREURREN ORI 1PE | 05/02/2002 | 7.100
| T8 0015 10715/2017 |0 38,0000 0360000 00350000 038000f . 443|935 ol 1PE . |07/30/2002 | . .7.125
......|.8206|FA-01]02/01/2027 3| 2PE | 01/01/1999 | 8.376
......|..8070 |AO-15| 04/15/2024 UURURION ()| FUURUTEURREUY FUREURRURRSR 1PE | 07/11/2002 |~ 7.870
~......|..8.070|AO-15|04/15/2024 B0 1PE . |07/16/2002 | . .7.870
... .6:840|A0-15/04/15/2018 | | ... .| ... 36980  40000| 10386| 41544 36807 570|  1368| 73 1PE | 07/22/2002 | = 7.725
......|.6:840|AO-15|04/15/2018 TR, USSR ORTRRRR 1PE | 07/25/2002 | 7.250
......|..6.840 |AO-15|04/15/2018 TR -] FONUUUORUUUUTE DOUUURORURRORII I 1PE . |08/14/2002 | .  7.500
......|..1.830 |MN-0 |05/01/2023 B0 1PE | 07/18/2002 | 7.900
| 8750 |MN-0 | 11/01/2021 | | 29687\ 30,000|  123.74\ 37121 29673| 438 1313 Wl 1PE | 07/31/2002 | 8.900
......|..6.840 |AO-15|04/15/2018 2090 1PE . |09/03/2002 | . . 7.690
~......|..1.830 |MN-0 |05/01/2023 R0 1PE | 09/10/2002 | 7.800
L.....|..8:250 [MS-15] 03/15/2009 A2 10/21/2002 |~ 9.550
......|..1:625|JD-01]06/01/2012. 22 12/18/2002 | .. 8.300
......|..1.000 | J-15 | 07/15/2003 | 2PE | 01/01/1994 7143
.| 8250 [MS-15] 03/15/2009 B |2 |01/01/2001 | 6.550
~o...|..6:250|MS-15(03/15/2009 | .|| 28825 30000| 9229(  27687| . . 28605( .. . . O4T| ... 1875| . . 60 2 12/11/2001 | .. 7.080
... 1.500 | JD-15] 12/15/2017 |3 (0110171998 | 7.500
... 1.200 | JD-15] 12/15/2009 B3 |3 |01/01/1998 | 7.050
.| 1.950 |AO-15| 04/15/2007 e8| 01/01/1998 | 7.950
~......|.8500|JD-15]01/15/2009 | 2PE | 01/01/1998 | 8.498
... 1.500 |MN-1 1 11/15/2031 | 2PE 11110872001 | 7.500
....|..7.500 |MN-1 | 11/15/2031 | 2PE | 11/08/2001 | . 7.500
......|.. 1400 | JD-15] 12/15/2022 | 12/15/2007 | = 100.000f . . . 50,000( . . 80,000| . | .. .50000f . 80,000| . 154) f 1PE | 12/12/2002 | 7.400
......|.8.375]A0-15| 10/15/2011 TR FSUUSEREUN FURUURRRRR 1PE |08/05/2002 | 7.150
~.....|..7.000 |MN-1105/15/2012 | . |...|.........48759] . 50000|  109.53| .  54765| . . 48629 . 438 . 168 1BO[ 1PE . |08/01/2002 | . . 7.400
......|.. 1600 MS-1509/15/2017 | 09/15/2017 | = 100.000( . 30000( . 30000\ | . 30000 30000 665|889 .| ... 1PE | 09/12/2002 | 7.600
... 1100 MS-1503/15/2012 | | ........50000f . 80000| | . .50000f . 50,000| 1035 . 2367( .. ||| 1. |08/12/2002 | 7.100
| 1.150|MS-15(03/15/2012 | ... |.........50000] ... .50000{ . .| ... . .50000| . . 50000f . . . 1043| . 2552\ . . . ... ... 1.....[03/20/2002 | . . 7.150
......|.. 1400 IMN-1 1 05/15/2022 | 05/15/2007 | = 100.000f . 50,000( . . 80,000 . | . 50000f 50,000\ . 463| . 2220( || 1PE | 05/09/2002 | 7.400
......|..1.700 | JJ-15 | 07/15/2022 | 07/15/2007 | = 100.000f . 40000( . 40,000\ . | . 40000f . 40,000 1412|318 || 1PE | 07/11/2002 | 7.700
......|..1.750|MS-15|09/15/2022 | 09/15/2007 | . 100.000{ .. . . .50,000| .. ... .50000{ . . .| ... ..50000| . . 50000f . . 1130|1001\ o p 1PE . [09/12/2002 | . . 7.750
| 12001 0DAS 1215201 78000 78,0000 | 780001 75000\ 0222|8384\ || 1PE | 12/27/2001 | 7.100
40426WAG6 | HRPT Properties Trust 8.500 | JD-15] 11/15/2013 2PE | 01/01/1998 8.500
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449223AC0  |IBP Inc SeniorNote ... | .. . | 7.125 FA-01)02/01/2026 8| 2PE | 01/01/1999 | 7.250
449223ACO  |IBPIncSeniorNote .. . .. ... ... ... | ... .| 7.125|FA-01/02/01/2026 c S| 2PE01/01/1999 | 7.250
452691AC2 . |IMPERIAL CAPITALTRUST19.98% ... . | .. .. . . | 9.980|JD-3112/31/2026 TR <IV) | TSN URURRRR 1...|09/06/2002 |~ 8.293
460470AM9 | INTERNATIONAL TEL & TEL7.5% ... ... |.. ... .| 7500 JJ-0107/01/2011 @8 | 2PE (1212472002 | 7435
460470AM9 | International Tel & Tel Corp ... ... ... .. .| .7.500|JJ-01107/01/2011 20| 01/0171991 ) 7.500
460470AM9 | International Tel & Tel Corp ... | .. .| 7.500|JJ-0107/01/22011 \ | ... .| ... 1492| 15000 10021} 15031 14775\ 563 . 1125| M |2PE 010171992 | 1 7.614
450912AC4 |ITT CorpNew . ... ... |... .| 7375 MN-111/152015 |3 |01/01/1998 | 7.370
465917AB8 . |JDNRealtyCorp. ... .| ... .| 6.950|FA-01/08/01/2007 RN < PSRN N OETTR 4 . |01/01/1999 | . 7.100
46623PAA2 | JPM Capital Trustl || 7.540|JJ-1501/15/2027 B0 1PE 101/0171999 | 7.220
46623PAA2 | JPMCAPITALTRUSTI7.54 | ... | 7.540|JJ-1501/152027 R0 1PE | 08/11/2002 | = 7.410
46623PAA2 | JPM CAPITALTRUST 17.54%. . . | .. .| 7.540]JJ-1501/15/2027 |01/15/2007 | = 103770| . . 34700\ . .  35000|{  101.69| 35593\ . 34689 . 12100 . . 1320 Mo 1PE . |04/03/2002 | . . 7.620
46623PAA2 | JPMCAPITALTRUST17.54% . .. | ... . .| 7.540|JJ-15)01/152027 |01/15/2007 |  103.770|  42955| 43000 10169  43728| 42951\ 1486| 1621| Al 1PE |05/20/2002 | 7.550
492386AD9  |KerrMcGeeCorp . ..................|.....| 7.000MN-0 |11/01/2011 | 2PE | 01/01/1993 | 7.000
492386AD9 . |KerrMcGee Corp ... ... ... |.......|. 7.000|MN-O |11/01/2011 C2n | 2PE|01/01/1993 | . 7.181
492386AD9  |KerrMcGeeCorp . ..................|.....| 7.000MN-Q 11/01/2011 | 2PE | 01/01/1994 | 7.000
492386AD9  |KerrMcGeeCorp . .................|..... | 7.000MN-0 11/01/2011 | 2PE. | 01/01/1998 | 7.000
52517PPX3 . LehmanBros ... ... ... .. ... ... || 7.000 MNTH|04/08/2014. TN A FOSTTTORUIUTY FEUUURORTRRORII I 1PE . {01/01/1999 | . 7.100
52518G209 | Lehman Bros Cap TrustIll 2000 Shares . | ... . | 7.875|JD-3006/30/2048 | 2PE | 01/01/1999 | 7.875
52517PMP3 | Lehman Brothers Holdings Zero .| . | . NONE|02/10/2028 | . . .. | ... ... .| ... ... 97899|  500000f 1367| 68370 . 47189\ | . | . (- <1 P R 1PE |01/01/1998 |
527288AH7 . |LeucadicaNational ... . . .. ... ... | . .. .| 7.750|FA-15/08/15/2013. B3| 01/0171999 | 7.634
53079QAB3  |Liberty Mutuallns .| ... . | 8500 MN-105/152025 3| 2PE | 01/01/2001 | 8.600
S31M7EADO  |Liberty Property . ... ... ... |... .| 7500JJ-1501/152018 L2000 | 2PE | 01/01/1999 | 8.330
53117EADO . |Liberty Property. . ... ... .| .| 7500]|JJ-1501/15/2018 S.2000 || 2PE101/01/1999 | 8.330
S3117EADO  |Liberty Property ... .| .| 7500JJ-15 01152018 | | 86125| 88000 .} 56125|  55895| .  1994)  4350| M5 {............|2PE | 11/08/2001 |  7.900
532716AF4  |LIMITED7.5% . ...............|... .| 7500 MS-15/ 03/152023 | 2PE (061772002 | 7.790
532716AF4  |LIMITED7.5% . ..........................|.......| 7.500|MS-15/03/15/2023 e | 2PE 1 09/20/2002 | . 7.400
532716AF4  |LIMITED7.5% .. ...............|... .| 7500 MS-15) 03/152023 | 2PE(10/02/2002 | 7.356
532716AF4 |LimitedInc. ... .| 7500 MS-15)03/15/2023 )| 2PE | 01/01/1999 | 7.455
532716AF4  |LimitedInc. . .. ... ... ... ... | .| 7500 MS:15/03/15/2023 28| |2PE|01/01/1999 | 7.784
532716AF4 edine. ... |.......| 1500 MS-15)03/15/2023 L2000 | 2PE (0173172001 | 9.700
532716AF4 edine. . ..........|......| 7500MS-1503/15/2023 |03/15/2003 |  103.160| 25595 29000( 10292f .  29845| 25293\ 634 2175 7 1. |2PE | 04/16/2001 | 8.830
532716AF4 | Limited Inc. | 1.500 |MS-15] 03/15/2023 . ( 03/15/2003 | 103.160( . 46,357 . . . 50,000 10292 . . 51458| . 46023| .. 1094|  3750| . 7 | |2PE_|10/23/2001 | . 8300
539821AMO  |Lockheed CorpNotes ... ... ... |. .. . . | 7.875MS-15 03/152023 @ | 2PE | 01/01/1999 | 7.623
539821AMO  |Lockheed CorpNotes ... ... |. .. . . | 7.875MS-15 03/152023 | 2PE | 01/01/2001 | 7.850
540424AG3  |Loews CorpNotes ... ... ... ... ... .| ... .| 7625|JD-01/06/01/2023 UUTURTRION *§ FORUUTORUTRURY FETUURORURRRII I 1PE . {01/01/1999 | . 8.100
540424AJ7  |LoewsCorpNotes . ... .| ... .| .7000|AO-15(10/16/2023 | | . | ........25000| . 25000|  99.67| 24917\ 25010\ 365\ A780| . f 1PE | 12/03/2001 | 7.000
540424AJ7  |LoewsCorpNotes . ... .. |. .. . | 7.000|AO-15)10/15/2023 UUUTRIUN -2 FUUNUREURRIUY FURURURRRR 1PE | 12/26/2001 | 7.280
540424AJ7  |LOEWS CORPNOTES 7% ... ... ... .|........|..7.000|AO-15]10/15/2023 B 1PE . |02/04/2002 | . . 7.100
540424AG3  |LOEWS CORPNOTES7.625 . .. | . . . | 7.625|JD-01)06/01/2023 B0 1PE  |02/22/2002 | 7.250
540424AG3  |LOEWS CORPNOTES7.625 .. | . .. | 7.625|JD-01 06/01/2023 o BO | 1PE | 05/14/2002 | 7.530
546268AG8 . | LOUISIANA LAND & EXPL CO.7.68% ... . |....... .| .7.650|JD-01]12/01/2023 C B0 | 2PE | 04/19/2002 | . 7.550
573275AP9  |Martin Marietta .| .. | 7750 |AO-15)04/15/2023 | 2PE | 01/01/1999 | 8.200
57708QAW7 | Mattel Inc. 7.300 | JD-13| 06/13/2011 271 2PE | 01/01/2001 8.150
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......|..8:500 |AO-15| 04/15/2010 sz |6 |01/01/2001 | 7.450
......|..6.700|MS-26|03/26/2014 B 1PE . |01/10/2002 | .  6.700
......|..8:500 |AO-16|04/16/2014 s 1PE 01/01/2000 |~ 8.010
......|.8:500]JJ-15107115/2018 | | ........50000f . 50000| 107.09|  53544| 50,006| 1490 3250 .|| 1PE | 12/10/2001 | 6.500
| 12503311 07/31/2031 . 25,000) . 25,000| . 104.80| .. 26200 . . .25000f . .. . .. 7556|4813\ || 1PE . |07/19/2001 | . . 7.250
... 833015 10115/2007 | | 14960\ 15,000(  117.32) 17,598 . 14850| 573 1250 . 00 1PE 101/0171992 |~ 8.414
......|..1.500 | FA-01]02/01/2024 UURURRUN A% FUUREUREURREUY RN 1PE {01/01/2000 | 8.020
......|.. 1500 | FA-01|02/01/2024 @ 1PE . |05/02/2002 | .  7.350
......|..6:500 |MN-1 1117152028 | || 20580| 25000|  8500| . 21250( 20260 203 1625\ 160 {2 |01/01/2001 | 7.100
| 1625 |MN-1I 1152028 || 33669 35000| 102.38| 35831| 33589  334| 2669 400 | |2PE |01/01/2001 | 7.800
| 7625 |MN-1 1 11/15/2028 0| 2PE 1 01/01/2001 | 7.600
......|..1.050 MS-01]09/01/2023 | 09/01/2003 | = 103.520( . . 50,000( . . 80,000\ . | .. .50000f 80,004\ . AA78| 3525\ ||| 1PE 101/01/2001 | 7.050
_......|..1.000 | FA-10|02/10/2023 UURURNUNS -1 ¥ FUURUUREURRN ORI 1PE 101/01/1999 | 7.890
.| 1500 | FA-15|02/15/2024 | 02/15/2004 | = 103.270| . . 46435| . 50000|  100.00( .. . 50002 . . 46131 . 1406| . 3750 . . . 120 ] 1PE . |01/01/2001 | . 8510
......|..1.500 | FA-15]02/15/2024 8 1PE |01/01/2001 | 8.440
......|..1.830 |MNTH| 12/15/2026 UURTRIUE- | FUURUUREURREUY RORURRRR 1PE 101/01/1997 | 7.830
......|..7.000|FA-15/08/15/2025 | .. ... .. .| ... |.......24892| 25000\  100.00| . . 25000\ . . 24.888| ..  656| . . 85/ . . . Al 1PE . |04/19/2002 | . 7.040
......|.8000|AO-1710M7/2016 | | ... .|......29802| 30000| 11243 33729 29706 500\ 2400 . 16 ... |2PE |01/01/1997 | 8.000
... 6:950 MS-15]03/15/2028 LB | 2PE 101672002 | 7.050
| 7.250|MS-23109/23/2027 ||| 29715 30,000) 11646 34848\ 29705 | . 634 . 2175( 01 1PE . |01/07/2002 | .  7.336
... 1.850 ] JD-15] 12/15/2022 B0 1PE |01/03/2002 | 7.510
......|..1.000 |MS-15| 03/15/2006 3| 2PE | 01/01/1998 | 7.126
......|..7.000|MS-1503/15/2006 | .. ... .. . |...........|........49875| . 50000| 10868 . 54342| 49688 . 1021| . 3500 . . . . 400 . ....|..............|2PE 101/01/1998 | 7.126
.......|..1.500 | FA-01]08/01/2018 L @806 (01/01/1998 | 7.670
~......|.8160 |JAJO-|01/15/2039 | 3| 01/01/2000 | 8.160
~......|..8.160|JAJO- | 01/15/2039 e8| 01/01/2000 | 8.160
~......|..8060 MSATIO1A7/2017 ... 160,000 160000\ . | . 160,000 160,000\ .  3761|  12896( . . | ... || 1PE 101/01/1998 | 8.060
... 1.500 | JJ-15107/15/2023 @ 1PE | 08/19/2002 | 7.500
] 1500315 107/15/2023 ||| 246700 25000(  105.08| 26271\ . 24500| . .. 859 . A875( . . |2 | 01/01/1993 | 7.653
| 1900 |QU-6 11132040 250001 25,0000 102.92) 257301 25000\ 247 975 ( || 1PE | 11/21/2001 | 7.900
... 1.375]JD15106/15/2004 | | |.........29835| 30,000| 10238| 30713( . .29307| . . 92| 2213 165 {...|8....|01/01/1999 | 7.433
.| 7650 |FA15/08/15/2016 | . .. .. |..........|........25410] 28000|  88.00( . 24640\ 24885 . 803| . . 2142] 78 | |3....|01/01/2000 | . 8790
| 1125 IMN-1 1117152023 2T |3 (0110171999 | 7.433
AAAAAAAAAA 10.125 |MN-1| 11/15/2009 | 2PE [ 01/01/1989 | 10.125
........|..7.000|JD-01]06/01/2005 | .. ... . . .| .. .......[......50000]| .  50000| . 9625| . 48125/ 50000f . . . .292| 3500 .. || 4 |01/01/1999 | . 6.998
......|..71.000 |MN-1 | 11/15/2028 LB | 2PE | 01/01/1999 | 7.300
......|..6:625|MS-30] 03/30/2008 B (021572002 | 8.500
.| 1550 |MS-15|09/15/2017 e | 2PE 1 09/04/2002 | . 7.550
... 1.850]JD-15]12/15/2012 | 2PE | 06/06/2002 | 7.850
~......|.8:650]JJ-15107/15/2018 UURURIUNE 22 FUUNUREUREEUN FOREURURRR 1.....|01/01/2001 |~ 6.870
.|, 14501QU-15]01/15/2032 2 12/27/2001 | .. 7.450
... 1.500 | FA-22| 08/22/2031 | 2PE (0110172001 | 7.500
69340N202 PLC CAPITAL TRUST IV 7.25% 7.250 |MS-25| 09/15/2032 2PE | 09/25/2002 7.250
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CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description * of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest
69348RHB5  |PNC Mrtg. Secs. 1999-34A2 | ... | 6750 MNTH)04/25/2029 UUUURRUUE -} FUURUUREURREUY FORURRURRSR 1PE 101/01/1999 | 6.800
69348LF20  (PNCMtg98-6 A137% ... ... ... ... | ... .| 7.000|MS-25/09/252028 | . . .| ... ... .| .........30®13| .. 3016\ .. . .| . 3013|3012} 83| . 831\ 1PE . 01/01/1998 | . . 7.000
69348LF20  |PNCMtg98-6 A137% . | ... . [ 7.000MS-25(00/26/2028 | | . | ... 6031 6031|6031 6031 106\ 6396 . 1PE 101/01/1998 | 7.000
69348L2N8 | PNC Mtg Sec. Corp Ser 1998-11 CL1A18 | | 12.000 |MNTH | 11/25/2028 OUTURTRION -} FOSEUTORUPIUTY FEUURORURRORII I 1PE |01/01/1998 |
693481528 |PNC Mtg Sec.. Corp Ser 1998-12CL1A6 | ... | 7.000 |MNTH|12/28/2028 | . . . .| ... ... .| ... .....50000| . .. .50000{ .. . | .. ..50000( . . 50000f . . 146\ . 3500\ . ... .. | ... | .| 1PE . |01/01/1998 | . 6.700
693506AZ0  |PPGINDUSTRIESINC.7.4 . | . .. . | 7400 FA-15 08/152019 B 1PE |02/20/2002 | 7.100
693506AZ0 | PPG IndustriesInc.7.4% . ... . | ... . . [ 7400 |FA-15/08/152019 | | . | .. ... 85000\ . 8000 10757 91432\ 85006 . 2359| . 6290| ... 1PE |01/01/2001 | 7.400
743862AD6 . |PROVIDENT COS.INC.. . .. ... ... .. .| .7.000|JJ-1507/15/2018 8| 2PE | 01/31/2002 | 7.233
743862AD6  |PROVIDENT COS.INC. . . .. . |. .. . . .| 7.000|JJ-1507/152018 @) | 2PE | 06/24/2002 | 7.000
75952UAFQ | Reliastar Financial Corp ... | .. | 8000 |AO-30|10/30/2006 L en | 1PE 101/01/1999 | 7.300
76061PAC4  |RepNY-Stop ... ... ... .|| . 7530|JD-04]12/04/2026 | | ... .| .......25000| . .. 25000|{  104.10| . 26026\ .  25010f .. .  A57| .. 1883\ . ... ... ... 1PE . {01/01/2001 | . . 7.530
78080N207 | Royce Focus Trust7.48% . . .| ... . | 7450 |QU-1811/18/2037 | |\ | .. .25000|  25000| 10204 25510\ 25000f 78| 863 . f 1PE 101/01/1997 | 7.450
79548GAQ0 | SALOMON SMITH BARNEY HOLDINGS | |  6.750 |JJ-18 |01/18/2017 |01/18/2006 | = 100.000| 35000 . . . 35000( | 35000 35000f . 108| 2166\ [ ... .| .| 1PE | 01/18/2002 | 6.750
809877AU7. | ScottPaperCoDeb ... ... ... ... ... | ... .| 7.000|FA-15/08/15/2023 B ] 1PE . |01/01/1994 | 7.235
809877AU7 | ScottPaperCoDeb .. ... ... ... |... . | 7.000 FA-15)08/152023 UYL I FUUNUREURREUY FURUURURRR 1PE 101/01/1993 |~ 7.228
809877AU7 | ScottPaperCoDeb . . ... ... .. |... . | 7000 FA-15/08/15/2023 \ | ... .| ... 19715] 20000 10390  20781| . 19575\ . . 528  1400( W 1PE 101/01/1993 | 7.152
812404BEQ. | SearsRoebuck ... .. ... .. ... ... | ... .. .| 6500|JD-01]12/01/2028 C 98| 2PE|01/01/1999 | 7.950
812404BH3 | SEARS ROEBUCK & CO.6.78% ... |...... .| 6750 FA-15)08/152011 o TAL | 2PE 10102002 | 6.800
812404AX9 | SEARS ROEBUCKACCEPCORP . . | . .. . . | 7500 |AO-15)10/15/2027 @ | 2PE | 01/07/2002 | 7.500
812404AY7 | SEARS ROEBUCK ACCEP CORP 6.875% ... | .. ... .|..6.875|A0-15/10M5/2017 | .. . .| .. ... .| ... . 34304| . 35000 89.19| 31217 34264) 501 .. 2406( . . 400 .. .....|...............|2PE 102/04/2002 | .  6.880
812404AY7 | SEARS ROEBUCK ACCEP CORP 6.875% .. |...... .| 6.875|A0-15/ 10152017 | | ... ... | ... 32700\ 35000 8919y 31217|  32885( . 501 | . ' 145\ o {...............|2PE | 11/04/2002 | 7.669
812404AV3 | SEARS ROEBUCK ACCEP CORP 7% ... |... ... . .| 7.000JD-15/06/15/2007 | .| ... ... .| ... ... 49528| 50000/ 10107 50,534| 49418  146|  1750| ° M0 {................|2PE |10/30/2002 | 7.300
8124JFAD8 | SEARS ROEBUCK ACCEP CORP 7.25% .. |... ... | .7.250|JD-15|12/15/2009 | 2PE 11201902002 | 7.250
812404AY7 | Sears Roebuck Accept. Corp. . ... ... | .. | 6875 |A0-1510/15:2017 | 2PE (111672001 | 6.870
8124JFACO | SEARS ROEBUCK ACCEPTANCE 7.4% . |.. .. . | 7.400 |JD-15)12/152012 | 2PE 11211172002 | 7.400
81413WAA8. | Security Capital ... ...\ | 7810|FA01102/01/2015 | | |....49280| . .50000( . . | .. ..49280( 4947|1627 . 3905( . . 400 ........|..............|2PE 101/01/1999 |  8.000
828783AT7 | Simon DeBartolo GroupNotes ... |..... | 7.375|JD-15)06/152018 C 90| 2PE | 01/01/1999 | 7.500
834092AA6 | Sola International ... | .. | 6875MS-1503/152008 | | ... .| ... 98764] 100000/  90.01| . 90007| . 97784\ 2005 685| 196 {8 .. |01/01/1998 | 7.205
842636201 |Southem Co.CapTrust . . . .. ... | ... .| 7.125|MJSD|06/01/2028 | 2PE101/0171998 | 7125
844741AN8 | SOUTHWEST AIRLINES CODEBS 7.378% . |..... . | . 7.375 |MS-01)03/01/2027 AT | 2PE(12/06/2002 | 7.148
852060AG7 . |SprintCapCorp . ... |... .| 6900 MN-0 05012019 L2100 | 2PE | 01/01/2001 | 8.040
852060AG7 . |SprintCapCorp. ... ... ... [ 6900|MN-0 05012019 | . . | .. ... |.......23045 . 25000 . 8200| . . 20500( . . 22841 .288| A725( . 102 | |2PE_|01/01/2001 | .  7.800
860831304 | STILLWELL FINANCIAL INC.7.875% ... ... |.. ... .| 7.875|AO-15)04/152032 | 2PE | 04/06/2002 | 7.875
860831304 | STILLWELL FINANCIAL INC.7.875% ... ... |...... .| . 7.875|AO-15)04/15/2032 | 2PE. | 04/05/2002 | 7.875
866810AF1 | SUNMICROSYSTEMS7.65% ... .. .. .......|....... .| 7.650|FA-15/08/15/2009 | . . . .| .. ... ..|.......29744|  30000|  107.64| 32201\ 29704 86| . .. ... [ ... .. 400 .. ....|.................|2PE 111/04/:2002 | .  7.840
867888201 | SuntrustCapital IV || 7125|A0-15(10/162031 | | ...25000| . 25000| 105.20) 26300\ . 25000f . 371|  A781) . f 1PE | 10/17/2001 | 7.125
879433878 | Telephone & Data Systems . . | ... . | 7.600|JD-01/12/01/2041 |12/01/2006 | ~ 100.000| 50,000\ . .  50000|  100.00| 80,000\ 50000f . 37| 3124\ o\ 1PE | 12/05/2001 | 7.600
879868AE7 . |Templelnlandinc . .. .. . .. ... ... | ... .| 8250|MS:15/09/15/2022 e | 2PE 1 01/01/2001 | . 8.250
887315AYS | Time Warnerinc. ... ... .. |... . | 6875/JD-15)06/152018 S| 2PE | 01/01/2001 | 6.900
887315AYS | TIME WARNER INC.6.875% ... ... ... |. .. . . | 6875|JD-15)06/152018 s 1PE 1 08/07/2002 |  7.050
887315BH1. . |TIMEWARNERINC.7.57% ... ... ... | ... .| 7.570|FA:01/02/01/2024 B3 ]2, | 0412212002 | 7.804
891027AF1 | TORCHMARK CORP7.878% .. . .. ... ... .|.. ... . .| 7.875MN-105/152023 B 1PE | 05/23/2002 | 7.500
891092AD0 | Toro Co 7.800 | JD-15] 06/15/2027 40 2PE | 01/01/1999 8.500




Annual Statement for the year 2002 of the

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Rate Amount Due Increase Interest Due and
Used and Accrued Gross (Decrease) | Accrued Dec. 31
Book/ to Dec. 31 of Amount Increase by Current Year, on
CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description * of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest
.. 7.800 | JD-15|06/15/2027 | || 489201 50000| 9839 49193| 48,822 30| 2PE | 01/01/1999 | 8.010
.. 7.800 | JD-15/06/15/2027 | ... ... | 48125\ . .50000] . 98.39| . . 49193 48,005 c38 | 2PE . |01/01/1999 | 8.163
..8250 \MJSD | 10/01/2028 | . f | ... ..25000|  25000( 10228 . 25570| 25000 | 20| 01/01/1998 | 8.250
.. 6.650 | JJ-15 | 01/15/2028 | o f | 47,8511 ... .50000| 10386( 51931 47,554 T | 2PE | 01/01/1999 | 7.050
.. 6.650 | JJ-15 | 01/15/2028 | | 43595 .. .50000|  103.86| . .. 51931 . . 43,155 S..2200 0 |................|2PE |01/01/2001 | . .7.893
.. 6.380 |MN-1105/19/2008 | {29500 .30000( . | . 29500| 29404 8|2, 011672002 | 6.770
. 1.875|A0-01/04/01/2023 | (. |...... 33495 35000/ 10407  36424| 33475 200 | 2PE | 08/14/2002 | 7.950
. 7.875|A0-01\04/01/2023 | . | ... | .25813] .. . 25000|  104.07( . 26017| . . 26263 B | 2PE|01/01/1993 | . 7.496
.. 6.700 |AO-01/04/01/2009 | (.. |.........24572) 25000| 10253\ . 25632| 24,506 B8 |20 | 041972002 | 6.990
.. 6.500 \MN-1 | 11/15/2018 | b 45,755| . .50000( 5300 .  26500( 45,189 L83 |8 010172001 | 7.500
.. 6.500 |MN-1 | 11/15/2018 | [ ] 22648)  25000f . 5300 . 13250 . 22355| .. 203\ . . 1625| 45\ | |5 |01/01/2001 | 7.618
. 6.875 MS-15/109/15/2025 |~ f | 43990) . 50000(  77.00( . 38500( 43465 1003|3438 5 4. 101/01/1999 | 8.000
.. 1.500 | JD-15| 06/15/2023 | 06/15/2003 | ~ 103.360( 48665 . .50000( 7950 . 39750| 48,555 UUUURIUOS -3 FUUNRRRREN NSRRI 4 |01/01/2001 | 7.774
.. 7.250 [MS-15/09/15/2025 | ... .| ... ..|........335672) . 35000/ 7900 . 27650| . . 33464 A 4. ...|01/01/2001 | .  7.650
8125 |15 | 071512028 | 12,7601 13,000(  114.06| 14828 127200 484 1056) 100 |2, |01/01/1999 | 8.340
.. 1.250 |AO-15/10/15/2031 |~ f | ... ..50000|{  50000( 10264 . 51320| 50,000 | 2PE 1101972001 | 7.250
.. 7.250 | JD-30 | 06/30/2031 | 06/30/2006 .| ... 100.000| ... ...50,000| . . 50000|  106.80f . . . 53400 . . 50000( . . . .. 151 .. 3628\ . ... .| 1.....06/29/2001 | . . 7.250
7750 | JD-15 121502031 | f | ..75000| 75000( 105.80( . 79350| 75000 | 2PE (1100772001 | 7.750
.. 7.000 \MJSD | 09/01/2031 | f . |.........25000{ 25000  10556| . . 26390| 25000\ . 146|750\ ] 1PE {01/01/2001 | 7.000
. 7875 MS-01)00/01/2021 | .| ... | 25063 . 25000f 6300 ° 15,750 .. 25068 OB | 01/07/2002 | 7.848
.. 1.750 |AO-01/04/01/2023 | (.. |...... 50263 50000 7268 .  36341| 50326 e |3 (010171999 | 7.690
.. 1.750 |AO-01|04/01/2007 |~ f | ... . 585| 25000  2350( . 5875| . 25800 S 9828) |8 | 02/06/2002 | 7.000
..8.000 | FA-01)02/01/2027 | 02/01/2007 | .. ° 102451 . 24980| . 25000f . 5600 . ' 14,000 .. 24,960 TN -} PO ST RO 4 ..|01/01/1999 | . 8015
7125 \Mnth? | 04/15/2019 | b 48905| . 50000( 104.96( 52481\ 48,875 S| 2PE | 01/01/1999 | 7.340
1125 |A0A151 1011502028 | | 38436) 40000|  8219|  32875| 38394 2N | 2PE | 01/01/2001 | 7.250
L7125 |AO15\ 10152023 |l ] 24406)  30,000( 8219 . 24656| . 24,156 cn2800 | 2PE [ 1171902002 | 7.350
12,029,259 12,698,047 XXX 12,273,663 12,040,375 (41,637) XXX[ XXX XXX
.. 7.000 AO-25|04/25/2025 | 1| 17,0090 17,660( . 97.00( 17,130 17,033 0208|3217 1PE |01/01/1996 | 7.250
..8.000 | JD-1512/15/2026 | {29700y 30000( 9817\ 29462  29700| . ' 1000 2400 . |.................|2PE |01/01/1999 | 8000
.. 6.500 \MNTH| 12/15/2028 | | . | ... . 45749| 46,215 97.00| 44.828| 45749| 125 30| 1PE |01/01/1998 | 6.650
. 7450 |MNTH| 09/15/2022 | (... . .|....... 8669 8742 10163 8884|8659 27| 10240 1PE |01/01/1995 | 7.521
.. 6.950 MNTH| 10115/2022 | | . . | . ... 31995 35000 9925 34738| 31745\ 01 2438 ] 1PE |01/01/1996 | 8.010
.. 6.750 |MNTH| 03/15/2027 | | ... . |........958936| 60710  9850| . 59799|  58936| 7880 | 1PE | 01/01/1998 | 7.100
4199999 Subtotal-Industrial and Misc.-Defined Multi-Class Resider‘ﬁial Mortg‘age-Ba‘cked Securities 192,158 198,327 XXX 194,831 191,822 730 18,845 XXX XXX XXX
4599999 Subtotal-Industrial and Miscellaneous (Unaffiliated) | | | | 12,221,417 12,896,374] XXX 12,468,494 | 12,232,197 205,751 745,558 (41,637) XXX[ XXX XXX
5499999 Total Bonds-Issuer Obligations | | | | | 13,915,650 14,902,976] XXX 14,207,587 | 13,890,063 235,771 827,222 (32,950) XXX| XXX XXX
5599999 Total Bonds-Single Class Mortgage-Backed/Asset-Backed Securities 229,015 426,989] XXX 213,956 157,464 792 3,410 12,781 XXX[ XXX XXX
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Rate Amount Due Increase Interest Due and
Used and Accrued Gross (Decrease) | Accrued Dec. 31
Book/ to Dec. 31 of Amount Increase by Current Year, on
CUSIP Option Adjusted Obtain Current Year | Received (Decrease) Foreign Bonds in Default | NAIC Effective
Identi- Rate | How | Maturity Option Call Carrying Fair Fair Actual on Bonds not During by Exchange as to Principal | Desig- Date Rate of
fication Description * of Paid Date Date Price Value Par Value Value Value Cost in Default Year Adjustment | Adjustment or Interest nation | Acquired Interest
5699999 Total Bonds-Defined Multi-Class Residential Mortgage-Backed Securities 395,996 405,037] XXX 398,669 395,839 869 46,089 XXX| XXX XXX
6099999 Totals 14,540,661 15,735,002] XXX 14,820,212 14,443,366 237,432 876,721 (20,169) XXX[ XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 1
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AAAAAAAAAAAAAAAAAAAAA

AAAAAAAAAAAAAAAAAAAAA

AAAAAAAAAAAAAAAAAAAAA

74460D687

Public Storage Inc. 8% Ser R

3,000.000

AAAAAAAAAAAAAAAAAAAAA

AAAAAAAAAAAAAAAAAAAAA

AAAAAAAAAAAAAAAAAAAAA

AAAAAAAAAAAAAAAAAAAAA

AAAAAAAAAAAAAAAAAAAAA

09/21/2001
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Par Rate Per Increase

CUSIP Number Value Rate Share Used 10 11 Increase (Decrease) by NAIC

Identi- of Per Per Book/Adjusted to Obtain Declared Amount Received (Decrease) by Foreign Exchange | Desig- Date

fication Description Shares Share Share Carrying Value Fair Value Fair Value Actual Cost but Unpaid During Year Adjustment Adjustment nation Acquired
... 150 25000 . 25000  26600f . . . . 25600( . . .. 250000 . . | 469\ | |PaL 1093072002
....938( 25000 . . . 50000 25010{ . . . . .80020( . . . 50,000\ . . . ... | ... 4887\ ... |..................|P3L_ 101/01/1998
...938|..25000( ... .24625 . .25010( . . . ..25010| . . . . 24625 |23\ .. |..................|P3L . 101011998
...938( 25000 . 24875\ . 25010( . .. .28010( .. . . 24875\ . |............238 ... [|P3L . |01/01/1998
....938( 25000 . 24625\ 250100 . . .. .28010f( .. . . 24625\ . |23 ... . [|P3L . |0101/1998
o913 0..25000( . .....25000( . .. .26470( . . 26470| . ..25000( . .. |22\ ... ..|..................[Pa 101011999
.89 25000 . . 25000{ 26080 . . 26080 . 25000\ . |..............225 .| [|Pa 101011999
...875( 25000 . . 25000  26040( . .26040( 25000\ | PIL 11/07/2002
....850| . 25000( . .. .. .. .21756| . .. .25400( . . . . .25400| . . . 21756 . . 5831\ .. ... .212% . ... .. |..................[Pa 101012000
... 1.25| 25000 . . .25000(  25400( . .25400( . 250000 | PL 12/11/2002
... 183| 25000 . 25000  28380f . . . .. .28350( . . . .. 250000 . . |....oo2280 Pl 11/18/2002
o..975|..25000( ... ...25000( . .. 25160 . . ... .. .25160| . .. . .. .. .25000( . . . ... | ..............2438| . ... ..|..................[Pa 101011998
....938( 25000 . . 25000 25160( . . . .25160f . . 250000 . |.............238 ... [|Pa  |0101/1999
....850( 25000 . . 25000 . 28910( . .. .28910( .. . . 25000\ . . . |...........2125 ... [|Pa  |0101/1999

XXX 1,381,726 XXX 1,373,975 1,432,506 6,627 102,341 (7,650) XXX XXX
6599999 Total Preferred Stocks 1,544,226 XXX 1,479,880 1,595,006 6,627 114,181 (7,650) XXX XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per
Share Used 8 9 Increase Increase NAIC
CUSIP Number to Obtain Amount (Decrease) (Decrease) by Desig-

Identi- of Book/Adjusted Fair Declared Received by Foreign Exchange nation Date
fication Description Shares Carrying Value Value Fair Value Actual Cost but Unpaid During Year Adjustment Adjustment (a) Acquired
46625H100 | JP Morgan Chase&Co .| . 200000 4800| 24000\ 480 958 | 22| . 4o |L_ |01012001
591689104 | Metromedia Fiber NetworkInc. . ... ... 1000001 0006 T a8 @b | 0100172000
591689104 | Metromedia Fiber NetworkInc. . ... ... ... | ... 20000 0006 T893 e e | 0100172000
631100104 . |Nasdaq 100 TrustSer| ... . . . .. 117.000( 2851 243700 2851 09988 oy L[ 01/01/2000
6899999 Subtotal - Industrial and Miscellaneous 7,653 XXX 7,653 29,982 272 (4,301) XXX XXX
7099999 Total Common Stocks 7,653 XXX 7,653 29,982 272 (4,301) XXX XXX
7199999 Total Preferred and Common Stock 1,551,879 XXX 1,487,533 1,624,988 6,627 114,450 (11,951) 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

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

126117AH3 CNA FINANCIAL CORP 6.95% 12/23/2002 A.G. EDWARDS 42,360 50,000.00 1,525
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CUSIP
Identification

Description

5

Number
of Shares
of Stock

Actual Cost

Par Value

8

Paid for
Accrued Interest
and Dividends

441812JY1

HOUSEHOLD FINANCE CO. 7

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4
Date Acquired Name of Vendor
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 10/16/2002 . |Salomon SmithBarney . ...
e ..........|03/22}2002  |SalomonSmithBamey ... . .
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 120232002 . |WACHOVIA .
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 12/23/2002 |AG.EDWARDS . ..
e ..........|o1012002  |Transfer from Preferred Stock
o ............|05/31/2002 . |SalomonSmithBarney . ... .. ... ... .. .
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 10/02/2002 . |Salomon SmithBarney . ... ..
e ..........|08R712002  |SalomonSmithBamey . ... ..
e ........|06l042002 AG.Edwards . ...
o ..........|08/232002 ~  |FirstUnion
. ..........|03}272002  |SalomonSmithBamey . . ...
e ..............|09M0/2002 . |SalomonSmithBarney . ... .. ... .. ... .. .
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 11/14/2002 | Salomon SmithBarney . . ...
e ...........|03/082002  |SalomonSmithBamey . . .. .. . .
o o........|072312002 . |FirstUnion
e ........|06/03/2002 ~ |Weatherdy . . ...
e .......|0o;6/2002 AG.Edwards
o o.|09/232002 . |Weatherly o
o ......|09512002 AG.Edwards
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 10022002 |EKN.
o ............|08/28/2002 . |SalomonSmithBarney . ... .. ... ... .
e ..........|0709/2002 . |FirstUnion
e ..........|01012002  |Transfer from Preferred Stock
o ........|03/25/2002 .  |FirstUnion
o o.......|Q7/29/2002  |FirstUnion
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 1011172002 |AG.Edwards
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 121202002 ... |AG.EDWARDS . . . ... ... ...
. |0t2212002 AG.Edwards
e o........|02/72002  |FirstUnion
e ........|0800212002 AG.Edwards . .
e .......|0702002 AG.Edwards
e ..|QTt002 AG.Edwards
o .......|0719)2002 . |FirstUnion
o ..........|07/22/2002  |SalomonSmithBamey ..
. ..........|0730/2002 |FirstUnion
e o........|0712312002 . |FirstUnion
e o.......|Qm312002 o |FirstUnion
e .......|0819/2002 . |FirstUnion
e .......|09/0312002. . . AG.Edwards . ...
e ........|o9M0/2002  |Weatherly
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 10/18/2002  |AG.Edwards
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 12/18/2002 . . |AG.EDWARDS .. . . ... ...
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 12/12/2002 | SMITHBARNEY . . .. ... ..
e .......|08l052002 AG.Edwards
08/01/2002 A.G. Edwards

50,000.00
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CUSIP
Identification

Description

5

Number
of Shares
of Stock

Actual Cost

Par Value

8

Paid for
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and Dividends

860831304

STILLWELL FINANCIAL INC. 7.875%

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4
Date Acquired Name of Vendor
e |03/2472002 | FirstUnion o
e ......|03/28/2002 . |FirstUnion oo
o ....|06/09/2002 . .. AG.Edwards .. ...
e .....|09M2/2002 . |SalomonSmithBarney ...
e oo.....|07M172002 | Salomon SmithBarney ..
oo |09/M2/2002 . |Salomon SmithBarney.
e ......|09/08/2002 . |Weatherly ... ...
AAAAAAAAAAAAAAAAAAAAAAAA 12242002 \BEKN.
o oo.......|06/20/2002 . . . |SalomonSmithBarney. .. ... ...
031172002 | Weatherly
e ... .....|04/03/2002 . . |SalomonSmithBarney .. ... ... ... ...
AAAAAAAAAAAAAAAAAAAAAAAA 10/02/2002 .. |Salomon SmithBarney ... ...
.| 09/202002 AG.Bdwards .
e ...|06M72002 AG.Bdwards ..
e ooo0.|02/07/2002 . |FirstUnion oo
| 021222002 |Weatherly
o ......|05M4/2002 AG.Bdwards .
e o..|04119/2002 AG.Edwards .. ...
e .|0110/2002 | FirstUnion
... .....|05/02/2002 . . |SalomonSmithBarney .. ... ... ...
o .....|041192002 | Weatherly
AAAAAAAAAAAAAAAAAAAAAAAA 10/16/2002 . .. |Salomon SmithBamey . . ...
e .........|01/07/2002 . . |SalomonSmithBarney .. ...
101032002 [FirstUnion oo
e .....|03M92002 AG.Edwards .
e o......|01/01/2002 . |Transfer from Preferred Stock ...
e o..|0215/2002 AG.Edwards .. ...
091202002 | FirstUnion o
e ....|06M3/2002 . |FirstUnion o
o oo....|01/01/2002 . |Transfer from Preferred Stock
.| 09/252002 AG.Bdwards ...
e .|02/25/2002 | FirstUnion o
e io...|06/24/2002 AG.Edwards .. ...
e ....|01/3172002 . |Salomon SmithBarney ...
e o......|01/01/2002 . |Transfer from Preferred Stock . ...
01182002 AG.Edwards . . ...
AAAAAAAAAAAAAAAAAAAAAAAA 10/16/2002 . |Wachovia . ...
e ......|0t07/2002 AG.Bdwards ...
AAAAAAAAAAAAAAAAAAAAAAAA 110042002 |EKN.
e ....|02/07/2002 . |FirstUnion o
AAAAAAAAAAAAAAAAAAAAAAAA 10/30/2002 . |AG.Edwards . .
AAAAAAAAAAAAAAAAAAAAAAAA 12/19/2002  |AG.EDWARDS ... .. . ... ...
AAAAAAAAAAAAAAAAAAAAAAAA 12/19/2002 . |WACHOVIA . ...
AAAAAAAAAAAAAAAAAAAAAAAA 12/06/2002 . |SMITHBARNEY . . . . .. .. ... ...
04/05/2002 Salomon Smith Barney

35,000.00




I 13

Annual Statement for the year 2002 of the

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8
Number Paid for
CuUsIP of Shares Accrued Interest

Identification Description Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
860831304 |STILLWELL FINANCIALINC.7875% .. ... |0405/2002 |AG.Edwards . |...............|.............2500[ . 2500000 ...
866810AF1  |SUNMICROSYSTEMS7.65% . .. . . .. . .. . .. ... 11/04/2002 AG.EBdwards 804y 3000000 504
887315AY5 | TIMEWARNERINC.6.875% . ... . ... . . ... ........................................|03072002 . AG.Bdwards o sAs 3800000 D48
887315BH1 | TIMEWARNERINC.7.57% . . . . . . ... ... |04222002 |SalomonSmithBamey | T8 75000000 1,277
891027AF1 | TORCHMARKCORP7.875%. . . . . . . . . ... ... . . .. ................................|05/232002 AG.Bdwards 4576 40,00000( .70
87265CBRO. . |TRWING. o .............|01M6R002 AG.Bdwards 29404 30000000 484
905572ADS . |UNION CARBIDE CHEM & PLASTICS 7.875 . . . .. . ... ... .|08192002 AG.Bdwards o 334Ts 3800000 1,057
905581AV6  |UNIONCARBIDECORP6.7% . . . . .. . . . . . .. ... ... |0442002 [|FirstUnion 24508 25000000 107
969457BG4  |WILLIAMSCOS . . ...........................|0107/2002  |SalomonSmithBarney . . ... ... ... |..........................|...................25068| ... ......2500000f . ... ... T4
98155KAB8  |WORLDCOMINC.PAT7.78% . . . . .. .. .. ... .............................../|02/06/2002 AG.Bdwards 28800 25000000 o 673
989822AA9 |ZURICHREINSURANCE 11/22/2002  |Wachovia o 2Ase 03000000 220
4599999 Subtotal - Bonds - Industrial and Miscellaneous | | XXX 4,936,485 4,976,000.00 60,744
6099997 Subtotal - Bonds - Part 3 | | XXX 5,651,648 5,688,000.00 71,303
6099998 Subtotal - Bonds - Summary for Columns 7, 8 and 17 of Part 5 | | XXX 236,282 248,782.00 3,281
6099999 Subtotal - Bonds XXX 5,887,930 5,936,782.00 74,584
744600588 |PUBLIC STORAGEPFD7.5% . ... |09/30/2002  _|SalomonSmithBamey .| 1000000 .. .25000( ...
911684207 |USCELLULARCORP8.75% .. .. .. .. ... .. ... ... ... 1007/2002  |EKN. 1,000.000 (0250000
G98255303 . XLCAPITALLTD 7.625% ... . ... ... ... | 11/18/2002 |SalomonSmithBamey 1,000.000 (0250000
92977V206 . |WACHOVIAPFDFUND7.28% . . .. . . .. . . ... . ... ... 12/16/2002 |WACHOVIA 1,000.000 (0250000
6399999 Subtotal - Preferred Stock - Industrial and Miscellaneous | | XXX 100,000 XXX

6599997 Subtotal - Preferred Stock - Part 3 | | XXX 100,000 XXX

6599999 Subtotal - Preferred Stock | | XXX 100,000 XXX

7099998 Subtotal - Common Stock - Summary for Columns 8 and 17 of Part 5 | | XXX 570,541 XXX

7099999 Subtotal - Common Stock | | XXX 570,541 XXX

7199999 Subtotal - Preferred Stock and Common Stock XXX 670,541 XXX

7299999 Total Bonds, Preferred Stock and Common Stock XXX 6,558,471 XXX 74,584
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Annual Statement for the year 2002 of the

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
Book/Adjusted (Decrease) Exchange Realized Interest on Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Total Gain Bonds Stocks
Identi- Disposal of Shares at Disposal | (Decrease) by Exchange (Loss) on (Loss) on (Loss) on Received Received
fication Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date Adjustment Adjustment Disposal Disposal Disposal During Year During Year
36217BTJ7. | GNMA Giticorp Gtd PT Pool188753X e N OO FERURUERRSRIONY ARERRRRDIUSRNY IR ISR
36202BACY | GNMA Jumbo Sgl Fam Pool 000903M |12/15/2002 |Principal Payment | .| ... .2001| 200098 | . 1,993f 2001 |
36202CCE1 | GNMA Jumbo Sgl Fam Pool 001869M |12/15/2002 |Principal Payment | .. | ... 3824\  382355| 3524\ 3524\ |
36218HXM1. | GNMA Sgl Fam Mtg Pool Mellon 223084X | 12/15/2002 | Principal Payment ... . .| .| ..........07| ... .8708| ST\ ST
36218XMQ9. | GNMA Sgl Fam Pool Empire 235367 ... .. |12/15/2002 |Principal Payoff | A0 9830 A0
36219HU92 | GNMA Sgl Fam Pool US Bancorp ... .. |12/26/2002 |Principal Payment || 162 A8LT 62 182
36205PUM1. | GNMA Single Family Mtge Pool 396688X . .. |12/26/2002. | Principal Payment . .. . .| ... |...0.2195| 219845 2195\ 2198
0399999 Subtotal - Bonds - U.S. Governments XXX
066748AC8  |BanqueParbas A apas| ads9|
1733996 Bonds - States, Territories and Possessions - NY | | 52,745 50,000.00 47,770 48,700 4,045 4,045 4,459 XXX
1799999 Subtotal - Bonds - States, Territories and Possessions 52,745 50,000.00 47,770 48,700 4,045 4,045 4,459 XXX

3157996 Bonds - Special Revenue and Special Assessment - US ‘ 478,348 478,350.25 456,337 463,688 14,661 14,661 25,237 XXX
3199999 Subtotal - Bonds - Special Revenue and Special Assessment 478,348 478,350.25 456,337 463,688 14,661 14,661 25,237 XXX
202795FB1. | Commonwealth Edison Co 1stMig . |09/16/2002 |Called . . ... ... | ... | . 20685  20000.00| . 18500( . 18884| .| .| [ A8t . 180t| . 175
341081EJ2  |Florida Power & Light . . . . . | 12/09/2002 |Called . . ... .. ... ..|.............|.....51615|  5000000( . 51629 . 51888| . . .. | ... | 8Tf ST 389T
341081DK0 Florida Power & Light 1st Mtg 11/18/2002 | Called 35,870 35,000.00 35,000 35,000 870 870 2,889
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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
Book/Adjusted (Decrease) Exchange Realized Interest on Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Total Gain Bonds Stocks
Identi- Disposal of Shares at Disposal | (Decrease) by Exchange (Loss) on (Loss) on (Loss) on Received Received
fication Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date Adjustment Adjustment Disposal Disposal Disposal During Year During Year

69348RRF5 | PNC Mortgage 99-9 09/30/2002 | Principal Payment 25,000 25,000..00 24,813 24,825 175 175 713




Annual Statement for the year 2002 of the

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

Book/Adjusted (Decrease) Exchange Realized Interest on Dividends on

CUSIP Number Carrying Value Increase by Foreign Gain Gain Total Gain Bonds Stocks

Identi- Disposal of Shares at Disposal | (Decrease) by Exchange (Loss) on (Loss) on (Loss) on Received Received
fication Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date Adjustment Adjustment Disposal Disposal Disposal During Year During Year
69348LF20  |PNCMig98-6A137% e O OO ORRRNY PSRRI INSRRRRORUNY. ) IR IR
780153AG7 . |Royal Caribbean Cruises ... ... ... ... ] (23089) L (23,059)) 4906 ..
812404BF7 | Sears Roebuck Accept. Corp. ... ... ... |03/11/2002 |Principal Payment | . | ... 24461\  2500000| 22599 23096 ... | 1365 1365 %64
833663AF4 | Society Corporation . ... ... |06/17/2002 |FirstUnion-Wachovia | .| .....10000f  10,00000| 10000f 10,000\ | 406
863572RJ4 | Structured Asset Sec Ser 97-4 2A8 SEQ . a0y 2808
86787YAA1  |'SuntrustCapitalll -~ |08/282002 |SalomonSmithBamey-Called | . | . .. 67595 6500000 62743 62884| || 4 4| 3609
902655208 | UDS Capital | 1000 Shares . R0 (908) 10400
902655208 .. |UDS Capital | 500 Shares ... ... ... ... .. e B0 458) 820
905530ALS  |UnionCamp Corp. . . . B P PR NORUURUURIUE-) - DUUUUUURUE: (] ET 14790
905530AL5  |Union Camp Corp. . . 38838 17000
90334208, |USBCapIV7.35%. ... ... ... ... ... .. v O D9
00077BEBS5 . | ABN Amro Mtg Corp 1998-5 CL VarRate . |10/25/2002  |Principal Payment | . .| .. ... 20184\ 2018434\ 19786| 19761\ || 423\ 423\
00077BEBS . | ABN Amro Mtg Corp 1998-5 CL VarRate e 2Te L 2I8 5438
161626M37. . | Chase Mortgage Fin Corp94 GA13. e 9T0 I T0
22237LFN7 | Countrywide Home . A8
74434RD40 | Prudential Home Mtg Pass Thru ST P FTRRTRUY FRTURTRUUUN . UURURRURIY .- ) FUUTTEURRUTN TR
81237FAE1  [Sears19891D . . . .. e e 443

4599999 Subtotal - Bonds - Industrial and Miscellaneous 1,847,089 | 1,957,388.04 1,938,510 1,940,532 (93,442 (93,442 95,211 XXX

6099997 Subtotal - Bonds - Part 4 2,600,683 | 2,704,206.94 2,657,470 2,668,906 (68,221) (68,221) 139,297 XXX

6099998 Summary Item for Bonds, Columns 9 through 16 of Part 5 242,554 248,782.00 236,282 236,282 6,272 6,272 10,352 XXX

6099999 Subtotal - Bonds 2,843,237 | 2,952,988.94 2,893,752 2,905,188 (61,949) (61,949) 149,649 XXX
302652203 |FPCCapital17.10%  |12/09/2002 |FirstUnion/Wachovia | 1000000 25046 | . 25000\ 28000 | . | ... [ . 4| 4| | 175
6199999 Subtotal - Preferred Stock - Public Utilities 25,046 XXX 25,000 25,000 46 46 XXX 1,775
002920601 |AbbeyNational Plc7.25%  |01/2822002 |Weathedy | 1000000\ 25290 | 25000 25000 | .| . [ . 20| 2% |
055297206 |Banco Bilbao Viz Argenta 7.78% ... .. .. |03/26/2002 |Salomon SmithBamey . . | ..3000000| 77399\ | .. .75000( . 78000| . ||| 2309 2899 1,440
6299999 Subtotal - Preferred Stock - Banks, Trust and Insurance Companies 102,689 XXX 100,000 100,000 2,689 2,689 XXX 1,440
13321L306  |CamecoCorp875% . |0419/2002 |Weatherly | 1000000\ 24987\ | 25000\ 25000\ | . Q| @ 6 | 54
144418209 | Carramerica Realty Corp 8.57% . . |09/122002 |PartialCall . . | . 605000  ° 19128 15125 19128\ T
22081E204 | Corts Daimler Chrysler8% . . . . |01/012002 |TransfertoBonds | 1,000000| . 25000( . |........250000 25000\
264411828 | Duke Realty Corp 8% SerF . | 10/10/2002 | FirstUnion . . . . | . 1,000000{ . 25000( ... |........250000 25000 ol 1,889
294703202 |EquityInns9.5% ... ... |03/20/2002 |SalomonSmithBarney | 1,300000( 31103 o |.......325000 32500( . 4140 e sy 89
294703202 |EquityInns9.5% ... . .. . |0320/2002 |SalomonSmithBamey . .. . [ .. 200000 48041 o |80000 5000 e ee) A8
32054K400 | First Industrial Realty Trust Inc. Ser B 8.75% .| 05/14/2002 | Salomon Smith Baney . . | . .2000000| 50000\ . | . .80375( . . 80375\ || @) B 1,628
362418204 Gables Residential Trust 8.3% Ser A 07/29/2002 | First Union 1,000.000 25,222 25,000 25,000 222 222 1,038
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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
Book/Adjusted (Decrease) Exchange Realized Interest on Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Total Gain Bonds Stocks
Identi- Disposal of Shares at Disposal | (Decrease) by Exchange (Loss) on (Loss) on (Loss) on Received Received
fication Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date Adjustment Adjustment Disposal Disposal Disposal During Year During Year
370442774 |General Motors 7.25% . |01/01/2002 | TransfertoBonds | 1000000\ 26000 | 25000| 25000\ | 0 | | . ...l .
42217K205. . | Health Care Reit Inc Cumul Pfd 8.875% ... ... |03/26/2002.  |Salomon SmithBamey ... .. . .| .. 1,500.000 ... 37,894\ . |.....378000 378001 194 1940 832
70212C209  |PartnerRe Cap Trust17.9% . .. . .. |01/012002 |TransfertoBonds | 1,000.000{ . 25000( . |.......250000 25000\
71902E208 | Phoenix Companies Inc. 7.45% ... . ... |01/01/2002 |TransfertoBonds | .2000000| 50000f . | . .80000f 80000 . |
743410300 | Prologis Tr Ser B Pfd(N/C. Security Cap) 7.92%. .| 03/26/2002 . | Salomon Smith Barney ... ... .. .| .. 1,000.000 | . ... 24060 .. ... |........250000 0250000 b (0A0) A0 495
78080N207 . |Royce Focus Trust7.48% . .. . .. |01/012002 |TransfertoBonds | 1,000000| . 25000( . |.......250000 25000\
G7513K103 | Repsol Intl Cap 7.45% Ser A .. ... . ... ... . |03/26/2002 | SalomonSmithBamey . .. .. . .. .| .. 1.000.000 ... ...22,0000 | 28378 23T e BBTE) BT 466
6399999 Subtotal - Preferred Stock - Industrial and Miscellaneous | 409,945 XXX 415,875 415,875 4,140 (5,930) (5,930) XXX 8,783
6599997 Subtotal - Preferred Stock - Part 4 | | 537,680 XXX 540,875 540,875 4,140 (3,195) (3,195) XXX 11,998
6599999 Subtotal - Preferred Stock 537,680 XXX 540,875 540,875 4,140 (3,195) (3,195) XXX 11,998
17275R102  |CiscoSystems . |O7M9/2002 |Weatherly | _ 600000| 8405\ | 399%6| 39986 29000\ [ | @ @[
6899999 Subtotal - Common Stock - Industrial and Miscellaneous 8,405 XXX 39,956 39,956 29,090 (31,551) (31,551) XXX
\
7099997 Subtotal - Common Stock - Part 4 | 8,405 XXX 39,956 39,956 29,090 (31,551) (31,551) XXX
7099998 Summary Item for Common Stock Columns 9 through 16 of Part 5 ‘ 495,209 XXX 570,541 570,541 (75,331) (75,331) XXX
7099999 Subtotal - Common Stock | | 503,614 XXX 610,497 610,497 29,090 (106,882) (106,882) XXX
7199999 Subtotal - Preferred and Common Stocks 1,041,294 XXX 1,151,372 1,151,372 33,230 (110,077) (110,077) XXX 11,998
7299999 Total Bonds, Preferred and Common Stocks 3,884,531 XXX 4,045,124 4,056,560 33,230 (172,026) (172,026) 149,649 11,998
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) or Book/Adjusted Increase (Decrease) Exchange Realized Interest and Paid for
CUSIP Number of Carrying Value | (Decrease) by Foreign Gain Gain Total Gain Dividends Accrued
Identi- Date Disposal Shares Actual at Disposal by Exchange (Loss) on (Loss) on (Loss) on Received Interest and
fication Description Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date Adjustment | Adjustment Disposal Disposal Disposal During Year Dividends
313998AB2  |FHLMCNOTES7% .. . |02/1412002 |AG.Edwards  [12/16/2002 |AG.Edwards | 35000000\ . 35004| 35000 . 35004| | .| .| . ...@ . @ 1089
0399999 Subtotal - Bonds - U. S. Governments 35,000.000 35,004 35,000 35,004 4) (4) 1,089
001957AL3 | AT&T CORP DEBENTURES 8.625% . |05/06/2002 |Exchange . . [11/19/2002 |Exchange | 33000000\ . 28220 28220\ . 28220\ . . | .| .| ... [ | . 273|130
00209TAB1  |AT&T CORP DEBENTURES 9.455% . . | 11/19/2002 | Cashiin Lieu of _ Fractional P | 12/04/2002 | Cash in Lieu of  Fractional | ~ ~ 782.000( 683|782\  653| . [ .. ... | ... | .. 1290 1290
219350AG0  [CORNINGINC. . |0122/2002 \Called . . .. .. | 12/16/2002 | Called . | 35000000 32536| .. . .29045| 82536( . . || G490 (349 . 2848|864
36962GVY7 | GENERAL ELECTRIC CAP CORP  |01/07/2002 | FirstUnion  103/20/2002 |FirstUnion | 50,000.000{ 50006 499941 500061 a2y (1)) 846 88
649667529  INEWYORKNYSERF ~ ~ |01/24/2002 |Weatherly = |01/30/2002 |Weathedy . |  20,000000| ° 18010 19990 18010 1,980 1,980 ... 5100 493
92344GASS5 | VERIZON GLOBAL FDG CORP7.75  |08/01/2002 \Sold .. ... ... .. . | 12/06/2002 | Sold . .. .. . | .50,000000| 47,005\ . 54620 47,005\ ol Tes T8 1776 431
25468PBWS5  |WALTDISNEY CO.7% .. ... ... ... |03/20/2002 |AG.Edwards  |06/24/2002 |A.G.Edwards |  25000000| 24848\ 24902 24848 | ... |............|.........5 .5 . 50| 107
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) | | 213,782.000 201,278 207,554 201,278 6,276 6,276 9,263 3,281
6099998 Subtotal Bonds 248,782.000 236,282 242,554 236,282 6,272 6,272 10,352 3,281
] o0es) o (10088) |
ey BB
e 14B3D)  (14838)
T T
] (3668) | (3885) |
e eoAny 604D
e (33070) (33076)
e ATAn ATAN
6899999 Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated) | | XXX 570,541 495,209 570,541 (75,331) (75,331)
7099998 Total Common Stock | | XXX 570,541 495,209 570,541 (75,331) (75,331)
7199999 Subtotal Stocks XXX 570,541 495,209 570,541 (75,331) (75,331)
7299999 Total Bonds, Preferred and Common Stock XXX 806,823 737,763 806,823 (69,060) (69,060) 10,352 3,281
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such
NAIC NAIC Company Owned by
Company Valuation Do Insurer's Insurer on Statement Date
Code Method Assets Include Total 8 9
or Alien (See SVO Intangible Assets Amount Book/
CUSIP Description Insurer Purposes and | Connected with of Such Adjusted
Identi- Name of Subsidiary, Controlled Identification | Procedures Holding of Such Intangible Carrying Number of % of
fication or Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets

included therein: $

SCHEDULE D - PART 6 - SECTION 2

1 2 3 4 . '
Name of Company Listed in Total Amount of Intangible Ir?;?)rzttlll; ll;sv;’ss:-[leiro?]ogs::zeon\t,vlgz?e
CUSIP Section 1 Assets Included 5 6
Identifi- Name of Lower-tier Which Controls Lower-tier in Amount Shown
cation Company Company in Column 6, Section 1 Number of Shares % of Outstanding

E14
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Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 1 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUSIP (Decrease) by Foreign of Current Year Gross Paid for NAIC Effective
Identi- Date Rate | How | Maturity | Book/Adjusted by Exchange on Bond Not Amount Accrued Desig Rate of
fication Description Acquired Name of Vendor Of Paid Date Carrying Value Adjustment Adjustment Par Value Actual Cost in Default Received Interest nation Interest
000000000 |Money MarketAccounts | 12001/2002 |Various | 1290 |Minly |01/01/2003 | 325902 | | 36902  35%2 | 4708 [t | 1290
7999999 Subtotal - Other Short-Term Invested Assets 325,902 XXX 325,902 1,709 XXX XXX
8099999 Totals 325,902| (a) XXX 325,902 1,709 XXX XXX

(a) Includes $
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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
Fair Excess of Statement over
Statement (Admitted) Value Fair Value (-), or Fair Value
Value (a) Over Statement (+)
1oBomds ] 14540861 ] 1“we0212 2198
2. Preferred Stocks 1,544,226 1,479,880 (64,346)
3. Totals 16,084,887 16,300,092 215,205

(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

E23
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SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Interest During Year Current Year Balance *
... OPENDEPOSITORIES . . . .. ... L.
Huntington Bank - Checking . ClevelandOH [ ||| ... .. 830
Bankers Trust 88000
0199998 Depositsin . 0 depositories that do not exceed the allowable | XXX ool XXX,
limit in any one depository (See Instructions) - open depositories.

0199999 Totals-Open Depositories XXX 165,360] XXX
... SUSPENDEDDEPOSITORIES . . . ... ... ||l
0299998 Depositsin . 0 depositories that do not exceed the allowable | . XXX ool XXX,

limit in any one depository (See Instructions) - suspended depositories.

0299999 Totals - Suspended Depositories XXX XXX

0399999 Total Cash on Deposit XXX 165,360] XXX

0499999 Cash in Company's Office XXX XXX XXX 200 XXX

0599999 Total Cash XXX 165,560] XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. Janvary 168,544 4 Aprl 152070 7oy 91986 10. October 100457
2. February | 106,737 5. May ) 102935 8. August | 91828 1. November | 140951
3. March 107,858 6. June 102792 9. September | 214413 12. December | 165560

E24
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SCHEDULE E - PART 2 - SPECIAL DEPOSITS

Line
Number

Where Deposited and Purpose of Deposit

Par or Book
Value

6

Statement

2 3
Type Description of Deposit
(@) Including$ 0
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