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Annual Statement for the year 2002 of the Nat'onal MaSOHIC PI’OVIdent ASSOCIatIOH

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
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 | Defaultasto | 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
3134A0 VF 6.. | Federal Home Loan Mig...........cc..omveunmmeemmreemereneniereneees | e | e 6.135 | FA.... [ 02/15/2011 338,333 330,000 [..114.8440 378,985 341,550 ..1PE|06/25/1998 | ....... 5.824
3134A2 KZ 0.. | Freddie Mac....... 07/15/2003 | .. 349,962 350,000 |..102.4060 358,421 349,685 |.. ..1PE | 06/30/1998 | ....... 5.854
31359M DJ 9. | Federal Natl Mtg Assn............coocveencreerncneennn. ... | 02/15/2008 | .. L112.0310 oo 31,369 | .o 29,094 .1PE|09/16/1998 | ....... 5.288
86387R LU 4.. | Student Ln Marketing Assn . ... [12/02/2013 ] .. ..100.0000 348,638 06/25/1998 | ....... 5.850
912827 5A 6.. | UNITED STATES TREASURY NOTE.......coooimruinmrcincnins | vneree | e 4.750 | FA.... |02/15/2004 | .. ..103.9060 | .....c.c000..e.51,953 | i 50,281 02/26/2001 | ....... 4.597
0199999. | U.S. Government - ISSUET OBIIGAtONS. .......c.cceurrrireriiisiriseieseressecessersensseesens s sessssesseneseees XXX...... e 1,119248 | ......20,015 ..........066,856 | ............(2,224) | ..o 0 | 0 XXX XXX..... XXX
0399999. | Total - U.S. GOVEIMMENL...........orieueriiserieieriesseseesssseseseressensssenss s XXX...... . 1,143728 ... 1,119,248 |..........20,015 |..........66,856 |...........(2,224) | ....cccccccec0 | i 0 [ XXX XXX..... XXX.....
Public Utilities (Unaffiliated) - Issuer Obligations
United States
36962G YY 4. | General Electric Capital Corp ‘ 6.000 | JD.... ‘06/15/2012 .................. ‘ ............ 101,364 100,000 |..100.0000..............100,000 |.............. 101,422 06/14/2002 | ....... 5.895
744567 DX 3.. | Public Service Electric & Gas.........ccocvnerirmnriennerieseriinns | osseree | e 7.375 | MS... | 03/01/2014 106,039 100,000 |..107.1150|...............107,115 | .....ooeeccee 106,250 |.. 05/31/2002 | ....... 6.711
United States................ T T . 207,403 200,000 |...XXX...... 207,115 207,672 |.cocce2,729 | oireeee6,821 | oieec(269) | o0 | 0 XXX XXX..... XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.............cccusriecnsciicnneneens 207,403 200,000 |...XXX...... 207,115 207,672 |..cocce2,729 | ooreeee6,821 | oieec(269) | o0 | 0 XXX XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated).............cc.riueirriescrieseri s 207,403 200,000 |...XXX...... 207,115 207,672 |..ccccce2,729 | ooreeee6,821 | ooiecc(269) | o0 |0 XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
345397 KR 3.. | Ford Motor Credit COrp.............oorrverreueereeernceeeineneieseceeens | wevreeee | e 7.750 | MS... | 03/15/2005 104,594 100,000 |..102.6730.............. 102,673 |.......ccccee. 107,153 08/22/2001 | ....... 5.588
345397 SJ 3...| Ford Motor Credit Co. 07/16/2003 | .. 202,670 200,000 |..101.8830 203,766 209,060 |.. 08/22/2001 | ....... 4.239
87265CBH 2. [TRW Inc............. 07/07/2003 201,184 200,000 | ..100.0000 200,000 204,130 | .. 08/22/2001 | ....... 5.278
UNHEA SEALES. ... 508,448 500,000 |...XXX...... 506,439 520,343 |...........14,545 |...........33,910 |...........(8,848) | ...occcocc.0 [ v 0 [ XXX [ ..o XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations 508,448 500,000 |...XXX...... 506,439 520,343 |........14545 | ........33,910 | ...........(8,848) | ...e0oeovece.0 | oo 0 | XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated).............couuerreeseriensriiisrisesisssr s 508,448 500,000 |...XXX...... 506,439 520,343 |...........14,545 |..........33,910 |............(8,848) [ ...0occococcece0 [ v 0 XXX [ ..o XXX..... XXX.....
Totals
\ 5499999, | TOtal - ISSUET ODIIGATIONS. .vv.....11ceeerreeeeesssssasseereeseeessssssseesssssssssssssssesesssssssssssaseeeesssssssssssssssessssssssssnssseesssssssessssssssesseeees | 1,826,217 | o KKK e [ 1,857,282 [ 1,847,263 | 37,289 [....... 107,587 [.ooerc (11,341 [ o0 [ o0 [ XXX [ XXX...o. [ XXX..... |
\ 6099999. | GraNd TOMal - BONAS......ocosecievvverrsssissrreessssssseessssssssessssssisssess s ssssesssssssssses s ssssssssesssssssssses s ssssssseees [ 1,826,217 | XX e e 1,857,282 [ e 1,847,263 | .......... 37,289 | ........ 107,587 |......... [(RIZ )] — U] —— 0 | XXX ... XXX..... |... XXX.....
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Sch. D-Pt. 2-Sn. 1
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Sch. D-Pt. 2-Sn. 2
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Annual Statement for the year 2002 of the Nat'onal MaSOHIC PI’OVIdent ASSOCIatIOH

SCHEDULE D - PART 3

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

1 2 3 6 7 8
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - Public Utilities
United States
36962G YY 4.............. General Electric Capital COorp.........cooveereeeurereeeeeeireseeeiseseesneenees | eeees 06/14/2002.... [MCDONAI.........coeuiiieieiririicieierceiees e
744567 DX 3.............. Public Service Electric & Gas.. ....05/31/2002.... | McDonald..
United States....................

3899999. | Total - Bonds - Public Utilities.

6099997. [ Total - Bonds - Part 3..........

6099999. [ Total - Bonds............ccouvvvvvoriereriicn

7299999. [ Total - Bonds, Preferred and COMMON STOCKS............cciiiiiiiiiiiictetetieit et et et etteitte atetetetes et s et e te et et et eaesese e sttt e s et et eseseaeaes s e st et et e s e s et et et et eae ettt s et et e s e e s e s e s st et et et et et et esesens s st ssasasesesessanannn
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Annual Statement for the year 2002 of the Nat'onal MaSOHIC PI’OVIdent ASSOCIatIOH

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
Identifi- 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

912827 F4 9...... US TREASURY NOTES........... .. [05/15/2002]MATURITY.. ....100,000 ...3,750
0399999. [ Total - Bonds - U.S. GOVEINMENL...........c.cvcveveeiiiieereeeeieieeeeeeeaa ....100,000 ...3,750
6099997. | Total - Bonds - Part 4.............. ....100,000
6099999, [ TOAI = BONGAS...........oeeveveveeeeeevereeeecteteeeeee ettt ettt ene et teseseeaeteseseceetetesnsceesessssnnsesesssnssaesesessssesesessnsesesesessnsnneee | corerieeran 100,000

Preferred Stocks - Public Utilities

United States

037735107...... APPALACHIAN PR CO 4.5% SER OLD.............. 06/04/2002 [ CALLED@67.3800000..........cccocevrverers | evrien... 180.000 | ..o 12,128

144141 405...... CAROLINAPR&LTCO$5.44............ ... 106/04/2002 | McDonald N ....7,468

15405120 5...... CENTRAL MAINE POWER CO 3.5%... ... 106/04/2002 | McDonald ...1,639

29364M 60 5..... ENTERGY LA INC 5.40%................. ... | 06/04/2002 | McDonald ....6,447

485134 506...... KANSAS CITY PR & LT CO 4.35%.............. ... | 06/04/2002 [ McDonald 18,437

610202 50 9...... MONONGAHELA POWER CO $6.28 SERD....... 06/04/2002  McDonald ....8,897

649840 20 4...... NY STATE ELEC & GAS CORP 3.75%............... 06/19/2002 | McDonald ....8,804

665262 20 0...... NORTHERN IND PUB SERV CO 4.22% ... 106/05/2002 | McDonald 13,742

694308 50 3...... PACIFIC GAS & ELEC CO 5.0% SER RED.........| 06/05/2002 | McDonald ....5,926

98389B 20 9...... XCEL ENERGY INC.. . 106/04/2002 | McDonald. 10,185

United States...............cco.........

6199999. | Total - Preferred Stocks - Public Utilities

Preferred Stocks - Industrial and Miscellaneous
United States

38388330 3...... GRACE (WR) SER A 8.0%....
383883402...... GRACE (WR) SER B 8.0%....

... | 06/04/2002
. | 06/04/2002

McDonald.....
McDonald.

United States.........ooeevvvveieieieeee. ....................................

6399999. | Total - Preferred Stocks - Industrial & Miscellaneous...

6599997. | Total - Preferred Stocks - Part 4...

6599999. | Total - Preferred Stocks...............

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

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

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

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

E13, E14
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Annual Statement for the year 2002 of the Nat'onal MaSOHIC PI’OVIdent ASSOCIatIOH

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
U.S. Government Bonds - Issuer Obligations
900138 00 9.. | Victory Prime Oblications..........ccooviviiiriiiriiiieisiscsciseisines [12/01/2002[McDonald.........ovvorooeicoscescesceeas [...1.100 [MTLY]01/01/2003
0199999. [ U.S. Government Bonds- Issuer Obligations.
0399999. [ Total - U.S. GOVEIMMENE BONAS......... ittt h st e s 1 s e s fh £ £f 6 £h s E 6 £ 0606061060t
Totals
5499999. [ Total BONAS = ISSUET OBlIGATIONS. ...ttt ettt ettt ettt e etk eh et e £ et E et e E 4 s 8 eE £ b e E4E e 8 £heEeE e sdem s b ehebsben sttt sh et enanss e
6099999. [ Total - BONdS.......covvreeiiriiriiriirirnne
8099999. [ Grand Total - Short-Term Investments..

(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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NONE

DB-Pt. A-Sn.
NONE
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NONE
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DB-Pt. B-Sn.
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DB-Pt. E-Sn.
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Annual Statement for the year 2002 of the Nat'onal MaSOHIC PI’OVIdent ASSOCIatIOH

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. s | e s 1,908,637 [ ..voevevereieeeeceeeces 1,939,702 [ .o 31,065
2. PrEfErTEd STOCKS. .. .. vt nnes [ rtees sttt ettt ettt n s tetee | nehetetet et ettt sttt ettt et n st et et enas | Shetetetsetet ettt s ettt ettt
3 TOhAIS et | e 1,908,637 [ ..o 1,939,702 [ 31,065

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

THE NAIC MARKET VALUE WAS USED WHEN AVAILABLE; OTHERWISE, BOOK VALUE WAS USED.

E23



Annual Statement for the year 2002 of the Nat'onal MaSOHIC PI’OVIdent ASSOCIatIOH

SCHEDULE E - PART 1 - CASH
2 3

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

Open Depositories

KEY BANK ..o

0199999. Total - Open Depositories

0399999. Total Cash on Deposit

0599999. Total Cash

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

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

10. October.................
11. November.

12. December.............

E24
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Annual Statement for the year 2002 of the Nat'onal MaSOHIC PI’OVIdent ASSOCIatIOH

1 2

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS

Ohio

OHO00001. |......cveuee. [ FEDERAL HOME LOAN MTG 6.135% DUE 2/15/2011......c.coeirienieriererree e, MCDONALD INVESTMENTS-PROTECTION OF POLICYHOLDERS..........cccoovviee | e 116,000 | oo 118,929 | i 133,219
OH00002. |. . |FREDDIE MAC 5.75% 7/15/2003...........cccoovnrirrienne ... IMCDONALD INVESTMENTS-PROTECTION OF POLICYHOLDERS.. 115,000 . 117,767
OH00003. . . |FEDERAL NAT'L ASSN 5.75% DUE 2/15/2008...................... ...|MCDONALD INVESTMENTS-PROTECTION OF POLICYHOLDERS.. 228,000 | oo 28,860 | 31,368
OH00004. ] . . |STUDENT LOAN MARKETING ASSN 6.55% DUE 12/2/2013.... . [MCDONALD INVESTMENTS-PROTECTION OF POLICYHOLDERS.. .116,000 .. ..116,000
OHO9999.  ORl0. ettt ettt st ee ettt ee et et E8£EeE e £EeeEeEE e 8 eE£E R R ESEE LR SEE4EE4EEeE LR LELEeLESEEeLESEeEreEf£EoeEA£E  ffeEieEieEieEieEtEitEieEanEaeEaeEeEoeEeeELE oL EeLEeLEeLEeLE L e E4EE e EE LR 4L SR Lo et et eE e rensensententententententens | fnretene ettt 375,000 | oo e 385,866 [ i 398,354
Virginia
VA0000T. .o I [UNITED STATES TREASURY NTS 5.47% DUE 2/15/2001 ... oo oo [SUNTRUST-PROTECTION OF POLICYHOLDERS. ......oooorieiieieissirneressemssrsssness | eoreemsssnesssesssnsssnessnesereesnens 50,000 [ ..o 50,111 [ oo 51,953
VA09999.  VINGINMIA. ..ottt er e ee et ee s ee e eE£E e e eE£Ef e R £Ef e E £ £Ef£E e R e £E LR EEeEf SR LR eEf LR SR eEeE e ffeLEeLEeEEeLterieEieEieEnEinEeEeEeEfEeEeeEfELELELEeE e e e AR E SRR EEE oL e oL eeEen et et ertententent st ertene | cernrenesntentenentener ettt 50,000 [ .o 50,111 [ oo 51,953
2799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the COMPANY.......o. i ittt er sttt ses e st s s seses et ersnnsesssesennssresesssans | sestssssssssssssssessessnsneesasanaes 425,000 | oo 435977 | oo 450,307
LT T I T o IS 425,000 | ..o 435,977 | oo 450,307
(@) Includess.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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