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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year

1 Location 4 5 6 7 8 9 10 11 12 13 14 15
Expended for
2 3 Additions,
Increase Permanent Gross Income
Book/Adjusted (Decrease) by Improvements Earned Less
Date Carrying Value Fair Value Increase Foreign Amounts and Changes in Interest Taxes, Repairs
Date of Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on and Expenses
Description of 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
CRE 0000105 WS OCCUPY ............. CINCINNATI ... OH.......oo, 01011901 ... .o 34,220,361 ... 17,008,134 ... 17,008,134 ....... (568,970) ... ..o 314,763 ... 7,507,779 ... 3,421,497
CRE 0001105 WS OCCUPY ............. CINCINNATI ... OH.......oo, 01/01/1950.. .. ..o 4,468,547 ... 2,179,810 ...... 2,179,810 ........ (89,473) ... 1,600 ...... 1,351,342 ... 699,160
CRE 0146505 WS OCCUPY ............. CINCINNATI ... OH......oo, 01/01/1968.... ... T4 . 483,161 ........ 483,161 ......... (6, 117) o 187,721 36,045
CRE 0146805 WS OCCUPY ............. CINCINNATI ... OH......ooo, 01/01/1969.... ... 509,960 ...l 248,256 ........ 248,256 ......... (4,686) ... ..o 140,193 ......... 40,623
CRE 0147605 WS OCCUPY ............. CINCINNATI ... OH......ooo, O7TMTIM970.. .. o 482,014 209,083 ........ 209,083 ......... (6,4T4) o 163,004 ......... 66,573
CRE 0156010 OFFICE .................. CINCINNATI ... OH......ooo, 06/05/1990.... ... 3,335,292 .. 2,957,460 ...... 2,957,460 ........ [8,7T1) o 4,485 ... 391,839 ........ 132,918
CRE 0156110 OFFICE .................. CINCINNATI ... OH......ooo, 06/05/1990.... ..o 915,955 . 735,842 ........ 735,842 ... (18,898) ... 66,000 ......... 55,426
CRE 0157010 OFFICE .................. CINCINNATI ... OH.......oo, 11031992 . 10,315,048 ... 7,095,982 ...... 7,055,982 ....... (282,744) .o 4,691 ... 177,280 ... 460,277
CRE 0157910 OFFICE .................. CINCINNATI ... OH.......oo, 10/26/1995. ... ... 1,085,249 ... 967,520 ........ 967,520 ........ (18,893) ..o 3,150 ... 152,213 ... 80,124
CRE 0158310 OFFICE .................. CINCINNATI ... OH......oo, 011411997, ... 733,835 693,530 ........ 693,530 ......... (8,378) . 110,560 ......... 51,792
CRE 01592100FFICE ................... CINCINNATI ... OH......oo, 01/31/2002.. .. ..o 46,159 .. 436,929 ........ 436,929 ... (9,230) ..o 7,644 53,765
0299999 - Properties occupied by the reporting entity - Administrative. . ............. 571,026,916 ................. ... 32,975,707 ... 32,975,707 ... (1,062,434) ... 346,333 ... 11,287,931 ... 5,098,200
0399999 - Total Properties occupied by the reporting entity . ... o 571,026,916 ................. ... 32,975,707 ... 32,975,707 ... (1,082,434) ... 346,333 ... 11,287,931 ... 5,098,200
Properties held for the production of income
CRE 0156710 OFFICE .................. BLUEASH ... OH......ooo, 08/26/1991.... ... 9,805,041 ... 7,551,021 ... 7,551,021 ... (227,983) ..o 314,808 ...... 1,025,221 ........ 471,365
CRE 0127010 OFFICE .................. CINCINNATI ... OH.......oo, 06/18/1960.... .........ooooin il 1,666,124 ... 576,116 ........ 576,116 ........ (15,424) ..o 10,359 ........ 478,521 ... 242,494
CRE0145725PARKING ................. CINCINNATI ... OH.......oo, 01/01/1967.... ..o 10,566,313 ... 5,312,287 ... 5,312,287 ....... (127,948) ..o 85,629 ...... 2,943,643 ... 900,697
CRE 0147145 APARTMENT ............. CINCINNATI ... OH......oo, 08/30/1967.... ... 768,477 . 2,514,753 ... 2,514,753 ... (144,487) o 124,949 ... 727,639 ........ 723,536
CRE 0150640 WAREHOUSE ............. CINCINNATI ... OH......oo, 01011979, .o 1,261,525 ... 475,375 ... 475,375 ... (22,071) o 148,248 ... 87,622
CREO0151635LAND ..o CINCINNATI ... OH......ooo, 01/01/1983.... ... 4,306,212 ... 7,365,638 ...... 7,365,638 ......... (3,506) ... 1,828,360 ... 78,173
CRE 0156310 OFFICE .................. CINCINNATI ... OH......ooo, 07711990, .. oo 324,08 243,89 ........ 243,89 ... (6,495) ... ... 403 14,232
CRE 0157210 OFFICE .................. FLORENCE ... KY o 04/15/1993.... ... 404,540 . 389,978 ........ 389,978 ... (1,500) .o 11,641
CRE 0157440 WAREHOUSE ............. COLUMBUS ............ocooiiiiin OH.......oo, 06/15/1994.... ... . 8,875,493 ... ... 7,215,960 ...... 7,215,960 ....... (200,906) ... ..o 32,083 ...... 1,249,061 ........ 315,582
CRE 0158045 APARTMENT ............. COLUMBUS ............ccoooiiii OH......oooo, 10/19/1995. ... ... 20,510,682 ... 16,861,818 ..... 16,861,818 ....... (B43,187) ..o 27,540 ... 3,003,668 ...... 1,950,967
CRE 0158245 APARTMENT ............. LOUISVILLE ... KY o 1212111995 .. 36,831,302 ..... 23,459,613 ... 6,695,134 ... 6,695,134 ....... (997,412) .o 1,269,500 ...... 3,369,732 ...... 2,216,365
CRE 0158545 APARTMENT ............. CINCINNATI ... OH......ooo, 082111997, ... 493,779 460,537 ........ 460,537 ........ (11,356) .o 6,940 ......... 2,81 ... 20,223
CRE 0158645 APARTMENT ............. TAMPA ... FLoo 03/05/1998.... ... 16,471,666 ................. ... 13,746,000 ..... 13,746,000 ....... (5B1,103) .o 2,012,472 ... 1,088,448
CRE 0158745 APARTMENT ............. TALAHASSEE ... FLoo 04/22/1999.... ... 6,701,522 ...... 4,595,368 ...... 1,608,498 ...... 1,608,498 ....... (136,448) ... 80,905 ........ 633,640 ........ 459,232
CRE 0158845 APARTMENT ............. ORLANDO ... FLoo 04/22/1999.... ... 21,976,001 ... 19,581,201 ...... 6,305,826 ...... 6,305,826 ....... (587,452) ..o 482,008 ...... 1,509,665 ...... 1,576,102
CRE 0158945 APARTMENT ............. TALLAHASSEE ... FLoo 04/22/1999.... ... 9,702,499 ... 8,982,683 ...... 8,982,683 ....... (194,108) ..o (2,200)...... 1,357,444 ... 610,914
CRE 0159045 APARTMENT ............. CINCINNATI ... OH.......oo, 07/31/2000.... ..o 4101424 3,804,893 ... 3,804,893 ... (86,266) ..........oi 50,125 ........ 543,043 ... 628,695
GR 0004075 GRDRNT .. CINCINNATI ... OH.......oo, 02/19/1948.... ... 515,000 ... 257,500 ........ 257,500 o 20,600 ...
GR 0004175 GRDRNT .................. CINCINNATL ... OH......oo, 02/19/1948.... ... 210,000 . 105,000 ........ 105,000 .. e 8,400 .................
0499999 - Properties held for the production of INCOME . ... ... o 167,891,788 ..... 47,636,182 ..... 90,682,913 ..... 90,682,913 ..... (3,867,632) ... 4,501,389 ..... 19,052,278 ... 11,396,288
9999990 - TOTALS ... o 205,118,704 ... 47,636,182 .... 123,658,620 .... 123,658,620 ..... (4,930,086) ..o 4,847,722 ... 30,340,209 ..... 16,494,488
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year

1 Location 4 5 6 7 8 9
2 3
Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
Acquired by purchase
CREO159210 OFFICE ... CINCINNATL ..o OH .o 01/31/2002  CITY OF CINCINNATI ... ..o 446,159 ... 436,929 .......... 17,644
0199999 - ACQUINEA DY PUFCRESE . .. ..o 446,159 ... 436,929 .......... 17,644
0099990 - TOTALS ..o 446,159 ... 436,929 .......... 17,644




€03

H/A

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE A - PART 3

Showing all Real Estate SOLD during the Year, including Payments during the Final Year on "Sales under Contract"

1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
Expended for
2 3 Increase Additions, Foreign
(Decrease) Permanent Book/Adjusted Exchange Gross Income Taxes,
Name Increase by Foreign Improvements | Carrying Value Profit Realized Total Profit Earned Less Repairs and
of (Decrease) Exchange and Changes in Less Amounts (Loss) on Profit (Loss) (Loss) Interest Incurred Expenses
Description of Property City State | Disposal Date Purchaser Actual Cost by Adjustment Adjustment Encumbrances | Encumbrances Received Sale on Sale on Sale on Encumbrances Incurred
Property sold
CRE 0146705 WS OCCUPY ............... CINCINNATI ............. OH........ 12/18/2002... FIFTHTHIRDBANK.............. ........ 393,706 ........ (3,524) ... 292 ... 202,087 ....... 740,000 ... 537,912 ....... 537,912 . 28,322
CRE 0157440 WAREHOUSE ............... COLUMBUS ............. OH........ 03/13/2002... GORDONWILSONPROP......... ........ 109,926 ... 9,96 ....... 109,926 ....... 148,000 ... 38,074 ... 38,074 .
CRE0151315SHOPCTR ................. FLORENCE ............... KY ... 12/19/2002... GENERALGROWTH............. ..... 54,337,949 ... (1,448,893) ................ ... 2,001,381 ... 24,307,491 .... 97,000,000 ................ .... 72,692,508 .... 72,692,508 ..... 13,420,513 ... 7,084,944
0199999 - Property SO0 ... ... 54,841,581 ... (1,482,417) ... 2,054,227 ... 24,619,504 .... 97,888,000 ................ .... 73,268,494 ... 73,268,494 ..... 13,420,513 ... 7,113,266
9999990 - TOTALS ..o 54,841,581 ... (1,482,417) ... 2,054,227 ... 24,619,504 .... 97,888,000 ................ .... 73,268,494 ... 73,268,494 ..... 13,420,513 ... 7,113,266
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 4 5 6 7 8 9 10 11
Location
2 3 Book
Value/Recorded Increase
Investment Increase (Decrease) by Value of Land Date of Last
Rate of Excluding (Decrease) Foreign Exchange and Appraisal
Loan Number City State Loan Type Date Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Mortgages in good standing - Farm mortgages
.................................. NONE o
0199999 - Mortgages in good Standing - Farm MO GagES . .. ... ... .o
Mortgages in good standing - Residential mortgages - insured or guaranteed
0000278832 ... SANDY ..o Ul 01241974 ........ ............ 0.085 ............. 1807 L 20,750 09/13/1973..........
0000281284 .. ...l CHICAGO ... L 04/01/1976......... ... 0090 ............. 5,084 23,000 05/21/1975..........
0000281433 ... SHREVEPORT ... A 05/13M976......... ............. 0.088 ............. 368 17,000 01/01/1976..........
0000281958, ... CORPUSCHRISTI ... T 201976 0.085 ............. 3236 L 17,000 01/01/1976..........
0000285008. . ............coein GARY ... IN L RIMN9I8.. 0.005 ............ 13,509 L 31,900 08/04/1978..........
0000286040 . ............coiiiit SHREVEPORT ... A 08/01/1979......... ... 0100 ............ 4,800 . 29,000 06/28/1979..........
0000287376 ... TYLER © T e MIBMT9. 0100 ............ 20,284 L 41,000 09/14/1979..........
0000287434 .. ... MERRILLVILLE ... IN 01/04/1980......... ............. 0105 ............ 26,014 . 50,500 05/16/1979..........
0000288028..............coiin TOLEDO. ... OH. . 11706/1980......... ... 0.130 ... (I34) o 27,650 08/15/1980..........
0000851659 . ..........ooiiit ORLANDO ... L 1200601973 ... . 0.070 ............... 540 20,500 03/20/1973..........
0000853408.. ...l GREENSBORO ... NG 100011974 ... 0.005 ............. 4,593 L 28,000 02/24/1976..........
0000854452, ... ... MEMPHIS ... ... TN 07/18/1975......... ... 0.080 ............. 4811 25,600 01/01/1975..........
0000858416 . ...t DELAWARE ... ..o OH. o 03/01/1978 ........ ... 0.085 ............. 9,016 o 23,500 12/14/1977..........
0000860225 ................ooiils KILLEEN. ..o T e 021071979 ........ ... 0.095 ............ 14,596 ... 34,000 05/18/1978..........
0000660380 . .............co.venn KILLEEN . . ..o T e 03/0111979......... ... 0.095 ............ 13,7l 29,000 11/22/1978..........
0000860381.................oeint SANANGELO ..o T e 03/0111979......... ... 0.095 ............ 15,380 Lo 34,000 10/17/1978..........
0000860392.............ooiit CORPUSCHRISTI ... T 03/0211979......... ... 0.095 ............ 20,588 o 45,000 09/05/1978..........
0000660626 ....................... BATONROUGE ................ccooii A 05/09/M1979......... ... 0.095 ............ 16,308 .o 34,200 09/01/1978..........
0000860713.. ... CORPUSCHRISTI ... T e 06/04/1979......... ............. 0.09% ............ 18,250 o 54,300 02/16/1979..........
0000660888. . ...................... HARVEY ..o LA 07/06/1979......... ............. 0.095 ............. 507 60,500 04/27/1979..........
0000861142 .............ooiit EASTCHICAGO ... IN 09/2011979 ........ ... 0100 ............ 18,703 39,500 06/14/1979..........
0000661824 .. ...................... DELCITY oo OK . MI08M979. ..o 0100 ............ 23,085 . 44,800 07/23/1979..........
0299999 - Mortgages in good standing - Residential mortgages - insured Or QUArANEEA . .. ... ... . o 253,234 730,700 ...
Mortgages in good standing - Residential mortgages - all other
0000044189 . ...l LANCASTER ... .o OH. . RIMNM9T9. 0108 ............ 20,851 L 49,500 05/25/1979..........
0000044214 ... CINCINNATL . OH. . 111979 ... 0108 ............. 5,708 L 51,000 09/07/1979..........
0000044504 . ....................... BATAVIA .. OH. . 05/20/1981 ........ ... 0103 ............ 516 26,550 11/10/1979..........
0399999 - Mortgages in good standing - Residential Mortgages - all Other ... . . o A6 120,050 ...
Mortgages in good standing - Commercial mortgages - insured or guaranteed
0000269625 .............cooiin CINCINNATL ..o OH. . 12130/1969......... ... 0.075 ........... TILT89 o 1,548,822 10/03/1969..........
0000285218. ... RHINEBECK ... NY L 017301979 ... o 0.098 ........... 200,741 L 4,179,051 10/30/1978..........
0499999 - Mortgages in good standing - Commercial mortgages - iNSUred OF QUaTANTEEN . . ... ... .. .o 1,002,500 . 5721873 ...

General Interrogatory:

1. Mortgages in good standing$ .................. unpaid taxes § .......... 16,604 interest due and unpaid.

2. Restructured mortgages § .................. unpaid taxes § .................. interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure § .................. unpaid
taxes$................. interest due and unpaid.

4. Mortgages in process of foreclosure $ .................. unpaid taxes § .................. interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 4 5 6 7 8 9 10 11
Location
2 3 Book
Value/Recorded Increase
Investment Increase (Decrease) by Value of Land Date of Last
Rate of Excluding (Decrease) Foreign Exchange and Appraisal
Loan Number City State Loan Type Date Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation

Mortgages in good standing - Commercial mortgages - all other

0000044008. . ............cooiiins ATHENS ..o GA. o 05/31/1978 ........ ... 0.08 ........... 507,807 .. 2,228,000 04/05M1977..........
0000044009 . ...l SOLON ..o OH. . 05/31/1978 ........ ... 0.08 ........... T05,742 oo 3,077,000 03/21/1977..........
0000044318, ... KOKOMO ... IN 10/01/1980......... oo 0.075 ........... 832,431 3,050,000 06/06/1979..........
0000044319 ... WASHINGTONCNTY ..., P 1012171980 ... oo 0.08 ......... 2,501,895 6,122,000 08/20/1979..........
0000044524 . ... FORTCOLLINS ... ..o 00, e 09/06/1984 ........ ............. 0.0M1 ... 6,957,965 ... 12,500,000 05/06/1984..........
0000044527 . ... WORTHINGTON ..., OH. . 03/19/1985......... ... 0.121 ......... 4,526,819 o 8,941,800 06/01/1993..........
0000044531 ... AURORA ... 00, 08/15/1985......... ... 0.071 ......... 5,315,441 11,799,160 12/02/1998..........
0000044542 ...l TORRANCE ..., CA 10/29/1985......... ... 0.086 ......... 10456,198 . 5,500,000 12/01/1984..........
0000044558 . ... PLACENTIA ... oo CA 08/26/1986......... ............. 0.08 ........... 729,620 ..o 6,975,195 05/29/1986..........
0000044563 ..................oooll CHARLOTTE ... NG 1212201986......... ... 0.09 ... 1,982,986 . 3,700,000 04/01/1987..........
0000044571 ... SPRINGBORO ..o OH. . 0212611987, ........ ............. 0.080 ......... 873,719 L 3,275,000 10/01/1986..........
0000044578 ... GREENVILLE ... M. 08/07/1987......... ............. 0.081 ......... 4,905,943 9,010,000 07/21/1987..........
0000044579 ... LEXINGTON ... Y 1010201987, ........ 0.075 ......... 4,770,960 ..o 7,617,185 07/17/1987..........
0000044581 ... FAIRBORN ... OH. . 10/15/1987. ... 0.080 ......... 3,480,568 ... 5,966,530 09/17/1999..........
0000044583. . ...l FAIRBORN ... OH. . 1012011987 ........ .. 0.080 ......... 3,200,737 o 7,000,000 11/30/1986..........
0000044595 ...l BROOKLYN ... OH. . 1073111988 ... 0.074 ......... 6,620,847 ... 10,200,000 (06/14/1988..........
0000044626 . ...l CINCINNATL . OH. . 03/29M1993 ........ ............ 0.065 ........... 138,180 o 217,000 02/19/1993..........
0000044630 . ... DULUTH . ... GA. 08/12/1993 ........ ............. 0.096 ......... 2,100,291 o 3,305,690 03/09/1993..........
0000044644 . ... RUSSELL . ... Y L 09/01/1993 ........ ............. 0.075 ......... 3,386,267 ... 12,000,000 (08/06/1993..........
0000044646 ...l CINCINNATL .o OH. . 09/14/1995......... ............ 0.080 ......... 5,325,128 . 7,897,500 01/01/2000..........
0000044653. . ...l CINCINNATL ..o OH. . 04/02/1997......... ... 0.081 ............ 69,993 . 215,000 07/12/1995..........
0000044655 ... ... CINCINNATL .o OH. . 09/10/1997......... ... 0.075 ........... 239,908 .. 1,350,000 08/15/1995..........
0000044656 . ............ooiiiil CINCINNATL . OH. . 09/10M997. ........ ... 0.075 ........... 196,280 ... 391,830 04/01/1998..........
0000044657 .. .........ooiiii CHARLOTTE ... NG o 04/01/1998 ........ ............. 0.073 ......... 9,514,992 . 13,595,000 03/25/1998..........
0000044658 . ...l CINCINNATL . OH. . 04/14/1998 ........ ............. 0.076 ........... 203,173 o 300,000 06/14/1995..........
0000044659 . ...l CINCINNATI .o OH. . 06/01/1998 ........ ............. 0.075 ............ 20,037 o 249,350 04/01/1998..........
0000044660 .. ..................o... SPARTANBURG ... S 09/17/1998 ........ ............. 0.075 ......... 7,602,285 ..o 10,665,000 09/03/1998..........
0000044661.................oiils CINCINNATI .o OH. . 121201998 ........ .. 0.068 ........... 269,070 ... 485,000 03/13/19%..........
0000044662. . ...................... MIAMIBEACH....................o L 02/16/1999......... ............. 0.085 ........... 813,458 1,625,000 04/29/1997..........
0000044663........................ BIRMINGHAM ... ..o AL 01/16/1999......... ............. 0.017 ... 1,048,193 1,500,927 09/29/1997..........
0000044664 . ....................... STONEMOUNTAIN ... GA. 02/16/1999......... ............ 0.083 ......... 122,614 1,800,000 05/18/1996..........
0000044665 ..................oo.ls INDIANAPOLIS ... IN 07/22/1999......... ............. 0.073 ......... 5,760,315 7,700,000 07/02/1999..........
0000044666 ....................... MIAMI .. L 07/30/1999......... ............. 0.073 ......... 6,154,723 12,000,000 05/28/1999..........
0000044667 .................ooiit LAKELAND ... L 08/05/1999......... ............. 0.074 ... 9,775,202 ..o 17,375,000 06/22/1999..........
0000044669 . ...................... CINCINNATL ..o OH. . 1201611999 ... 0.075 ............ 19,560 ..o 249,350 04/01/1998..........
0000044670 . .........oooiii CINCINNATL ..o OH. . 1201611999 ... 0.080 ............. 9,580 L 178,105 04/01/1998..........
0000044671 ... CINCINNATL ..o OH. . 1201611999 ... 0.075 ............ BAT80 . 712,420 04/01/1998..........
0000044672, ... CINCINNATL .o OH. . 1201611999 ... 0.075 ............ BT 249,345 04/01/1998..........
0000044673 ... DENVER ... o 00, 06/01/2000......... ... 0.084 ......... 4,883,583 . 6,800,000 04/10/2000..........
0000044674 . ...l CINCINNATL ..o OH. . 05/14/2001......... ... 0.067 ........... 113,338 872,267 07/12/2000..........
0000044675, ... CINCINNATI ..o OH. o 09/23/2002 ........ ... 0.070 ......... 1,100,000 .o 1,260,000 07/02/2002..........
0000044676 ...l ALPHARETTA ..., GA. o 1126012002 ........ ... 0.078 ......... 8,662,500 ... 19,401,696 09/04/2001..........
0000044677 ... ALPHARETTA ..., GA. 1126012002 ........ ... 0.018 ......... 1,837,500 . 4,030,304 09/04/2001..........
0599999 - Mortgages in good standing - Commercial MOrtgages - all Oter . . ... . o 120,919,843 233,387,654 ...
0799999 - TOTAL Mortgages in go0d StanGINg . ... ... . o 122,216,713 . 239,973,217 ...

Restructured Mortgages - Farm mortgages
NONE
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 4 5 6 7 8 9 10 11
Location
2 3 Book
Value/Recorded Increase
Investment Increase (Decrease) by Value of Land Date of Last
Rate of Excluding (Decrease) Foreign Exchange and Appraisal

Loan Number City State Loan Type Date Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Restructured Mortgages - Residential mortgages - insured or guaranteed
.................................. NONE .
0999999 - Restructured Mortgages - Residential mOrtgages - INSUTed OF QUarANIEed . ... ... .. o
Restructured Mortgages - Residential mortgages - all other
.................................. NONE o
1099999 - Restructured Mortgages - Residential MOrgages - Al OHNer . ... o o
Restructured Mortgages - Commercial mortgages - insured or guaranteed
.................................. NONE o
1199999 - Restructured Mortgages - Commercial MOrtgages - INSUFEd OF QUATANTEEA . ... ... .o e
Restructured Mortgages - Commercial mortgages - all other
.................................. ONE e
1299999 - Restructured Mortgages - Commercial MO Qages - Al OEr . ... o
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 4 5 6 7 8 9 10 11
Location
2 3 Book
Value/Recorded Increase
Investment Increase (Decrease) by Value of Land Date of Last
Rate of Excluding (Decrease) Foreign Exchange and Appraisal
Loan Number City State Loan Type Date Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Mortgages in the process of foreclosure - Commercial mortgages - all other
.................................. NONE o
2699999 - Mortgages in the process of foreclosure - Commercial MOMGAgeS - Al O NET . . ... .
0999990 - TOTALS .. 122,216,713 o 289,973,217 ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing all Mortgage Loans SOLD, transferred or paid in full during the Year

1 4 5 6 7 8 9 10 11 12 13
Location
2 3
Book Value/Recorded Increase Book Value/Recorded
Investment Excluding Increase (Decrease) by Investment Excluding Foreign
Accrued Interest (Decrease) by Foreign Exchange Accrued Interest Consideration Exchange Profit Realized Profit Total Profit
Loan Number City State Loan Type Date Acquired Prior Year Adjustment Adjustment at Disposition Received (Loss) on Sale (Loss) on Sale (Loss) on Sale
Mortgages closed by repayment
0000043920........ PISGAH. ... OH. ..o 09/30/1977. ..o T
0000043986.. ... GREENCOUNTY ..o OH. ..o MIBMITT. 188,008 e
0000044231........ COLUMBUS..........oo OH. ..o 111979 ... 8,308 e
0000044597........ CINCINNATI. ... OH. ..o 01/06/1989......... ........... B0T 205 e
0000274248......... CARMEL.............oociii, CA . 011411972 ... 308,004 e
0000647809........ NOLITTLEROCK. ..., AR . 01201972 BB e
0000660182........ KILLEEN. ..., T 02/06/1979......... ... 1B, 108 e
0199999 - Mortgages €losed by FepayMeNt. .. ... . o B 080,120
Mortgages sold
.................. ONE o
0299999 - MOMgAgES SO . . .. ..
Mortgages transferred
0399999 - MOrtgages ransfermed .
0999990 - TOTALS. .. . 4 080,100 o
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 4 5 6 7 8 9 10
Location
2 3 Book/Adjusted Increase (Decrease)
Date Amount of Carrying Value Increase (Decrease) | by Foreign Exchange
Number of Units and Description City State Name of Vendor Acquired Actual Cost Encumbrances Less Encumbrances by Adjustment Adjustment

Oil and Gas Production
0199999 - Subtotal - Ol aNA GaS PrOGUCHION .. .. .. ... e e e
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Fixed Income Instruments
FORT WASHINGTON HIGH YIELD INVTLLC ......... CINCINNATL ... OH .o FORTWASHINGTON ... 04/1772000......... ......... 13718,731 1,373,731 . 19,167 ..
0799999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Fixed Income Instruments ... ... 373,730 1,313,730 19167 .
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock
ABRY BROADCAST PARTNERS I ................. BOSTON ... MA ABRY BROADCAST PARTNERSIII .................. 0311911997 . ........ ... 2,146,825 ... 2,146,825 .......... (194,106) ..o
LIMITED PARTNERSHIP INT 5185% ... ..o e e e e e e e e e e
EXXEL CAPITALPARTNERSV. L.P. ............... GRANDCAYMEN ... CAYMENISLANDS ..., EXXEL CAPITAL PARTNERS V. L.P................. 101031997 ... 951,102 . 951,102 ........ (1,505,987) ...
LIMITED PARTNERSHIP INT 204100 .. e e e e e e e
GTCR CAPITALPARTNERSL.P. ...........oooe CHICAGOD ..o L GTCR CAPITALPARTNERSL.P............ooo 07/28/1999 ......... ......... 6,395,259 ... 6,395,259 ........... 985,660 ...
LIMITED PARTNERSHIP INT L022% . ...t e e e e e e e e e e e
LANDMARK EQUITY PARTNERSIIl ................. SIMSBURY ..o Ol LANDMARK EQUITY PARTNERSII.................. 03/31M1993 ......... ......... 1,316,096 ... 1,316,096 ........... 402,420 ...
LIMITED PARTNERSHIP INT 1.804% .. ... e e e e e e e e
LANDMARK EQUITY PARTNERS IV ................. SIMSBURY ..o Ol LANDMARK EQUITY PARTNERSIV.................. 120141199 ... 1,308,341 1,398,341 ... 29,31
LIMITED PARTNERSHIP INT 104000 o e e e e e e e
LANDMARK PRIVATE EQUITY FUNDVIII ........... SIMSBURY ... CT LANDMARKEQUITY FUND VIl ... 12/09/1998 ......... ... 1,602,922 ... 1,602,922 .......... (326,715) ...
LIMITED PARTNERSHIP INT 1.2075% .. ..o e e e e e e e e e
MERITAGE PRIVATEEQUITYFUND ................ WILMINGTON ... DE. MERITAGE PRIVATEEQUITYFUND ................. 09/21/1999......... ......... 1,826,508 ... 1,826,598 ........ (1,855,434) ...
LIMITED PARTNERSHIP INT L02525890376% ... .. ... oot e e e e e e e e
FORT WASHINGTON PRIVATE EQUITY INVESTORSII... .. CINCINNATL .o OH .o FORT WASHINGTON PRIVATE EQUITY INVESTOR' ... 12/23/1999......... ........ 54,907,464 ... 54,907,464 ........ (4,635,995). ...
LIMITED PARTNERSHIP INT B0.188% .. .. ..ot e e e e e e e e e e e
TRI-STATE GROWTH CAPITALFUND ............... CINCINNATL ... OH ..o TRI-STATE GROWTH CAPITALFUND................ 113002001 ... 589,157 . 589,157 ........... (52,690) ...
LIMITED PARTNERSHIP INT 25% . ...t e e e e e e e e e e e
EUROPEAN STRATEGIC PARTNERS| .............. LONDON ... UK. EUROPEAN STRATEGIC PARTNERS | ............... 05/04/2000......... ......... 3,28,94 ... 3,228,964 ........... (86,534) ...
LIMITED PARTNERSHIP INT 2.05% ... ..ot e e e e e e e e e e e
PROVIDENCE EQUITY PARTNERS ................. PROVIDENCE ... Rl PROVIDENCE EQUITY PARTNERS .................. 12/05/1996 . ........ ... 360,186 ... 350,186 ..
LIMITED PARTNERSHIP INT 1 3040 . .. e e e e e
MERRILL LYNCH CAP APPRECFDIl ............... JERSEYCITY ..o NJ MERRILL LYNCH CAP APPRECFDIl ................ 120211988 ......... . 4243 44043 ... (695,819) ...
LIMITED PARTNERSHIP INT 1.26% ...t e e e e e e e e e e e e e
MORGAN STANLEY LEVEQUITYFDIl .............. NEWYORK ... NY MORGAN STANLEY LEVEQUITYFDIl............... 02/29M1988 ......... ........... 31,706 ... 431,706 ... 15,638 ...
LIMITED PARTNERSHIP INT . 272% .. ...t e e e e e e e e e e e
NORTHWEST OHIO VENTUREFUND ............... TOLEDO. ..o OH .o NORTHWEST OHIO VENTUREFUND ................ 01/09/1992......... ... MAM M (26,772) ...
LIMITED PARTNERSHIP INT 87800 ..o e e e e e e
AG CAPITAL FUNDING PARTNERS, ................ WILMINGTON ... DE. AG CAPITAL FUNDING PARTNERS, ................. 03/05/1998 ......... ......... 9,423,737 .. 9,423,731 .......... 57,487 ...
LIMITED PARTNERSHIP INT. 5.827% .. ...t e e e e e e e e e e e
SOFTBANK TECHNOLOGY VENTURES IV ........... WILMINGTON ... DE. SOFTBANK TECHNOLOGY VENTURESIV............ 04/08/1998 ......... ........... 783,012 . 753,012 ... (207,548) ...
LIMITED PARTNERSHIP 1.6% ... ... e e e e e e e e e
SOFTBANK TECHNOLOGY VENTURESV ........... WILMINGTON ... DE. SOFTBANK TECHNOLOGY VENTURESV ............ 08/09/1999 ......... ......... 2,080,778 ... 2,089,778 .......... (590,043) ...
LIMITED PARTNERSHIP L825% .. ...t e e e e e e e e
LEXINGTON CAPITAL PARTNERSII ................ WILMINGTON ... DE. LEXINGTON CAPITAL PARTNERSII................. 04/08/1998 ......... ......... 3,840,843 .. 3,840,843 ... TS
LIMITED PARTNERSHIP 8300 . ... e e e e
COMPASS PARTNERS EUROEQFUND ............. HAMILTON ..o BERMUDA...... ..o COMPASS PARTNERS EUROEQFUND.............. 0712411998 ......... ......... 3,603,567 ... 3,603,567 ........... 185,367 ...
LIMITED PARTNERSHIP INT 1.221% ...t e e e e e e e e e e e e e
PROVIDENCE EQUITY PARTNERSIII ............... PROVIDENCE ... Rl PROVIDENCE EQUITY PARTNERS .................. 01/2211999......... ........... 954,338 ... 954,338 .......... (373,183) ..o
LIMITED PARTNERSHIP INT 15319 00 . .. ..ot e e e e e e e e e
PROVIDENCE EQUITY PARTNERS OFFSHORE ... .. PROVIDENCE ... Rl PROVIDENCE EQUITY PARTNERS OFFSHORE . ... .. .. 09/29/2000......... ...l 506,996 ... 506,99 .......... (257,216) ...
LIMITED PARTNERSHIP INT . .532% . ... oot e e e e e e e e
VS&A COMMUNICATIONS PARTNERSIl, L.P. ...... WILMINGTON ... DE. VS&A COMMUNICATIONS PARTNERSIII, L.P ... .. 01/14/1999 . ........ ......... 1,699,633 ... 1,699,633 .......... (T3
LIMITED PARTNERSHIP INT L491842% . ..o e e e e e e e e e e e e
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 4 5 6 7 8 9 10
Location
2 3 Book/Adjusted Increase (Decrease)
Date Amount of Carrying Value Increase (Decrease) | by Foreign Exchange
Number of Units and Description City State Name of Vendor Acquired Actual Cost Encumbrances Less Encumbrances by Adjustment Adjustment

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock (continued)
SILVER LAKEPARTNERSL.P. .................... WILMINGTON ... DE. SILVERLAKEPARTNERS ... 06/30/1999 ......... ......... 1,925,430 . 1,925,430 .......... (793,107) ..o
LIMITED PARTNERSHIP INT LA75352049% . ... ..o e e e e e e e e e e
FORT WASHINGTON PRIVATE EQUITY INVESTORS Il ... CINCINNATI ... OH .o FORT WASHINGTON PRIVATE EQUITY INVEST ... 12/08/2000......... ........ 20,582,237 ... 21,582,237 ... (1,807,082) ..o
LIMITED PARTNERSHIP INT B7.984% .. ... e e e e e e e e e e
0899999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock . ... ... . e 121,519,575 .. ... 127,579,575 ....... (11,711,936) . ...................
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate
LOOKOUT CORPORATE CENTER .................. FTWRIGHT ... KY o LOOKOUT CORPORATE CENTER................... M7 1,008,020 ... mar (187,831) ...
WEST-WHI COLUMBUS NORTHWEST PARTNERS ... COLUMBUS .....................coooiiiii. OH ..o WEST-WHI COLUMBUS NW PARTNERS ............. 05/22/1986 ......... ........ (6,438,436) ... 3,042,460 ...
AIRPORT EXCHANGE HOTEL PARTNERS ........... BOONE COUNTY ... KY o AIRPORT EXCHANGE HOTEL PARTNERS............ 120011990 ........ ... (7,082,374) oo 733,853 ...
COLUMBUS HOTELPARTNERS ................... COLUMBUS ... ..o OH ..o COLUMBUS HOTELPARTNERS .................... 07/19/199Q . ........ ........ (1,632,224) oo 475108 ...
COUNTRY PLACE ASSOCIATES .. e e COUNTRY PLACE ASSOCIATES .................... 07/19/199Q . ........ ......... 8,515,172 ... 14,239,696 .......... (216,798) ...
WRIGHT EXECUTIVE CENTER PARTNERS .......... FAIRBORN ... OH ..o WRIGHT EXECUTIVE CENTER PARTNERS ........... 03/13/199Q . ........ ......... 7,952,155 (1,090,460) .......... (458,793) ...
WRIGHT EXECUTIVE HOTEL LTD PARTNERS ... ... FAIRBORN ... OH ..o WRIGHT EXECUTIVE HOTEL LTD PARTNERS ... ... 03/13/199Q......... ..o 26,303 18,811 651 ...
MISSION CLUB APARTMENTSG.P. ................ ORLANDO ... Pl MISSION CLUB APARTMENTSG.P.................. 041111998 . ... 90,785 . (719,363).......... (220,754) .. ...
CARTHAGE SENIORHOUSINGLTD ................ CINCINNATL ... OH ..o CARTHAGE SENIORHOUSINGLTD ................. MI2201995 ... ... 1,103,709 o 774,340 ............ (3,181)
NORTHEAST CINCINNATIHOTELLLC .............. CINCINNATL ... OH ..o NORTHEAST CINCINNATIHOTELLLC ............... 021211998 . ........ ... (4,616,128) ... 1,875,810 ...
VININGS TRACELLC ................co SARASOTA ... Pl VARIOUS. ... 10/01/1996 ......... ......... 1,344,504 3,201,022 ........... 33,610
WEST TOWN APARTMENTS,L.C. ................. ORLANDO ... Pl WEST TOWN APARTMENTS, LLC................... 04/20/1998 ......... ............ 1,09 (13,800) ............ (5,627) ..o
CINCINNATIEQUITYFUND ... CINCINNATL .o OH ..o CINCINNATIEQUITY FUNDLTD .................... 0412411997 ......... ... 833,250 ... 793,322 ... (4,883) ...
DUBLINHOTELLLC ... DUBLIN ... oo OH ..o DUBLINHOTELLLC ... 1000171997 ... (3,919,700) ..o 1,847,725 .
VININGS EAGLE CREEKLLC ...................... TALLAHASSEE ... Pl VARIOUS. ... 0311511997 . ........ ... 1,196,942 . 1,787,211 126,618 ....................
VULCANHOTELLLC ... BIRMINGHAM ... AL VULCANHOTELLLC. ..., 100271997 ... 1,024,450 .. 645,804 ........... (49,883)....................
RACE STREET DEVELOPMENTLTD ................ CINCINNATI ... OH ..o RACE STREET DEVELOPMENTLTD................. 05/01/1998 ......... ......... 4,139,305 . 7,805,242 ........... (16,827) ...
AMLIWS SUMMITRIDGELLC ...................... LEE'SSUMMIT ... MO ..o AMLI RESIDENTIAL PROPERTIES . .................. 120011999 . ........ ... 5,838,341 ... 4,838,659 .......... (117,620) ...
SKYPORT HOTEL LIMITED LIABILITY COMPANY ... HEBRON ... KY o FIRST EXCHANGE CORPORATION. ................. 03/31/1999 ......... ......... 2,958,918 .. 559,427 .......... 121,565 ...
UNION CENTREHOTELLLC ....................... CINCINNATI ... OH ..o UNION CENTREHOTELLLC. ...l 09/01/1999 ......... ......... 2,208,077 ... 468,509 ........... 155,070 ...
WINDSORHOTELLLC ..o WINDSOR ... Ol TWO DAY HILLRD ASSOCIATES.................... 10/03/200Q......... ..ol 4,624,064 ... 3,803,699 ............ 41881
TCRWSBELLEHALLLLC ..................ooo MOUNTPLEASANT ... SC. BANKOFAMERIC ... 02/16/2001......... ......... 4,040,879 ... 3,265,923 ... (183) ..o
NORTH PITTSBURGHHOTELLLC ................. PITTSBURGH ... PA . MINE SAFETY APPLIANCES ........................ 050012002 .. ..o e
KENWOOD CONGREGATE ASSOCIATESLTD. ...... CINCINNATL ... OH ..o KENWOOD CONGREGATE ASSOCIATESLTD ......... 08/10/1987 ......... ........ (1,210,920) ..o (2,030,560) ........... 26,142 ...
TRAMMEL CROW EQUITY PARTNERSIILLTD ....... DALLAS .. TX TRAMMEL CROW EQUITY PARTNERS Il ............. 012711989 ......... ... (154, 181) o 162,642 ...
THOMASTONWOODSL.P. ....................... BATAVIA ... OH ..o THOMASTONWOODSL.P. ........................ 07/02/199Q . ........ ... 949,22 ... 21,22 .. 2042
WRIGHT EXEC HOTELLTD PARTNERS ............. FAIRBORN ... OH ..o WRIGHT EXECUTIVE HOTEL LTD PARTNERS ... ... 03/13/199Q......... ......... 2,604,016 ... 3,144,219 63,928 ...
OTRHOUSING ASSOCIATESL.P. ................. CINCINNATL ... OH ..o OTRHOUSING ASSOCIATESL.P. .................. MI2TM991 .. 7,513,788 o 4,993,340 ............ 40521 .
OTR TRANSITIONALHOUSINGL.P. ............... CINCINNATL ... OH ..o OTR TRANSITIONALHOUSINGL.P. ................ 1002501991 . ........ ... 335,382 . 158,666 ............. 5,537
BOSTON CAPITAL CORP. TAX CREDIT FUNDIII ... VARIOUS ... MA BOSTON CAPITAL CORP TAXCREDITFUND . ........ 09/13/1994 . ........ ......... 9,936,631 ... 4,336,835 .......... 988,238) . ...
CAMARGO CLUBAPTS. LTD. ... ORLANDO ... Pl CAMARGO CLUBAPTSLTD ... 04/29/1998 ......... ......... 1,703,663 ... 73,755 ... 204,840). ...
IRMALL ASSOCIATES,LTD. ... VEROBEACH ... Pl INDIAN RIVER MALLASSOCLTD ................... 04/01/1998 . ........ .......... (963,807) ..o 612,046 .......... 393,348) ...
AMLION THE PARKWAYL.P. ..................... DALLAS ... TX AMLI ON THE PARKWAY L.P. ...................... 07/02/1998 ......... ......... 2,480,769 ... 1,964,046 ........... 63,935) ...
AMLIWS DEERFIELD LIMITED PARTNERSHIP ....... PLANO ... TX AMLIRESIDENTIAL ..., 121771998 ......... ... 2,901,087 ... 1,784,926 ........... (30,783) ...
CENTREPORT PARTNERSLP ..................... FT.WORTH ... TX CENTREPORT PARTNERSLP ...................... 03/31/1999 ......... ......... 3,600,441 .. 1,336,116 ............ 7,548) . ..
FAIRFIELD EULESS LIMITED PARTNERSHIP ........ BULESS ... . o TX UNIVEST CORPTRUSTEE ...................oo.0 12013/2000......... 3,828,633 ... 2,760,593 ........... (19,941) ...
LAFRONTERA LODGING PARTNERS ............... ROUNDROCK ... T DON MARTIN PUBLIC AFFAIRS ..................... 09/01/2000......... ......... 4,780,973 2,118,361 ... 12216
0999999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real EState ......... ... ... 62,585,046 ... .. 62,635,954 ... ... 5,749,885 ...
Surplus Debentures, etc.
METLIFE 6.30% 11/01/2003 ....................... NIA NIA METLIFE6.30% 11/01/2003........................ 12001199 ... . 4,986,800 ... 4,997,928
B2 A .
NATIONWIDE MUT INS 6.50% 2/15/04 .............. NIA . NIA NATIONWIDE MUT INS 6.50% 2/15/04 ............... 12001199 ... . 4,836,976 ... 973,787
B80S
NY LIFEINS 6.40% 12/15/03 ....................... NIA NIA NY LIFEINS 6.40% 12/15/03........................ 12001199 ... . 4,999,000 ... 4,999,799 L
BBA05 DG ARG .
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 4 5 6 7 8 9 10
Location
2 3 Book/Adjusted Increase (Decrease)
Date Amount of Carrying Value Increase (Decrease) | by Foreign Exchange
Number of Units and Description City State Name of Vendor Acquired Actual Cost Encumbrances Less Encumbrances by Adjustment Adjustment
Surplus Debentures, etc. (continued)
PRU INS CO AMER 6.875% 4/15/03................. NIA NIA PRU INS CO AMER 6.875% 4/15/03.................. 04/01/199%8......... ........ 16,306,860 ... 16,009,715 ..
B30 1TACD e
1199999 - Subtotal - SUIPIUS DEDENIUIES, B1C. .. ... 3,129,636 ... 30,981,229
Any Other Class of Admitted Assets
MOSAIQUE MULTI STRATEGY FUNDLLC ........... NIA. NIA MOSAIQUE MULTI STRATEGY FUNDLLC............ 01/12/2000......... ......... 2,006,273 ... 2,008,273 ........... (31,292) ...
EAGLEREALITYLLC ... CINCINNATL ... OH ..o EAGLEREALTYLLC. ... 07/01/2001......... ......... 3,787,565 .. 381,565 .
1499999 - Subtotal - Any Other Class of Admitted ASSetS ... 543838 ... 574388 ... (31,292 . ... ... .
0990090 - TOTALS .. 28,411,826 ... 208,314,321 ........ (5,974,176) ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, transferred or paid in full during the Year

1 4 5 6 7 8 9 10 11 12 13
Location
2 3
Book/Adjusted Increase Book/Adjusted
Carrying Value Increase (Decrease) by Carrying Value Foreign Exchange Realized Total
Name of Purchaser or Date Less Encumbrances, (Decrease) by Foreign Exchange | Less Encumbrances Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Number of Units and Description City State Nature of Disposition Acquired Prior Year Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

Fixed or Variable Interest Rate Investments that have the Underlying Characteristics of Bonds

2626 EAST PARK AVENUEII, LLC ............ TALLAHASSEE ................. FLoo 2626 EAST PARK AVENUE I, LLC ... 12201999, ... 0,705,000 e
(AL D) e e 9,725,000 ....... 9,725,000 ..o
JOINTALTAPARKLLC ... ALPHARETTA............ GA ... JOINTALTAPARKLLC ... f1/09/2001 . . .. . 8862500 . ... ... 8662500 . 8862500 . .. ... ... ...
(AL ) e e
ALTAPARKLLC ... ALPHARETTA ... ... GA ... ATAPARKLLC. .. ... t/09/2000 . .. ... 1,837,800 . ... ... 18750 . 1,8750 ...
(AL ) e e
0499999 - Subtotal - Fixed or Variable Interest Rate Investments that have the Underlying Characteristics of Bonds ... 025000 ... 2025000 . 20,2500 ... ... ...
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock

BANCFUNDIILP .......................... CHICAGO ...t Lo BANCFUNDIILP ................... 10/26/1992.... ........... (19,700) ............ 10,70 e
LIMITED PARTNERSHIP INT B.004100 . .. o e e e e e e e
1171 X
0899999 - Subtotal - Joint Venture, Partnership or Limited Liabilty Company Interests that have the Underlying Characteristics of Common Stock -~ . (19,700) . 79,706 ... ..
0999990 - TOTALS ... 20,205,300 ............ 79706 ... 20,225,000 ...... 20,225,000 ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
U.S. Governments - Issuer Obligations
US Governments
Issuer Obligations (10)
United States
3134AT-2KS . FHLMC .o FA... 02/04/208 ........................ ... 1,860,616 ... 10,000,000 .............. ..... 1,860,616 ..... 1,829,700 ... 300916 .. 1. 09/30/2002 ... 6.816
313586-UV-9... FNMASERA . ... 8.200 MS .. 03/10/2016 ............ ............ ... 5,289,070 ..... 5,000,000 ..... 135.125 ... 6,756,250 ..... 5,380,800 ....... 126,47 ... 410,000 ...... 12,540) ..o 1PE.. 02/11/1993 ... 7.500
912810-CG-1 .. USTREASURY ... i 9.125 MN .. 05/15/2009 ............ ... 1,336,145 ... 1,325,000 ..... 110.188 ... 1,459,991 ... 1,341,061 ........ 15,698 ...... 120,906 ....... (1,343) o (- 12/13/2001 ... 8.941
912810-DU-9 .. USTREASURY ... e 9.375 FA... 02/15/2006 ............ ... 2,332,782 ... 2,200,000 ..... 122.000 ..... 2,684,000 ..... 2,608,031 ........ 77,904 ... 206,250 ...... (36,801) ... 1. 1M/18/1992 ... 7177
912810-FM-5 .. USTREASURY ... e 6.250 MN .. 05/15/2030 ............ ... 3,243,029 ... 3,000,000 ..... 119.656 ... 3,589,680 ..... 3,261,250 ........ 24,344 .. 187,500 ....... (3,659) ... (- 08/24/2000 ... 5.664
912827-3E0 ... USTREASURY ... e 6.125 FA... 08/15/2007 ............ ... ... 17,503,318 ... 17,000,000 ..... 115.000 .... 19,550,000 .... 17,852,188 ....... 393,298 ... 1,041,250 ...... (94,008) ...t (- 04/08/1999 ... 5.390
912827-4H-2 ... USTREASURY ... i 5500 MN .. 05/31/2003 ............ ... 14,066,485 ... 13,930,000 ..... 101.750 ... 14,173,775 ... 14,419,392 ........ 67,354 ...... 766,150 ..... (326,808)............... ... (I 12/07/2001 3.017
912827-5N-8 ... USTREASURY ... e 6.000 FA... 08/15/2009 ............ ............ ... 6,577,246 ..... 6,300,000 ..... 116.281 ... 7,325,703 ... 6,618,094 ....... 1,717 ... 378,000 ...... (35,481) ... (- 12/17/2001 ... 5.190
912827-52-1 ... USTREASURY ... i 6.500 FA... 02/15/2010 ............ ... ... 25,921,829 ... 25,000,000 ..... 119.531 ... 29,882,750 .... 26,187,500 ....... 613,791 ... 1,625,000 ..... (101,912)............... ... (- 04/04/2000 ... 5.858
912827-L8-3 ... USTREASURY ... i 5.750 FA... 08/15/2003 ............ ... ... 3,824,478 ... 3,800,000 ..... 102.781 ... 3,905,678 ..... 3,965,656 ........ 82,531 ... 218,500 ...... (38,252) ..o 1. 01/21/1999 ... 4.677
.............. Subtotal United States . .................o o .. 81,954998 0 87,555,000 .............. ... 91,188,443 ... 83,453,672 ..... 1,544,114 ... 4,953,556 ..... (619,886)...............
0199999 - U.S. Governments - Issuer Obligations . ... oo 81,954,998 ... 87,585,000 .............. ... 91,188,443 ... 83,453,672 ..... 1,544,114 .. 4,953,556 ... (619,886) .. ... ...
U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities
Single Class Mortgage (SC)
United States
362039-JB-6 ... GNMA30 YR POOL#012858.............. ...... ... 7.500 MILY 07/15/2006 ............ ... 105,368 ....... 119,945 . 105,368 ........ 83,362 ........... 750 8,99 ....... (3,072) oo (- 12/02/1980 .. 16.188
36203C-ME-9 .. GNMA 30 YR POOL #345157 .............. ...... ... 6.500 MTLY 01/15/2024 ... ....... ... ... 210,804 ... 23310 210,804 ... 209,158 ......... 1,264 ... 15,169 ....... (2,080) ... (. 11/14/1994 ... 8.875
36203C-ZE-5 .. GNMA30 YR POOL #345541.............. ...... ... 6.500 MTLY 02/15/2024 . .......... ... ... 350,534 ... W73 350,534 ... U728 . 2,08 ... 25,18 ... (2,775) oo (- 11/14/1994 ... 8.606
36203D-J4-3 ... GNMA 30 YR POOL #345983.............. ...... ... 6.500 MTLY 12/15/2023 . .......... ... ... 249,047 ... 25,530 249,047 ... 246,944 ... 1,492 ... 17,909 ... (2,257) oo (- 111141994 ... 8.778
36203D-JE-1... GNMA 30 YR POOL #345961.............. ...... ... 6.500 MTLY 11/15/2023 . .......... ... .. 240,082 ....... 265,962 ... 240,082 ....... 238,382 ......... 1,441 17,288 ... (2,527) oo (- 1/14/1994 ... 9.039
36203D-JL-5 ... GNMA 30 YR POOL #345967 .............. ...... ... 6.500 MTLY 11/15/2023 . .......... ... . N7 124 389,200 . B/7 24 332,600 ......... 2,109 ... 25,304 ... (3,819) oo (- 12/13/1994 ... 9.571
36203D-M2-3 .. GNMA 30 YR POOL #346077 .............. ...... ... 6.500 MTLY 02/15/2024 . .......... ... ... 434,049 ... 481,253 434,049 ... .. 431,382 ... 2,607 ... 31,282 ... (4,869) ... (- 1141994 ... 9.199
36203D-MZ-0 .. GNMA 30 YR POOL #346076.............. ...... ... 6.500 MTLY 01/15/2024 . .......... ............ ... 642,917 ... TAB13 642,917 ....... 636,179 ......... 4,083 ... 48,400 ....... (9,086) ...........con (- 12/13/1994 .. 10.037
36203K-7M-0 .. GNMA 30 YR POOL #352000.............. ...... ... 6.500 MTLY 12/15/2023 . .......... ... ... 810,889 ....... 897,583 ... 810,889 ....... 804,568 ......... 4,862 ....... 58,343 ....... (7,869) ..o (- 11/14/1994 ... 8.886
36203K-KX-1 .. GNMA30 YRPOOL#351410.............. ...... ... 6.500 MTLY 01/15/2024 . .......... ............ ... 323,95 ... A9 323,925 ... 320,893 ... 2,010 ... 8122 ... (4,351) oo (- 12/13/1994 ... 9.835
36203L-4H-2... GNMA30 YRPOOL #352824.............. ...... ... 6.500 MTLY 04/15/2024 ... ....... ............ ... 2,153,748 ... 2,412,770 ... 2,153,748 ... 2,129,673 ........ 13,394 ... 160,730 ...... (25,507) ..o (- 12/13/1994 ... 9.580
36203L-S5-2 ... GNMA 30 YR POOL #352540.............. ...... ... 6.500 MTLY 01/15/2024 . .......... ............ ... 1,564,084 ... 1,784,915 1,564,084 ... 1,546,740 ......... 9,668 ...... 116,019 ... (7 431) (- 01/12/1995 ... 9.436
36203M-B5-8 .. GNMA 30 YR POOL #352960.............. ...... ... 6.500 MTLY 05/15/2024 . .......... ............ ... 43,047 ... 208,732 .. 43,047 ... 240,851 ... 1,456 ... 17,468 ....... (1,988) ..o (- 111141994 ... 8.627
36203M-JM-3 .. GNMA 30 YR POOL #353168.............. ...... .... 6.500 MTLY 12/15/2023 . .......... ... ... 328,856 ....... 363,522 .. 328,856 ....... 325,85 ... 1,99 ... 23,629 ....... (2,720) ..o (- 11/14/1994 ... 8.657
36203N-6L-7 ... GNMA 30 YR POOL #354675.............. ...... ... 6.500 MTLY 10/15/2023 .. .......... ... ... 230,340 ....... 24,837 230,340 ....... 208,38 ......... 1,380 ... 16,565 ....... (2129) .o (- 11/14/1994 ... 8.806
36203P-AP-8 .. GNMA30 YRPOOL#354714 . ............. ...... ... 6.500 MTLY 12/15/2023 . .......... ... . 201,115 ... 202,567 ... 201,115 ... 199,475 ... 1,206 ....... 14,467 ... (1,882) ..o (. 111141994 ... 8.827
36203R-5K-1... GNMA 30 YR POOL #357350.............. ...... ... 6.500 MTLY 11/15/2023 . .......... ... .. 168,033 ....... 186,214 ... 168,033 ....... 166,894 ......... 1,009 ... 12,104 ... 1,822) o (- 17141994 ... 9.104
362035-4U-8... GNMA30 YR POOL#358235.............. ...... ... 6.500 MTLY 09/15/2023 . .......... ... ... 847,223 ... 972,19 ... 847,223 ... 837,304 ......... 5206 ....... 63,193 ...... 10,200) o (- 12/13/1994 ... 9.611
36203U-27-0... GNMA 30 YR POOL #359966.............. ...... .... 6.500 MTLY 12/15/2023 . .......... ... .. 791,344 ... 906,151 ... 791,344 ... 783,538 ... 4,98 ... 58,900 ...... 10,308) ..o (- 12/13/1994 ... 9.752
36203W-NW-4 . GNMA 30 YR POOL #361405.............. ...... ... 6.500 MTLY 02/15/2024 . .......... ............ ... 21181 ... 306,898 ... 21181 ... 205,073 ... 1,662 ....... 19,948 ... 2,701) (- 111141994 ... 8.897
36203W-P6-9 .. GNMA30 YR POOL #361445.............. ...... ... 7.500 MTLY 06/15/2024 . .......... ... ... 299,795 ... MM 299,795 ... 299,057 ......... 1,944 . 1,944 .. 1,223) o (- 07/12/1994 ... 8.425
36203Y-2F-0... GNMA30 YRPOOL#363574.............. ...... ... 6.500 MTLY 12/15/2023 .. .......... ... ... 27,456 ... 22,122 . 27,456 ... 205,995 ... 1,366 ....... 16,388 ....... (2,524) ... (- 1/14/1994 ... 9.163
362043-SG-7 .. GNMA30 YR POOL#015819.............. ...... ... 7.500 MILY 04/15/2007 ............ ... 114,756 ... 130,223 . 114,756 ... 96,202 ........... 814 ... 9,767 ... 2,840) (- 11211984 .. 14.760
36204A-VJ-1... GNMA30 YR POOL #364317 .............. ...... ... 6.500 MTLY 08/15/2023 ............ ... ... 53,121 ... 509,648 ... 523,121 ....... 516,447 ......... 3,248 ... 38,977 ... 5,816) oo (- 12/13/1994 ... 9.461
36204C-629... GNMA 30 YR POOL #366388.............. ...... .... 6.500 MTLY 12/15/2023 . .......... ... ... 207,766 ....... 329,161 ... 207,766 ....... 295,210 ... 1,783 ... 21,39 ... 2,676) (- 11/14/1994 ... 8.759
36204C-7L-9 ... GNMA 30 YR POOL #366399.............. ...... ... 6.500 MTLY 01/15/2024 . .......... ............ ... 252,550 ....... 9,018 252,550 ....... 250,070 ......... 1511 18,136 ....... 195) (- 11/14/1994 ... 8.562
36204D-MT-3 .. GNMA 30 YR POOL #366770.............. ...... ... 6.500 MTLY 05/15/2024 . .......... ............ ... 296,808 ....... 340,204 . 296,808 ....... 24170 ... 1,843 ... 2,13 ... 4,002) (- 12/13/1994 ... 9.862
36204G-Y3-0 .. GNMA30 YR POOL#369830.............. ...... ... 6.500 MTLY 12/15/2023 . .......... ... 203,217 ... 304,826 ... 203,217 ... 260,435 ... 1,651 ... 19,814 ... (3719 o 1. 12/13/1994 .. 10.039
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36204H-HF-0 .. GNMA30 YR POOL#370230.............. ...... ... 6.500 MTLY 01/15/2024 . .......... ........... ... 371,38 ... 408,857 ... 371,38 ... 366,438 ......... 2,215 ... 26,576 ....... (1,520) ..o (- 1141994 ... 8177
36204H-QF-0 .. GNMA 30 YR POOL #370454 . ............. ...... ... 6.500 MTLY 12/15/2023 ............ ... 374,826 ....... 4631 374,826 ....... 371,664 ......... 2,46 ... 26,951 ... (3,393) .o (- 111141994 ... 8.776
36204J-B2-1 ... GNMA 30 YR POOL #370957 .............. ...... ... 6.500 MTLY 12/15/2023 . .......... ... ... 554,516 ....... 613,715 ... 554,516 ....... 550,117 ......... 3,34 ... 39,891 ..., (5,303) ..o (- 11/14/1994 ... 8.861
36204J-KH-8... GNMA30 YRPOOL#371196.............. ...... ... 6.500 MTLY 12/15/2023 . .......... ... . 262,094 ... 20176 . 262,094 ... 260,085 ......... 1,672 ... 18,861 ....... (2,581) .o (- 1/14/1994 ... 8.912
36204J-KN-5. .. GNMA30 YRPOOL#371201.............. ...... ... 6.500 MTLY 12/15/2023 . .......... ... .. 283,680 ....... 33,920 283,680 ....... 281,368 ......... 1,700 ... 20,405 ....... (2,654) ... (- 11/14/1994 ... 8.826
36204J-L2-0 ... GNMA30YRPOOL#371245.............. ...... ... 6.500 MTLY 01/15/2024 . .......... ............ ... 1,191,879 ... 1,363,211 1,191,879 ... 1,181,360 ......... 7,384 .. 88,613 ...... (16,041) ..o (- 01/12/1995 ... 9.867
36204)-L7-9 ... GNMA30 YRPOOL#371250.............. ...... ... 6.500 MTLY 01/15/2024 . .......... ... ... 743,153 ... 851,403 ... ... 743,153 ... 736,198 ... 4,612 ... 55,341 ... (9,983) ..o 1. 12/13/1994 ... 9.835
36204K-5W-9 .. GNMA 30 YR POOL #372661.............. ...... .... 6.500 MTLY 01/15/2024 . .......... ............ ... 1,751,444 ... 1,996,224 ... 1,751,444 ... 1,729,853 ........ 10,813 ... 129,755 ... (7,801) o (- 01/12/1995 ... 9.244
36204K-DN-0 .. GNMA 30 YR POOL#371909.............. ...... ... 6.500 MTLY 02/15/2024 . .......... ............ ... 1,070,452 ... 120,400 ..o 1,070,452 ... 1,057,003 ......... 6,621 ....... 79,457 ... (10,754) ..o (- 12/13/1994 ... 9.269
36204K-EA-7 .. GNMA30 YRPOOL#371929.............. ...... ... 6.500 MTLY 03/15/2024 . .......... ............ ... 251,200 ... 7495 ... 251,200 ... 48,705 ... 1,503 ... 18,037 ....... (1,834) o (I 117141994 ... 8.523
36204N-FK-8 .. GNMA 30 YR POOL #374670.............. ...... ... 6.500 MTLY 02/15/2024 . .......... ............ ... 1,664,933 ... 1,899,212 . 1,664,933 ... 1,645,786 ........ 10,287 ... 123,449 ... (17,878) ..o (- 01/12/1995 ... 9.354
36204N-ND-5 .. GNMA 30 YR POOL #374888.............. ...... .... 6.500 MTLY 01/15/2024 . .......... ............ ... 1,015,190 ..... 1,159,840 ... 1,015,190 ..... 1,002,899 ......... 6,282 ....... 75,390 ... (10,784) ..o (- 12/13/1994 ... 9.352
36204N-R9-0 .. GNMA 30 YR POOL#375012.............. ...... ... 6.500 MTLY 01/15/2024 . .......... ............ ... 1,550,641 ... 1,769,747 1,550,641 ... 1,533,597 ......... 9,586 ...... 115,034 ... (17,436) ... (- 01/12/1995 ... 9.452
36204P-QA-3 .. GNMA 30 YR POOL #375849.............. ...... ... 6.500 MTLY 01/15/2024 ... ......... ... . 338,406 ....... 374,084 ... 338,406 ....... 335,567 ......... 2,06 ... 24316 ... (3,011) oo (- 11141994 ... 8.746
36204Q-CC-2 .. GNMA 30 YR POOL #376367.............. ...... ... 6.500 MTLY 01/15/2024 ... ......... ... . 490,79 ....... 543,151 490,79 ....... 486,865 ......... 2,942 ... 35,305 ....... (4,615) ... (- 11/14/1994 ... 8.835
36204Q-EA-4 .. GNMA 30 YR POOL #376429.............. ...... ... 6.500 MTLY 03/15/2024 ............ ............ ... 1,220,447 ... 1,412,647 .. 1,220,447 ... 1,206,930 ......... 7,682 ... 91,82 ... (18,481) o (- 12/13/1994 ... 9.886
36204R-YP-7 .. GNMA30 YRPOOL#377918.............. ...... ... 6.500 MTLY 01/15/2024 ... ....... ............ ... 366,533 ....... 419,360 ... 366,533 ....... 362,615 ......... 2,212 ... 21,58 ....... (4,425) ... (- 12/13/1994 ... 9.582
36204R-YQ-5 .. GNMA 30 YRPOOL#377919.............. ... ... 6.500 MTLY 01/15/2024 ... ......... ... . 869,304 ....... 998,593 ... 869,304 ....... 860,038 ......... 5409 ... 64,909 ...... (1,047) oo (- 12/13/1994 ... 9.723
36204U-JU-6 .. GNMA 30 YRPOOL#380175.............. ...... ... 6.500 MTLY 12/15/2023 . .......... ... ... 100,142 ... 4758 100,142 ... 99,230 ........... 622 ... 7,459 ... (1,382) oo (- 12/13/1994 ... 9.906
36204Y-22-5... GNMA30 YR POOL #384292.............. ...... ... 6.500 MTLY 02/15/2024 . .......... ... ... 432,672 ... 498,676 ... 432,672 ... 426,057 ......... 2,701 ... 44 (399 ... (- 12/13/1994 ... 9.269
36204Y-C3-5... GNMA30 YR POOL #383590.............. ...... ... 6.500 MTLY 04/15/2024 . .......... ............ ... 2,348,922 ... 2,608,453 ... 2,348,922 ... 2,324,043 ... 14,617 ... 175,399 ... (29,228) .............o (. 12/13/1994 ... 9.683
36205B-E5-7... GNMA 30 YR POOL #385456.............. ...... ... 6.500 MTLY 03/15/2024 . .......... ............ ... 1,468,151 ... 1,676,993 ... ... 1,468,151 ... 1,453,219 ... 9,084 ... 109,005 ...... (17,429) ... (- 01/12/1995 ... 9.563
36205B-EE-8 .. GNMA30 YR POOL#385433.............. ...... ... 6.500 MTLY 02/15/2024 . .......... ... ... 860,453 ....... 984,644 . 860,453 ....... 851,409 ......... 53383 ... 64,002 ...... (10,451) .. (- 12/13/1994 ... 9.597
36205B-EF-5 .. GNMA30 YRPOOL #385434.............. ...... ... 6.500 MTLY 02/15/2024 . .......... ............ ... 780,495 ... 893,875 ... 780,495 ... 712,923 ... 4,842 ... 58,102 ...... (10,126) ..o (- 12/13/1994 ... 9.748
36205B-KL-5... GNMA 30 YR POOL #385599.............. ...... ... 6.500 MTLY 03/15/2024 . .......... ............ ... 430,346 ... 495,768 ... 430,346 ... 423,512 ... 2,685 ... 32,05 ... (3,648) ... (- 12/13/1994 ... 9.199
36205B-LD-2 .. GNMA 30 YR POOL #385624.............. ...... .... 7.500 MILY 05/15/2024 . .......... ... ... 670,054 ....... 696,058 .............. 670,054 ....... 669,085 ......... 4,350 ... 21,99% ....... (3,440) ... (- 07/12/1994 ... 8.697
36205D-C7-1 .. GNMA30 YRPOOL#387194.............. ...... ... 6.500 MTLY 02/15/2024 . .......... ............ ... 686,460 ....... 781,625 . 686,460 ....... 675,861 ......... 4,284 .. 50,805 ....... (4877) (- 12/13/1994 ... 8.909
36205E-FZ-4... GNMA30 YRPOOL #388184.............. ...... ... 6.500 MTLY 04/15/2024 ... ....... ............ ... 266,770 ....... 298,528 ... 256,770 ....... 255,055 ......... 1,617 ... 19,404 ... (4,580) ... (- 12/13/1994 .. 10.938
36205F-MQ-3 .. GNMA 30 YR POOL #389267.............. ...... .... 7.500 MTLY 06/15/2024 ............ ... 745,453 ... 775,458 . ... 745,453 ... 744,198 ... 4,847 ... 4,847 ... (3,838) ... (- 07/12/1994 ... 8.680
36205H-2Q-1 .. GNMA 30 YRPOOL #391483.............. ...... ... 7.500 MTLY 07/15/2024 ............ ... 297,446 ....... 309,166 ... 297,446 ....... 296,702 ......... 1,982 ... 1,932 ... (1207) o (- 07/12/1994 ... 8.470
36205J-Q2-4 ... GNMA 30 YRPOOL#392073.............. ...... ... 6.500 MTLY 04/15/2024 ... ......... ... . 371,346 ... 429,866 .............. .. 371,346 ... 367,267 ......... 2,38 ... 2,91 ... (4,9%) . (- 12/13/1994 ... 9.884
36205J-QF-5... GNMA 30 YR POOL #392054.............. ...... .... 6.500 MTLY 04/15/2024 ... ......... ... . 221,368 ....... 266,946 ...l 221,368 ....... 219,528 ......... 1,392 ... 16,701 ... (3,536) ... (- 12/13/1994 .. 10.467
36205L-52-9 ... GNMA30 YR POOL #394264 .............. ...... ... 6.500 MTLY 03/15/2024 . .......... ............ ... 97,405 ....... 13,529 .. 97,405 ........ 96,99% ........... 615 ... 7,319 ... (1,978) .o (- 12/13/1994 .. 11.957
36207N-D4-3 .. GNMA 30 YR POOL #436723.............. ...... ... 7.500 MILY 11/15/2026 ............ ... ... 2,592,520 ... 2,499,402 ... 2,592,520 ... 2,503,430 ........ 15,621 ... 187,455 .......... M2 (- 08/01/2001 ... 6.390
36208F-C4-0... GNMA30 YRPOOL #449291.............. ...... ... 7.000 MILY 02/15/208 ............ ... ... 2,150,204 ... 2,113,650 ... 2,150,204 ..... 2,150,309 ........ 12,330 ... 147,956 ... 3,39 (. 01/14/1998 ... 6.358
36209J-CQ-2 .. GNMA 30 YR POOL #472679.............. ...... .... 7.000 MTLY 06/15/2028 ............ ............ ... 4,778,615 ... 4,707,484 ...l 4,778,615 ... .. 4,779,568 ........ 21,460 ...... 329,524 ... 512 (- 06/30/1998 ... 6.589
36210E-7C-7... GNMA 30 YR POOL #490591.............. ...... ... 7.000 MILY 09/15/2028 ............ ............ ... 6,433,936 ..... 6,287,364 .............. ... 6,433,936 ..... 6,435,369 ........ 36,676 ...... 40,116 ... 193 (- 08/01/2001 ... 6.377
362156-H5-3 ... GNMA 30 YR POOL #155152.............. ...... ... 10.000 MTLY 03/15/2016 ............ ... 2,057 ... 2895 2,057 ... 2,145 200 ... 2,36 ... (398) ..o (- 06/19/1989 .. 13.535
362150-JR-5 ... GNMA30 YRPOOL#136272.............. ...... ... 10.000 MTLY 10/15/2015 ............ ... 50,468 ........ 51463 ... 50,468 ........ 50,337 ... 429 ... 5146 ......... (179) . (- 09/09/1987 .. 10.774
36215X-M2-5 .. GNMA 30 YR POOL#148077.............. ...... ... 10.000 MTLY 02/15/2016 ............ ... 11,316 ... 1,00 11,316 ... 11,349 ... R . 1109 67 (- 10/17/1988 ... 9.244
362165-AQ-5 .. GNMA 30 YRPOOL#183715.............. ...... ... 9.000 MTLY 11/15/2016 ............ ... 67,780 ........ 69,638 ...l 67,780 ........ 67,609 ........... 52 ... 6,267 ......... (376) .o (- 09/12/1989 .. 10.094
362166-RY-8... GNMA30 YRPOOL#185103.............. ...... ... 10.000 MTLY 09/15/2018 ............ ... 50,321 ........ 50,412 .. 50,321 ........ 50,328 ........... 42 ... 5,041 ... 2 (- 09/19/1988 .. 10.118
362167-DQ-8 .. GNMA 30 YR POOL #185611.............. ...... ... 10.500 MTLY 06/15/2019 ............ ... 75,649 ... 79,805 ... 75,649 ... 75,522 ... 698 ........ 8,380 ......... (789) ..o (- 05/15/1989 .. 13.143
36216C-HR-1 .. GNMA 30 YR POOL #160540.............. ...... ... 9.500 MTLY 09/15/2016 ............ ............ . 54711 ... 56,657 ...l 54711 ... 54479 ... 449 .. 5382 ... (327) o (- 06/07/1988 .. 10.664
36216K-TN-9 .. GNMA 30 YRPOOL#167157.............. ...... ... 10.000 MTLY 09/15/2018 ............ ...l 7,216 ... 7,30 7,216 ... 725 61 . 782 (3) o (- 09/19/1988 .. 10.298
36216R-FP-4 .. GNMA30YRPOOL#72174.............. ...... ... 9.500 MTLY 09/15/2016 ............ ............ . 15,338 ... 15,888 ... 15,333 ... 15,217 ... 126 ........ 1,509 ... (M8) o (- 06/07/1988 .. 10.970
36216T-7L-8 ... GNMA30 YRPOOL#174699.............. ...... ... 10.000 MTLY 10/15/2018 ............ ... 16,233 ........ 15,887 16,233 ........ 16,259 ........... 132 . 1,589 .. 93 1. 10/17/1988 ... 9.159
(continues)
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36216U-JF-5... GNMA 30 YR POOL #174962.............. ...... ... 9.500 MTLY 08/15/2016 ............ ............ . 10,704 ... 1,098 10,704 ... 10,666 ............ 88 ... 1,054 ... (85) ..o (- 06/07/1988 .. 11.008
36216W-HA-4 .. GNMA 30 YR POOL#176725.............. ...... ... 10.000 MTLY 11/15/2018 ............ ... 51,789 ... 51310 51,789 ........ 51,85 ... 48 ... 5131 ... 136 o (- 11/14/1988 ... 9.745
36216W-HB-2 .. GNMA 30 YRPOOL#176726.............. ...... ... 10.000 MTLY 11/15/2018 ............ ... 57,886 ........ 571,354 ...l 57,886 ........ 57,964 ........... 48 5735 ... M8 (- 11/14/1988 ... 9.759
362173-FS-0... GNMA30 YRPOOL#210877.............. ...... ... 10.000 MTLY 11/15/2018 ............ ... 011 36,653 ... 01 37,043 305 ... 3,665 .......... M3 (- 11/14/1988 ... 9.638
36217M-J5-4 ... GNMA30 YRPOOL#97484 .............. ...... ... 6.500 MTLY 12/15/2023 . .......... ... ... 849,811 ... 984,866 .............. ... 849,811 ....... 841,445 ... 5335 ... 64,016 ...... (12,839) ... (- 12/13/1994 .. 10.189
362180-EN-7... GNMA30 YR POOL #236941.............. ...... ... 9.500 MTLY 05/15/2018 ............ ............ ... 53,869 ........ 55,250 ...l 53,869 ........ 53,731 ... 87 5249 ... (284) o (- 05/10/1988 .. 10.413
362180-K5-9 ... GNMA30 YRPOOL#237116.............. ...... ... 10.000 MTLY 1M/15/2017 ... 17,515 ... 17,648 .. 17,515 ... 17,514 ... W 1765 o 1. 121141987 .. 10.212
362180-UU-3 .. GNMA30 YRPOOL#237395.............. ...... ... 10.000 MTLY M/15/2017 ... 58,202 ........ 58,390 ...l 58,202 ........ 58,207 ........... a7 . 5839 ... 10 (- 08/15/1988 .. 10.180
36218B-CC-9 .. GNMA 30 YR POOL #217067.............. ...... ... 10.000 MTLY 09/15/2018 ............ ... 24,669 ... U817 24,669 ........ 24,666 ........... 200 ... 2,482 ... (10) .o (- 09/19/1988 .. 10.291
36218C-EL-5 .. GNMA30 YRPOOL#218039.............. ...... ... 9.500 MTLY 08/15/2017 ............ ... . 91,888 ........ 94101 91,888 ........ 91,645 ... oo 8,940 ......... (399) ..o (I 09/14/1987 .. 10.373
36218C-NV-3 .. GNMA30 YRPOOL #218304.............. ...... ... 10.000 MTLY 09/15/2018 ............ ...l 3,465 ... 3,501 3,465 ... 3,464 .. 29 B0 (B) oo (- 09/19/1988 .. 10.538
36218E-A9-2... GNMA30 YRPOOL#219732.............. ...... ... 10.000 MTLY 09/15/2017 ............ .. 82,257 ........ 84,618 .............. ... 82,257 ........ 82,06 ........... 705 ... 8,462 ......... (429) ... (- 10/19/1987 .. 11.070
36218L-PK-5... GNMA 30 YR POOL #225526.............. ...... ... 10.000 MTLY 10/M5/2017 ............ 64431 B4 .43 314 20 ... 2,514 . (188) ..o (- 10/19/1987 .. 11.160
36218P-VW-3 .. GNMA30 YRPOOL #228429.............. ...... ... 10.500 MTLY 06/15/2019 ............ ... 15,242 ... 15,561 15,242 ........ 15,236 ... 136 ........ 1,634 ... (55) .o (- 06/19/1989 .. 11.583
36218R-UP-5 .. GNMA 30 YRPOOL#230190.............. ...... ... 10.500 MTLY 01/15/2018 ............ ... . 2,492 ... 0,92 . 2,492 ... 2,463 ... 45 2,9 ... (M) o (- 06/19/1989 .. 11.220
36218V-F8-1... GNMA30 YRPOOL#233391.............. ...... ... 9.500 MTLY 08/15/2017 ............ ... 102,150 ....... 104,523 . 102,150 ....... 101,796 ........... 827 ... 9,930 ......... (358) .o (- 09/14/1987 .. 10.254
36218W-R2-9 .. GNMA 30 YR POOL #234605.............. ...... ... 10.500 MTLY 12/15/2017 ............ . 43,494 ... B84T 43,494 ... 43,369 ... 01 4814 ... (495) ... (- 12/14/1987 .. 12.969
362192-PB-6... GNMA30 YRPOOL#265118.............. ...... ... 10.000 MTLY 11/15/2018 ............ ... 10,440 ... 10,388 10,440 ... 10,448 ... 86 ........ 1,034 Mo (- 11/14/1988 ... 9.580
362197-2N-4 ... GNMA 30 YR POOL #269981.............. ...... ... 10.500 MTLY 05/15/2019 ............ ... 104 167 04 04 . L | PP (- 06/19/1989 .. 11.405
36219F-JV-0... GNMA30 YRPOOL #247876.............. ...... ... 10.000 MTLY 10/15/2018 ............ ... 52,119 ... 52412 52,179 ... 5,176 ........... 87 541 ... ) (- 10/17/1988 .. 10.223
36219F-ZX-8... GNMA30 YR POOL #248358 .............. ...... ... 9.500 MTLY 07/15/2018 . .......... ... ... 107,544 ... 10,900 ... 107,544 ... 107,286 ........... 878 ... 10,5% ......... (628) ..o (. 08/09/1988 .. 10.713
36219G-EB-7 .. GNMA 30 YR POOL #248630.............. ...... ... 10.000 MTLY 10/15/2018 ............ ... 51,631 ... 50,477 ..o 51,831 ... 51,658 ........... o1 o 5,048 ... i (- 10/17/1988 ... 9.360
36219H-EJ-8... GNMA30 YR POOL #249537 .............. ...... ... 9.500 MTLY 05/15/2018 ............ ............ ... 98517 ... 94,669 ... 93,517 ... 93,426 ........... T4 8,99 ... (162) ..o (- 05/10/1988 ... 9.976
36219K-PV-2 .. GNMA 30 YR POOL #251636.............. ...... ... 10.000 MTLY 10/15/2018 ............ ...l 7481 751 7481 . 7,480 ... 63 ... 16 R (1) (- 10/17/1988 .. 10.224
36219K-TX-4 .. GNMA 30 YR POOL #251766.............. ...... ... 10.000 MTLY 04/15/2018 ............ ... .. 95,510 ........ 93,602 ... 95,510 ........ 95,854 ... 780 ... 9,360 .......... 46 (- 04/18/1988 ... 9.478
36219L-RP-1 .. GNMA30 YR POOL #252594 .............. ...... ... 9.500 MTLY 05/15/2018 ............ ... ... 189,379 ....... 197,021 189,379 ... 188,717 ... 1,560 ....... 8,717 ... (1,444) (- 08/09/1988 .. 11.009
36219L-25-6 ... GNMA30 YR POOL #252864.............. ...... ... 10.000 MTLY 09/15/2018 ............ ...l 8,318 ... 8,332 . 8,318 ......... 8,318 ... 69 ... 833 . U (- 09/19/1988 .. 10.086
36219N-LQ-1 .. GNMA 30 YRPOOL #254235.............. ...... ... 10.000 MTLY 07/15/2018 ............ ... 85,979 ........ 86,472 ... 85,979 ........ 85,958 ........... /3 B 8,647 .......... (4) . (- 08/15/1988 .. 10.260
36219P-BB-0 .. GNMA30 YRPOOL#254834.............. ...... ... 10.000 MTLY 09/15/2018 ............ ... . 25,448 ... 25,004 2,448 ... BATT 209 ... 2,509 ... 99 (- 08/20/1990 ... 9.427
36219P-H7-3... GNMA 30 YR POOL #255054.............. ...... ... 10.000 MTLY 10/15/2018 ............ ...l 3,913 3,90 3,913 .. 3913 K 309 L (- 10/17/1988 .. 10.222
36219P-MW-2.. GNMA 30 YR POOL #255173.............. ...... ... 10.500 MTLY 06/15/2019 ............ ... 51,13 ... 52,021 .o 51,134 ... 51,097 ... 455 ... 5,463 ......... (131) o (- 06/19/1989 .. 11.258
36219Q-D7-5 .. GNMA 30 YR POOL #255826.............. ...... ... 10.000 MTLY 10/15/2018 ............ ... 24,940 ... 26,02 ... 24,940 ... 24939 ... 209 ... 2,505 ........... () (- 10/17/1988 .. 10.223
36219Q-ZM-8 .. GNMA 30 YR POOL #256448 .............. ...... ... 10.500 MTLY 04/15/2019 ............ ...l 6,121 ......... 6,20 ... 6,121 ......... 6,118 ............ 55 654 ... (18) .o (- 06/19/1989 .. 11.408
36219Q-2S-5 .. GNMA 30 YR POOL #256453.............. ...... ... 10.500 MTLY 06/15/2019 ............ ... 7876 ........ 79199 7816 ........ 784 693 ... 8,316 ......... (185) ... (- 06/19/1989 .. 11.144
36219R-PH-8 .. GNMA30 YRPOOL #257024.............. ...... ... 10.000 MTLY 10/15/2018 ............ ...l 8,185 ......... 8,221 ... 8,185 ......... 8,184 ... 69 ... 822 ... (1) (. 10/17/1988 .. 10.224
36219S-CA-5 .. GNMA 30 YR POOL #257565.............. ...... ... 10.500 MTLY 03/15/2019 ............ ... 47511 48,387 . 4751 41523 ... 423 ... 5,081 ......... (M) o (- 06/19/1989 .. 11.189
362198-Z7-7 ... GNMA 30 YR POOL #258266.............. ...... ... 10.000 MTLY 11/15/2018 ............ ... 2,801 ... 20480 .. 2,801 ... 287 187 . 2,48 ... 9 (- 08/20/1990 ... 9.374
36219T-2P-1... GNMA30 YRPOOL #259182.............. ...... ... 10.000 MTLY 09/15/2018 ............ ... 2,89 ... 280 .. 289 ... 2842 ... 191 .. 2,288 ... 12 (- 09/19/1988 .. 10.117
36219V-PW-6 .. GNMA 30 YR POOL #260637.............. ...... ... 10.000 MTLY 10/15/2018 ............ ... 4250 ... 42690 ... 42,500 ........ 42,498 ... 36 4,269 ... (3) o (- 10/17/1988 .. 10.221
36219X-GU-6 .. GNMA30 YRPOOL #262211.............. ...... ... 10.000 MTLY 09/15/2018 ............ ...l 9,564 ... 9,622 . 9,564 ......... 9,563 ............ 80 ... 962 ... ) (- 09/19/1988 .. 10.295
36219X-Z3-5... GNMA30 YRPOOL #262762.............. ...... ... 10.000 MTLY 10/15/2018 ............ ... 15,467 ........ 15,536 15,467 ........ 15,466 ........... 129 ... 1,654 . (1) (- 10/17/1988 .. 10.224
36219Y-ET-9 .. GNMA30 YRPOOL #263046.............. ...... ... 10.000 MTLY 10/15/2018 ............ ... 37,982 ... 38,151 37,982 ... 37,90 ... 3B 3815 (2) (- 10/17/1988 .. 10.222
36219Y-K39... GNMA30YRPOOL#263214.............. ...... ... 6.500 MTLY 11/15/2023 . .......... ... . 174,817 ... 192,890 ... 7817 . 172,998 ......... 1,045 ... 12,538 ... (1,284) oo (- 09/14/1994 ... 8.502
36219Y-Q7-4 .. GNMA 30 YR POOL #263378.............. ...... ... 10.000 MTLY 10/15/2018 ............ ...l 9,444 ... 9486 ... 9,444 ... 9,444 ... 79 949 ... (1) (- 10/17/1988 .. 10.223
36219Y-ZF-6... GNMA30 YRPOOL #263642.............. ...... ... 10.000 MTLY 10/15/2018 ............ ... 2,154 ... 6,211 26,154 ... 26,153 ... 219 . /] () (- 10/17/1988 .. 10.221
362209-UN-6 .. GNMA 30 YR POOL #301289.............. ...... ... 9.500 MTLY 04/15/2021 . .......... ... . 11,088 ... 10,78 11,083 ........ 11,080 ... 85 ... 1,04 69 (- 04/16/1991 ... 8.139
362209-WQ-7 .. GNMA 30 YR POOL #301355.............. ...... ... 9.500 MTLY 04/15/2021 ............ o 58,027 ........ O 58,027 ........ 58,087 ........... Mr ... 5,366 .......... 32 1. 04/16/1991 ... 8.405
(continues)
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U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities (continued)

36220E-SH-1 .. GNMA 30 YR POOL #276020.............. ...... ... 10.500 MTLY 05/15/2019 ............ ... 2,788 ........ W24 2,788 ........ 20,771 186 ........ 2,28 ... (67) .o (- 06/19/1989 .. 11.408
36220G-4F-6... GNMA30 YRPOOL#278122.............. ...... ... 10.000 MTLY 06/15/2019 ............ ... 155,450 ....... 167,562 .. 155,450 ....... 154,899 ... ... 1,39 ... 16,756 ....... (2,257) oo (- 06/19/1989 .. 13.192
36220P-EB-4 .. GNMA30 YRPOOL #283730.............. ...... ... 9.000 MILY 03/15/2020 ............ ...l 5,003 ......... 548 5,003 ......... 5,000 ... 9 463 ... (28) . (- 03/13/1990 .. 10.465
36220Q-FD-7 .. GNMA 30 YR POOL #284664.............. ...... .... 9.000 MTLY 02/15/2020 ............ ..o 88,451 ........ 90,98 ... 88,451 ........ 88,320 ........... 682 ........ 8,184 ......... (423) oo (- 03/13/1990 .. 10.086
362207-D4-3... GNMA30 YRPOOL #287323.............. ...... ... 9.000 MTLY 02/15/2020 ............ ... 61,221 ........ 62,935 ... 61,227 ........ 61,130 ... a2 5,664 ......... (287) o (- 03/13/1990 .. 10.057
36223D-LL-8... GNMA30 YR POOL #304631.............. ...... ... 9.500 MTLY 04/15/2021 ............ ... . 2055 ... 200075 2055 ... 2511 166 ........ 1,993 .. 121 (- 04/16/1991 ... 8.328
36223G-WK-1.. GNMA 30 YR POOL #307650.............. ...... ... 9.500 MTLY 04/15/2021 . .......... ... . 2563 ... 2958 2563 ... 2583 ... 17 ... 2,08 .......... 13 1. 04/16/1991 ... 8.332
36223H-HR-1 .. GNMA 30 YR POOL #308140.............. ...... ... 7.500 MILY 01/15/2022 . .......... ... 132,230 ....... 137,109 132,230 ... 131,925 ... 857 ... 857 ... (668) ... (- 07/12/1994 ... 8.567
36224F-J2-7 ... GNMA30 YRPOOL #327081.............. ...... ... 7.500 MILY 05/15/2022 . .......... ... 692,273 ....... 801 692,273 ....... 690,861 ......... 4,488 ... 4,488 ... (3,586) ... (- 07/12/1994 ... 8.612
36224J-5W-8 .. GNMA 30 YR POOL #330361.............. ...... ... 7.500 MILY 01/15/2023 ............ ... 11,450 ... 11,888 . 11,450 ... 11,438 .. T o (68) ... (I 07/12/1994 ... 8.918
36224R-KG-8 .. GNMA 30 YR POOL#336095.............. ...... ... 6.500 MTLY 11/15/2023 . .......... ... 292,96 ... 32,789 ... 292,96 ... 289,321 ... 1,748 ... 2,91 ... (1,530) ..o (- 11/14/1994 ... 8.289
36225A-YN-4 .. GNMA 30 YR POOL#780717 .............. ... ... 7.000 MILY 02/15/2028 ............ ... ... 2,018,452 ... 1,992,620 ... 2,018,452 ... 2,018,773 ... 11,624 ... 139,483 ... 2001 (- 03/13/1998 ... 6.619
GN0B00-38-2 .. GNMADOLLARROLL ................... DRR . .... 6.000 MTLY 09/15/2032 ............ ....cccooien e 47,003,527 .... 46,786,153 .............. ... 47,003,527 ... 47,003,527 ....... 163,752 ...... 767,585 1. 12/17/2002 ... 6.008
.............. Subtotal United States ................... ... .. 106,705,995 . 111,259,582 .............. ... 106,705,995 ... 106,281,772 ....... 531,520 .... 5,001,061 ..... (422,066)............... i
0299999 - U.S. Governments - Single Class Mortgage-Backed/ Asset-Backed Securities ........................................... .. 106,705,995 ... 111,259,582 .............. ... 106,705,995 ... 106,281,772 ....... 531,520 .... 5,001,061 ..... (422,086) ... ... o
0399999 - Subtotal - U.S. GOVEIMMENES .. .. .. ...\ e 188,660,993 ... 198,814,582 .............. ... 197,894,438 ... 189,735,444 ... 2,075,634 ... 9,954,617 ... (1,040,952) ...

States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
State, Territories and Possessions
Issuer Obligations (10)

United States
North Carolina
584002-AG-4 .. MECKLENBURG CNTY NORTHCAROLIN . ...... .... 4.750 AO... 04/01/2008 ............ . 1,051,995 ... 1,000,000 ... 1,051,995 ... 1,061,760 ........ 1,875 ... 47,502 ... (8,841) ..o 1. 11/19/2001 ... 3.652
Ohio
185702-WG-8 .. CLERMONTCNTYOHIO ................ ..o . 4.000 JD ... 120012009 . 670,000 ....... 670,000 ... 670,000 ....... 670,000 ......... 2,283 ... 29,033 L 1. 11/13/2001 ... 4.000
.............. Subtotal United States ................ooo o e 1T21,995 1,670,000 L 720,995 A T3TE0 L 4108 L T6,535 L (BBAY) L
Canada
642866-DV-6... NEWBRUNSWICKPROVCDA ........... ...... ... 6.750 FA... 08/15/2013 ............ ... ... 4,965,498 .. ... 5,000,000 ..... 118.104 ... 5,905,200 ..... 4,950,600 ....... 127,500 ...... 337,500 ........ 2,M9 1PE.. 08/26/1993 ... 6.841
683234-JU-3 ... PROVOFONTARIO .............ooooen e o 6.000 FA... 02/21/2006 ............ ... 13,646,384 ... 14,000,000 ..... 109.844 ... 15,378,160 .... 13,102,960 ....... 303,333 ... 840,000 ....... 97,308 .. 1. 04/12/1996 ... 6.905
803854-FG-8... PROV OF SASKATCHEWAN ............. ...... ... 8.000 FA... 02/01/2013 ............ ... 3,953,183 ... 4,000,000 ..... 128.781 ... 5,151,240 ..... 3,933,160 ....... 133,333 ... 320,000 ........ 2813 1PE.. 01/26/1993 ... 8.171
803854-FH-6 ... PROV OF SASKATCHEWAN ............. ...... ... 7.125 MS .. 03/15/2008 ............ ... 23,457,099 ... 25,000,000 ..... 118.190 ... 29,547,500 .... 22,082,400 ....... 524,479 ... 1,781,250 ...... 25707 . 1PE.. 12/08/1994 ... 8.617
.............. Subtotal Canada ... L. 46,022,164 ... 48,000,000 .............. ... 55,982,100 .... 44,069,120 ..... 1,088,645 .... 3,278,750 ...... 328,007 ....... ...
1199999 - States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........................................ ... 47,744,159 ... 49,670,000 .............. ... 57,704,095 ... 45,800,880 ..... 1,102,753 ... 3,355,285 ...... 39,166 ...
1799999 - Subtotal - States, Territories and Possessions (Direct and Guaranteed) ... 47,744,159 ... 49,670,000 .............. ... 57,704,095 ... 45,800,880 ..... 1,102,753 ... 3,355,285 ...... 39,166 ...

Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
Special Revenue & Assessment
Issuer Obligations (10)
United States
California
54474C-AH-0 .. LOSANGELESCTYCA ... it 8.620 JD... 06/30/2006 ............ ... 5,000,000 ..... 5,000,000 ... 5,000,000 ..... 5,000,000 ......... 1197 . 431,000 .o 1PE.. 10/12/1994 ... 8.620
Kentucky
099003-AG-0 .. BOONE-FLORENCE WTRCOMMN ....... ...... .... 4100 JD ... 12012009 339,178 ... 340,000 ... 339,178 ... 339,079 ... 1,162 ... 13,940 ... 100 o (- 11/29/2001 ... 4.140
473016-GQ-0 .. JEFFERSONCNTYKY .................. oo e 4.000 AO... 04/01/2011 ... 203,214 ... 200,000 ... 203,214 ... 203,358 ......... 2,000 ........ 2,000 ......... (144) 1. 08/05/2002 ... 3.7M1
West Virginia
(continues)
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Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations (continued)
08424P-AU-9 .. BERKELEY COUNTY WV (GSALEASE) ... ...... .... 8.700 W ... 07/16/2016 ... 2,981,221 ... 3,000,000 ... 2,981,221 ... 2,911,230 ... 120,350 ...... 261,000 ........ 1592 1PE.. 07/28/1994 ... 8.811
.............. Subtotal United States ................... .. ... 8,523,619 ... 8,540,000 ... ... 8,523,619 ... 8,513,667 ....... 124,700 ... 707,940 ........ 548 L
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations ..................... ... ... 8,523,619 ..... 8,540,000 .............. ... 8,523,619 ... .. 8,513,667 ....... 124,709 ... 707,940 ........ A8

Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
Single Class Mortgage (SC)

United States
United States

31290K-CU-1 .. FHLMC POOL #554583 .................. ...... ... 9.500 MTLY 02/01/2021 . .......... 192,859 ....... 195,636 ... 192,859 ....... 192,835 ......... 1,548 ... 18,576 .......... (64) ... (I 01/30/1991 ... 9.765
31292G-C4-6 .. FHLMC POOL #C00091 ..............ccov o ool 9.000 MILY 12/01/2021 ... 193,082 ....... 197,835 .. 193,052 ....... 192,929 ... 1,484 ... 17,805 ......... (702) oo (- 12/09/1991 .. 10.074
31295V-DR-8 .. FHLMC POOL #A00112 ............oooen e 9.500 MTLY 07/01/2020 ............ oo 6,49 ... 6,497 ... 6,49 ... 6,49 ... 51 617 ... U (- 01/07/1991 ... 9.491
31295V-DS-6 .. FHLMC POOL #A00113 .............ooon e 9.500 MTLY 11/01/2020 ............ ... 16,924 ... 16,933 16,924 ... 16,925 ... 134 . 1,609 ... Mo (- 01/07/1991 ... 9.525
31295V-EC-0 .. FHLMC POOL #A00131 ............cooen e 9.500 MTLY 11/01/2020 ............ ... 41575 ... 4597 44575 ... 4519 329 .. 3,92 ... B (- 01/07/1991 ... 9.524
31295V-EF-3 .. FHLMC POOL #A00134 .................. ... ..o, 9.500 MTLY 12/01/2020 ............ ... 10,903 ........ 10,909 10,903 ........ 10,904 ... 86 ........ 1,036 ... T (- 01/07/1991 ... 9.554
31295V-EH-9 .. FHLMC POOL #A00136 ................c. oiee oot 9.500 MTLY 12/01/2020 ............ ... 2,903 ... 206 ... 2,903 ... 2,905 ... 81 2,7 LR (- 01/07/1991 ... 9.533
31295V-EJ5 ... FHLMC POOL #A00137 ... e o 9.500 MTLY 12/01/2020 ............ ... 89,975 ........ 90,026 ...l 89,975 ........ 89,985 ........... AT 8,552 ... 5T (- 01/07/1991 ... 9.542
31295V-UV-0 .. FHLMC POOL #A00596 .................. coooee oot 9.000 MTLY 05/01/2021 ............ ... 84,285 ........ 86,387 ...l 84,285 ........ 84,244 ... 648 ... 7705 (334) o (- 12/09/1991 .. 10.209
313401-2V-2 ... FHLMC POOL #380089 .................. ... ..o, 9.500 MTLY 07/01/2005 ............ ..o 56,853 ........ 57,651 ... 56,853 ........ 56,711 ... 456 ... 5417 ... M) (- 07/12/1990 ... 9.888
313401-H4-6 ... FHLMC POOL #360043 .................. ...... ... 10.000 MTLY 12/01/2018 ............ ... 96,985 ........ BT 96,985 ........ M9 78 . 9,51 ... 4B (- 12/06/1990 ... 9.128
313401-P8-8 ... FHLMC POOL #360064 .................. ...... ... 10.000 MTLY 07/01/2019 ............ ..o 2975 .. 2401 2975 ... 43,04 ... 3/ 4,240 ..o 20 (. 12/06/1990 ... 9.068
313401-Q6-1. .. FHLMC POOL#360070 .................. ...... ... 9.500 MTLY 07/01/2019 ............ ... 24,708 ........ 26,051 24708 ........ 24,705 ... 198 ... 2,380 ... (10) .o (- 01/30/1991 ... 9.776
313401-V8-1 ... FHLMC POOL #360103 .................. ... ..o, 9.500 MTLY 05/01/2020 ............ ... 87,832 ... 89,052 ...l 87,832 ........ 87,822 ........... 705 ... 8,460 .......... (32) .o (- 01/30/1991 ... 9.774
31360V-JE-1... FNMAPOOL#017361.................... oo ol 9.000 MILY 04/01/2013 . .......... 4,031 ... 4169 4,031 ... 4,012 . K 35 @0) . (- 02/06/1992 .. 10.371
313614-4B-2 ... FNMAPOOL#050318................oooe s 10.000 MTLY 07/01/2020 ............ ..o W TAT8Y W TAT8 623 ... 7418 8T (- 01/09/1991 ... 9.920
313615-A3-0 ... FNMAPOOL#050426.................... ... ... 9.500 MTLY 04/01/2021 . .......... . 126,368 ....... 121,00 126,368 ....... 126,370 ......... 1,006 ....... 12,066 ........... 3D (- 04/08/1991 ... 9.622
313615-HN-9 .. FNMAPOOL #050637.................coe o o 8.000 MILY 12/01/202 . .......... ... 670,803 ....... 673,076 ... 670,803 ....... 670,851 ......... 4,487 ... 53,846 .......... 25 (- 12/07/1992 ... 8.058
313638-SV-1... FNMAPOOL#110432.................... ... .. 10.000 MTLY 09/01/2020 ............ ..o 53,625 ........ 53,667 ... 53,625 ........ 53,629 ........... M1 .o 5,367 ........... 65 (- 01/09/1991 ... 9.876
313638-TS-7 ... FNMAPOOL#110461.................... ...... ... 10.000 MTLY 02/01/2019 ... 102,262 ... 102,360 . 102,262 ....... 102,287 ... 853 ... 10,2 .......... 124 (- 01/09/1991 ... 9.942
31364T-TC-5 .. FNMAPOOL #6747 ..................o o 9.500 MTLY 04/01/2021 ............ . 120,284 ... 120,900 ... 120,284 ... 120,286 ........... 957 ... 11,485 ... 32 (- 04/08/1991 ... 9.625
31365Y-D9-7... FNMAPOOL#141528 .................... ..o . 9.000 MTLY 09/01/2021 ............ . 818 75,905 .. 73,118 ... 73,048 ... 569 ........ 6,831 ......... [01) .o (- 02/06/1992 .. 10.593
31366D-SQ-8 .. FNMAPOOL #145527.................... oo . 9.000 MTLY 02/01/2022 ............ ..ol 110,424 ... 114,659 ... 110,424 ... 10,342 ........... 860 ....... 10,319 ... (609) ... (- 02/06/1992 .. 10.700
31366G-XB-8 .. FNMAPOOL#148374.................... ...... ... 9.000 MTLY 10/01/2021 . .......... 195,807 ....... 203,220 .o 195,807 ....... 195,569 ......... 1,54 ... 18,290 ....... (1,005) oo (- 02/06/1992 .. 10.437
31367Y-5K-9... FNMAPOOL#183650.................... ...... ... 8.000 MILY 12/01/202 . .......... ... 25,260 ....... 206,043 . 25,260 ....... 20529 ......... 1,507 ... 18,083 ........... B (- 12/07/1992 ... 8.082
31371K-XY-2 .. FNMAPOOLA254595 ... .................. .o 6.000 MTLY 12/01/2032 ............ ... 42,495,683 ... 42,047,006 .............. ... 42,495,683 ... 42,495,735 ....... 210,235 (52) oo (. 11/06/2002 ... 5.936
313941-266 ... FHLMC POOL #D08865 .................. ....o. ..o, 9.000 MTLY 08/01/2021 ............ ... 69,073 ........ 70,780 .. 69,073 ........ 69,024 ........... 531 .. 6,370 ......... (253) oo (- 12/09/1991 .. 10.057
313947-LL-5 ... FHLMC POOL#D13031 ...............oo e o 9.000 MILY 11/01/2021 ... 185,150 ....... 189,692 ... 185,150 ....... 184,988 ......... 1423 ... 17,02 ... (633) ..o (- 12/09/1991 ... 9.959
FN0600-$3-2... FNMADOLLARROLL ................... DRR . .... 6.000 MTLY 06/01/2032 ............ .......ccco oot 7,214,710 ... 7,200,000 ...l 7,214710 ... 7,24710 ... 15,600 ... 1,418,803 ... (- 12/09/2002 ... 5.937
FN0600-35-2... FNMADOLLARROLLTBA ............... DRR . ... 6000 MILY  08/01/2032 oo e e e e e e 2441202 ..o 1. 12/09/2002 ..........
.............. Subtotal United States ..................o o L 52,749,638 52,261,776 ... ... 52,749,638 ... 52,749,056 ....... 248,337 ... 4,130,050 ....... (2,708) ... ... ...
2699999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and

Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities. ................. ... 52,749,638 .... 52,261,776 .............. ... 52,749,638 ... 52,749,056 ....... 248,337 ... 4,130,050 ....... (2,708) ..o

Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
Defined Multi-Class Residential (DR)
United States
United States
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Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities (continued)
312903-XV-4 ... FHLMC - CMO SER 146 CL 146-B11 ....... ...... 9.450 FA... 04/15/2021 03/15/2005 ... 100.000 ....... 279,095 ... 256,809 ... 219,095 ... 246,216 ......... 9,168 ....... 24,268 ....... 39 1PE.. 09/12/1990 ... 1.958
31340Y-ER-6 .. FHLMC-CMOSER17CLA7-I ............ ...... 9.900 MILY 10/15/2019 11/15/2018 ... 100.000 ....... 992,132 ... 994693 ... ... 992,132 ... 1,011,167 ......... 4,317 ... 98,477 ... 2,505) (- 11/03/1988 ... 9.792
31359P-7C-4... FNMA-CMO 1997-M5CLC .............. ...... 6.740 MILY 08/25/2007 08/01/2007 ... 100.000 ... 10,033,810 .... 10,000,000 .............. ... 10,033,810 10,100,000 ........ 56,167 ...... 674,000 ...... 14,038) .. (- 07/16/1997 ... 6.633
313602-PQ-1 .. FNMA-CMO SER 1989-17-E ............. ...... 10.400 MTLY 04/25/2019  02/01/2012 ... 100.000 ..... 1,299,532 ... 1,208,492 ... 1,209,532 ..... 1,326,851 ........ 11,254 ... 135,043 ... (1,549) .o (- 04/13/1990 .. 10.241
313602-YQ-1 .. FNMA-CMO SER 1989-44 CL44H ........ ...... 9.000 MTLY 07/25/2019  02/01/2019 ... 100.000 ....... 543,262 ....... 561,860 ...l 543,262 ....... 530,821 ......... 4139 ... 49,668 .......... 152 (- 07/21/1989 ... 9.571
38373R-6H-7 .. GNMA2001-60ZL ....................... ...... 6.500 MTLY 12/20/2031 11/01/2018 ... 100.000 ..... 2,007,242 ... 2,133,944 2,007,242 ... 2,004,349 ... 11,569 ... 56,867 ........ 2892 (- 12/01/2002 ... 7.010
38373V-N8-9... GOVERNMENT NATIONAL MTGE 2002-81Z ...... 6.112 MTLY 09/16/2042  09/01/2042 ... 100.000 ..... 2,940,217 ... 3,000,000 ... 2,940,217 ... 2,940,138 ........ 15,280 . 139 (. 11/29/2002 ... 6.356
.............. Subtotal United States ................... o . 18,185,350 . 18,235,798 ... ..., 18,185,350 .... 18,249,542 ....... 111,944 1,038,323 ..o 16,242 L
2799999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed
SBCUMHIES . . . 18,185,350 .... 18,235,798 .............. ... 18,185,350 .... 18,249,542 ....... 111,944 1,038,323 ....... 16,242 .o
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions .................... 79,458,607 ... 79,037,574 .............. ... 79,458,607 .... 79,512,265 ....... 484,990 5,876,313 ....... 15,082 L
Public Utilities (Unaffiliated) - Issuer Obligations
Public Utilities (unaffiliated)
Issuer Obligations (10)
United States
010392-DP-0... ALABAMAPOWERCO .................. ... 7125 AO... 10/01/2007 ... 7,990,287 ... 8,000,000 ..... 115.215 ... 9,222,000 ..... 7,987,140 ... 142,500 ...... 570,000 ........ 1448 1PE.. 09/28/1999 ... 7.152
017363-AE-2... ALLEGHENYENERGY .................. ...... 8.250 AO... 04/15/2012 ... ... ... 4,990,670 ..... 5,000,000 ...... 64.000 ..... 3,200,000 ..... 4,991,100 ........ 87,083 ...... 2421 (430) ..o 4. 04/03/2002 ... 8.276
018803-AE-6... ALLIANT ENERGY RESOURCE .......... ...... 7.000 D 120002010 9,984,797 ... 10,000,000 ...... 97.860 ..... 9,786,000 ..... 9,982,542 ........ 58,333 ...... A 2,255 2. 02/07/2002 ... 7.022
03028P-AA-4 .. AMERICAN TRANSMISSION ............. ...... 7125 MS .. 03/16/2011 ... 4,966,237 ..... 5,000,000 ..... 11.807 ... 5,590,350 ..... 4,962,400 ....... 104,89 ...... 356,250 ........ 2,859 1PE.. 03/27/2001 ... 7.233
049560-AA-3. .. ATMOS....... ..o 6.750 ... 07/16/2028 ... 2,584,530 ... 3,000,000 ..... 103.244 ... 3,007,320 ... 2,516,610 ........ 93,375 ... 202,500 ........ 4,858 1PE.. 05/16/2001 ... 8.034
05379B-AC-1 .. AVISTACORP .............cccocoiiien i 9.750 JD... 06/01/2008 ............ ... 1,210,838 ..... 1,150,000 ...... 98.750 ..... 1,135,625 ... 1,220,442 ... 9,344 ... 12,125 ... (8,550) ... 3. 11/14/2001 ... 8.508
125896-AM-2 .. CMSENERGY CORP ................... ...... 8.375 ... 07/01/2003 ... 999,491 ... 1,000,000 ...... 98.000 ....... 980,000 ....... 996,400 ........ 41875 ... 83,750 .......... 957 4..... 06/17/1999 ... 8.481
15005M-AC-8 .. CEDARBRAKES ILLCSERIESB ......... ...... 8.500 FA... 02/15/2014 . .......... ... ... 1,962,282 ... 1,962,282 ... 71.029 ... 1,393,789 ... 1,962,282 ........ 63,011 ... 166,794 .. 2. 07/12/2001 ... 8.498
172070-BR-4. .. CINCINNATIGAS&ELCO1ST ........... ...... 7.200 AO... 10/01/2023 . ... 2,806,858 ..... 3,000,000 ..... 102.603 ... 3,078,090 ..... 2,801,220 ........ 54,000 ...... 216,000 ........ 3,630 1PE .. 05/09/2001 ... 7.831
210371-AF-7 ... CONSTELLATIONENERGYGRP ......... ...... 7.600 AO... 04/01/2032 . .......... .. 4,987,442 ... 5,000,000 ..... 102.211 ... 5,110,550 ..... 4,988,150 ........ 95,000 ...... 195,278 ......... (708) ..o 2PE.. 03/21/2002 ... 7.620
23330A-AC-4 .. DAYTONPOWER&LIGHT .............. ...... 8.125 MS .. 09/01/2031 ... 4,614,947 ... 5,000,000 ...... 70.068 ..... 3,503,400 ..... 4,613,483 ....... 134,288 ...... 203,125 ... 1464 KT 03/01/2002 ... 8.868
240019-BC-2... DAYTONPOWER&LIGHT .............. ...... 8.150 J ... 01/15/206 ............ ... 11,389,067 .... 11,500,000 ..... 101.976 ... 11,727,240 .... 11,385,000 ....... 432,176 ... 937,250 ........ 1575 o 2PE.. 05/03/2001 ... 8.244
240019-BF-5... DAYTONPOWER&LIGHT .............. ...... 7.875 FA... 02115/2024 . ... ... ... ... 1,851,548 ... 2,000,000 ..... 100.459 ... 2,009,180 ..... 1,846,500 ... 59,500 ...... 157,500 ........ 2407 2PE.. 11/06/2000 ... 8.644
264399-DK-9... DUKEENERGY CORP .................. oooes 6.000 JD... 12/01/2028 ... .. 20,589,625 ... 22,785,000 ...... 91.806 ... 20,917,997 ... 20,569,938 ... ... 113,925 1,367,100 ....... 19,687 . 1PE .. 05/08/2002 ... 6.79%
283695-BE-3... ELPASONATURALGAS ................ ... 7.500 MN .. 11/15/2026 ............ ... 9,091,899 ..... 9,000,000 ...... 70.500 ..... 6,345,000 ..... 9,004,050 ........ 86,250 ...... 675,000 ....... (1,396) ..o 3. 10/18/2001 ... 7.407
341081-EP-8... FLORIDAPR&LTCO .............oooon it 5.850 FA... 02/01/2033 . .......... ... 4,988,269 ..... 5,000,000 ... 4,988,269 ..... 4,988,450 ........ 14,625 (181) o 1PE.. 12/10/2002 ... 5.867
341099-BL-2 ... FLORIDAPOWERCORP ................ ...... 7.000 JD ... 12012028 o 7,489,159 ... 8,500,000 ..... 102.886 ..... 8,745,310 ..... 7,451,695 ... 49,583 ... 595,000 ....... 17,852 o 2PE.. 10/18/2000 ... 8.197
373334-FB-2... GEORGIA POWER COMPANY SERC ..... ...... 5500 JD... 12/01/2005 ... 4,926,658 ..... 5,000,000 ..... 107.526 ... 5,376,300 ..... 4,849,700 ........ 297 ... 275,000 ....... 2063 1PE .. 03/31/1999 ... 6.054
40420E-AA5 .. HOUSTON LIGHT&POWER ............. ...... 8.257 FA... 020012037 . .......... ... 13,986,718 ... 14,950,000 ...... 94.270 14,093,365 ... 13,978,182 ....... 514,342 1,234,422 ... 4,356 3Z.... 04/10/2001 ... 8.858
442164-BP-3 ... HOUSTONLTG & PRRELIANTENERGYINC... ...... 7.750 MS .. 03/15/2023 . .......... ... 2,839,068 ..... 3,000,000 ...... 99.450 ..... 2,983,500 ..... 2,833,200 ... 68,458 ...... 232,500 ........ 3,002 2. 12/15/2000 ... 8.300
442164-BQ-1 .. HOUSTONLTG&PR ................... ..., 7.500 0. 0710172023 L 3,823,211 ... 4,000,000 ...... 97.712 ... 3,910,880 ..... 3,817,640 ... 150,000 ...... 300,000 ........ 3,365 2. 05/25/2001 ... 7.940
452092-CG-2 .. ILLINOISPOWERCO ................co. oot 7.500 JD... 06/15/2009 ............ ... 6,825,768 ..... 7,000,000 ...... 82.000 ..... 5,740,000 ..... 6,805,120 ........ 23,333 ... 525,000 ....... 19,891 4. 12/06/2001 ... 8.000
462416-AN-8. .. IOWA ELECTRICLIGHT & POWER ....... ...... 7.000 AO... 10/01/2023 . .......... 6,202,470 ..... 7,000,000 ...... 99.657 ..... 6,975,990 ..... 6,173,440 ....... 122,500 ...... 490,000 ....... MA406 .. 1PE.. 11/09/2000 ... 8.145
462613-AD-2. .. IPALCOENTERPRISESINC ............. ...... 7.625 MN .. M/M4/2010 5,000,000 ..... 5,000,000 ...... 87.000 ..... 4,350,000 ..... 5,000,000 ........ 48,715 ... 190,635 o KT 05/17/2002 ... 7.625
55269A-AC-1 .. MCN INVESTMENTGROUP ............. ...... 6.375 AO... 04/01/2008 04/01/2003 100.000 .... 14,995,348 .... 15,000,000 ..... 100.512 ... 15,076,800 .... 14,985,000 ....... 239,063 ...... 956,250 ........ 1500 2PE.. 04/01/1998 ... 6.399
594457-BB-8 ... MICHIGAN CONSOLIDATED GAS ........ ...... 7.000 MN .. 05/01/205 . .......... ... 2,645,918 ... 3,000,000 ..... 101.383 ... 3,041,490 ... 2,635,200 ........ 35,000 ...... 210,000 ........ 5476 2PE.. 12/05/2000 ... 8.155
595620-AB-1. .. MIDAMERICANENERGYCO ............. ...... 6.750 JD ... 12/30/2031 ... 6,718,357 ... 7,000,000 ..... 104.072 ... 7,285,040 ..... 6,716,160 ......... 1,313 .. 422,625 ........ 297 1PE .. 05/13/2002 ... 7.078
60467M-AB-7 .. MIRANTCORP ... 9.125 JD... 06/30/2017 06/30/2016 100.000 ..... 8,168,895 ..... 7,961,298 ...... 69.000 ..... 5,493,295 ... 8,180,500 ......... 2,018 ... 726,468 ....... (9,493) ... 3. 08/22/2001 ... 8.768
(continues)
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Public Utilities (Unaffiliated) - Issuer Obligations (continued)
60467M-AC-5 .. MIRANTCORP ................ocoiis s 10.060 JD ... 12/30/2028 12/30/2027 ... 100.000 .... 22,684,113 .... 22,408,772 ...... 67.000 .... 15,013,877 .... 22,687,871 ......... 6,262 ... 2,254,322 ....... 5624) . 3. 08/22/2001 ... 9.910
629377-AL-6 ... NRGENERGYINC ................cooooe e o 8.625 AO... 04/01/2031 ............ 5,535,400 21,290,000 ...... 26.000 ..... 5,535,400 ..... 5,535,400 ... 1,448,138 .. (14,964,064) ............... ..... 459,066 6..... 04/05/2002 ... 8.992
62937M-AC-3 .. NRG SOUTH CENTRALLLC ............. ...... ... 8.962 MS .. 03/15/2016 ............ ... ... 561,639 ....... 876,000 ...... 64.114 ... 561,639 ....... 921,718 ... 2,116 ... 78,507 ... 360,080) ..o 6..... 01/18/2002 ... 8.064
63618E-BA-8 .. NATIONALFUELGASCO ............... ...oo. ..o, 6.700 MN .. 11212011 .. 8,993,805 ..... 9,000,000 ... 8,993,805 ..... 8,994,870 ....... 100,500 ...... 511,175 ... 207,641) . 1. 11/15/2001 ... 6.709
637432-CT-0. .. NATIONALRURALUTILITY ... oo 8.000 MS .. 03/01/2032 ............ ... 7,989,588 ... 8,000,000 ..... 120.697 ... 9,655,760 ..... 7,991,120 ... 213,333 ... 309,333 ... (1,532) oo 1PE .. 02/28/2002 ... 8.010
641423-AZ-1... NEVADAPOWER ..................coo oo o 8.250 JD ... 06/01/2011 ... 19,181,453 ... 19,000,000 ...... 92.990 .... 17,668,100 .... 19,193,794 ... .... 130,625 1,567,500 ...... (12,340) ... 3. 01/21/2002 ... 8.089
64908P-AA-1 .. NEW VALLEY GENERATION3 ........... ...... ... 51431 0 . 0115/2021 4,000,000 ..... 4,000,000 ... 4,000,000 ..... 4,000,000 ......... 6,271 1PE.. 12/16/2002 ... 5.131
649840-BZ-7 ... NEW YORK STATEEL&GASCO ........ ...... ... 7450 JJ . 071512028 16,857,971 ... 18,000,000 ..... 103.207 ... 18,577,260 .... 16,810,240 ....... 618,350 1,341,000 ....... 2,31 2PE.. 10/03/2000 ... 8.088
653522-CD-2 .. NIAGRAMOHAWK ...................... oo 8.770 JJ ... 01012018 ... 5,806,022 ..... 5,629,000 ..... 104.651 ... 5,890,805 ..... 5,840,763 ....... 246,832 ... 493,663 ...... (10,264) ... 2. 04/19/2001 ... 8.225
665228-BP-6... NORTHERNILGAS ...................o oo o 7.315 AO... 10/15/2027 ... 2,300,339 ..... 2,500,000 ..... 104.425 ... 2,610,625 ..... 2,295,525 ... 38,924 ... 184,375 ... 2458 1PE.. 11/21/2000 ... 8.127
665772-BN-8. .. NORTHERN STATESPWR-MINN ......... ...... ... 7425 0. 0701205 16,918,755 .... 16,666,000 ...... 99.279 ... 16,545,838 .... 16,919,907 ....... 593,726 ...... 593,726 ....... (1,182) oo 2. 06/21/2002 ... 6.990
665772-BQ-1 .. NORTHERN STATESPWR-MINN ......... ...... ... 6.500 MS .. 03/01/2028 ............ ... ... 15,480,996 ... 15,970,000 ...... 92.015 .... 14,694,796 .... 15,476,246 ....... 346,017 ... 519,05 ........ 4751 2. 06/11/2002 ... 6.754
668074-AB-3... NORTHWESTERNCORP ................ ...... ... 6.950 MN .. 11/15/2028 ............ ... 4,404,780 ... 5,000,000 ...... 61.849 ... 3,092,450 ..... 4,398,500 ........ 44,403 ... 347,500 ........ 6,280 ... 3Z.... 02/04/2002 ... 8.050
679574-AG-8 .. OLDDOMINIONELECTRIC .............. ...... ... 6.210 JD... 12/01/2028 ... 8,000,000 ..... 8,000,000 .............. ... 8,000,000 ..... 8,000,000 ........ 19,320 o 1PE.. 12/12/2002 ... 6.210
684065-AT-2... ORANGE & ROCKLAND UTILITIES ....... ...... ... 6.500 JD... 12/01/2027 12/01/2004 ... 100.000 ..... 8,012,922 ... 8,000,000 ..... 107.389 ... 8,591,120 ..... 8,041,514 ... 43,333 ... 520,000 ....... (6,319) ..o 1PE.. 12/18/1997 ... 6.407
695114-BT-4 ... PACIFICORP ... i 7700 MN . 1115/2031 2,990,964 ... 3,000,000 ..... 122.557 ... 3,676,710 ..... 2,991,360 ........ 29517 ... 21,150 ... (28) ..o 1. 11/16/2001 ... 7.725
69512E-FR-1 .. SCOTTISHPOWER ..................... ..o oo 7.260 AO... 07/21/2023 . ... . 10,159,640 ... 11,000,000 .............. .... 10,159,640 .... 10,133,700 ....... 199,650 ...... 798,600 ....... 15,740 1PE.. 02/23/2001 ... 8.023
69512E-GB-5 .. SCOTTISH POWER SCOTTISHPOWERPLC ... ...... .... 7.240 AO... 08/16/2023 .. .......... ... ... 12,008,022 ... 13,000,000 .............. .... 12,008,022 .... 11,974,560 ....... 235,300 ...... 941,200 ....... 18,508 (- 02/06/2001 ... 8.000
69512E-GK-5 .. SCOTTISHPOWER ..................oo coien ool 6.710 ... 01/15/2026 ............ ... 6,011,884 ... 7,000,000 ... 6,011,884 ... 5,988,220 ....... 216,584 ... 469,700 ....... A8 1. 05/11/2001 ... 8.068
708696-BM-0 .. PENNSYLVANIAELECTRICCO .......... ...... ... 6.625 AO... 04/01/2019 . .......... ... 5,041,055 ..... 5,475,000 ...... 93715 ... 5,130,896 ..... 5,030,777 ........ 90,680 ...... 362,719 ... 10,208 . 2PE.. 03/15/2002 ... 7.473
736508-AX-0... PORTLAND GENERALELEC ............. ...... ... 7.750 AO... 04152023 . .......... ... 7,802,305 ... 8,000,000 ...... 89.351 ... 7,148,080 ..... 7,820,000 ....... 130,889 ...... 620,000 ........ 2,305 3. 03/07/2002 ... 7.970
737679-BX-7... POTOMAC ELECTRIC PWRCO .......... ...... ... 6.875 MS .. 09/01/2023 . .......... ... 3,951,074 ... 4,470,000 ..... 101.650 ... 4,543,755 ... 3,931,142 ... 102,438 ...... 307,313 ... 9,501 1PE .. 10/24/2000 ... 8.034
744448-BD-2 ... NEW CENTURY ENERGIES NEW CENT ENERGIES .. ...... .... 7.250 0101204 6,605,690 ..... 7,100,000 ...... 9%.716 ... 6,795,836 ..... 6,589,096 ....... 257,315 ... 514,750 ... 8,953 2PE.. 04/27/2001 ... 7.936
744567-DQ-8 .. PUBLIC SERVICEEL&GASCO .......... ...... ... 7.000 MS .. 09/01/2024 ............ ... 25,281,814 ... 28,000,000 ..... 102.625 28,735,000 25,189,390 ....... 653,333 1,960,000 ....... 46,037 ... 1o 05/04/2001 ... 7.944
75952A-AF-4 .. RELIANTENERGYINC .................. ... ... 9.237 . 07/0212017 7,328,614 ... 7,201,862 ...... 62.000 ..... 4,481,215 ... 7,330,716 ... 331,94 ... 667,638 ....... (6,795) ... 4..... 03/26/2001 ... 9.011
816851-AB-5... SEMPRAENERGY .................ooo i 7.950 MS .. 03/01/2010 ............ 4,988,925 ... 5,000,000 ..... 114.027 ... 5,701,350 ..... 4,986,900 ....... 132,500 ...... 397,500 ........ 1,020 2. 02/17/2000 ... 7.988
842434-BM-3 .. SOUTHERN CALIFGAS ................. ..o oo 6.875 MN .. 11/01/2025 ... 3,620,945 ... 4,180,000 ...... 99.000 ..... 4,138,200 ..... 3,603,453 ........ 47,8% ... 207,375 ... 8,219 1PE .. 09/22/2000 ... 8.176
844895-AL-6 ... SOUTHWESTGAS............cooiiien e 8.000 FA... 08/01/2026 ........................ ... 4,292,842 .. ... 4,700,000 ..... 101.044 ... 4,749,068 ..... 4,284,755 ... 156,667 ...... 376,000 ........ 5,003 . 2PE.. 05/24/2001 ... 8.882
844895-AR-3... SOUTHWESTGAS.............oooiiies e 8.375 FA... 02512011 ... 7,945,987 ... 8,000,000 ..... 1M1.215 ... 8,902,000 ..... 7,939,280 ....... 23,111 ... 670,000 ........ 4361 2. 02/08/2001 ... 8.489
906548-BP-6... UNIONELECTRIC ...............cccooen o oot 7.150 FA... 08/01/2023 ............ ... 5,369,737 ..... 5,900,000 ..... 104.526 ..... 6,167,034 ..... 5,349,353 ....... 175,711 ... 421,850 ........ 9,862 ... 1PE .. 11/15/2000 ... 8.050
92344X-AB-5 .. VERIZONNEW YORKINCBASIC ......... ...... ... 7.315 AO... 04/01/2032 ... 4,514,038 ... 5,000,000 ..... 115.637 ... 5,781,850 ..... 4,512,550 ........ 92,188 ...... 187,448 ... 1488 1PE .. 08/02/2002 ... 8.259
927804-CS-1... VIRGINIAELECTRIC&POWER .......... ...... .... 6.750 AO... 10/01/2023 . .......... ... 5,191,499 .. ... 6,000,000 ...... 99.227 ... 5,953,620 ..... 5,161,500 ....... 101,250 ...... 405,000 ....... 4695 1PE .. 10/26/2000 ... 8.100
92781F-BP-2 .. VIRGINIAEL&POWER ................. ...... ... 5730 .. M2B/2008 5,549,257 ... 6,100,000 .............. ... 5,549,257 ... 5,363,669 ....... 174,765 ... 349,530 ....... TH16 o 1PE .. 03/23/2000 ... 7.662
976656-BP-2... WISCELECTRICPOWER ............... ...... ... 6.500 JD... 06/01/2028 ............ ... 12,919,555 ... 14,000,000 ..... 106.606 14,924,840 ... 12,894,790 ........ 75,833 ... 910,000 ....... 12,440 1PE .. 04/25/2002 ... 7.156
.............. Subtotal United States . ..............ooo o L 466,972,073 .. 503,301,214 .............. ... 465,146,572 ... 466,574,313 ..... 8,756,146 33,447,981 .. (15,261,902) ... ... 459066 ...
Canada
448814-ED-1... HYDRO-QUEBEC ...................coon e o, 8.000 FA... 02/01/2013 ............ ...l 8,304,415 ... 8,000,000 ..... 126.910 .... 10,152,800 ..... 8,422,400 ....... 266,667 ...... 640,000 ...... (19,731) .o 1. 07/07/1995 7.455
.............. Subtotal Canada ... . 8,304,415 8,000,000 ... o 10,152,800 ... 8,422,400 ....... 266,667 ...... 640,000 ...... (19,731) ... .
Other Country

29244T-AB-7 .. EMPRESANACIONAL ...............oo i o 7.325 FA... 02/01/2037 02/01/2009 ... 100.000 .... 46,425,600 .... 46,500,000 ...... 92.287 ... 42,913,455 ... 46,384,155 ..... 1,419,219 ... 3,406,125 ........ 8247 2PE.. 07/30/1997 ... 7.35
46507V-AB-8 .. ISRAELELECTRICCORPLTD ........... ...... ... 7750 JD .. 21502027 10,046,277 ... 11,170,000 .............. ... 10,046,277 ... 10,023,473 ........ 38,474 ... 865,675 ....... 12,355 1o 03/16/2001 8.747
886527-AA-8 ... AESIHBCAYMANLTD .............ooooe s 11500 D ... 1211512015 ... 10,554,030 .... 10,557,600 .............. ... 10,554,030 .... 10,552,620 ........ 53,961 ... 1,214,124 ... 56 4. 07/09/2001 11.502
.............. Subtotal Other Country ................co i i s e L. 67,025,907 .. 68,227,600 .............. .... 63,513,762 .... 66,960,248 ..... 1,511,654 ... 5485924 .. ... 20,838 ...
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations .............. ... 542,302,395 ... 579,528,814 .............. ... 538,813,134 ... 541,956,961 .... 10,534,467 ... 39,573,905 .. (15,260,795)............... ..... 459,066 ....... ...
3899999 - Subtotal - Public Utilities (Unaffiliated) ............. ... ..o 542,302,395 ... 579,528,814 .............. ... 538,813,134 ... 541,956,961 .... 10,534,467 ... 39,573,905 .. (15,260,795)............... ..... 459,066 ....... ...
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00077Q-AC-4 .. ABNAMROBKCHICAGO ................ ... ... 7.300 JD ... 12/01/2026 12/01/2006 ... 100.000 ..... 8,123,077 ..... 8,000,000 ..... 103.013 ..... 8,241,040 ... .. 8,128,000 ........ 48,667 ...... 292,000 ....... (4,923) .o 1PE.. 10/22/2002 ... 6.843
00139P-AA-6 .. AIG SUNAMERICAGLOBAL .............. ...... ... 6.900 MS .. 03/15/2032 ............ ... 28,482,508 .... 26,415,000 ..... 116.324 ... 30,726,985 .... 28,489,932 ....... 536,665 ...... 351,382 ... (T.424) ..o 1o 10/31/2002 ... 6.309
00184A-AC-9 .. AOLTIMEWARNERINC ................ ...... ... 7.625 AO... 04/15/2031 . ... ... .. 2,946,936 ... 3,000,000 ..... 102.778 ... 3,083,340 ..... 2,946,630 ........ 48,292 ... 28,750 .......... 504 2. 09/20/2001 ... 7.779
001957-BD-0... AMERICANTEL& TELEGRAPH .......... ...... ... 8.500 MN .. 11/15/2031 ... 24,176,165 ... 24,000,000 ..... 110.223 ... 26,453,520 .... 24,145,857 ....... 260,667 ...... 960,000 ....... 30,309 2. 08/12/2002 ... 8.429
00209A-AF-3 .. AT&TWIRELESSGROUP ............... ...... ... 8.750 MS .. 03/01/2031 ... 7,089,876 ... 7,000,000 ...... 98.000 ..... 6,860,000 ..... 7,000,650 ....... 204,167 ...... 306,250 ......... (TT4) o 2. 04/11/2002 ... 8.626
020002-AP-6 ... ALLSTATE CORPORATION .............. ... ... 6.125 JD ... 12/15/2032 ... 2,989,705 ... 3,000,000 ... 2,989,705 ..... 2,989,800 ......... TM6 (95) .o 1PE .. 12/12/2002 ... 6.150
020033-AJ-2 ... ALLTEL ... 6.800 MN .. 05/01/2029 ............ ... ... 7,891,506 ..... 9,000,000 ..... 106.911 ... 9,621,990 ..... 7,864,410 ... 102,000 ...... 612,000 ....... 12,84 1PE .. 05/15/2001 ... 7.919
020033-DC-4 .. ALLTEL ... e 7.875 . 07/01/2032 o 2,987,734 ... 3,000,000 ..... 122.709 ... 3,681,270 ..... 2,987,520 ....... 126,000 ... 4 1PE.. 06/14/2002 ... 7.911
02003X-AA-8 .. ALLTEL ... i 8.000 FA... 08/15/2010 ............ ............ ... 4,969,837 ..... 5,000,000 ..... 120.194 ... 6,009,700 ..... 4,964,650 ....... 151,11 400,000 ........ 2,700 (- 08/16/2000 ... 8.105
023133-AA6... AMBACINC ... 9.375 FA... 08/01/2011 ... 8,151,119 ... 8,000,000 ..... 127.392 ... 10,191,360 ..... 8,234,930 ....... 312,500 ...... 750,000 ...... (11,338) .o 1o 10/14/1991 ... 9.051
023771-WD-6 .. AMERICAN AIRLINESSERK ............. ...... ... 9.930 JD... 12/15/2010 ... 2,498,000 ..... 2,498,000 ...... 53.805 ..... 1,344,049 ... 2,498,000 ........ 11,05 ... 8,051 . 4. 06/13/1990 ... 9.930
026351-AZ-9 ... AMERICAN GENERALCORP ............ ...... ... 6.625 FA... 0211512029 ............ ... ... 22,394,142 ... 22,035,000 ..... 111.581 ... 24,586,873 .... 22,395,908 ....... 551,487 ... 662,500 ....... (1,766) ... 1PE .. 09/16/2002 ... 6.493
029717-AL-9 ... AMERICAN STANDARDINC ............. ...... ... 7425 FA... 021152003 . ... 748,815 ... 750,000 ..... 100.000 ....... 750,000 ....... 724,688 ........ 2,188 ....... 53,438 ........ TAI0 3. 06/17/1999 ... 8.210
030955-AL-2 ... AMERITECH CAPITALFUNDING ......... ...... .... 6.150 JJ ... 01/15/2008 ............ ... 4,874,069 ..... 5,000,000 ..... 109.963 ... 5,498,150 ..... 4,807,300 ....... 141,792 ... 307,500 ....... 20,333 1PE .. 06/08/1999 ... 6.747
030955-AM-0 .. AMERITECH CAPITALFUNDING ......... ...... .... 6.450 J ... 01/15/2018 ... 3,001,611 ... 3,000,000 ..... 108.357 ... 3,250,710 ..... 3,001,440 ... 89,225 ... M 1PE .. 08/29/2002 ... 6.444
030955-AN-8. .. AMERITECH CAPITALFUNDING ......... ...... ... 6.550 JJ ... 01/15/2028 ............ ... 5,119,437 ... 5,000,000 ..... 107.206 ..... 5,360,300 ..... 5,119,710 ....... 151,004 (213) o 1PE .. 09/10/2002 ... 6.358
039483-AT-9 ... ARCHER-DANIELS-MIDLAND ............ ...... ... 5.935 AO... 10/01/2032 ............ 2,668,532 ..... 2,715,000 ... 2,668,532 ..... 2,668,655 ........ 40,284 .o (123) o 1PE .. 10/04/2002 ... 6.059
059438-AB-7... BANCONECORP ..............coooove s o 10.000 FA... 08/15/2010 ............ ...l 2,057,296 ..... 2,000,000 ..... 132.299 ... 2,645,980 ..... 2,004,340 ........ 75,55 ...... 200,000 ....... (4,982) ..o 1PE.. 07/23/1991 ... 9.460
063901-AA-0... BANCONE CORPDAYTON .............. oooee oo 6.625 AO... 04/15/2003 ............ ... ... 5,000,972 ..... 5,000,000 ..... 101.260 ... 5,063,000 ..... 5,096,250 ........ 69,931 ...... 331,250 ... (8,085) ...t 1. 07/01/1993 ... 6.466
064216-AA-2 ... BANC ONE CORP MILWAUKEE .......... ...... ... 6.625 AO... 04/15/2003 ............ ... ... 7,502,177 ... 7,500,000 ..... 101.290 ... 7,596,750 ..... 7,602,400 ....... 104,89 ...... 496,875 ...... (14,438) ... 1PE.. 07/09/1993 ... 6.433
065912-AA5... BANKOF AMERICACORP .............. ...... ... 7700 JD .. 20310206 11,311,681 ... 12,000,000 ..... 109.463 ... 13,135,560 .... 11,293,610 ......... 2,57 ... 924,000 ........ 8,800 ... 1. 04/05/2001 ... 8.251
066050-CW-3 .. BANK OF AMERICACORP .............. ... ..., 6.625 JD... 06/15/2004 ............ ... ... 2,134,285 ... 2,080,000 ..... 106.697 ..... 2,219,298 ... 2,181,546 ......... 6,124 ... 137,800 ...... (35,246) ... 1PE .. 08/20/2001 ... 4.746
072732-AE0... BAYERCORP ...............oooooiii i 6.200 FA... 02/15/2028 02/15/2008 ... 100.000 ..... 4,991,971 ... 5,000,000 ..... 109.923 ... 5,496,150 ..... 4,987,050 ....... "M 310,000 ........ 1223 1. 02/05/1998 ... 6.235
072738-AC-1... BAYERISCHE LANDESBANK ............. ...... ... 6.375 AO... 10/15/2005 ............ ... 34,750,808 .... 35,000,000 ..... 109.053 ... 38,168,550 .... 34,325,620 ....... 471,042 ... 2,231,250 ....... 76,579 . 1PE.. 11/02/1998 ... 6.652
079867-AW-7 .. BELLSOUTHTEL ............ocoviiies e 6.375 JD... 06/01/2028 ............ ... .. 15,390,408 .... 18,000,000 ..... 103.000 .... 18,540,000 .... 15,297,090 ........ 95,625 ... 1,147,500 ....... 32,679 1PE .. 01/14/2000 ... 7.680
08172M-HU-3 .. BENEFICIALCORP ...............cooen e o 6.250 FA... 02/18/2013 02/18/2003 ... 100.000 ..... 7,008,391 ... 7,000,000 ... 7,008,391 ... 7,107,128 ... 161,632 ...... 437,500 ...... (70,358) ..o 1PE .. 08/01/2001 ... 5.205
08658E-AA-5 .. UNILEVERNVBASIC ................... e ool 6.625 AO... 04/15/2028 ............ ... ... 5,642,778 ... 5,250,000 ... 5,642,778 ... 5,645,168 ........ 73421 ... 173,906 ....... (2,389) ..o 1PE .. 08/23/2002 ... 6.043
09774L-AF-5. .. BOMBARDIER CAPITALINC ............. ...... ... 5.625 MN .. 05/30/2013  05/30/2003 ... 100.000 ..... 5,018,314 ... 5,000,000 ... 5,018,314 ... 5,067,000 ........ 8429 ... 281,250 ...... (44,009) ... 2PE.. 11/19/2001 ... 4.700
110122-AA-6 ... BRISTOL-MYERSSQUIBBCO ............ ...... ... 7.150 JD ... 06/15/2023 ............ ...l 5,215,932 ... 4,750,000 ..... 114.467 ... 5,437,183 ... 5,217,600 ........ 15,004 ... 169,813 ....... (1,668) ... 1PE .. 10/24/2002 ... 6.291
110122-AB-4 ... BRISTOL-MYERSSQUIBBCO ............ ...... ... 6.800 MN .. 11/15/2026 ............ ... 32,542,315 ... 30,995,000 ..... 110.612 .... 34,284,189 .... 32,563,550 ....... 269,312 ... 1,053,830 ...... (1,234) .o 1PE.. 11/01/2002 ... 6.387
110122-AG-3 .. BRISTOL-MYERSSQUIBBCO ............ ...... ... 5.750 AO... 107012011 ... 5,332,404 ... 5,000,000 ..... 106.485 ..... 5,324,250 ... .. 5,340,500 ........ 815 ... 86,250 ....... (8,096) ..............o 1PE .. 09/26/2002 ... 4.809
126650-AF-7 ... CVSCORP ... 7770 MILY 01/10/2012 ... 1,937,214 ... 1,937,214 1,937,214 ... 1,937,214 ... 8,781 ... 16,345 .. 1. 12/14/2001 ... 7.897
171875-AD-9... CINCINNATIBELLTEL .................. ... ... 6.300 JD... 12/01/2028 ... 8,690,708 .... 10,000,000 ...... 72,289 ... 7,228,900 ..... 8,638,450 ........ 52,500 ...... 630,000 ....... 18,319 4. 06/29/1999 ... 7.447
17248R-AJ-5 ... CINGULARWIRELESS .................. ...... ... 7125 0D ... 1211502031 26,003,988 .... 26,340,000 ..... 106.195 ... 27,971,763 .... 26,000,221 ........ 83,410 ... 938,363 ........ 3,768 1o 08/28/2002 ... 7.229
17453B-AH-4 .. CITIZENSUTILITIESCO ................ ... ... 7.625 FA... 08/15/2008 ............ ............ ... 5,011,963 ..... 5,000,000 ..... 110.716 ... 5,535,800 ..... 5,013,525 ....... 144,028 ...... 190,625 ....... (1,561) oo 2. 03/15/2002 ... 7.569
17453B-AJ-0 ... CITIZENSUTILITESCO ................ ... ... 9.000 FA... 08/15/2031 . .......... ... 5,489,049 .. ... 5,500,000 ..... 1M7.045 ... 6,437,475 ... 5,489,249 ....... 187,000 ...... 247,500 ......... (200) ... 2. 03/15/2002 ... 9.018
190441-AT-2 ... COASTALCORP ... e 7.420 FA... 02M15/2037 ... 9,623,133 ... 10,000,000 ...... 66.000 ..... 6,600,000 ..... 9,620,200 ....... 280,311 ... 742,000 ........ 2,08 3. 10/10/2001 ... 7.734
191219-AU-8... COCA COLAENTERPRISES ............. ...... ... 6.750 MS .. 09/15/2023 ............ ... ... 4,344,494 . 4,000,000 ..... 11350 ... 4,454,000 ..... 4,345,480 ... 79500 ..o (986) ... 1PE.. 11/15/2002 ... 6.016
191219-AX-2... COCA COLAENTERPRISES ............. ...... ... 6.700 AO... 10/15/2036 ............ ... 2,171,563 ... 2,000,000 ..... 109.946 ... 2,198,920 ..... 2,172,120 ........ 28,289 ... 67,000 ......... (567) ... 1PE.. 10/07/2002 ... 6.097
191219-AY-0... COCA COLAENTERPRISES ............. ...... ... 6.950 MN .. 11/15/2026 ............ ... ... 10,359,195 ... 9,265,000 ..... 113.761 ... 10,539,957 .... 10,361,945 ........ 82,218 ... (2,751) o 1. 1172172002 ... 6.011
195869-AD-4... COLONIALPIPELINE ................... ...... ... 8.375 MN .. 11/01/2030 ... 4,935,926 ... 5,000,000 ..... 128.809 ... 6,440,450 ..... 4,935,650 ........ 69,792 ...... 418,750 .......... 552 1PE .. 10/24/2000 ... 8.4%4
195869-AG-7 .. COLONIALPIPELINE ................... ...... ... 7.630 MN .. 04/15/2032 . .......... ... 2,109,055 ..... 2,000,000 ..... 119.351 ... 2,387,020 ..... 2,109,120 ........ 13140 . 100,038 .......... (65) ..o 1. 05/16/2002 ... 7.181
195869-AJ-1 ... COLONIALPIPELINEBASIC ............. ...... ... 6.580 FA... 08/28/2032 ............ ... ... 2,994,962 ... 3,000,000 ... 2,994,962 ..... 2,997,810 ........ 70187 (2,848) ... 1PE .. 08/20/2002 ... 6.346
20033W-AC-2 .. COMEDFINANCING .............oooooen i 8.500 J ... 01/16/2027 ... 4,966,276 ..... 5,000,000 ..... 107.680 ..... 5,384,000 ..... 4,964,950 ....... 195,972 ... 425,000 .......... M3 2PE.. 03/05/2001 ... 8.566
(continues)
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205363-AE-4 ... COMPUTER SCIENCESCORP ........... ...... ... 7.315 JD ... 06/15/2011 ... 2,500,000 ..... 114.631 2,865,775 2,481,550 ......... 8,194 ... 184,375 ... 138 1o 06/08/2001 ... 7.481
207633-*U-4 ... CTNATLBKGTDBY CSXCORP ......... ...... ... 10.560 JJ ... 07/01/2004 ..o 92,062 92,062 ... 92,062 ........ 92,062 ......... 4,861 ........ 9,317 2. 02/21/1989 .. 10.564
207633-*V-2 ... CTNATLBKGTDBY CSXCORP ......... ...... ... 10,790 . 01012003 o TTB8T 17,687 . 17,687 ........ 17,687 ... 9%4 ... 1908 o 2. 03/23/1989 .. 10.784
207633-"X-8 ... CTNATLBKGTDBYCSXCORP ......... ...... ... 10,790 . 07/01/2004 o TBTI0 6,710 ..o 76,710 ........ 76,710 ......... 4139 ... 8,217 o 2. 03/23/1989 .. 10.784
207633-*Y-6 ... CTNATLBKGTDBYCSXCORP ......... ...... ... 10.300 JJ .. 07/01/2004 oo 259,707 289,707 ... 269,707 ....... 269,707 ........ 13,375 ... 26,750 .. 2. 02/22/1989 .. 10.297
208251-AC-2... CONOCOINC ... e 5.900 AO... 04/15/2004 ............ ... ... 5,252,000 ..... 104.679 5,497,741 5,363,185 ........ 65,417 ... 309,868 ...... 436) . (- 08/24/2001 ... 5.027
208251-AE-8... CONOCOINC ... e 6.950 AO... 04/15/2029 . .......... ... ... ... 17,000,000 ..... 113.338 .... 19,267,460 .... 19,026,390 ....... 249,428 ... 590,750 ...... (10,209) ... 1. 09/13/2002 ... 6.043
210805-CU-9 .. CONTINENTALAIRLINESSER99-2 ....... ...... .... 7.086 MS .. 03/15/2011 ... . ... 10,500,000 .............. ... 10,509,619 .... 10,514,560 ....... 218,148 ... 740,880 ......... (926) ... 2PE.. 06/04/1999 ... 7.040
210805-CZ-8... CONTINENTAL AIRLINES SER00-1 ....... ...... .... 7.918 12,500,000 ... 12,217,005 ... 12,226,580 ....... 164,958 ...... 989,750 ....... 20,998 2. 06/02/2000 ... 8.242
20237U-AB-8 .. COUNTRYWIDEFUNDING .............. ...... ... 6.850 JD... 06/15/2004 ............ ... .. 5,000,000 ..... 106.377 5,318,850 5,245,050 ........ 15,222 ... 342,500 ...... (85,289) ... 1. 08/22/2001 ... 4.950
224044-AN-7.. .. COX COMMUNICATIONSINC ............ ...... ... 6.800 FA... 08/01/2028 ............ ... ... 2,165,000 ..... 100.720 2,180,588 1,881,104 ........ 61,342 ... 73,610 ........ 2,587 2PE.. 04/02/2002 ... 8.000
22404Q-AG-3 .. COX COMMUNICATIONSINC. ........... ...... ... 6.950 JJ ... 01/15/2028 ............ . 3,575,000 ...l 3,170,718 3,166,235 ....... 114,569 ...... 124,281 . 4484 2. 02/22/2002 ... 8.002
23383F-AA-3 .. DAIMLERCHRYSLERAG .............co. o o 7.375 MS .. 09/15/2006 ............ ... 1,700,000 ..... 108.625 1,846,625 1,701,836 ........ 36,916 ...... 125,375 ......... (307) oo 2PE.. 10/12/2000 ... 7.350
242361-AD-5... DEANFOODS ... e 8.150 FA... 08/01/2007 ............ ... 4,000,000 ..... 105.250 4,210,000 3,993,280 ....... 135,833 ...... 326,000 .......... 835 4. 07/26/2000 ... 8.182
24240V-AE-1 .. MORGAN STANLEY DEANWITTER ....... ...... ... 6.750 AO... 10/15/2013 . .......... ... 5,000,000 ..... 112.885 5,644,250 4,949,850 ........ 71,250 ... 337,500 ........ 2,280 1. 01/05/1996 ... 6.847
24240V-AM-3 .. MORGAN STANLEY DEANWITTER ....... ...... ... 6.750 ... 01012016 ... . 15,000,000 ..... 110.803 .... 16,620,450 .... 13,651,950 ....... 506,250 .... 1,012,500 ....... 41,933 1PE.. 10/10/1996 ... 7.647
244098-AA-7 ... DEERPARKREFININGLP ............... ...... ... 6.470 JD ... 12/15/2008 ............ ... 6,702,300 ..... 108.978 7,304,032 6,702,300 ........ 19,213 ... 433,839 o 1PE.. 01/24/1994 ... 6.466
247361-UN-5. .. DELTAAIRLINES INC WILMINGTON TTEEF ... ... 10.330 MS .. 03/26/2006 ............ ...l 4,024,000 ...... 77.196 3,106,367 4,024,000 ....... 109,693 ...... 5,679 . 2. 10/02/1990 .. 10.330
247361-VY-1. .. DELTA AIRLINES INC WILMINGTON TTEE90-1. 9 ... ... 10.790 MS .. 03/26/2014 ............ ... 10,000,000 ... 10,000,000 .... 10,000,000 ....... 284,736 ... 1,079,000 .. 3. 09/20/1990 .. 10.790
247361-WG-9 .. DELTAAIRLINESING ................... ... ... 10,375 FA... 02001/2011 ... 2,000,000 ...... 67.000 1,340,000 2,014,000 ........ 86,458 ...... 207,50 ......... (690) ..o KIS 01/31/1991 .. 10.291
254063-AX-8... DILLARDDEPTSTORES ................ ... ..o, 6.625 JJ ... 01/15/2018 ... . 12,000,000 ...... 85.500 .... 10,260,000 .... 11,865,120 ....... 366,583 ...... 795,000 ........ 4332 3. 01/22/1998 ... 6.728
261561-AB-0... DRESDNERBANKNY ..............oooo i o 7.250 MS .. 09/15/2015 . .......... ... 5,000,000 ..... 108.946 5,447,300 4,928,300 ....... 106,736 ...... 362,500 ........ 2,603 1. 02/28/1997 ... 7.393
269077-AB9... ESITRACTEBEL ....................oco oo . 7.990 JD .. 123012011 o 963,918 963,918 ...... 90.059 ....... 868,095 ....... 963,918 ........... 24 TL01T o 3. 02/12/1998 ... 7.991
285659-AF-5 ... ELECTRONIC DATASYSTEMSBASIC ... ...... ... 7.450 AO... 10/15/2029 . ... 7,770,000 ...... 93.017 7,221,421 8,321,669 ....... 122,205 ...... 289,433 ... (2,670) ... 1PE .. 09/17/2002 ... 6.868
29365H-AA-8 .. ENTERGY-KOCHLP .................... ...... ... 6.900 FA... 08/01/2011 ............ ... 7,000,000 ...... 96.249 6,737,430 6,978,860 ....... 201,250 ...... 492,32 ... 1,609 . 1o 07/19/2001 ... 6.942
31331F-AE-1 .. FEDERALEXPRESSCORPSERCY ...... ...... ... 7.150 MS .. 09/28/2012 ... 1,399,185 ... 1,339,564 1,316,381 ........ 25844 ... 100,041 ... 4,083 2. 03/29/1994 ... 8.171
313549-AK-3... FEDERALMOGULCO .................. cooie ool 7.500 JJ .. 07/01/2004 oo 112500 L 750,000 ...... 15.000 ....... 112,500 ....... 12,500 ... 3,061 ... 250 84,375 6..... 06/17/1999 .. 70.198
318906-AA-2... FIRSTOF AMERICABK ................. ...... ... 8.500 FA... 02/01/2004 ............ ... 2,500,000 ..... 106.553 2,663,825 2,491,625 ... 88,542 ...... 212,500 .......... 966 ... 1PE.. 01/22/1992 ... 8.545
337358-AV-7... FIRSTUNIONCORP ..................o. cocee oo 6.375 J ... 01/15/2009 ... 5,000,000 ..... 111.484 5,574,200 4,042,550 ....... 146,979 ... 318,750 ....... 66,812 ... (- 12/06/1994 ... 8.767
343254-AJ-7 ... FLORIDA WINDSTORM UNDERWRITERS . ...... .... 7425 FA.. Q2512019 ... 22,600,000 ..... 114.087 .... 25,783,662 .... 23,660,398 ....... 563,588 ...... 591,375 ....... (8,503) ..o 1o 08/23/2002 ... 6.627
345220-AB-3 ... FORDMOTOR .............coooiiiiis e 9.500 JD... 06/01/2010 ............ ... 6,000,000 ..... 109.582 6,574,920 6,010,200 ........ 47,500 ...... 570,000 ......... (575) ..o 2. 06/15/1990 ... 9.480
362337-AM-9 .. GTECORPNORTHSERH .............. ...... ... 5.650 MN .. 11/15/2008 ............ ... ... 9,500,000 ..... 107.213 .... 10,185,235 8,301,385 ........ 68,585 ...... 536,750 ...... 116,868 ... 1PE .. 03/28/2000 ... 7.675
36233R-AF-0 .. GTENORTHWESTSERC ............... ...... ... 6.300 JD... 06/01/2010 ............ ... 5,000,000 ..... 109.949 5,497,450 4,918,450 ........ 26,25 ...... 315,000 ........ 6,193 . 1PE.. 05/12/1999 ... 6.509
369622-DN-2 .. GENEL CAPITALCORP .............ooon o o 8.125 MN .. 05/15/2012 ............ ... ... 9,000,000 ..... 122.942 .... 11,064,780 9,094,860 ........ 93,437 ... 731,250 ... (4,459) ... 1. 08/27/1992 ... 8.017
36962G-TR-5 .. GENERALELECCAPCORP ............. ...... ... 6.267 MS .. 07/23/2003 ............ ... ... 4,000,000 ... 4,042,460 4,145,424 ... 73811 250,680 ...... (73,272) .o 1PE .. 08/01/2001 ... 4.329
36962G-XZ-2 .. GENERALELECCAPCORP ............. ...... ... 6.750 MS .. 03/15/2032 ............ ... 45,900,000 .............. ... 46,482,980 .... 46,484,966 ....... 912,263 ... 1,046,719 ....... 1,986) .o 1o 1212012002 ... 6.647
370425-RZ-5. .. GENERAL MOTORS ACCEPTANCECORP ...... .... 8.000 MN .. 11/01/2031 ... 3,000,000 ..... 100.544 3,016,320 3,138,720 ........ 40,000 ...... 239,333 ... 1A54) 2. 01/25/2002 ... 7.604
370442-AN-5. .. GENMOTORSCORP ............oooooen o o 9.400 ... 0752021 o 3,000,000 ..... 109.908 3,297,240 3,075,720 ... 130,033 ...... 282,000 ....... (1,335) .o 2PE.. 08/22/1991 ... 9.150
370442-AT-2 ... GENMOTORSCORP ..........ooooooen o oo MS L 03/15/2036 .o 5,000,000 ...... 36.360 1,818,000 1,589,350 ... 104,543 2PE.. 03/07/2002 ... 8.095
382550-AD-3... GOODYEARTIRE&RUBBER ............ ...... .... 7.000 MS .. 03/15/2028 ............ ... ... 17,500,000 ...... 66.546 .... 11,645,550 .... 17,783,490 ....... 360,694 ... 1,225,000 ....... 4,050) KIS 10/27/1998 ... 6.870
382550-AH-4. .. GOODYEARTIRE&RUBBER ............ ...... ... 7.857 FA... 08/15/2011 ............ ... ... 9,000,000 ...... 74.888 6,739,920 8,970,100 ....... 267,138 ... 707,130 ... 2001 3. 08/27/2001 ... 7.905
40428H-AA-0 .. HSBCUSAINC ... e 8.375 FA... 02M15/2007 ............ ... 3,000,000 ..... 115.125 3,453,750 3,045,300 ........ U7 . 251,250 ....... (4,089) ... 1PE.. 02/07/1995 ... 8.175
42307T-AE-8 .. HEINZ (H.J.)CO ... 6.750 MS .. 03/15/2032 .. .......... ... 10,500,000 ..... 110.411 ... 11,593,155 ... 11,443,700 ....... 208,688 ... (995) ... 1. 12/11/2002 ... 6.088
427866-AE-8 ... HERSHEY FOODSCO ...............co. oiiee ool 8.800 FA... 02/15/2021 . .......... ... 3,750,000 ..... 132.802 4,980,075 4,012,688 ....... 124,667 ...... 330,000 ....... (6,536) ... 1PE.. 01/07/1992 ... 8.030
43760W-AK-5 .. HOMESIDELENDINGINC ............... ...... ... 6.200 MN .. 05/15/2003 ............ ... ... 10,000,000 ... 10,039,595 ... 10,188,980 ........ 79,222 ... 620,000 ..... (106,866) ...........cot 1o 08/01/2001 ... 5.076
44440*-AA-4 ... IRE INC HUGHES AIRCRAFTAURORA ... ...... ... 10.360 MS .. 09/30/2012 09/30/2008 ... 100.000 ....... 690,153 ....... 690,153 ... 690,153 ....... 690,153 ........ 18,074 ... TIB00 .o 2. 10/25/1988 .. 10.357
44440*-AB-2 . .. IRE INC HUGHES ARCRAFTBC ......... ...... ... 10.360 MS .. 09/30/2012 09/30/2008 ... 100.000 ....... 333,185 ....... 333,185 333,185 ....... 333,185 ... 8,725 ... MBI 2. 10/25/1988 .. 10.357
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44440*-AC-0 ... IRE INC HUGHES AIRCRAFTSB ......... ...... ... 10.360 MS .. 09/30/2012 03/30/2012 ... 100.000 ..... 1,407,566 ..... 1,407,566 .............. 1,407,566 ..... 1,407,566 ........ 36,861 ... 15,824 2. 10/25/1988 .. 10.358
44440*-AD-8 . .. IRE INC HUGHES AIRCRAFTSC ......... ...... ... 10.360 MS .. 09/30/2012 09/30/2009 ... 100.000 ....... 329,593 ... 329,593 329,593 ... 329,593 ... 8,631 ... M6 2. 10/25/1988 .. 10.357
446438-AB-9 ... HUNTINGTON NATIONALBANK .......... ...... ... 6.750 JD... 06/15/2003 ............ ... 3,437,498 ... 3,435,000 ..... 102.252 ... 3,512,356 ..... 3,480,411 ... 10,305 ... 231,863 ....... 590) 1PE.. 07/01/1993 ... 6.566
450912-AB-6 ... STARWOOD HOTELS &RESORTS ....... ...... ... 6.750 MN .. 11/15/2005 ............ ... 3,689,224 ... 3,750,000 ..... 100.000 ..... 3,750,000 ..... 3,592,388 ........ 32,344 ... 263,125 ... 18,229 KIS 08/06/1996 ... 7.382
452454-AA-9 ... TYCO INTERNATIONALGROUP .......... ...... ... 6.000 AO... 10/15/2003 ............ ... ... 5,043,931 ... 5,000,000 ...... 96.065 ..... 4,803,250 ..... 5,115,600 ........ 63,333 ...... 300,000 ...... (53,888) ... KT 08/24/2001 ... 4.840
456866-AK-8 ... INGERSOLL-RANDCO ...........ooovee i 6.391 MN .. 11/15/2027  11/15/2004 100.000 ..... 1,500,000 ..... 1,500,000 ..... 110.099 ... 1,651,485 ... 1,500,000 ........ 12,49 ... 95,865 ... 2PE.. 11/19/1997 ... 6.391
459200-AM-3 .. INTLBUSINESSMACHINES ............. ...... ... 7.000 AO... 10/30/2025 ... 10,548,055 ... 9,500,000 ..... 111.375 ... 10,580,625 .... 10,553,945 ....... 112,681 ... 332,500 ....... (5,890) ... 1PE .. 09/25/2002 ... 6.098
459200-AS0. .. INTLBUSINESSMACHINES ............. ...... ... 6.500 JJ ... 01/15/2028 ............ ... 15,250,279 ... 15,280,000 ..... 105.500 .... 16,120,400 .... 15,247,824 ... ... 457,976 ... 325,000 ........ 2454 1. 10/11/2002 ... 6.513
459200-BB-6 ... INTLBUSINESSMACHINES ............. ...... ... 5.875 MN .. 11/29/202 ... 10,695,934 ... 11,000,000 .............. ... 10,695,934 ... 10,696,140 ........ 61,035 ... (206) ... 1PE .. 12/20/2002 ... 6.076
478160-AJ-3 ... JOHNSON & JOHNSON ................. ... .. 6.950 MS .. 09/01/2029 ............ ... 19,906,577 .... 18,300,000 ..... 119.986 ... 21,957,438 ... 19,918,817 ....... 423,950 ...... 635,925 ...... (12,240) ... 1PE.. 07/25/2002 ... 6.267
494368-AS-2... KIMBERLY CLARK ..............cooooen s 6.375 ... 01/01/208 ... 4,034,828 ... 4,000,000 ..... 110.789 ... 4,431,560 ..... 4,035,020 ....... 127,500 ...... 127,500 ......... (192) oo 1PE .. 06/19/2002 ... 6.305
500255-AN-4. .. KOHLSCORP ...........ocoviiiiies s 6.000 J ... 01/15/2033 ... 7,865,134 ... 8,000,000 .............. ... 7,865,134 ... 7,865,380 ........ 53,333 (246) ... 1. 12/03/2002 ... 6.122
51808B-AE-2 .. LASMO (USA) INC ...................o s 7300 MN . MM5/2027 32,147,216 ... 29,500,000 ..... 118.009 .... 34,812,655 .... 32,167,060 ....... 215,169 .... 1,076,750 ...... (19,784) ... 1PE .. 10/21/2002 ... 6.562
532457-AM-0 . ELILILY ..o 7125 JD ... 06/01/205 ... 6,608,700 ..... 6,000,000 ..... 105.125 ... 6,307,500 ..... 6,614,520 ........ 35,625 ... 23,750 ... (5,820) ... 1PE .. 07/09/2002 ... 6.275
532457-AP-3 ... ELILILYBASIC ................cooii s 6.770 JJ ... 01/01/2036 ... 3,520,283 ... 3,500,000 ..... 11.945 ... 3,918,075 ... 3,520,090 ....... M8A4T5 . 193 1PE .. 07/25/2002 ... 6.726
536196-AB-4 . .. LION CONNECTICUTHOLDING .......... ...... ... 6.375 FA... 08/15/2003 ............ ... ... 5,012,467 ..... 5,000,000 ..... 101.031 ... 5,051,550 ..... 5,048,651 ....... 120,47 ... 318,750 ...... (19,770) ..o 1PE.. 02/22/2001 ... 5.947
540423-AB-6 ... LOWES CINEPLEX ENTERTAINMENT ... ...... ... 8.875 FA... 08/01/2008 ... ... 3,000,000 .. 315,000 .o 43,750) . 510,313 6..... 07/26/2000 ..........
540424-AE-8 ... LOEWSCORP ..............cocoiiis s oo 8.875 AO... 04/15/2011 ... ... 4,087,642 ..... 4,000,000 ..... 120.407 ... 4,816,280 ..... 4,141,180 ... 7494 355,000 ....... (T18) o PE.. 12/17/1991 ... 8.498
552673-AQ-8 .. MCI COMMUNICATIONS ................ ...... ... 7.750 MS .. 03/15/2024 ............ ..l 1,240,000 ..... 4,000,000 ...... 49.000 ..... 1,960,000 ..... 1,240,000 ... 155,000 ... (2,460,367)............... ..... 401,278 6..... 07/26/2000 ... 8.504
582834-AH-0... MEADCORP ..............oooiiiies s 8.125 FA... 020012023 . .......... ... 7,412,216 .. ... 7,500,000 ..... 103.945 ... 7,795,875 ... 7,409,925 ... 253,906 ...... 609,375 ........ 1,658 . 20 02/01/2001 ... 8.244
582834-AM-9 .. MEADCORP ... s 7.350 MS .. 03/01/2017 ... 3,083,515 ... 3,000,000 ..... 115.060 ..... 3,451,800 ..... 3,095,740 ........ 73,500 ...... 220,500 ....... (2,25) ... 2PE.. 02/25/2002 ... 7.146
589331-AD-9... MERCK&COINC ..................oo s o 6.400 MS .. 03/01/2028 ............ ... ... 7,192,215 ... 7,000,000 ..... 110.860 ..... 7,760,200 ..... 7,193,660 ....... 149,333 ... 24,000 ....... (1,445) ... 1PE .. 08/16/2002 ... 6.181
589331-AE-7... MERCK&COINC ....................o s o 5950 JD... 120012028 ... 20,976,102 ... 22,000,000 ..... 105.740 ... 23,262,800 .... 20,968,260 ....... 109,083 ...... 654,500 ........ 7842 1PE .. 08/05/2002 ... 6.316
590188-EZ-7 ... MERRILLLYNCH&CO ..............oooe s 6.250 AO... 10/15/2008 ............ ... ... 2,917,264 ... 3,000,000 ..... 110.528 ..... 3,315,840 ..... 2,851,440 ........ 39,583 ... 187,500 ....... 256 1. 11/03/1995 ... 6.832
592173-AB-4 ... METLIFE ......................cooo 7.450 MN . 11/01/2023 o 10,476,461 .... 10,700,000 ..... 105.014 ... 11,236,498 .... 10,470,907 ....... 132,858 ...... 797,150 ... 3,906 1PE .. 04/09/2002 ... 7.651
60253M-AA-7 .. MINCS-PILGRAMILTD ... s 3.589 JAJO 07/26/2011 ... 1,105,779 ... 2,457,286 ...... 69.000 ..... 1,695,527 ... 1,105,779 25,368 (1,351,507) ..o 109,748 6..... 06/23/1999 ..........
604059-AE-5... MMMCORP ... s 6.375 FA... 0211512028 ............ ... ... 13,997,001 ... 14,000,000 ..... 110.934 ... 15,530,760 .... 13,996,660 ....... 337,167 ... 446,250 .......... K 1PE .. 06/18/2002 ... 6.376
617446-AZ-2 ... MORGAN STANLEY ................oo s oo 6.875 MS .. 03/01/2007 ............ .. 3,060,132 ..... 3,000,000 ..... 112.529 ... 3,375,870 ..... 3,114,450 ... 68,750 ...... 206,250 ...... (12,330) oo (- 01/13/1998 ... 6.317
62826N-73-9 . .. THE PIERPONT MONEY MARKETFUNDFUND 828 .. ... . oot it i e 100.000 .o 1000 L ATBT 1. 1213112002 ..........
628857-DJ-0 ... NATIONSBANK-TEXASCORP ............ ...... ... 9.500 JD... 06/01/2004 ............ ... 6,953,684 ... 7,000,000 ..... 110.191 ... 7,713,370 ... 6,743,750 ........ 55,47 ... 665,000 ....... 8,33 1PE .. 02/15/1991 .. 10.000
629527-CB-6... NABISCOINC ...................oooee s 6.375 FA... 02/01/2035 .. .......... ... 9,970,341 ... 10,000,000 ..... 107.997 ... 10,799,700 ..... 9,969,600 ....... 265,625 ... 637,500 .......... 0 1. 01/15/1998 ... 6.39
66416T-AF-2. .. NORTHEASTERN GENERATIONCO ...... ...... ... 8.812 AO... 10/15/2026 ............ ... ... 20,043,370 ... 19,950,000 ..... 103.933 ... 20,734,634 .... 20,045,751 ....... 371,132 1,743,344 ... . (2,381) oo 2PE.. 01/31/2002 ... 8.75
670814-AA-0 ... OC FUNDING BV GTD OWENS-CORNING FIBER ... ...... ... 10.000 JD ... 06/01/2001 ............ 1,470,000 ..... 7,000,000 ...... 28.500 ..... 1,995,000 ..... TA70,000 ..o 350,000 6..... 06/12/1991 49.794
674599-BE-4 ... OCCIDENTALPETROLEUMCORP ....... ...... ... 9.250 FA... 08/01/2019 08/01/2004 ... 100.000 ..... 1,459,817 ... 1,490,000 ..... 111.000 ... 1,653,900 ..... 1,341,000 ........ 57421 ... 137,825 ... 16,520 2. 01/16/1991 10.662
674599-BF-1... OCCIDENTALPETROLEUMCORP ....... ...... ... 10,125 MS .. 09/15/2009 ............ 3,821,021 ... 4,000,000 ..... 122.250 ... 4,890,000 ..... 3,699,860 ....... 119,250 ...... 405,000 ....... A6 2. 01/10/1991 .. 11.081
682680-AL-7 ... ONEOKINC ... o 7125 AO... 041512011 ... 6,993,751 ... 7,000,000 ..... 106.704 ... 7,469,280 ..... 6,993,840 ....... 105,292 ...... 498,750 .......... M5 2. 04/03/2001 ... 7.137
693204-AC-3. .. PCICHEMICALSCDACO ............... ...... ... 10.000 JD ... 12312008 ... 266,666 ....... 874,331 ... 70.000 ....... 612,02 ....... 245,906 ........... U3 87,433 ....... 20,761 6Z.... 01/03/2002 .. 43.202
69331X-AA-0 .. PG&E GASTRANSMISSION ............. ...... ... 7.100 JD... 06/01/2005 ............ .. 3,498,633 ... 3,500,000 ...... 88.375 ... 3,003,125 ... 3,496,535 ........ 2,708 ...... 248,50 .......... K 4. 05/24/1995 ... 7.114
693476-AF-0 ... PNCFUNDINGCORP ................ooe s 6.875 MS .. 03/01/2003 ............ ... 2,001,353 ... 2,000,000 ..... 100.797 ... 2,015,940 ... 2,075,760 ........ 45,833 ... 137,500 ...... (10,707) .o 1o 01/18/1994 ... 6.320
693476-AG-8 .. PNCFUNDINGCORP ................... s o 6.125 MS .. 09/01/2003 ............ 998,697 ..... 1,000,000 ..... 102.605 ..... 1,026,050 ....... 986,700 ........ 047 ... 61,250 ........ 1705 2. 01/25/1994 ... 6.311
713409-AC-4. .. PEPSIBOTTLINGGROUPINC ........... ...... ... 7.000 MS .. 03/01/2029 ... 5,480,010 ..... 4,845,000 ..... 116.190 ..... 5,629,406 ..... 5,481,730 ....... 13,080 ... 1720) o 1PE .. 10/28/2002 ... 6.000
71713U-AQ-5 .. PHARMACIA CORPORATIONBASIC ...... ...... ... 6.500 JD... 12101/2018 ... 3,086,338 ..... 3,000,000 ..... 109.912 ..... 3,297,360 ..... 3,087,630 ........ 16,250 ....... 97,500 ....... 1,292) o 1PE.. 07/18/2002 ... 6.212
71713U-AT-9 .. PHARMACIA CORPORATIONBASIC ...... ...... ... 6.750 JD ... 12/15/2027 ... 1,605,807 ..... 1,500,000 ..... 114.760 ... 1,721,400 ... 1,606,410 ......... 4,500 ....... 50,625 ......... (603) ..o (- 08/06/2002 ... 6.191
71713U-AW-2 .. PHARMACIA CORPORATIONBASIC ...... ...... ... 6.600 JD... 12/01/2028 ............ ... 8,219,558 ..... 7,810,000 ..... 112.984 ... 8,824,050 ..... 8,221,923 ........ 42,95 ... 27,730 ... 2,365) 1. 08/19/2002 ... 6.190
72354P-AA-3 .. PIONEERAMERSLLC VIR .............. ...... ... 4900 MJSD 12/31/2006 ... 100,240 ....... 291,444 .. 69.130 ....... 201,475 ... 81,969 ............ 0 ... 15,789 ....... 18,212 6Z.... 01/03/2002 .. 39.834
742651-BT-8 ... PRIVATE EXPORT FNDG CORPSERPP .. ...... ... 6.900 JJ ... 01/31/2003 ... 4,999,140 .. ... 5,000,000 ..... 100.438 ... 5,021,900 ..... 4,996,750 ....... 144,708 ...... 345,000 ............ T 1PE .. 01/20/1993 ... 6.909
742718-BH-1... PROCTER&GAMBLECO ............... ....o. .. 6.450 JJ ... 01/15/2026 ............ .. 7,017,939 ... 6,870,000 ..... 111.060 ... 7,629,822 ..... 7,019,189 ....... 204,325 ... 189,308 ....... (1,250) ..o 1PE .. 08/06/2002 ... 6.272
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743410-AC-6... PROLOGISTRUST ....... ..o e 700 AO... 04/15/2004 ... ... 1,498,995 ... 1,500,000 ..... 104173 ... 1,562,595 ..... 1,497,300 ........ 2217 ... 100,500 .......... 576 2. 04/21/1999 ... 6.744
744358-AC-2 .. PRUDENTIAL PROPERTY INVT .......... ...... ... 6.625 AO... 04/01/2009 ............ ... 1,992,211 ... 2,000,000 ..... 108.187 ... 2,163,740 ..... 1,989,340 ........ 33,125 ... 132,500 .......... 933 (- 03/26/1999 ... 6.699
74438G-AC-5 .. PRUDENTIALHOLDINGSLLC ............ ...... ... 7.245 0D ... 1211812023 o 4,000,000 ..... 4,000,000 ..... 114.104 ... 4,564,160 ..... 4,000,000 ........ 10,465 ...... 289,800 ... 1. 1211212001 ... 7.245
74531L-AC-0 .. PUGET SOUND ENERGY INC CAPITALTRUST . ...... .... 8.231 JD ... 06/01/2027 ............ ... 100.000 ... 15,619,879 .... 15,750,000 ...... 97.357 ... 15,333,728 .... 15,628,448 ... .... 108,082 ... 1,296,383 ....... (1,227) oo 3. 06/28/2001 ... 8.290
78387G-AD-5 .. SBC COMMUNICATIONS ................ ... ool 6.250 MS .. 03/15/2011 ............ ... 2,141,385 ... 2,000,000 ..... 110.244 ... 2,204,880 ..... 2,144,880 ........ 36,806 ... 3495) (- 09/30/2002 ... 5.180
79549B-AV-9 .. SALOMON SMITH BARNEY HLD TRAVELERSGROU . P ... .... 6.750 JJ ... 01/15/2006 ............ ...l 8,143,578 ... 8,500,000 ..... 110.362 ..... 9,380,770 ... .. 7,510,150 ....... 264,563 ...... 573,750 ....... 99,085 ... 1. 06/22/1994 ... 8.338
79549B-CF-2 .. SALOMON SMITHBARNEYHLD ......... ...... ... 6.875 JD... 06/15/2005 ............ ... 19,076,057 .... 19,000,000 ..... 109.626 .... 20,828,940 .... 19,240,233 ........ 58,056 1,306,250 ...... (28,198) ..o 1PE .. 05/30/1996 ... 6.693
802813-AD-7... SANTANDERFINANCE .................. ...... ... 7.250 MN . 11/01/2015 7,020,450 ... 7,000,000 ..... 101.010 ... 7,070,700 ..... 7,004,200 ........ 84,583 ...... 507,500 ......... (989) ..o 1PE .. 09/01/1998 ... 7.213
802813-AE-5... SANTANDERFINANCE .................. ...... ... 6.375 FA... 021512011 ... 15,341,195 16,000,000 ...... 97.769 .... 15,643,040 .... 15,125,670 ....... 385,333 ... 1,020,000 ....... 57,865 .. o 1PE.. 12/10/1998 ... 7.044
811410-A#6 ... CTNATLBKGTDBYCSXCORP ......... ...... ... 10.300 JD ... 06/25/2004 ... 125,420 ....... 126420 ... 125,420 ....... 125,420 ........... 215 .. 12,919 2. 01/25/1989 .. 10.297
816391-AC-0... SELKIRK COGENFUNDINGCORP ....... ...... .... 8.650 JD ... 12/26/2007 ............ . 2,202,458 .. ... 2,222,458 ... .. 102.458 ... 2,217,086 ..... 2,202,458 ... 2,610 ... 192,46 .. 2. 05/02/1994 ... 8.647
817565-AR-5... SERVICE CORPINTL ................oo oo ool 6.500 MS .. 03/15/2008 ............ ... ... 2,992,575 ... 3,000,000 ...... 89.500 ..... 2,685,000 ..... 2,988,210 ........ 5147 ... 195,000 ........ 1103 4. 03/11/1998 ... 6.554
817565-AS-3... SERVICECORPINTL .................. coooee ool 6.300 MS .. 03/15/2003 ............ ... 4,998,545 .. ... 5,000,000 ... 4,998,545 ... 4,994,500 ........ 92,750 ...... 315,000 .......... 630 . 4. 03/11/1998 ... 6.326
835495-AF-9 ... SONOCO PRODUCTS ............cooen i oot 6.500 MN .. 11/15/2013 ... ... 4,912,611 ... 5,000,000 ..... 104.506 ..... 5,225,300 ..... 4,971,000 ........ 41528 ... 336,736 ........ 7,551 1. 10/30/2001 ... 6.570
855084-AA-7 ... USBANCORP ... ... e 6.375 MS .. 03/01/2004 ............ ... 2,322,103 ... 2,280,000 ..... 105.533 ... 2,406,152 ..... 2,368,852 ........ 48,450 ...... 145,350 ...... (34,462) ... 1PE .. 08/15/2001 ... 4.722
867914-AF-0... SUNTRUSTBANK ...................... oo 6.125 FA... 02/15/2004 ............ ... ... 3,895,891 ... 4,000,000 ..... 104714 ... 4,188,560 ..... 3,387,180 ........ 92,55 ...... 245,000 ....... 84449 . 1PE .. 01/24/1995 ... 8.5%
870836-AA-1... SWISSBANKCORPNY ..............oo coiee ool 6.750 ... 071512005 ... 10,856,737 11,000,000 ..... 108.944 ... 11,983,840 .... 10,593,550 ....... 342,375 ... 742,500 ....... OM6 .. 1PE .. 08/23/1996 ... 7.319
870836-AB-9... SWISSBANKCORPNY ..............oo oiin ot 7.315 0 . 07512016 10,354,785 10,000,000 ..... 1M7.979 ... 11,797,900 .... 10,418,800 ....... 340,069 ...... 737,500 ...... (7,818) .o 1PE.. 10/22/1998 ... 6.946
871829-AC-1... SYSCOCORP ............oooviiiiii i 7.000 MN .. 05/01/2006 ............ ... 2,000,000 ..... 2,000,000 ..... 113.020 ... 2,260,400 ..... 2,000,000 ........ 23,333 ... 140,000 ... 1PE .. 04/25/1996 ... 7.000
880451-AU-3... TENNESSEE GASPIPELINE ............. ...... ... 7.625 AO... 04/01/2037 ... 5,396,413 ... 5,400,000 ...... 80.000 ..... 4,320,000 ..... 5,396,598 ....... 102,938 ...... 1,750 B KT 11/15/2001 ... 7.629
882389-CC-1 .. TEXAS EASTERN TRANSMISSION ....... ...... ... 7.000 W 07/15/2032 7,152,753 ... 7,000,000 ..... 104.630 ..... 7,324,100 ..... 7,152,950 ....... 43,839 (197) o 2PE.. 08/16/2002 ... 6.826
89350L-UN-3 ... AEGONNV ... 6.050 MS .. 03/25/2004 ............ ... ... 2,020,486 ..... 2,000,000 ... 2,020,486 ..... 2,041,900 ........ 40,333 ... 121,000 ...... (15,751) o 1PE .. 08/15/2001 ... 5.178
900262-AU-0... AOLTIMEWARNER .................... ..o . 7.400 FA... 02/01/2004 . ... 4,184,737 ... 4,080,000 ..... 102.453 ... 4,180,082 ..... 4,307,338 ....... 125,800 ...... 301,920 ... (92,19) ... 2PE.. 08/23/2001 ... 4.931
904764-AH-0. .. UNILEVER CAPITALCORP .............. ...... ... 5.900 MN .. 11/15/2032 ............ ... 2,968,564 .. ... 3,000,000 ... 2,968,564 ..... 2,968,770 ........ 24,02 o (206) ... 1PE.. 11/04/2002 ... 5.975
90531P-AB-9 .. UNION BANK OF SWITZERLAND ......... ...... ... 7.250 .. 07152006 ... 8,010,451 ... 8,000,000 ..... 13.212 ... 9,061,760 ..... 8,024,120 ....... 27,444 ... 580,000 ....... (2,743) oo 1PE.. 11/05/1996 ... 7.205
905530-AR-2... UNIONCAMPCORP .................co. ooiee ool 6.500 MN .. 11/15/2007 ............ . 2,995,501 ... 3,000,000 ..... 110.608 ..... 3,318,240 ..... 2,992,550 ........ U9 . 195,000 .......... T 2PE.. 11/19/1997 ... 6.5
909279-AT-8 ... UNITEDAIRLINESING ................. ...... ... 9125 J .. 01M8/2012 285,000 ..... 3,000,000 ....... 9.500 ....... 285,000 ....... 300,000 ....... 126,229 ...... 213,750 (2,704,484) ... 6..... 01/14/1992 ... 9.178
912920-AB-1... USWEST COMMUNICATIONSINC ....... ...... ... 7.500 JD... 06/15/2023 ............ ... 7,599,989 ... 8,000,000 ...... 79.500 ..... 6,360,000 ..... 7,585,760 ........ 26,667 ...... 600,000 ........ 7,582 4. 03/08/2001 ... 8.000
912920-AL-9 ... USWEST COMMUNICATIONSINC ....... ...... ... 7.200 MN .. 11/10/2026 ... 3,660,147 ... 4,000,000 ...... 78.000 ..... 3,120,000 ..... 3,652,000 ........ 40,800 ...... 288,000 ........ 4,654 4. 03/09/2001 ... 8.002
913017-AT-6... UNITED TECHNOLOGIES ............... ...... ... 6.700 FA... 08/01/2028 ............ ... ... 12,462,529 11,575,000 ..... 113.137 13,095,608 .... 12,465,273 ....... 3335 2T4) 1PE .. 10/24/2002 ... 6.103
913026-AU-4. .. UNITED TELEPHONEFLORIDA .......... ...... ... 745 0. 071512028 10,301,458 10,000,000 ...... 98.254 ... 9,825,400 .... 10,325,100 ....... 328,542 ...... 712,500 ....... (6,581) ..o 2PE.. 11/05/1998 ... 6.849
925524-AH-3... VIACOMINC ... e 7.875 .. 07/30/2030 . 4,210,094 ... 4,000,000 ..... 124.483 ... 4,979,320 ..... 4,211,760 ... 132,125 ... 157,500 ....... (1,666) ... (- 05/01/2002 ... 7.302
949740-BZ-6 ... WELLSFARGO&CO ..............cooov o oo 6.875 AO... 04/01/2006 ............ ... ... 2,939,837 ... 3,000,000 ..... 112.000 ... 3,362,700 ..... 2,857,140 ........ 51,563 ...... 206,250 ....... 15,645 .. (- 07/30/1996 ... 7.577
957526-AA-4 ... WESTDEUTSCHE LANDESBANK ......... ...... ... 6.750 JD... 06/15/2005 ............ ... 28,059,105 28,000,000 ..... 109.138 30,558,640 .... 28,203,010 ........ 84,000 .... 1,890,000 ...... (22,808) ...t 1. 05/23/1996 ... 6.652
962166-AW-4 .. WEYERHAEUSERCO .................o e ool 6.950 AO... 10/01/2027 ............ ... 2,209,337 ... 2,300,000 ..... 104.884 ... 2,412,332 ... 2,208,184 ........ 39,93 ... 159,850 ........ 1183 2PE.. 01/23/2002 ... 7.295
969457-BD-1... WILLIAMS COSINC ... e 7.750 JD ... 06/15/2031 ... 14,722,351 ... 15,000,000 ...... 62.500 ..... 9,375,000 .... 14,720,130 ........ 51,667 1,162,500 ........ 2405 5. 12/14/2001 ... 7.913
969457-BN-9. .. WILLIAMS COSINC ..............oooooen e 9.250 MS .. 03/15/2004 ............ ... 4,987,215 ... 5,000,000 ...... 79.500 ... 3,975,000 ..... 4,983,333 ....... 136,181 ...... 281,250 ... 391 5. 07/15/2002 ... 9.455
976843-BB-7... WISCONSINPUBSERV ................. e ool 6.125 FA... 08/01/2011 ... ... 6,486,284 .. ... 6,500,000 ..... 109.731 ... 7,132,515 ... 6,484,855 ... ... 165,885 ...... 398,125 ... 16 1PE .. 08/14/2001 ... 6.156
98157D-AK-2 .. WORLDCOMINC ...............coooen e 8.250 MN .. 05/15/2031 . .......... ... 1,350,000 ..... 9,000,000 ...... 23,500 ..... 2,115,000 ..... 1,350,000 ... 371,250 ... (7,403,886) ............... ..... 837,375 6..... 03/05/2002 .. 23.736
98934K-AB-6 .. ZENECAWILMINGTON...............oo e ool 7.000 MN .. 111512023 ... 29,466,798 ... 27,000,000 ..... 115.199 ... 31,103,730 .... 29,482,890 ....... 241,500 ...... 665,000 ...... (16,092) ..o 1PE.. 12/03/2002 ... 6.211
.............. Subtotal United States .................co o . 1,263,262,365 . 1,280,074,279 ..o 1,319,402,117 . 1,261,293,245 ... 21,399,934 ... 65,450,619 .. (14,062,980)............... ... 2,293,089 ....... ...
Canada
564816-AA-4 ... MANUFACTURERSLIFE ................ ...... ... 7.875 AO... 04/15/2005 ............ ... .. 6,994,230 ..... 7,000,000 ..... 110.190 ... 7,713,300 ..... 6,984,880 ....... 116,375 ...... 551,250 ........ LT 1PE .. 04/20/1995 ... 7.906
655422-AM-5 .. NORANDAINC ..o i 8.125 JD ... 06/15/2004 ............ ... 999,732 ... 1,000,000 ..... 103.448 ... 1,034,480 ....... 998,980 ......... 3,611 .. 81,250 .......... 126 2PE.. 06/09/199%4 ... 8.140
698900-AG-2 .. PANCANADIANENERGY CORP .......... ...... ... 7.2000 MN . 11/01/2031 o 7,972,608 ... 8,000,000 ..... 115.767 ... 9,261,360 ..... 7,973,510 ........ 96,000 ...... 569,600 .......... M 2PE.. 11/02/2001 ... 7.227
716442-AE-8 ... PETROCANADA ... ... e 8.600 JJ ... 01/15/2010 ............ ... 4,948,006 ..... 5,000,000 ..... 122259 ... 6,112,950 ..... 4,906,500 ....... 198,278 ... 430,000 ........ 5115 1PE.. 01/23/1990 ... 8.800
87971M-AC-7 .. TELUS CORPORATION ...............o coiie ool 8.000 JD... 06/01/2011 ... 2,985,758 ... 3,000,000 ...... 96.000 ..... 2,880,000 ..... 2,984,340 ........ 20,000 ...... 240,000 ........ T8 2. 05/23/2001 8.077
(continues)




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

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

17803

H/A

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations (continued)
.............. Subtotal Canada ... .. 23,900,334 00 24,000,000 L. o 27,002,000 L. 23,848,210 ... 434,264 0 1,872,100 Lo 8193 L
Other Country
007924-AD-5... AEGONNV ... . ... 8.000 FA... 08/15/2006 ............ ............ ... 8,990,232 ..... 9,000,000 ..... 114.056 ... 10,265,040 ..... 8,978,460 ....... 212,000 ...... 720,000 ........ 1938 1PE .. 09/07/1994 ... 8.030
00808A-AD-3 .. AESDRAXENERGYLTD ................ .ooes o 10410 D .. 12312000 4,160,000 ..... 8,000,000 ...... 54.000 ..... 4,320,000 ..... 4,160,000 ......... 2,313 ... 832,800 ... (3,840,000)............... .l 5. 04/30/2001 .. 10.406
03167P-AA-5 .. AMOCOARGENTINA ................... o 6.625 MS .. 09/15/2005 ............ ... ... 4494792 ... 4,500,000 ..... 108.803 ..... 4,896,135 ... 4,489,875 ... ... 87,781 ... 298,125 ... 15509 1PE .. 06/18/1999 ... 6.667
03167P-AB-3 .. AMOCOARGENTINA ................... ... . 6.750 FA... 02/01/2007 ............ ... 2,994,494 .. 3,000,000 ..... 111.685 ... 3,350,550 ..... 2,990,880 ........ 84,375 ... 202,500 ........ 1,086 ..o 1PE .. 06/14/1999 ... 6.800
111021-AE-1... BRITISHTELECOMPLC .............oooo s D 2IMBI2030 L 121490 . 31,500 ..o 2. 06/14/1999 ..........
111021-AE-1. .. BRITISHTELECOMPLC ................. ..o . 8.625 JD... 12/15/200 ... .. 32,543,468 ... 30,000,000 ..... 127.490 ... 38,247,000 .... 32,650,930 ....... 115,000 .... 2,625,000 ...... (93,846) ... 2. 07/12/2001 7.870
111022-AA-7 ... BRITISH TRANSCOFINANCE ............ ...... ... 6.625 JD... 06/01/2018 ............ ... ... 28,366,493 .... 29,815,000 ...... 98.449 ... 29,352,569 .... 28,294,849 ....... 164,604 ... 1,975,244 . ... 45,036 ... (- 05/09/2001 7.131
12682N-AF-6 .. CABLE & WIRELESSOPTFIN ............ ...... ... 8.000 JO... 06/22/2010 ............ ... 14,215,825 ... 14,000,000 .............. ... 14,215,825 ... 14,234,225 ........ 28,000 .... 1,120,000 ...... (22421 ... 1o 09/28/2001 7.713
236277-AD-1... DANKABUSINESSSYSTEMS ............ ..o oo MATR 0470172004 ... ... ... 394,900 . 65,167 ... 90,149) ... 6..... 10/23/2001 .. 77.708
248204-AA-7 ... DENDANSKEBANK .................ooo oo 7.400 JD ... 06/15/2010 06/15/2007 ... 100.000 .... 23,028,947 .... 22,650,000 ..... 113.995 ... 25,819,868 .... 23,335,006 ........ 74,493 1,676,100 ...... (T0,579) ..o 1PE.. 10/20/1998 ... 6.955
248204-AC-3... DENDANSKEBANK .................ooo oo 6.375 JD... 06/15/2008 ............ ... ... 12,284,860 .... 12,000,000 ..... 105.082 ... 12,603,840 .... 11,841,600 ........ 34,000 ...... 765,000 ....... 20498 (- 06/17/1998 ... 6.410
24820R-AG-3 .. STATOIL ... i 6.500 JD... 12/01/2028 ... . 41,902,102 ... 44,340,000 ..... 105.598 ... 46,822,153 .... 41,875,976 ....... 240,175 2,882,100 ....... 25900 . 1o 05/16/2002 ... 6.960
25156P-AC-7 .. DEUTSCHE TELEKOM .................. ..o ool 8.250 JD... 06/15/200 ............ ... 100.000 ... 24,314,425 ... 24,000,000 ..... 115.515 ... 27,723,600 .... 24,374,510 ........ 88,000 1,980,000 ...... (56,903) ... 2. 09/20/2001 ... 7.985
29274F-AB-0 .. ENERSISSA ... ... 7.400 D ... 120012016 6,868,018 ..... 7,000,000 ...... 68.473 ... 4,793,110 ... 6,843,970 ........ 43,167 ... 518,000 ........ 5,166 ... 2PE.. 06/13/1997 ... 7.621
35177P-AL-1... FRANCETELECOM .............coooovn s 10.000 MS .. 03/01/2031 ... 12,042,839 ... 12,000,000 ..... 121733 ... 14,607,960 .... 11,980,644 ... ... 400,000 1,050,000 ....... 62,195 ... 2. 02/15/2002 ... 9.959
71645W-AB-7 .. PETROBRASINTLFINANCE ............. ...... ... 9.750 ... 07/06/2011 . 10,872,937 ... 11,000,000 ...... 87.000 ..... 9,570,000 .... 10,862,988 ....... 521,354 ... 536,250 ........ 9,950 2. 02/19/2002 ... 9.953
780641-AG-1 .. KONINKLIKE ... 8.000 AO... 10/01/2010 ............ ... 975,570 ..... 1,000,000 ..... 7.7 .. 171,000 ... 972,510 ........ 20,000 ....... 80,000 ........ 242 2. 07/11/2001 8.432
780641-AH-9. .. KONINKLIJKE ......................0 oo 8.375 AO... 10/01/2030 ............ ... 15,142,082 .... 17,000,000 ..... 123.363 ... 20,971,710 .... 15,126,946 ....... 355,938 1,423,750 ....... AN 2. 10/30/2001 ... 9.486
82929R-AC-0 .. SING TELECOMMUNICATIONS .......... ...... ... 73715 0D .. 120012031 26,346,334 ... 25,895,000 ..... 109.384 ... 28,324,987 .... 26,349,950 ....... 159,146 1,968,110 ....... (2,524) ..o 1PE .. 02/15/2002 ... 7.230
853250-AA6 ... STANDARD CHARTEREDBANK .......... ...... ... 8.000 MN .. 05/30/2031 ............ ... 10,953,644 ... 11,000,000 ..... 115.135 ... 12,664,850 .... 10,953,300 ........ 75,778 ... 880,000 .......... 406 ... 1PE .. 10/03/2001 ... 8.037
879385-AD-4... TELEFONICAEUROPE .................. ...... ... 8.250 MS .. 09/15/2030 ............ ... 19,441,814 ... 18,000,000 ..... 122.808 ... 22,105,440 .... 19,458,310 ....... 437,250 1,402,500 ...... (15,254) ..o 1. 03/21/2002 ... 7.550
902118-AK-4 ... TYCO INTERNATIONALGROUP .......... ...... ... 6.875 J ... 01/15/2029 ... 1,951,688 ..... 2,000,000 ...... 88.000 ..... 1,760,000 ..... 1,951,100 ........ 63,403 ....... 68,750 .......... 588 KIS 01/25/2002 ... 7.079
902118-AY-4 ... TYCO INTERNATIONALGROUP .......... ...... ... 6.750 FA... 02M15/2011 ... 4,807,658 ... 5,000,000 ...... 94.500 ..... 4,725,000 ..... 4,889,450 ....... 127,500 ...... 337,500 ........ 8,208 ... 3. 01/18/2002 ... 7.084
961434-AA5 ... WESTRALIAAIRPORT ... e 6.480 AO... 04/01/2010 ............ ... 20,064,964 ... 20,000,000 .............. ... 20,064,964 .... 20,096,350 ....... 324,000 1,296,000 ....... (T15) o 1. 05/19/1998 ... 6.421
.............. Subtotal Other Country ... i i e . ... 326,853,186 ... 331,504,900 .............. ... 358,375,671 ... 326,776,996 ..... 3,718,277 24,675,229 ... (4,001,038) .. ...
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ............ ... . 1,614,015,885 . 1,635,669,179 .............. . 1,704,779,878 . 1,611,918,451 ... 25,552,475 91,997,948 .. (18,055,82%5)............... ... 2,293,080 ...
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
Defined Multi-Class Residential (DR)
United States
00077B-K7-7... ABNAMROMTG CORP 2002-4A7 ........ ...... .... 6.750 MTLY 05/25/2032 08/01/2003 ... 100.000 ..... 3,081,061 ... 3,137,688 ... 3,081,061 ... 3,047,114 . 17,649 ... 86,778 ....... BT 1PE.. 12/01/2002 ... 9.849
05947U-ES-3 .. BANC OF AMERICA COMM MTG 2002-PB2 ... A 4 ... .... 6.186 MTLY 06/11/2035 01/01/2012 ... 100.000 .... 10,136,957 .... 10,000,000 .............. .... 10,136,957 10,144,922 ... 51,550 ...... 360,850 ....... (7,985) ..o 1. 05/21/2002 ... 6.034
12669D-GH-5 .. COUNTRYWIDE HOME LOANS 2002-27A3. ...... .... 6.000 MILY 12/25/2032 . .......... ... ... 2,861,500 ..... 3,000,075 ... 2,861,500 ..... 2,861,527 ........ 15,150 B3 1PE .. 12/20/2002 ... 6.586
19390U-AG-6 .. COLLATERALIZED MTGE OBLIGTR49-C . ...... .... 9.000 MTLY 10/01/2018 ............ ... 629,168 ....... 633,488 .............. ... 629,168 ....... 620,819 ......... 4,751 57,014 ........ 2,00 PE.. 07/27/1990 ... 9.422
22540V-GE-6 .. CS FIRST BOSTON MORTGAGE 2001-CKN5 A4 ... ... 5.435 MTLY 09/15/2034 07/01/2011 ... 100.000 ..... 6,944,452 .. ... 7,000,000 ... 6,944,452 ... 6,942,578 ........ 31,704 .. 158,521 ........ 1874 1. 06/27/2002 ... 5.588
26190B-AD-2 .. DREXEL BURNHAM LAMBERT CMOTRCLM-3 ...... ... 11.000 MTLY 11/01/2018  07/01/2015 ... 100.000 ..... 2,569,721 ... 2,495,488 ... ... 2,569,721 ... 2,604,666 ........ 2875 ... 214,504 ... 36,808 ... 1PE .. 09/23/1987 .. 10.725
33736X-FT-1... FIRST UNION NATL BK COMM MTG Series ...... .... 6.141 MILY 02/12/2034 01/01/2012 ... 100.000 ..... 8,074,205 ..... 8,000,000 .............. . 8,074,205 ..... 8,079,688 ........ 40,940 ... 286,580 ....... 5482) ... (- 04/26/2002 ... 6.045
36158Y-DD-8 .. GE CAPITAL COMMERCIAL MTGE 2001-3A2... ...... .... 6.070 MTLY 06/10/2038  11/01/2011 ... 100.000 .... 10,043,437 .... 10,000,000 .............. .... 10,043,437 10,048,940 ........ 50,583 ...... 607,000 ....... 5,02) ..o (- 11/16/2001 ... 6.058
36158Y-EQ-8 .. GE CAPITAL COMMERCIAL MTGE 2002-1AA3 ... ... 6.269 MTLY 12/10/2035 04/01/2012 ... 100.000 .... 15,234,968 .... 15,000,000 .............. .... 15,234,968 15,249,219 ... 78,363 ... 548,538 ...... W251) 1. 05/08/2002 ... 6.094
760947-XJ-5 . .. RESIDENTIAL FUNDING MTGE SEC I 96-S10A . 7 ... ... 7.500 MTLY 05/25/2026 09/01/2019 ... 100.000 ..... 5,902,135 ... 5,915,711 . 5,902,135 ..... 5,930,269 ........ 36,973 ... 437,368 ...... 2,084) ..o 1PE.. 12/07/2000 ... 7.341
.............. Subtotal United States ................... ... ... 65,467,700 ... 65,212,450 .............. .... 65,467,700 65,529,742 ....... 350,538 ... 2,817,183 ... 15165 L.
4199999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities .................... ... 65,467,700 .... 65,212,450 .............. ... 65,467,700 65,529,742 ....... 350,538 ... 2,817,153 ....... 15,185
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Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
Other Multi-Class Residential (OR)
United States
589929-MU-9 .. MERRILLLYNCHMTGE INVESTORS 97-C1A1 ... ... 6.950 MTLY 06/18/2029  12/01/2003 ... 100.000 ....... 446,849 ... TTH4 446,849 ... ... 450,553 ......... 2,503 ... 43,73 ... 1387) (- 06/23/1999 ... 6.767
61910D-CK-6 .. MORTGAGE CAPITALFUNDINGINC97-MCY CL ... ...... .... 7.154 MTLY 02/20/2027  12/01/2003 ... 100.000 ....... 415,446 ... 6,125 ... 415,446 ... 421,262 ... 2,481 ... 36,383 ....... (2,384) .o 1. 06/30/1999 ... 6.778
.............. Subtotal United States . ................. o . 862,295 863,879 L 862,205 L BTA8M5 L 5074 L B0M8 L (B T2N)
4299999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities ...................... ....... 862,295 ....... 863,879 ... .. 862,295 ....... 871,815 ... .. 5074 ... 80,118 ....... (B, 72)
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
Defined Multi-Class Commercial (DC)
United States
05947U-DP-0 .. BANC OF AMERICA COMM MTG 2001-3A2 ...... .... 5.464 MTLY 04/11/2037  07/01/2011 ... 100.000 .... 10,044,148 .... 10,000,000 .............. .... 10,044,148 ... 10,050,440 ........ 45,533 ... 546,400 ....... (5,665) ... (- 11/09/2001 ... 5.434
07383F-GG-7 .. BEAR STEARNS CMO 2001-TOP4A3 ...... ...... .... 5.610 MTLY 11/15/2033 08/15/2011 ... 100.000 .... 15,044,157 .... 15,000,000 .............. .... 15,044,157 ... 15,051,143 ........ 70,125 ... 514,250 ....... (6,985) ... (- 06/27/2002 ... 5.544
655356-JK-0 ... NOMURA ASSET SEC CORP 1998-D6A2 .. ...... .... 6.784 MTLY 03/15/2030  02/11/2013 ... 100.000 ..... 7,012,790 ... 6,526,000 .............. .. 7,012,790 ... 7,002,691 ... 24.5% ... 205,384 ... (19,901) ..o 1. 06/28/2002 ... 5.744
.............. Subtotal United States . .................. . 32,161,095 0 31,526,000 L. oo 32,161,005 .. 32,194,274 ... .. 140,253 1,286,034 .0 (32,551) .
4399999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities ................... ... 32,161,095 ... 31,526,000 .............. ... 32,161,095 ... 32,194,274 ... ... 140,253 1,286,034 ... (32,851) .o
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
Other Multi-Class Commercial (OC)
United States
07384Y-AN-6 .. BEAR STEARNS ABS 01-AC1A2.......... ...... ... 5.640 MTLY 02/25/2024 11/01/2003 ... 100.000 ..... 3,196,818 ... 3,200,837 ...l 3,196,818 ... 3,201,415 ... 15,044 ... 180,527 ....... (3,709) ..o (- 08/28/2001 ... 5.102
20540A-JM-1 .. CSFIRST BOSTON MORTGAGE 98-C2A2 . ...... .... 6.300 MTLY 11/11/2030 ~ 11/11/2008 ... 100.000 ..... 5,675,411 ... 5,999,130 ... 5,675,411 ... 5,530,917 ........ 2,997 ... 377,945 ... 49648 ... 1. 08/06/1999 ... 7.626
44179H-AD-7 .. HOUSEHOLD AUTOREVOLVINGTR99-1A4... ...... ... 6.650 MTLY 04/17/2006 10/17/2004 ... 100.000 ..... 6,619,685 ..... 6,478,486 .............. .. 6,619,685 ..... 6,657,139 ........ 16,754 ... 430,819 ... 6,335 1PE .. 08/01/2001 ... 4.028
55265K-AH-2 .. MASTR ASSET SECURITIZATION TR 2001-1AA 8 ... .... 6.750 MTLY 11/25/2031  03/01/2004 ... 100.000 ..... 5,248,982 ... 5,438,851 .............. .. 5,248,982 ..... 5,149,650 ........ 30,59 ... 354,048 ... 99,332 1PE.. 12/01/2002 ... 9.5%4
825703-AM-3 .. SHYPPCO FINANCE COLLCSERA2B ... ...... .... 6.640 JD... 06/15/2010 ............ ... ... 11,106,957 ... 11,106,957 .............. ... 11,106,957 .... 11,106,957 ........ 2,718 ... T8,502 oo 2. 04/17/1998 ... 6.481
.............. Subtotal United States . ... o L 31,847,853 32,224,261 ... ... 31,847,853 ... 31,646,078 ....... 116,167 2,080,841 ... 51,606 ...
Other Country
38143G-AB-8 .. CBO-GOLDMAN SACHSSER1ACLB ..... ...... ... 3.450 JJ . 06/13/2011 925,000 ..... 2,500,000 ... 2,500,000 ..... 2,500,000 ........ a9 ... 11,841 .. (1,575,000) ... 3. 06/08/1999 3.450
.............. Subtotal Other Country ...............oo i i . 925,000 ... 2,500,000 L. o 2,500,000 ... 2,500,000 .. 41,927 o 84T L (1,575,000) L e
4499999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/ Asset-Backed
SBCUMHIES . . . 32,772,853 ... 4724261 ... ... 34,347,853 ... 34,146,078 ....... 158,004 ... 2,192,882 ... (1,423,3%4) . .
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ........... ... . 1,745,279,828 . 1,767,995,769 .............. . 1,837,618,821 . 1,744,660,360 .... 26,206,434 ... 98,373,935 .. (19,500,326)............... ... 2,293,080 ...
Credit Tenant Loans - Issuer Obligations
Credit Tenant Loans
Issuer Obligations (10)
United States
235863-AB-3. .. DANBURY BLDGS ACCEPTA2UNIONCARBIDE ... .... 8.373 MTLY 06/01/2006 ............ .......... .. 5,851,704 ... 5,851,704 .............. .. 5,851,704 .. .. 5,851,704 ........ 40,830 ...... 489,963 ... 1. 05/31/199%4 8.520
.............. Subtotal United States ..................o o 5881704 5,851,704 L 5,851,704 L 5,851,704 ... 40,830 ... 489,983 L
4699999 - Credit Tenant Loans - Issuer Obligations ......... .. ... . 5,851,704 ... .. 5,851,704 ... .. 5,851,704 ... .. 5,851,704 .. ... 40,830 ...... 489,963
Parent, Subsidiaries and Affiliates - Issuer Obligations
Parents, Subsidiaries & Affiliates
Issuer Obligations (10)
United States
000000-00-0 ... IFSFINLSERVICESINCG ................ ... ... 7.000 D.... 12031205 ... 9,913,781 ... 9,913,781 ... 9,913,781 ... 9,913,781 ......... 1928 L 52.... 12/31/2002 ... 7.000
000000-000 ... Touchstone Advisors, Inc. ............... ...... ... 7.000 D.... 121312025 . 10,378,592 ... 10,378,592 .............. ... 10,378,592 ... 10,378,592 ......... 2,018 52.... 12/31/2002 ... 7.000

(continues)
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Parent, Subsidiaries and Affiliates - Issuer Obligations (continued)

.............. Subtotal United States . ... 200292373 20,292,373 0 20,292,373 L B D e
4799999 - Parent, Subsidiaries and Affiliates - Issuer Obligations ............ ... . ... ... 020,292,313 20,292,373 ... 20,292,373 ......... 38
5399999 - Subtotal - Parent, Subsidiaries and Affiliates. . ............ ... 20,292,873 20,292,373 ... 20,292,373 ......... 3B
5499999 - Total Bonds - Subtotal - Issuer Obligations ............. ... . . 2,320,685,133 . 2,387,107,070 .............. . 2,407,153,246 . 2,317,787,708 .... 38,903,294 .. 141,078,597 .. (33,615,792)............... ... 2,752,155
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/Asset-Backed Securities ......................................... ... . 163,521,388 159,455,633 ... 159,030,828 ....... 779,857 ... 9,131,111 ..., (M24,TT4)
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ..................................... ... L. 83,448,248 83,653,050 .... 83,779,284 ....... 462,482 ... 3,855,476 ....... AT
5799999 - Total Bonds - Subtotal - Other Multi-Class Residential Mortgage-Backed Securities ....................................... ....... 862,295 ... . .. 863,879 ... .. 862,295 ....... 871,815 ... .. 5074 ... 80,118 ....... (B 20)
5899999 - Total Bonds - Subtotal - Defined Multi-Class Commercial Mortgage-Backed Securities. . ................................... ... S31,526,000 32,161,095 ... 32,194,274 ... ... 140,253 ... 1,286,034 ...... (32,851) o
5999999 - Total Bonds - Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ......................... ... LS4 T4261 34,347,853 ... 34,146,078 ....... 158,004 ... 2,192,682 ... (1,423,394) ...
8099990 - TOTALS ... i . 2,629,590,059 . 2,701,190,816 .............. . 2,737,633,172 . 2,627,809,987 .... 40,449,054 .. 157,624,018 .. (35,468,825)............... ... 2,152,155
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Preferred Stocks - Public Utilities (Unaffiliated)

Public Utilities (unaffiliated)

United States
694308-69-3 ....... PACIFICGAS&EL ... 240,000,000 ........... 25.00 ... 24250 ... 5,820,000 .... 24.250 ....... 5,820,000 ....... 6,000,000 ... 240,000 ... RPEU........ 09/10/1992. ..
695114-65-2 ....... PACIFICORP ... 27,000.000 .......... 100.00 2,710,125 ... 102.3715 ....... 2,764,125 ... 210,005 RP2A........ 07/23/1992. ..
737679811 ... POTOMAC ELECTRIC PWRCO ................. ..., 57,581.000 ........... 50,00 ... 2,879,050 ... 50.750 ....... 2,922,236 ....... 2,879,050 ... 48,94 RPU........ 08/18/1992. ..
842400-798 ....... SOUTHERN CALEDISON7.23% ..ot et 60,000.000 .......... 100.00 ...... 89.000 ....... 5,340,000 .... 89.000 ....... 5,340,000 ....... 6,000,000 ........... 108,450 ... (82,500) ...l RPAL........ 05/11/1992. ..
.................. Subtotal United States . ... 16749175 16,846,361 .. 17,589,175 L 108,450 oo 48944 0 BTL500 L
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated) ......................o 16,749,175 ... 16,846,361 ...... 17,589,175 ........... 108,450 ............ 48,94 ... 157,500 ..
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)

Banks, Trust & Insurance Companies

Other Country
38375T-AAT ... BANK OF SCOTLAND ..o 15,000,000.000 ............ 100 15,284,300 ..... 1.08 ... 16,462,800 ...... 15,284,300 ........... 119,583 ......... 1,050,000 ... PIL......... 05/13/1998. ..
638539-AG-1 ...... NATL WESTMINSTERBANKPLC ............... ... 3,000,000.000 ............ 1.00 3,206,850 ..... 113 3,416,970 ... 3,206,850 ............ 48,438 ... 282,500 . PIL......... 10/03/1997. ..
.................. Subtotal Other Country ... o e 18490150 19,879,770 L 18,491,150 L 168,021 o 282,500 L e
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ..................................... ... .. 18,491,150 ............ ... 19,879,770 ...... 18,491,150 ........... 168,021 ......... 1,282,500 .
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

Industrial & Miscellaneous

United States
172967-30-9 ....... CITIGROUPSERF ..o 150,000.000 ........... 50,00 ... 7,725,000 ... 50.200 ....... 7,530,000 ....... 7,725,000 ..o 19,343 PIL......... 09/16/1997. ..
BITSTH12-T ... SERVERVAULTCORP ..o 2,812,500.000 ............ 1.00 2,000,000 ..... 0711 ... 1,999,688 ....... 2,000,000 .. PIA......... 05/31/2002. . .
.................. Subtotal United States ... e 9725000 L 9,529,688 L 9,725,000 L M9

Other Country
20541A-PAS .. CS FIRSTBOSTON LONDONBRANCH ............ .. 10,000,000.000 ............ 100 10,614,200 ..... 1.070 ... 10,699,000 ...... 10,614,200 ........... 131,667 ........... 790,000 ... PIL......... 02/03/1998. ..
.................. Subtotal Other Country ... o e 10,614,200 10,699,000 .. 10,614,200 L 131,867 o 790,000 L e
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .......................oo 20,339,200 ... 20,228,688 ...... 20,339,200 ........... 131,667 ... 909,343 L
6599999 - TOTAL - Preferred StOCKS ... ... o 55,579,525 . .......... ... 56,954,819 ...... 56,419,525 ........... 408,138 ......... 2,240,787 ... 157,500 ..
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1 2 3 4 5 6 7 Dividends 10 11 12 13
8 9 Increase
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CUsIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange Designation Date
Identification Description Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment (a) Acquired

Common Stocks - Public Utilities (Unaffliated)
Public Utilities (unaffiliated)

United States
111620-10-0. ... BROADWINGINC ... 7,055,841.000 ........ 24,836,560 ....... 3520 ... 24,836,560 .......... 20,466,431 . 7,759,987 ... [ 07/10/2002. . ...
172474-10-8. ... CINERGY ... 141,000.000 ......... 4,754,520 ... B0 4,754,520 ... 4424869 ... 42705 . 329,651 .. [ 12/19/2002. . ...
233331107 DTEENERGY COMPANY ... o 44,000.000 ......... 2,041,600 ...... 46.400 ........... 2,041,600 ........... 1,868,480 .............. 20660 . 250,800 ... [ 07/06/2001. ...
25746U-10-9 . ... DOMINIONRESOURCES ... 130,250.000 ......... 7,150,725 ... 54900 ........... 7,150,725 ... 7,203,773 o 27,102 ... (273,876) ... [ 10/15/2002. . ...
391164-100.. ... GREATPLAINSENERGY INC. ... 113,000.000 ......... 2,585,440 ... 280 ........... 2,585,440 ........... 2,917,854 46,895 ............... 41490 [ 10/24/2001. ...
65473P-10-5 . ... NISOURCEINC . ... 138,700.000 ......... 2,774,000 ...... 20,000 ........... 2,774,000 ........... 3,769,354 24,360 ... 84,315 [ 12/12/12002. . ...
668074-10-7...... NORTHWESTERNCORP ... 278,000.000 ......... 1,412,240 ... 508 ........... 1,412,240 ... 2,285,120 L (1,301,040) ... [ 06/29/2001. . ...
723484-10-1. ... PINNACLEWESTCAPCORP. ... 7,700.000 ........... 262,493 ... 34.00 ... 262,493 ... 22,11 2972 [ 12104/2002. . ...
743263105, . ... PROGRESSENERGY ............cooviiiiiii 5,700.000 ........... 47,095 ... 43.350 ... 7,095 ... 233,130 L 13,965 .. [ 12/04/2002. . ...
745310-10-2. ... PUGET SOUNDENERGYINC ... 90,000.000 ......... 1,984,500 ...... 2050 ........... 1,984,500 ........... 2,002,807 . 147,600 .o Lo, 04/18/2001. . ...
................ Subtotal United States ... 48049173 48,049173 . 49,384,589 o 22,660 L 351,062 L TOBI2BMA L
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffliated)..............................o 48,049,173 48,049,173 ... 49,384,589 .............. 20660 ............. 351,062 ............. TB12,614
Common Stocks - Banks, Trust and Insurance Companies (Unaffliated)

Banks, Trust & Insurance Companies

United States
032165-10-2... ... AMSOUTHBANCORP ... 12,800.000 ........... 245,760 ...... 19.200 ... 245,760 ... 45187 ... 2,944 573 [ 12/12/12002. . ...
064057-10-2.. ... BANKOF NEWYORK ... 2,961,000.000 ........ 70,945,560 ...... 2890 ... 70,945,560 ........... 8,667,084 ... (14,153,580) ... [ 08/01/2001. ...
160903-10-0....... CHARTERONE FINANCIAL ... 255,097.000 ......... 7,328,937 ... 28730 ... 7,328,937 ... 6,003,457 ... 198,239 ... T340 [ 12/09/2002. . ...
172062-10-1....... CINCINNATIFINANCIAL ... 4,686,066.000 ....... 175,961,778 ...... 37550 ... 175,961,778 .......... 56,179,620 ........... 1,042,650 ............. 28,117 8,580,539 ... [ 12/04/2002. . ...
200340-10-7. ... COMERICAINC. ... 124,700.000 ......... 5,392,008 ...... 43240 ... 5,392,008 ........... 5,346,615 .............. 59,856 .. ... B3 [ 12/05/2002. . ...
313586-109. . ... ENMA 92,855.000 ......... 5,973,362 ...... 64.330 ........... 5,973,362 ........... 4,696,267 ... 9813 (1,124,842) ... [ 12/12/12002. . ...
316773-100...... FIFTHTHIRDBANCORP ... 17,400,526.190 ..... 1,018,800,809 ...... 58.550 ....... 1,018,800,808 .......... 39,653,514 ........... 458137 (46,633,410) ... [ 08/01/2001.. ...
337915-10-2..... FIRSTMERITCORP .. ... 10,500.000 ........... 27,430 ... 21660 ... 21430 ... 4,940 (751) [ 12/05/2002. . ...
339030-10-8. ... FLEETBOSTON FINL CORP .. . e e e e 28,000 .. Lo, 08/02/2001. ...
339030-10-8. ... FLEETBOSTON FINL CORP .. .o e e e e e [ 08/02/2001. ...
475070-108. ... JEFFERSONPILOTCORP ... 6,500.000 ........... UT,715 ... 380 U115 8,017 L 1,698 . [ 12/12/12002. . ...
534187-109.. ... LINCOLN NATIONAL CORP ... ..o 90,400.000 ......... 2,854,832 ... 31580 ... 2,854,832 ........... 3,835,437 101,264 ... (1,447,467) ... [ 12104/2002. . ...
659424-10-5. . ... NORTH FORKBANCORP ... 7,000.000 ........... 236,180 ...... B4 236,180 ... 289,874 (3,694) ... [ 12/09/2002. . ...
677240-103. .. ... OHIO CASUALTY CORP ... 1,024,400.000 ........ 13,265,980 ...... 12,950 ... 13,265,980 .......... 23,700,672 .. (3,389,103) ... [ 09/11/1998. ...
860630-10-2.. ... STIFEL FINANCIAL CORP. . ... 1,019,812.000 ........ 11,360,706 ...... 1M.140 11,360,706 .......... 13,065,619 ... 61,189 ... 652,680 ... [ 12/30/1997. ...
87161C-10-5. ... SYNOVUS FINANCIALCORP . ... 11,900.000 ........... 230,860 ...... 19.400 ... 230,860 ............. 24,564 (3,704) .o [ 12/12/12002. . ...
902973-304. ... USBANCORP. ...t 15,500,305.000 ....... 328,916,472 ...... 200 ... 328,916,472 .......... 39,620,542 ........... 3,002,569 ... 28,95 ... 40,418,632 ... [ 10/21/2002. . ...
908908-10-6. .. ... UNIONBANCORPINC ... 33,300.000 ........... 504,828 ...... 15160 ............. 504,828 ............. 382,950 L. 9,990 ... 4958 [ 10/01/19%. . ...
939322-10-3....... WASHINGTONMUTUALINC ... 15,500.000 ........... 535,215 ... 34530 . 535,215 ... Q776 . 9,38 .. T30 Lo, 12/04/2002. . ...
................ Subtotal United States ... 1,643,028,452 o 1,643,028,451 .0 202,939,536 ... 8,652,146 ... TAL925 o (18,597 151) L
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) .............. ..... 1,643,028,452 ... . 1,643,028,451 ... ... 202,939,536 ........... 8,652,146 ............. 741,925 .. (16,597 ,151) .
Common Stocks - Industrial and Miscellaneous (Unaffliated)

Industrial & Miscellaneous

United States
891547-80-6...... TOUCHSTONE EQUITY FUND 871-VIT ... o 519,750.520 ......... 3,061,331 ... 5890 ........... 3,061,331 ... 5,000,000 ... 67,568 ... A 06/28/2001. . ...
00184A-10-5 ... AOLTIMEWARNERINC ... 375,800.000 ......... 4,922,980 ...... 13100 ... 4,922,980 ........... 6,151,846 ............. 202,932 . (5,350,752) ... [ 07/10/2002. . ...
013817-10-1...... ALCOAING. . ..o 253,500,000 ......... 5,774,730 ... 2780 ... 5,774,730 ........... 912,124 139,260 ............ (3,103,367) ... [ 12/04/2002. . ...
019645-40-7. . ... ALLIS CHALMERS CORPSERD ... 103.000 ...l 20 0200 ..o 2l (83) ..o U, 06/23/1989. . ...
020039-10-3. ... ALLTEL. ..o 84,300.000 ......... 4,299,300 ...... 51,000 ........... 4,299,300 ........... 3,076,959 .............. 29505 ... 101,150 ... (773,505) ... [ 12104/2002. . ...
032654-10-5. ... ANALOGDEVICES. ... 84,000.000 ......... 2,005,080 ...... 280 ... 2,005,080 ........... 342,210 Lo (1,626,668) ........................ [ 07/10/2002. . ...
035229-10-3. ... ANHEUSER-BUSCHCOSINC ... 176,500.000 ......... 8,542,600 ...... 48.400 ........... 8,542,600 ........... 7,321,806 ... 131,268 ... 58,248 ... Lo, 07/10/2002. . ...
(continues)

(a) For all common stocks bearing the NAIC designation "U" provide: the number of suchissues ............... 6 , the total § value (included in Column 6) of all such issues § . .. ... 20,620,054 .
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Common Stocks - Industrial and Miscellaneous (Unaffliated) (continued)

038222-10-5. ... APPLIEDMATERIALS ... 82,000.000 ......... 1,068,460 ...... 13.030 ... 1,068,460 ............. 913,507 e 121,30 . L 05/03/1999. ...
038505-10-3. ... ARADIGM . ... 18,000.000 ............ 29,160 ....... 1620 ... 29,180 ... M350 o (98,640) ... Lo 04/12/2001. . ...
04362P-10-8 ... ASCENTIAL SOFTWARE CORP. ... 3,063.000 ............. 7,351 ... 2400 .. 7,31 10,843 o (5,084) ... Lo 10/11/2001. ...
053015-10-3.. ... AUTOMATIC DATAPROCESSINGINC. ... o 533,000.000 ........ 20,920,250 ...... 39.250 ... 20,920,250 .......... 25,158,984 ... 63,960 ... 2,387,840 ... L 10/09/2002. . ...
060505-10-4. . ... BANK OF AMERICACORP ... 129,800.000 ......... 9,030,186 ...... 69.570 ........... 9,030,186 ........... 6,845,027 ... 240,822 ... 52,095 ... Lo 12/16/2002. . ...
079860-10-2. .. ... BELLSOUTHTEL ... 9,000.000 ........... 232,830 ... 25810 ... 282,830 ... 289,208 L (6,398) ... L 12/09/2002. . ...
110122-10-8. ... BRISTOL-MYERSSQUIBBCO ... 275,250.000 ......... 6,372,038 ...... 28150 ... 6,372,038 .......... 11,421,356 .............. 070 ... 210,546 ............ (4,793,588) ... Lo 12104/2002. . ...
125581-10-8. ... CITGROUPING ... 100,000.000 ......... 1,960,000 ...... 19.600 ........... 1,960,000 ........... 2,300,000 ... 12,000 ... 80,425 ... Lo 07/02/2002. . ...
126650-10-0...... CVSCORP. ... 225,325.000 ......... 5,626,365 ...... 24970 ... 5,626,365 ........... 7,920,373 48,613 ... 1,150,672) ... L 07/10/2002. . ...
14149Y-10-8 ... CARDINALHEALTHINC ... 73,150.000 ......... 4,329,749 ... 59190 ........... 4,329,749 ... 4,378,991 ... 1829 3 (49,243) ... L 12/16/2002. . ...
149123-10-1...... CATERPILLARINC. ... 70,125.000 ......... 3,206,115 ... B0 3,206,115 ........... 3,716,698 L 5518 510,583) ... L 12104/2002. . ...
162813-10-9...... CHECKFREEHLDGS CORP.........oioiiiiiies o 35,000.000 ........... 560,035 ...... 16.001 ... 560,05 ............. 508,750 . e (69,965) ... Lo 07/25/19%. ...
166764-10-0....... CHEVRONTEXACO CORPORATION. ... o 95,375.000 ......... 6,340,530 ...... 66.480 ........... 6,340,530 ........... TO4,702 o 235,760 ............ (1,939,830) ... L 12/12/12002. . ...
171232101, CHUBB ... 92,250.000 ......... 4,815,450 ... 52200 ........... 4,815,450 ........... 6,423,475 .............. 2,88 ... 103,740 ... (1,556,810) ... Lo 07/10/2002. . ...
172967-10-1...... CITIGROUP ... 123,850.000 ......... 4,358,282 ...... %190 4,358,282 ........... 3,881,701 Lo 68,986 ............ (IM7,979) o L 07/10/2002. . ...
191216-10-0....... COCA-COLACO ... 11,100.000 ........... 486,624 ... 43.840 ... 486,624 ... 500,277 o (13,853) ..o L 12/17/2002. . ...
205887-10-2...... CONAGRAINC ... 9,700.000 ........... 242,507 ... 25010 ............. 42,597 ... 235,904 L 6,693 ... L 12/05/2002. . ...
20825C-10-4 ... CONOCOPHILLIPS. . ... 149,021.000 ......... 7,211,126 ... 48390 ... 721116 ... 7,839,081 ... 57,648 .............. (627,955) ... L 12/12/12002. . ...
212485-106. . ... CONVERGYSCORP. ... 5,972,678.000 ........ 90,486,072 ...... 15.150 ... 90,486,072 .......... 23,338,997 o (26,569,585) ... Lo 08/26/2002. . ...
258609-30-4. . ... DOUBLECLICKINC. ...........cooiiiiii e 724.000 ... 4,08 ... 5660 ............... 4,08 .. 19,330 (15,232) oo L 01/22/2002. . ...
263534-109. . ... DU PONT EIDENEMOURS&CO ... 156,575.000 ......... 6,638,780 ...... 42400 ... 6,638,780 ........... 7,463,298 .. 213,308 ... (43,790) ... L 07/10/2002. . ...
291011-104. ... EMERSONELCO. ... 4,600.000 ........... 233,910 ... 50.850 ............. 283,910 ... 200,658 . (6,748) ... L 12104/2002. . ...
24741103, ... EOP OPERATINGLP ... 9,300.000 ........... 22,314 ... 2490 ... 22,314 235,383 (3,069) ... L 12/12/12002. . ...
302088-109. ... EXDS,INC.......ooiie 1000000 o e (213) o L 04/12/2001. ...
30231G-10-2..... EXXONMOBILCORP ... 142,914.000 ......... 4,993,415 ... 4940 ... 4,993,415 ... 3,996,155 ... 98,499 ... (491,842) ... Lo 12/04/2002. . ...
313400-30-1. ... FREDDIEMAC. ... oo 122,400.000 ......... 7,201,720 ... 59.050 ........... 7,201,720 ... 1313517 o 26,98 ... (145,797) ... L 09/20/2002. . ...
31410H-10-1 ... FEDERATED DEPTSTORES ... 141,650.000 ......... 4,073,854 ... 28760 ........... 4,073,854 ... 5,850,560 ... (1,646,578) ...................o Lo 07/10/2002. . ...
369604-10-3. ... GENELECTRICCO ... 115,675.000 ......... 2,816,686 ...... 24350 ... 2,816,686 ........... 3,606,217 .............. 2978 M52 (849,530) ... Lo 07/10/2002. . ...
398081-109. ... GRIC COMMUNICATIONS ... 10,401.000 ............ 25,79 ... 2480 .. 25,79 ... 249 2481 . L 04/12/2001. ...
401698-10-5. . ... GUIDANT CORP ... 85,055.000 ......... 2,623,947 ... 30.850 ........... 2,623,947 ... 3,280,246 .. (656,299) ... Lo 05/13/2002. . ...
421933102, ... HEALTH MGMT ASSOCIATESINC-A ... 269,400.000 ......... 4,802,260 ...... 17900 ........... 4,802,260 ........... 4,708,864 ... 5388 ... (283,620) ... Lo 07/10/2002. . ...
428236-10-3. . ... HEWLETT PACKARD . ... 568,550.000 ......... 9,870,028 ...... 17.360 ........... 9,870,028 .......... 10,940,404 ... 45484 137,28 ... (620,321) ... L 08/02/2002. . ...
437076-10-2. ... HOMEDEPOT. ... 284,705.000 ......... 6,838,614 ... 24.00 ........... 6,838,614 ........... TA07,06 ... 2,064 ... (568,412) ... L 12120/12002. . ...
438516-106. . ... HONEYWELL INTERNATIONALINC ... 90,500.000 ......... 2,172,000 ...... 24000 ........... 2,172,000 ........... 3,229,508 L 63,675 .............. (973,483) ... L 07/10/2002. . ...
446150-104. . . ... HUNTINGTON BANCSHARES INC ... 12,600.000 ........... 25,746 ... 8710 25,746 ... 239,930 L (4,193) ..o L 12/12/12002. . ...
458140-100. . ... INTEL CORPORATION. ... 245,875.000 ......... 3,808,214 ... 15.570 ... 3,828,214 ... 5,396,339 ... 15,467 ............ (2,728,431) ... L 07/10/2002. . ...
459200-10-1. ... INTLBUSINESSMACHINES . ... 38,150.000 ......... 2,956,625 ...... 7750 ... 2,956,625 ........... 3,463,061 ... 20853 .. (1,431,184) .. L 07/10/2002. . ...
46625H-10-0 . ... JPMORGANCHASE. ... o 158,600.000 ......... 3,806,400 ...... 24000 ........... 3,806,400 ........... 5,505,007 ... 106,658 ............ (1,119,589) ... L 07/10/2002. . ...
494368-10-3. ... KIMBERLY CLARK ... 175,050.000 ......... 8,309,624 ...... 410 .o 8,309,624 ........... 8,917,163 .............. 49,455 ... 169,661 ............ (2,044,926) .................o Lo 12/16/2002. . ...
502161-10-2....... LSILOGICCORP ... ..o 323,650.000 ......... 1,867,461 ....... 5770 ... 1,867,461 ... 2,763,971 L (3,187,747) ... L 07/10/2002. . ...
524908-100. . ... LEHMAN BROTHERSHOLDINGS ..o 83,400.000 ......... 4,444,386 ... 53290 ........... 4444386 ... 5,256,123 ... 24713 (B1,787) o L 07/10/2002. . ...
529771107 LEXMARK. ..o 239,175.000 ........ 14,470,088 ...... 60.500 .......... 14,470,088 .......... 1,785,002 o 1,228,288 ... Lo 07/10/2002. . ...
574599-10-6. . ... MASCOCORP. ... i 429,775.000 ......... 9,046,764 ...... 21050 ... 9,046,764 .......... 10,610,464 ... 163,803 ............ 1,108,283) ... L 10/15/2002. . ...
580135-10-1...... MEDONALDS ... oo 411,120,000 ......... 6,610,810 ...... 16.080 ........... 6,610,810 .......... 10,063,951 ... 70,90 ... (3,453,141) ... Lo 12/19/2002. . ...
504918-10-4. ... MICROSOFT CORP . ... 7,900.000 ........... 408,430 ...... 51700 ... 408,430 ... ATTT04 o (69,274) ... Lo 03/21/2002. . ...
635847-106.. ... NATIONAL EQUIPMENT SERVICES ...................oooe o 116,000.000 ............ 34,800 ....... 0.300 .............. 34,800 ... 396,253 L (197,200) ... L 04/24/2001. ...
651229-106. . ... NEWELLRUBBERMAIDINC ... 7,600.000 ........... 230,508 ...... 30330 230,508 ... 236,664 . (6,156) ... L 12/12/12002. . ...
717081-10-3...... PFIZERINC ... o 244,750,000 ......... 7,482,008 ...... 30570 ... 7,482,008 ........... TBATBTT o 3497 (365,670) ... L 12/18/2002. . ...
749685-10-3. . ... RPMINTERNATIONALING ... 15,800.000 ........... W44 . 15.280 ... W44 4,981 (3,557) oo L 12/09/2002. . ...
78387G-10-3 ... SBC COMMUNICATIONS ... 148,800.000 ......... 4,033,968 ...... 210 ... 4,033,968 ........... 4,436,954 126,322 ............ (1,487,410) ... L 12104/2002. . ...
803111-10-3...... SARALEECORP ... .o 10,400.000 ........... 284,104 ... 250 ... 24104 . 25160 .. 8,944 ... L 12/12/12002. . ...
806857-10-8. ... SCHLUMBERGERLTD ... o 11,300.000 ........... 475,617 ... 4200 ... 475,617 . 865,576 ............... 2,19 4019 s L 12/09/1997......
81617A-300 ... TOUCHSTONE BOND FUND-A .o e e e e e 70,16 .o U 12/127/12002. . ...
(continues)
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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
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CUsIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange Designation Date
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Common Stocks - Industrial and Miscellaneous (Unaffliated) (continued)

81617A-300 ..... TOUCHSTONE BOND FUND-A ... 1,861,985.790 ........ 19,029,495 ... 10220 ... 19,029,495 .......... 17,469,303 ... 649,804 ............... 818,998 ... U 1212712002. . ...
81617A-706 ..... TOUCHSTONE EMERGING GROWTH-A ................con o 86,068.500 ......... 1,242,829 ... 14440 1,242,829 ... 1,330,372 18417 T4 s U 1212712002. . ...
81617A-805 ... .. TOUCHSTONE INTLEQUITYFUND-A ... 68,312.240 ........... 347,709 ... 500 ............. 47,709 ... 837,787 o 96,718) ... U 1212712002. . ...
81617B-80-3 ..... TOUCHSTONE VALUEPLUSFUND-C ... o 28,428,400 ........... 23,497 ... 7510 23,497 286,067 . (79,315) ... L 12/07/2000. . ...
81617C-40-5 . ... TOUCHSTONE VST EMER GROW 81-TEGR.................. ..o 13690 .. 184 ... 13450 . 184 4 (64) ... A 06/15/2001. . ...
81617C-60-3 ... TOUCHSTONE VST VALUE PLUS 818-TVPS................... ... 86,164.460 ........... 648,818 ....... 7550 648,818 ............. 869,390 ... 9,97 .............. 47,368) ... A 12/28/2001. ...
816288-10-4.. ... SELECTICAING ... 33,000.000 ............ 89,100 ....... 2700 89,100 ............. 150,301 L 110,550) ... L 04/12/2001. ...
852061-100. ... SPRINT CORP (FONGROUP) ..o 50,000.000 ........... 724,000 ...... 14,480 ... 724,000 ... 729,000 ... 6,250 ... 268,000 ... Lo 02/23/2000. . ...
866810-10-4.. ... SUNMICROSYSTEMS. ... 47,400.000 ........... L ae M0 T 24648 ..o Lo 09/20/199%. . ...
867914-10-3...... SUNTRUST BANK. ... 4,200.000 ........... 239,064 ...... 56.920 ............. 239,064 ... 3,884 (4,620) ... L 12/12/12002. . ...
872274-100. . ... TCEPIIM30TAVEAMER. ... 5,000,000 e e 188,359) ... A 12126/1991. ...
87227*-10-4. ... TCEPIM301AVEAMER ... 51070, 000 .o e e 203,014) . A 12126/1991. ...
88033G-10-0..... TENETHEALTHCARE ... 7,000.000 ........... 114,800 ...... 16.400 ... 114,800 ............. 201,670 . (86,870) ... Lo 11/04/2002. . ...
883203-10-1...... TEXTRONFINANCIALING ... 5,700.000 ........... 245,043 ... 290 ... 245,043 ... 289,742 o 5,301 . L 12/12/12002. . ...
89154W-700. ... TOUCHSTONE MONEY MARKET . ..t o e e e e e e 20 o L 12/12/12002. . ...
89154W-70-0. ... TOUCHSTONE MONEY MARKET ..o 2,682,961.140 ......... 2,682,961 ....... 1.000 ... 2,682,961 ........... 3,084,484 . 19,03 ... (351,523) ... L 12/31/2002. . ...
89154W-80-9. ... TOUCHSTONE HIGH YIELD-A . e e e e e 13,755 s L 12/31/2002. . ...
89154W-80-9. ... TOUCHSTONEHIGH YIELD-A ... 2,931,515.910 ........ 26,178,437 ... 8.930 .......... 26,178,437 .......... 25,816,628 ... 8,79 706,722 oo Lo 12104/2002. . ...
89154X-30-2 ... TOUCHSTONE EQUITY FUND...........ooooii o 713,378.380 ......... 5,742,696 ....... 8.050 ........... 5,742,696 ........... 9,650,125 . (37A97) .o A 1212712002. . ...
89154X-708 . ... TOUCHSTONE GROWTH/VALUE. ... 116,864.690 ......... 1,452,628 ...... 12430 ... 1,452,628 ........... 3 043,153 L (T74,768) ... A 1212712002. . ...
89154X-716 ... TOUCHSTONE SMALL CAP GROWTH. ... o 450,000,000 ......... 4,576,500 ...... 10470 4,516,500 ........... 4,500,000 . 94,500 ... L 10/22/12002. . ...
89154X-82-3 . ... TOUCHSTONE ENHANCED 30-A. . e e e e e 4761 s L 09/30/2002. . ...
89154X-82-3 . ... TOUCHSTONE ENHANCED 30-A. . ... 180,712.040 ......... 1,259,563 ....... 6.970 ........... 1,259,563 ........... 1,802,031 . 4,007 ... (361,218) ... L 09/30/2002. . ...
89154X-849 ... .. TOUCHSTONE Value Plus FundA. ... 1,481,117.320 ... 11,463,848 ..., 7740 11,463,848 .......... 15,845, 7T (2,723517) ..o L 1212712002. . ...
902124-106. ... TYCOINTERNATIONALLTD ..o 311,925.000 ......... 5,327,679 ...... 17.080 ........... 5,321,679 ........... 5,536,669 ............... 3,899 11,462 ... (7,577,187) oo L 07/10/2002. . ...
916906-100. . ... USFREIGHTWAYSCORP ... ..o 103,600.000 ......... 2,978,500 ...... 28750 ... 2,978,500 ........... 3,808,664 ............... 9,669 .............. 36,679 .............. (305,577) ..o L 07/10/2002. . ...
92343V-104 . ... VERIZON COMMUNICATIONS ... 153,975.000 ......... 5,966,531 ...... 38750 ... 5,966,531 ........... 7,785,526 . 190,334 ... (814,776) ... Lo 07/10/2002. . ...
92553H-10-0 . ... VIASYSTEMS GROUPINC ... 31,600.000 ............... R 0.001 ... ST SPPEPRN (19,876) ... Lo 04/12/2001. ...
94973H-10-8 . ... WELLPOINT HEALTHNETWORKS INC . ... o 74,845.000 ......... 5,325,970 ...... 71180 .. 5,325,970 ........... 3,824, 52 3,422 ... L 07/10/2002. . ...
95954*11-4. .. ... TOUCHSTONE VST GROWTH & INC813-TGRI ................ ... 200 ... 7 7780 L1 T 23 1B 8) ... A 12/28/2001. ...
95954*-12-2...... TOUCHSTONE VSTBOND 816-TBND. ... e 16.070 ... 164 ... 10230 104 B4 0 (@) L 12/28/2001. ...
95954*-13-0...... TOUCHSTONE VST SMALL CAP VAL 840-TSCV ............... ... 1,145,802.990 ......... 5,786,305 ....... 5.0 ... 5,786,305 ........... 8,505,351 L 515,611 o A 12/28/2001. ...
95954*-14-8. .. ... TOUCHSTONE VSTHIGH YIELD 841-THYD . .................o ... 322,348.620 ......... 2,298,346 ....... 710 2,298,346 ........... 2,616,361 L. (3,224) ... A 12/28/2001. ...
95954*-15-5. ... .. TOUCHSTONE VST ENHANCED 30 819-TEHD ................ ..... 877,140.290 ......... 5,973,325 ....... 6.810 ........... 5,973,325 ........... 8,765,776 . 4,713 o L 12/28/2001. ...
969457-100. . ... WILLIAMS COSINC . ... 38,300.000 ........... 103,410 ....... 2700 . 103,40 ... 103,027 o 15,146 ... (857,347) ... L 04/19/2002. . ...
983024-100. . ... WYETH. o 122,725.000 ......... 4,589,915 ... 37400 ... 4,589,915 ... 4,696,609 ... 26,778 ... (106,694) . ... Lo 12104/2002. . ...
G4776G-10-1. ... INGERSOLL-RAND CO ... 149,625.000 ......... 6,442,853 ...... 43.080 ........... 6,442,853 ... ... 6,785,102 ... 98,643 .............. (342,249) ... L 07/10/2002. . ...
G90078-109...... TRANSOCEANINC. ... 194,070.000 ......... 4,502,424 ... 28200 ........... 4,502,424 ... 6,889,895 ... 10,687 ... (1,970,683) ... Lo 07/10/2002. . ...
................ Subtotal United States ... AABT3,932 L 442,873,929 L 430,296,423 ... 540,188 ... 4,149,360 ... (82,545,465) ... ...

Canada
559222-40-1. . ... MAGNA INTERNATIONALINCCLA ... 136,650.000 ......... 7,672,808 ... 56.150 ........... 7,672,898 ........... 7,658,712 ..o 174,590 ............ (91 s L 12/04/2002. . ...
656568-10-2. .. ... NORTELNETWORKS CORP ... 38,000.000 ............ 61,180 ....... 1610 ... 61,180 ............. 525,966 ... 40,660 ... Lo 01/15/1999. ...
................ Subtotal Canada ... TTRAOT8 e TTRA0T8 L BBA6T8 e ATAB0 L (L0T8BY)
Other Country

046353-10-8. ... ASTRAZENECAPLC ... 105,000.000 ......... 3,684,450 ... 35.00 ... 3,684,450 ........... 4,700,627 L 474600 ... Lo 07/15/2002. . ...
055622-104. . ... BPP.L.C..o o 6,200.000 ........... 252,030 ...... 40.650 ............. 252,030 ... 3,236 . 8,79 . L 12104/2002. . ...
127209-30-2. ... CADBURY SCHWEPPES-SPONSADR ..o oo, 9,300.000 ........... 28,173 ... 25610 ............. 28173 245,355 TA82) o L 12/12/12002. . ...
144500-30-3. . ... CARRIER 1INTERNATIONALS. A. ... 39,217.000 ... 204 ... 0.005 ... 108 e (7,639) ... L 04/12/2001. ...
26243Q-20-5 ... .. DIAGEOPLCADR. .. ... 5,600.000 ........... 245,280 ... 43.800 ... 245,280 ... 235,872 o 9408 ... L 12/09/2002. . ...
37733W-105. ... GLAXOSMITHKLINE PLC-ADR. ... ..o 6,500.000 ........... 43,490 ... 37460 . 43,490 ... 25,805 L (2,405) ... Lo 12/12/12002. . ...
83544Q-10-1... .. SONG NETWORKS HOLDING AB AKTIEBOLAG. ............... ...... 2T 15,000 e e e (22,448) ... U 06/04/2001. . ...
G95089-10-1..... WEATHERFORD INTERNATIONALLTD. ... o 25,000.000 ........... 998,250 ...... 39930 .. 998,250 ............. 997,360 . 69,750 ... Lo 11107/2002. ...
Y2573F-10-2..... FLEXTRONICS ... o 319,900.000 ......... 2,619,981 ....... 8190 ........... 2,619,981 ... 5124540 . (2,688,407) ... L 07/10/2002. . ...
(continues)
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................ Subtotal Other Country. ..o e 881858 8,281,850 L 801,885 e (20165,529) L
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ....... 458,889,868 .............. ... 458,889,857 ......... 450,282,986 ............. 540,188 ........... 4,323,950 ........... (85,789,445) ... .

Common Stocks - Parent, Subsidiaries, and Affiliates
Parents, Subsidiaries & Affiliates

United States
001674-10-5. ... .. AMCONCEPTSINC . ... ... 5,000,000 A 06/29/1990. .. ..
19933*10-2. ... .. COLUMBUSLIFEINS. ... ... ... .. 10,000,000.000 ....... 285,146,559 ... 28515 ... 285,146,559 ... ... 112,390,548 .. 64,849,294 ... (52,098,614) ....................... A 03/28/1994. .. ..
349194-10-5. ... .. FT WASHINGTON INVESTMENTADVIS ...................... ... ... 1,000.000 ......... 1,102,595 ... 1,102.595 ... ....... 1,102,595 ... 28499761 12,192,551 ... (28,548,408) ....................... A 07/05/1990. . . ..
458244-10-5. ... .. INTEGRITY LIFE INSURANCECOMPA. . ... ................... .. 1,500,000.000 ....... 226,591,813 ... 151.061 ... ... 226,591,813 ... ... 220,765,008 ... 17,652,263 ... ... A 12/26/2002. . ...
95706*-10-7. ... .. WESTADINC .. ... . 500.000 ............ 74,447 148.894 ... TA447 558,760 ... (518,094) ... A 05/17/2002. .. ..
959534-10-3. ... .. W-SAGENCYINC. ... .. .. .. . 990.000 ............ 10,143 ... 10.245 . 10,143 10,900 A 09/28/1994. .. ..
959544-10-2. ... .. W-SAGENCYSERVICE ... .. . .. ... ... 1,000.000 ............. 1,00 ... 1.000 ... 1,00 1000 A 05/05/1995. .. ..
95956*-10-4. ... .. W-SLIFEASSURANCE . ... .. ... .. 2,500,000.000 ....... 374,270,398 ... 149.708 ... ... 374,270,398 ... 356,121,464 . 20,423,812 A 12/126/2002. . ...
961544-10-8. ... .. 10,000.000 ............ 1,32 ... 1182 1,32 ... 1,150,000 . 922 A 01/15/1991. .. ..
............................................................................... 887,208,277 .............. ......... 887,208,217 ... ... TA4M97.531 ... TT040845 oo (43,088,119)
6999999 - Subtotal - Common Stocks - Parent, Subsidiaries, and Affiliates.............................. ... ... 887,208,277 ... ... 887,208,277 ......... TA4497,530 77,041,845 . ... (43,088,119) ... ...
7099999 - TOTAL - Common StockS . ... ... ... 3,07, 475,770 ... 3,037,175,758 ....... 1,47,104,642 ... 9,214,994 ... 82,458,782 ... ... (137,862,101) .. ...
7199999 - TOTAL - Preferred and Common Stocks. . ... ... 3,002,755,295 ... ... 3,094,130,577 ... 1,473,524,167 ... 9,623,132 ... .. 84,699,569 ....... ... (137,704,601) ..o
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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
Paid for
Accrued
CUsIP Date Number of Shares Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
BONDS
US Governments
United States
3134A1-2K5 ... FHIMC ... 0.000% 02/04/28 ... ... o 09/30/2002.... LAZARD FRERES .. ... . e e 1,829,700 .......... 10,000,000.00 ...
36203W-P6-9 ... GNMA30YRPOOL ........ 7.500% 06/18/24 .. 07/12/1994. ... WASLIC II-CONTRIBUTION ... e 301,018 ... 3300 1,944
36205B-LD-2.... GNMA30YRPOOL ........ 7.500% 05/18/24 .o 07/12/1994. ... WASLICII-FCONTRIBUTION ... e 673,493 ............ 696,058.00 .................. 4,350
36205F-MQ-3 ... GNMA30YRPOOL ........ 7.500% 06/15/24 .. 07/12/1994. ... WASLICII-CONTRIBUTION .. ... oo e 749,291 .. 775,458.00 ... 4,847
36205H-2Q-1 ... GNMA30YRPOOL ........ 7.500% 0718124 .o 07/12/1994. ... WASLICIIFCONTRIBUTION .. ... e 28,723 ... 309,166.00 .................. 1,932
36223H-HR-1 ... GNMA30YRPOOL ........ 7.500% 01718722 ..o 07/12/1994. ... WASLICII-CONTRIBUTION .. ... e 132,898 ............. 137,109.00 ... 857
36224F-J2-7 ... GNMA30YRPOOL ........ 7.500% 05/18/22 ... 07/12/1994. ... WASLICII-CONTRIBUTION .. ... oo e 695,858 ............. 718,011.00 ... 4,488
36224J-5W-8. ... GNMA30YRPOOL ........ 7.500% 01715723 .o 07/12/1994. ... WASLIC IIFCONTRIBUTION ... oo e 1M518 11,888.00 ... 74
GN0B00-38-2 ... GNMADOLLARROLL ....... 6.000% 09/15/32 ... 12/1712002. ... BANKOf AMERICASEC Chi ... o o e 47,003,527 .......... 46,786,153.00 ................ 163,752
............... SUBOtAl UM SHatES . .. . 51,696,026 ... 59,744,956.00 ... 182,244
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS . ... ... e 51,696,026 .......... 59,744,956.00 ................ 182,244
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment
United States
31371K-XY-2 ... FNMA POOL# 25459 . ... .. 6.000% 12001132 .o 11/06/2002. ... CREDIT SUISSE FIRSTBOSTON ... ... e e 42,495,735 ... 42,047,006.00 ................. 77,086
38373R-6H-7.... GNMA2001-60ZL ........ 6.500% 12120131 . ..o 07/26/2002. ... MERRILLLYNCH-NY-FXINC ... .o e 2,037,483 ........... 2,017,077.00 ... 11,251
38373R-6H-7.... GNMA2001-60ZL ........ 6.500% 12120131 ... 12/01/2002. . .. Interest Capitalization. . ........ ..o e 56,867 .............. 56,867.00 ...
38373V-N8-9. ... GOVERNMENT NATIONAL ... 6.112% 09/16/42 ....... ... o i 1172912002, ... Tax Fre@ EXChANGe .. ... ... oo e 2,940,138 ... 3,000,000.00 ................ 13,243
473016-GQ-0 ... JEFFERSONCNTYKY ...... 4.000% 04101111 08/05/2002.... ROSSSINCLAIR .. .. .. e e 203,358 ... 200,000.00 ... 822
FN0600-$3-2.... FNMADOLLARROLL ....... 6.000% 06/01/32 ... 12/09/2002. ... CREDIT SUISSE FIRSTBOSTON ... ... e e 724,710 ... 7,200,000.00 ... 15,600
............... Total United States 55,008,291 .......... 54,580,950.00 ................ 118,002
............... SUDIOtAI UNItEd SIS .. .. e e
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions .............. .. .. ... ... 55,008,291 ... 54,580,950.00 ................ 118,002
Bonds - Public Utilities (Unaffiliated)
Public Utilities (unaffiliated)
United States
017363-AE-2. ... ALLEGHENY ENERGY ....... 8.200% 04/15/12 ..o 04/03/2002.... JPMORGANSECFIXED INC ... ... o e 4,991,100 ........... 5,000,000.00 ...
018803-AE-6. ... ALLIANTENERGY ......... T.000% 1200111 .o 02/07/2002. ... Tax Free EXChange . ... ..o e 9,982,542 .......... 10,000,000.00 ................ 159,444
210371-AF-7 ... CONSTELLATION ENERGY ... 7.600% 04/01/32. .. ... oo 03/21/2002.... LEHMANBROTHERS . .. ... e e 4,988,150 ........... 5,000,000.00 ...
23330A-AC-4 ... DAYTONPOWER & LIGHT ... 8.125% 09/01/31. ... . o 03/01/2002.... Tax Free EXChange . ... ..o i e 4,613,483 ........... 5,000,000.00 ................ 204,253
264399-DK-9. ... DUKE ENERGY CORP ....... 6.000% 12/01/28. ... .o 05/08/2002. ... VAIIOUS. . .. ...\ e 20,569,938 .......... 22,785,000.00 ................ 594,862
341081-EP-8. ... FLORIDAPR&LTCO..... 5.850% 02101733 .. o 12/10/2002.... JPMORGANSECFIXEDINC .. ... o e 4,988,450 ........... 5,000,000.00 ...
462613-AD-2. ... IPALCO ENTERPRISES INC . 7.625% T1/14/11 .. 05/17/2002. ... Tax Free EXChanGe . ... . ... o oo e 5,000,000 ........... 5,000,000.00 .................. 2,118
595620-AB-1. ... MIDAMERICAN ENERGY CO .. 6.750% 12/30/31. ... ... oo 05/13/2002. ... CREDIT SUISSE FIRSTBOSTON .. .. ... e 6,716,160 ........... 7,000,000.00 ................ 121,875
629377-AL-6 ... NRGENERGYINC ......... 8.625% 04101731, . 04705/2002. ... VAIIOUS. . .. ...\ e 20,499,464 .......... 21,290,000.00 ................ 453,915
62937M-AC-3 ... NRG SOUTH CENTRALLLC .. 8.962% 03/15/16 ... ... .o 01/18/2002.... JPMORGANSEC FIXED INC ... ..o o e Q1,718 876,000.00 ................. 28,132
637432-CT-0. ... NATIONAL RURAL UTILITY . 8.000% 03/01/32 ... ..o 02/28/2002.... LEHMANBROTHERS . .. ... o e 7,991,120 ... 8,000,000.00 ...
641423-AZ-1.... NEVADAPOWER ........... 8.250% 0B/01/11 ..o 01/21/2002.... Tax Free EXChange ....... ... i e 19,193,794 ... ... 19,000,000.00 ................ 261,250
64908P-AA-1 ... NEW VALLEY GENERATION .. 5.131% 01/15/21 ... o 12/16/2002. ... MORGAN STANLEY FIXED INC ... ..o e 4,000,000 ........... 4,000,000.00 ...
665772-BN-8.... NORTHERN STATES ........ TAB%OTI0N25. .o 0672112002 ... VAIIOUS. . .. ...\ e e 16,919,907 .......... 16,666,000.00 ................ 478,276
665772-BQ-1.... NORTHERN STATES ........ 6.500% 03/01/28. ... oo 06/11/2002.... JPMORGANSECFIXED INC ... .. .o e 15,476,246 .......... 15,970,000.00 ................ 208,004
668074-AB-3 . ... NORTHWESTERN CORP ... 6.950% 11716128 ... 02/04/2002.... MORGAN STANLEY FIXED INC ... ... e e 4,398,500 ........... 5,000,000.00 ................. 79,153
679574-AG-8. ... OLD DOMINION ELECTRIC .. 6.210% 12/01/28 ... .o i 12/12/2002.... JPMORGANSECFIXEDINC . ... o e 8,000,000 ........... 8,000,000.00 ...
708696-BM-0 ... PENNSYLVANIAELECTRIC .. 6.625% 04/01/19. ... ..o 0371512002 ... VAIIOUS. ... ..o e e 5,080,777 ........... 5,475,000.00 ................ 159,801
736508-AX-0. ... PORTLAND GENERALELEC .. 7.750% 04/15/23. .. ... . oo 0310712002 ... VAIHIOUS. ... ..ot e e e 7,820,000 ........... 8,000,000.00 ................ 244,125
92344X-AB-5 ... VERIZONNEW YORKINC ... 7.375% 04/01/32 ... o 08/02/2002.... MORGAN STANLEY FIXED INC ... ... e e 4,512,550 ........... 5,000,000.00 ................ 132,135
976656-BP-2. ... WISC ELECTRICPOWER ... 6.500% 0B/01/28. ... .. ... o i 04/25/2002.... JPMORGANSEC FIXED INC ... .. .o e 8,669,040 ........... 9,000,000.00 ................ 237,431
............... SUBOtAl UM SHatES . . .. .. 185,082,939 . 191,062,000.00 .............. 3,364,774
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) . .. ... ... .o 185,282,939 ......... 191,062,000.00 .............. 3,364,774
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00077B-K7-7.... ABNAMROMTGCORP ...... 6.750% 05/25/32 ..o 07/2312002. ... BearSteams & CO. ... e 2,960,336 ........... 3,050,910.00 ... 14,301
00077B-K7-7.... ABNAMROMTGCORP ...... 6.750% 05/25/32 ... oo 12/01/2002. . .. Interest Capitalization. ......... ... o 86,778 .............. 86,778.00 ...
00077Q-AC-4 ... ABNAMROBK CHICAGO .... 7.300% 12/01/26. .. ... . i 10/22/2002.... JPMORGANSECFIXEDINC . ... o e 8,128,000 ........... 8,000,000.00 ................ 233,600
00139P-AA6 ... AIG SUNAMERICA GLOBAL .. 6.900% 03/15/32. ... .. .. oo 073112002, ... VEIIOUS. . ... ..o e e 28,489,932 .......... 26,415,000.00 ................ 372,088
001957-BD-0.... AMERICANTEL& ......... 8.500% 11/18/31. o 08/12/2002.... Tax Free EXChange . ... ... i e 24,145,857 ... ... 24,000,000.00 ................ 464,000
00209A-AF-3. ... AT&T WIRELESS GROUP ... 8.750% 03/01/31. ... ... . o 04/11/2002.... JPMORGANSEC FIXED INC ... ... o e 7,000,650 ........... 7,000,000.00 ................ 76,563
020002-AP-6 . ... ALLSTATE CORPORATION ... 6.125% 12/15/32 ... . i 12/12/2002. ... BANKONE CORPORATES . .. ... et e 2,989,800 ........... 3,000,000.00 ...
020039-DC-4. ... ALLTEL ................. TBT5% OTI01/32. .o 06/14/2002. ... MERRILLLYNCH-NY-FXINC ... o e 2,987,520 ........... 3,000,000.00 ...
026351-AZ-9 . ... AMERICAN GENERAL CORP .. 6.625% 02/15/29 .. .. .. .. o i 0971612002 ... VAHIOUS. ... ..ot e 22,395,908 .......... 22,035,000.00 ................ 413,361
030955-AM-0 ... AMERITECH CAPITAL ...... 6.450% 01/16/18. ..o 08/29/2002.... LEHMANBROS FXDINC ... . o e 3,001,440 ........... 3,000,000.00 ................ 26,338
030955-AN-8. ... AMERITECH CAPITAL ... ... 6.550% 01/15/28. ... . o 09/10/2002.... MORGAN STANLEY FIXED INC ... ..o e e 5,119,710 ........... 5,000,000.00 ................. 47,851
039483-AT-9 . ... ARCHER-DANIELS-MIDLAND . 5.935% 10/01/32 ..o 10/04/2002.... JPMORGANSECFIXEDINC .. ... o e 2,668,655 ........... 2,715,000.00 .................. 3,581
05947U-ES-3 ... BANC OF AMERICA COMM ... 6.186% 06/11/35 ... ... oo 05/21/2002.... BANKOf AMERICASEC Chi ... ..o e 10,144,922 .......... 10,000,000.00 ................. 39,522
07383F-GG-7 ... BEARSTEARNSCMO ..... .. 5.810% 11715133 .o 06/2712002.... WACHOVIA . . o e e 10,026,563 .......... 10,000,000.00 .................. 1,558
08658E-AA-5 ... UNILEVERNVBASIC ...... 6.625% 04/15/28 .. . 08/23/2002.... MORGAN STANLEY FIXED INC ... .. . e e 5,645,168 ........... 5,250,000.00 ................ 128,497
110122-AA-6 . ... BRISTOL-MYERS SQUIBB ... 7.150% 06/15/23 ... ... .. o 072412002, ... VEIIOUS. . ... e e e 5,217,600 ........... 4,750,000.00 ................ 125,622
110122-AB-4 . ... BRISTOL-MYERS SQUIBB ... 6.800% 11/15/26 . ....... oo TOTI2002. ... VEIIOUS. .. ..o e e 32,553,550 .......... 30,995,000.00 ................ 385,928
110122-AG-3. ... BRISTOL-MYERS SQUIBB ... 5.750% 10/01/11 ... o 092612002 ... VAIIOUS. ... ...\ e e 5,340,500 ........... 5,000,000.00 ................. 85,771
12669D-GH-5 ... COUNTRYWIDE HOME LOANS . 6.000% 12/25/32. .......oooii 1212012002, ... GREENWICH CAPITAL . .. .o e e 2,861,527 ........... 3,030,075.00 ................. 12,625
17248R-AJ-5 . ... CINGULAR WIRELESS ...... T2 1211803 08/28/2002.... Tax Free EXChange ....... ..o i e 26,000,221 .......... 26,340,000.00 ................ 390,984
17453B-AH-4 ... CITIZENS UTILITIES CO .. 7.625% 08/15/08 ... ... ... o i 03/15/2002.... Tax Free EXChange . ... ..o i e 5,013,525 ........... 5,000,000.00 ................. 31,711
17453B-AJ-0 ... CITIZENS UTILITIES CO .. 9.000% 08/15/31 ... ... i 03/15/2002.... Tax Free EXChange . ... ... ... o i e 5,489,249 ........... 5,500,000.00 ................. 41,250
191219-AU-8 ... COCA COLA ENTERPRISES .. 6.750% 09/15/23 ... ... ..o 11715/2002.... JPMORGANSECFIXEDINC . ... o e 4,345,480 ........... 4,000,000.00 ................. 48,750
191219-AX-2 ... COCA COLA ENTERPRISES .. 6.700% 10/15/36 . ... ..o 10/07/2002. ... PARIBAS CAPITAL .. e 2,112,120 ... 2,000,000.00 ................. 65,139
191219-AY-0..... COCA COLA ENTERPRISES .. 6.950% 11/15/26 . ... ..o TU2112002. ... VEIIOUS. . ... e e 10,361,945 ........... 9,265,000.00 ................. 17,552
195869-AG-7.... COLONIALPIPELINE ..... T.630% 04118132 ..o 05/16/2002. ... BANKOf AMERICASEC Chi ... ... o i e 2,109,120 ........... 2,000,000.00 ................. 19,923
195869-AJ-1 ... COLONIALPIPELINE ..... 6.580% 08/28/32 ... ... 08/20/2002. ... BANKOf AMERICASEC Mont ... ... o e 2,997,810 ........... 3,000,000.00 ...
208251-AE-8.... CONOCOINC ............. 6.950% 04/15/29 ... . 0971312002 ... VAIIOUS. . ... .o e e 19,026,390 .......... 17,000,000.00 ................ 485,728
224044-AN-7 . ... COX COMMUNICATIONS INC . 6.800% 08/01/28 ... .. i 04/02/2002. ... UBSWARBURG ... ...ttt e e 1,881,104 ... 2,165,000.00 ................. 26,172
22404Q-AG-3 ... COX COMMUNICATIONS ... 6.950% 01/15/28 . ... o 02/2212002. ... CREDIT SUISSE FIRSTBOSTON .. .. ... e 3,166,235 ........... 3,575,000.00 ................. 28,987
22540V-GE-6 ... CSFIRSTBOSTON ........ 5.435% 00/15/34 .o 06/27/2002.... MORGAN STANLEY FIXED INC ... ..o e e 6,942,578 ........... 7,000,000.00 ...l 1,057
285659-AF-5 . ... ELECTRONICDATA ........ TAB0% 10116729 o 0971712002 ... VAIIOUS. . ... e e e 8,321,669 ........... 7,770,000.00 ................ 218,873
33736X-FT-1.... FIRSTUNIONNATLBK ... 6.141% 02/12/34. ... .o 04/26/2002. ... DEUTSCHE BANK .. ... e e 8,079,688 ........... 8,000,000.00 ...
343254-AJ- ... FLORIDAWINDSTORM ...... TA5% 02125119, .o 08/2312002. ... VAIIOUS. . ... e 17,078,368 .......... 15,600,000.00 ................. 41,602
36158Y-EQ-8 ... GE CAPITAL COMMERCIAL .. 6.269% 12/10/35. .. ... ..o i 05/08/2002. ... VAIIOUS. . ... e 15,249,219 .......... 15,000,000.00 ................. 10,448
36962G-XZ-2 ... GENERAL ELEC CAP CORP .. 6.750% 03/15/32 ... ... oo 1202012002, .. VEIIOUS. . ... ..o e 46,484,966 .......... 45,900,000.00 ................ 289,688
370425-RZ-5 ... GENERALMOTORS ......... 8.000% 11101131, .o 01/25/2002. ... HONG KONG SHANGHAIBK . . . ..o e 3,138,720 ... 3,000,000.00 ................ 58,667
370442-AT-2 ... GENMOTORSCORP ........ 0.000% 03/15/36 ... ... 03/07/2002.... UBSWARBURG . ... ..ot e 1,589,350 ........... 5,000,000.00 ...
42307T-AE-8. ... HEINZ (H.J.)CO ........ 6.750% 03/15/32 ..o 201112002, .. VEIIOUS. . ... oo e 11,443,700 .......... 10,500,000.00 ................ 154,799
459200-AM-3 ... INTL BUSINESS MACHINES . 7.000% 10/30/25 ... ... . o i 0972512002 ... VAIIOUS. . ... e 10,553,945 ... ...... 9,500,000.00 ................ 213,194
459200-AS-0 . ... INTL BUSINESS MACHINES . 6.500% 01/15/28 ... ... o 071112002, .. VEIIOUS. . . ..o e 15,247,824 ... .. 15,280,000.00 ................ 328,748
459200-BB-6 . ... INTL BUSINESS MACHINES . 5.875% 11/29/32 ... .. o 1212012002, ... VEIIOUS. .. ... e 10,696,140 .......... 11,000,000.00 ................. 24,479
478160-AJ-3 .... JOHNSON & JOHNSON ... ... 6.950% 00/01/29 ... o 0712512002 ... VAIIOUS. ... ..ot e e e e 19,918,817 .......... 18,300,000.00 ................ 386,671
494368-AS-2. ... KIMBERLY CLARK ......... B.375% 01/01/28 .. o 06/19/2002.... MORGAN STANLEY FIXED INC ... ..o o e 4,085,020 ........... 4,000,000.00 ................ 120,063
500255-AN-4. ... KOHLSCORP ............. 6.000% 01/15/33 ..o 1200312002, ... VEIIOUS. . ... e 7,865,380 ........... 8,000,000.00 ................. 20,000
51808B-AE-2 ... LASMO (USA)INC ........ 1.300% 1AB/27. . 1072112002, .. VEIIOUS. . ... ..o e e 32,167,060 .......... 29,500,000.00 ................ 333,265
532457-AM-0 ... ELILILY ............... TA5% 06101725 o 07/09/2002.... JPMORGANSECFIXED INC ... .. e e 6,614,520 ........... 6,000,000.00 ................. 45,125
532457-AP-3 ... ELILILYBASIC ......... 6.770% 01/01/36 . ... 07/25/2002.... JPMORGANSEC FIXED INC ... ... o e 3,520,090 ........... 3,500,000.00 ................. 19,088
55265K-AH-2 ... MASTRASSET ............ 6.780% 11120131 . 12/01/2002. ... Interest Capitalization. ... ... e 354,000 ............. 354,000.00 ...
582834-AM-9 ... MEADCORP .............. 7.380% 03101117 o 02/25/2002.... JPMORGANSEC FIXED INC ... .. . e e 3,095,740 ........... 3,000,000.00 ................ 108,413
589331-AD-9. ... MERCK&COINC ......... 6.400% 03/01/28. ... . o 08/16/2002. ... VAIIOUS. . ... e e e 7,193,660 ........... 7,000,000.00 ................ 167,289
589331-AE-7.... MERCK&COINC ......... 5.960% 12001128, . 08/05/2002. ... VAIIOUS. . ... e e 20,968,260 .......... 22,000,000.00 ................. 67,764
(continues)
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502173-AB-4.... METLIFE ................ TA0% II01/23. . 04/09/2002. ... UBSWARBURG . ... ... ..\ttt e e 2,214,365 ... 2,300,000.00 ................. 76,632
604059-AE-5.... MMMCORP ............... 6.375% 02018128 ... 06/18/2002.... JPMORGANSECFIXED INC ... .. . o e 13,996,660 .......... 14,000,000.00 ................ 287,583
655356-JK-0 ... NOMURA ASSET SEC CORP .. 6.784% 03/15/30 ... ..o 06/28/2002.... GREENWICH CAPITAL .. ... e e 7,002,691 ... 6,526,000.00 ................. 27,052
66416T-AF-2.... NORTHEASTERN ........... 8.812% 10/15/26. .. ... 01/31/2002.... TaxFree EXChange . ... i e 20,045,751 .......... 19,950,000.00 ................ 532,282
693204-AC-3. ... PCI CHEMICALS CDA CO .. 10.000% 12/31/08 ... ... . o 01/03/2002. ... REOFGANIZALION . .. .. .. ... e e 245,906 ............. 874,331.00 ...
713409-AC-4 . ... PEPSIBOTTLING GROUP ... 7.000% 03/01/29 . ... ... . i 10/28/2002.... JPMORGANSECFIXEDINC .. ... oo e 5,481,730 ........... 4,845,000.00 ................. 56,525
71713U-AQ-5 ... PHARMACIA CORPORATION .. 6.500% 12/01/18 .. ... o 07/18/2002.... JPMORGANSEC FIXED INC ... ... o e 3,087,630 ........... 3,000,000.00 ................ 28,167
T1713U-AT-9 ... PHARMACIA CORPORATION .. 6.750% 12/18/27 ... oo 08/06/2002.... SALSMITH-BARNEY-CHI-FI ... .o e 1,606,410 ........... 1,500,000.00 ................. 15,188
71713U-AW-2 ... PHARMACIA CORPORATION .. 6.600% 12/01/28 ... ..o 08/19/2002.... MORGAN STANLEY FIXED INC ... ..o e e 8,221,923 ........... 7,810,000.00 ... 82,978
72354P-AA-3 ... PIONEERAMERS LLC V/R . 4.900% 12/31/06. .. .. ..o 01/03/2002. ... REOFGANIZALION . .. .. .. ..\ e 81,969 ............. 291,444.00 ...
742718-BH-1. ... PROCTER & GAMBLE CO ... 6.450% 01/15/26 ........ ..o i 08/06/2002. ... VAIIOUS. ... ...t e 7,019,189 ........... 6,870,000.00 ................ 164,160
78387G-AD-5 ... SBC COMMUNICATIONS ..... 6.250% 03715111 . oo 09/30/2002.... MORGAN STANLEY FIXED INC ... ..o e 2,144,880 ........... 2,000,000.00 ...l 6,250
882389-CC-1.... TEXASEASTERN .......... 7.000% 07/15/32. ..o 08/16/2002. ... VAIIOUS. . .. ..o e e e 7,152,950 ........... 7,000,000.00 ................. 36,361
904764-AH-0. ... UNILEVER CAPITAL CORP .. 5.900% 11/15/32 .. .. ... . i 11/04/2002.... JPMORGANSECFIXEDINC . ... oo e 2,968,770 ........... 3,000,000.00 ...
913017-AT-6 ... UNITED TECHNOLOGIES ... 6.700% 08/01/28. ... .. ... . o 072412002, .. VEIIOUS. . ... ..ot e 12,465,273 .......... 11,575,000.00 ................ 156,073
925524-AH-3.... VIACOMINC ............. T875% 07130730 ..o 05/01/2002.... SALSMITH-BARNEY-CHIFI ... o e 4,211,760 ........... 4,000,000.00 ................. 84,000
962166-AW-4 ... WEYERHAEUSERCO ........ 6.950% 10101127 ... 01/23/2002.... JPMORGANSECFIXED INC ... .. . e e 2,208,184 ........... 2,300,000.00 ................. 51,951
969457-BN-9. ... WILLIAMS COSINC ....... 9.260% 03/15/04 ..o 07/15/2002.... Tax Free EXChange . ... ..o i e 4,983,333 ... 5,000,000.00 ................ 154,167
98157D-AK-2 ... WORLDCOMINC ........... 8.250% 05/15/31 ..o 03/05/2002. ... VAIIOUS. . ... e 5,738,790 ........... 6,000,000.00 ................ 134,063
98934K-AB-6 ... ZENECA WILMINGTON ...... T.000% 11118123, .o 1200312002, ... VEIIOUS. . . ... e 29,482,890 .......... 27,000,000.00 ................ 326,667
............... SUBOtAl UM SHatES . .. .. 665,507,373 ... 647,218,538.00 .............. 8,476,794
Other Country
24820R-AG-3 ... STATOIL ................ 6.500% 12101128, ..o 05/16/2002. ... VAIOUS. . ... oo e 37,037,976 .......... 39,340,000.00 ................ 922,319
35177P-AL-1. ... FRANCE TELECOM ...... .. 10.000% 03/01/31 .o 02/15/2002.... Tax Free EXChange . ...... ..o i e 11,980,644 .......... 12,000,000.00 ................ 464,667
71645W-AB-7 ... PETROBRAS INTL FINANCE . 9.750% 07/06/11 ... ... . o 02/19/2002.... TaxFree EXChange ....... ..o o i e 10,862,988 .......... 11,000,000.00 ................ 214,500
82929R-AC-0 ... SING................... T315% 1210103 0211512002 ... VAIIOUS. ... ..o e e 6,204,510 ........... 6,000,000.00 ................. 86,042
879385-AD-4 . ... TELEFONICAEUROPE ...... 8.250% 09/15/30 .. ..o 0312012002 . .. VAIIOUS. ... ..o e e 11,195,570 .......... 10,000,000.00 ................ 247,500
902118-AK-4 ... TYCO INTERNATIONAL ... .. B.875% 01/15/29 ... o 01/25/2002. ... CREDIT SUISSE FIRSTBOSTON .. .. ... e 1,951,100 ........... 2,000,000.00 .................. 5,729
902118-AY-4 ... TYCO INTERNATIONAL ... .. B.760% 02/15/11 o 01/18/2002.... JPMORGANSECFIXED INC ... .. . e e 4,889,450 ........... 5,000,000.00 ................ 149,063
............... SUBOtAl OthEr COUMIY .. e 84122238 . 85,340,000.00 ... 2,089,820
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... ... .. 749,629,611 ......... 732,558,538.00 ............. 10,566,614

Bonds - Parent, Subsidiaries, and Affiliates
Parents, Subsidiaries & Affiliates

United States
44951%-AA-2 ... IFSFINLSERVICESINC .. 7.000% 12131125 ... .. o 12/31/2002.... IFSFINANCIAL SERVICES .. .. ... o e 9,913,781 ........... 9,913,781.00 ...
44951#-AA-3 . ... Touchstone Advisors, ... 7.000% 12131125 ... o o 12/31/2002. ... TOUCHSTONE ADVISORS . .. ..o e e 10,378,592 .......... 10,378,592.00 ...
............... SUBOtAl UNited SHatES . .. . 20,092,378 20,292,373.00 L
5399999 - Subtotal - Bonds - Parent, Subsidiaries, and AflIateS ... ... ... o 20,292,373 .......... 20,292,373.00 ...
8099997 - SUDtOtAl - BONAS - Part 3. . 1,061,909,240 ....... 1,058,238,817.00 ............. 14,231,634
6099998 - Summary Item from Part 50T BONGS ... ... ... . 975,504,130 ......... 841,359,360.00 .............. 3,454,980
8099999 - SUBOTAl - BONGS . . .. ..o 2,037,413,370 ....... 1,899,598,177.00 ............. 17,686,614
Preferred Stocks - Public Utilities (Unaffiliated)

PREFERRED STOCK

Public Utilities (unaffiliated)

United States
694308-69-3 ... PACIFIC GAS & EL ... .. 09/10/1992.... WASLIC IIFCONTRIBUTION ..ot 240,000,000 .............. 5,580,000 ...
695114-65-2 ... PACIFICORP .. .. .. .o 07/23/1992.... WASLICIIKCONTRIBUTION ... 27,000.000 .............. 2,110,125 L
737679-81-1 ... POTOMAC ELECTRIC PWRCO .. .. . o 08/18/1992. ... WASLIC IIKCONTRIBUTION ... 57,581.000 .............. 2,879,050 ... 48,944
842400-79-8 . ... SOUTHERN CALEDISON7.23% .. ... .ottt e 05/11/1992. ... WASLICII-CONTRIBUTION ... e 60,000.000 .............. 5,422,500 ...

(continues)



€113

H/A

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Preferred Stocks - Public Utilities (Unaffiliated) (continued)
............... Subtotal United SHAtES . ... ..o 384881000 L 16,591,675 . 48,944
6199999 - Subtotal - Preferred Stocks - Public Utlities (Unaffilated) . .......... oo 16,591,675 .. 48,944

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous

United States
172967-30-9 ... CITIGROUP SERF ... o e 09/16/1997.... WASLICIIFCONTRIBUTION ..ot 150,000.000 .............. 7,725,000 ..o 119,344
BI75TH-12- ... 05/31/2002. ... WASLICIIKCONTRIBUTION ... 2,812,500.000 .............. 2,000,000 ...
............................................................................................................................................................................................... 2,962,500.000 .............. 9,725,000 ... 119,344
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... ... . . o 9,725,000 ... 119,344
68599907 - SUbtOtal - Preferred StOCKS - Part 3. . 26,316,675 ... 168,288
6599998 - Summary Item from Part 5 for Prefermet St0CKS .. .. 115,300 .
6599999 - Subtotal - Prefermed SHOCKS .. .. .. .. . o 26,431,975 168,288
Common Stocks - Public Utilities (Unaffiliated)

COMMON STOCK

Public Utilities (unaffiliated)

United States
111620-10-0 ... BROADWINGING ... oo 07/10/2002. ... MERRILLLYNCH-CINNSTK ... o 2,550.000 ... T8 .o
111620100 ... BROADWINGINC ... oo 06/25/2002. ... VaIIOUS. ... ..ot 6,667,691.000 ............. 13,406,208 ...
T2474-10-8 ... CINERGY ... 1201912002, ... VAMOUS. ... ... 141,000.000 .............. 4424869 ...
233331-10-7 ... DTEENERGY COMPANY ..o e 07/06/2001. ... WASLIC IIKCONTRIBUTION ... .o 44,000.000 .............. 1,790,800 ...
25746U-10-9 ... DOMINION RESOURCES ... .. ... oo 1071512002, .. VAMOUS. ... ... 70,650.000 .............. 3,809,041 Lo
25746U-10-9 ... DOMINION RESOURCES ... ... .. e 10/04/2000.... COLUMBUSLIFEINS ... ... o 5,600.000 ................ 370,160 ..o
391164-10-0 ... GREATPLAINSENERGY INC. ... . o 10/24/12001.... WASLIC I-CONTRIBUTION ... 113,000.000 .............. 2,163,950 ... 46,895
65473P-10-5 . ... NISOURCE INC 12/12/2002. ... BANKof AMERICASECMont ... 12,700.000 ................ UB,215 .
65473P-10-5 . ... NISOURCE INC 04/04/2001. ... WASLIC IIKCONTRIBUTION ..ot 105,000.000 .............. 1,809,150 .
668074-10-7 ... NORTHWESTERN CORP 06/29/2001. ... WASLIC IIFCONTRIBUTION ... e 278,000,000 .............. 213,280 Lo
723484-10-1 ... PINNACLE WEST CAP CORP 12/04/2002. ... BANKof AMERICASECMont ..o 7,700.000 ... 2,170
743263-10-5 . ... PROGRESS ENERGY 12/04/2002. ... BANKof AMERICASECMont ........ ..o 5,700.000 ................ 283,130 L
745310-10-2 ... PUGET SOUND ENERGY INC 04/18/2001. ... WASLICIIKCONTRIBUTION ... 90,000.000 .............. 1,836,900 ...
............... Subtotal United SHatES . .. ... . T,543,591.000 L 33,043,700 . 46,895
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) . ... ... .. o 33,043,700 ... 46,895
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)

Banks, Trust & Insurance Companies

United States
032165-10-2 ... AMSOUTHBANCORP ... .. . o 12/12/2002. ... BANKof AMERICASECMont ... 12,800.000 ................ U587
064057-10-2 ... BANKOF NEW YORK ... ... o 08/01/2001. ... WASLICIIKCONTRIBUTION ..o 2,961,000.000 ............. 85,009,140 ...
160903-10-0 ... CHARTER ONE FINANCIAL ... o 1210972002, ... VAMOUS. ... ... 77,400.000 .............. 2,160,249 ..
160903-10-0 ... CHARTER ONE FINANCIAL ... o e 10/12/2000.... COLUMBUSLIFEINS ... . o 29,900.000 .............. 1,057,862 .
160903-10-0 ... CHARTER ONE FINANCIAL ... o e 09/11/2002. ... Stock Dividend ........... ... TLTET.000 o
172062-10-1 ... CINCINNATIFINANCIAL .. 1210412002, ... VAMOUS. ... ... 14,300.000 ... 520,990 ..o
172062-10-1 ... CINCINNATIFINANCIAL ..o e 08/01/2001. ... WASLICIIKCONTRIBUTION ..o 4,423,200.000 ............ 157,377,456 .o
200340-10-7 ... COMERICAING ... e 12105/2002. ... VAMOUS. ... ...\ 124,700.000 .............. 5,346,615 ...
313686-10-0 ... ENMA L 1201202002, ... VAOUS. .. ... 45,800.000 .............. 3,357,332 L
316773-10-0 ... FIFTHTHIRDBANCORP ... .o 08/01/2001. ... WASLIC IIFCONTRIBUTION .........ooiii e 17,400,526.190 .......... 1,085,434,219 .
337915-10-2 ... FIRSTMERIT CORP ... .. e 12/05/2002. ... BANKof AMERICASECMont ... 10,500.000 ................ 4940
475070-10-8 ... JEFFERSONPILOT CORP ... ...\ e 12/12/12002. ... BANKof AMERICASECMont ..o 6,500.000 ................ 6,017 .
534187-10-9 ... LINCOLNNATIONAL CORP ... ... o 1210412002, ... VAMOUS. ... ..o 15,050.000 ................ 642,550 ...
659424-10-5 ... NORTHFORKBANCORP ... ... oo 12/09/2002.... SAL SMITH-BARNEY-VARIOUS ... . ... 7,000.000 ...l 29,874 L

(continues)
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677240-10-3 ... OHIO CASUALTY CORP . ... oo 09/11/1998. ... WASLIC IIFCONTRIBUTION ..o e 928,100.000 ............. 15,100,468 ...
87161C-10-5.... SYNOVUS FINANCIAL CORP ... ..o e 12/12/2002. ... BANKof AMERICASECMont ... 11,900.000 ................ 4,564 .
902973-30-4 ... USBANCORP ... oo 1072472002, ... VAMOUS. ... ... 246,000,000 .............. 5,072,853 L.
902973-30-4 ... USBANCORP ... oo 02/2772001. ... WASLIC II-FCONTRIBUTION ... 15,254,305.000 ............ 283,424,987 ...
939322-10-3 ... WASHINGTONMUTUALINC .. ... 12/04/2002. ... BANKOf AMERICASECMont ..o 6,700.000 ................ 0128 .
............... Subtotal United SHatES . ... e ABBT 438190 L 626,044,432
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ... ... ... . o 1,626,044,432

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous

United States
891547-80-6 .. .. TOUCHSTONE EQUITY FUND 871-VIT . ... o 06/28/2001.... WASLICII-CONTRIBUTION ... ... . . 519,750.520 .............. 2,993,763
00184A-10-5 ... AOLTIMEWARNER INC ... o 0771012002 ... VarioUS. . ... .. .o 349,600.000 .............. 9,763,004 . .
00184A-10-5 ... AOL TIMEWARNER INC ... o 02/06/2002.... COLUMBUSLIFEINS ... .. .. .. . 26,200,000 ................ 510,638 ..
013817-10-1 . ALCOAINC .. 1200412002, ... VarioUS. ... .. . 32,100.000 .............. 1,022,000 ...
013817-10-1 . ALCOAINC .. 11/05/2001. ... COLUMBUSLIFEINS ... .. .. . 23,400,000 ................ 817,128 .
020030-10-3 ... ALLTEL oo 1200412002, ... VarOUS. . ... o 7,700.000 ... Q07,359 . .
020030-10-3 ... ALLTEL oo 09/12/1997.... COLUMBUSLIFEINS ... .. ... . . 7,300.000 ... 387,557 .
032654-10-5 ... ANALOG DEVICES ... . . . 07/10/2002.... MERRILLLYNCH-CINNSTK ... .. . 800.000 ................. 2,264
032654-10-5 ... ANALOG DEVICES ... . . 02/28/2001.... COLUMBUSLIFEINS ... .. .. . . 12,100.000 ... 454,355 ..
035229-10-3 ... ANHEUSER-BUSCH COSINC ... .. . 0771012002 ... VarioUS. ... o 5175.000 ................ 8,749 .
038222-10-5 ... APPLIED MATERIALS .. . 05/03/1999. ... WASLIC IIKCONTRIBUTION ... .. .. .. . . ... 82,000.000 ................ UTA00 .
053015-10-3 ... AUTOMATIC DATAPROCESSING INC ... .. ... . 10/09/2002. ... WASLICII-CONTRIBUTION ... ... ... . 533,000.000 ............. 18,032,410 . .
060505-10-4 ... BANKOF AMERICA CORP . .. . 1211612002, ... VarioUS. ... .. o 46,200,000 .............. 382,351
060505-10-4 ... BANKOF AMERICA CORP . .. . 12/08/2000.... COLUMBUSLIFEINS ... .. . ... . 8,000.000 ................ 566,720 ...
079860-10-2 ... BELLSOUTH TEL ... .. 12/09/2002. ... SALSMITH-BARNEY-VARIOUS .. ... ... ... . . .. . .. 9,000.000 ................ 200,208 .
110122-10-8 ... BRISTOL-MYERS SQUIBB CO ... .. o 1210412002, ... VariOUS. ... o 130,450.000 .............. 4,001,559 .
110122-10-8 ... BRISTOLMYERS SQUIBB CO ... .. .o 03/08/2002.... COLUMBUSLIFEINS ... ... . ... i i, 13,300.000 ................ 397,537 .
125581-10-8 ... CITGROUPINC .. o 07/01/2002.... LEHMANBROTHERS ... .. .. ... 16,250.000 ................ 3,750 ..
125581-10-8 ... CITGROUPINC . o 07/02/2002.... WASLIC IIKCONTRIBUTION ... .. .. .. .. 83,750.000 .............. 1,505,825 .
126650-10-0 ... CVS CORP ..o 0771012002 ... VariOUS. ... 8,925.000 ................ 299,307 .
126650-10-0 ... CVS CORP Lo 10/19/2001. ... COLUMBUSLIFEINS ... .. .. . 19,000,000 ................ 634,600 ...
14149Y-10-8 ... CARDINALHEALTHING .. . 1211612002, ... VarioUS. .. ... o 73,150.000 .............. 4,318,991
149123-10-1 ... CATERPILLAR ING . 1200412002, ... VarioUS. ... .. o 67,025.000 .............. 3,550,538 .
149123-10-1 .. CATERPILLARING . 04/23/2002.... COLUMBUSLIFEINS ... ... . . . 3,100.000 ... 166,160 ...
166764-10-0 . ... CHEVRONTEXACO CORPORATION . ... o 1211212002, ... VaroUS. .. ... 18,175.000 .............. 1,385,470 .
166764-10-0 ... CHEVRONTEXACO CORPORATION ... ... o 10/10/2001. ... COLUMBUSLIFEINS ... .. .. . 6,200.000 ................ 532,580 ..
AT1232-10-1 . CHUBB .. . 0771012002 ... VarioUS. ... 44,450,000 .............. 3,014,660 ...
AT1232-10-1 . CHUBB . 01/16/2002.... COLUMBUSLIFEINS ... .. .. .. . 11,000.000 ................ 818,400 .. ...
172067-10-1 .. CITIGROUP . 0771012002 ... VarioUS. ... ... 45,450,000 .............. 1,868,366 ... .
172067-10-1 .. CITIGROUP . 09/24/1998.... COLUMBUSLIFEINS ... .. .. ... . 14,100.000 ... 580,597 .
191216-10-0 ... COCA-COLA CO .. o 12/17/2002. ... SALSMITH-BARNEY-VARIOUS ... .. .. ... .. . .. 11,100.000 ................ 500,277 .
205887-10-2 ... CONAGRAING .. o 12/05/2002. ... BANKof AMERICASECMont ... .. ... . 9,700.000 ................ 235,004 .
20825C-10-4 ... CONOCOPHILLIPS . 12/12/2002. ... BANKof AMERICASECMont ... .. .. . 4,900.000 ................ AT .
20825C-10-4 ... CONOCOPHILLIPS .. 09/03/2002.... TaxFreeExchange .............. ... 144,121,000 .............. 7,597,903
212485-10-6 ... CONVERGYS CORP .. 02/27/2002.... CAPITALINSTITUTIONALSERVICES ... .. .. . ... ... ... ... 5,000.000 ................ 157,004 .
212485-10-6 ... CONVERGYS CORP .. o 08/26/2002.... WASLIC II-CONTRIBUTION .. ... .. .. ... ... 4,756,478.000 ............. T1489,864 .
258609-30-4 ... DOUBLECLICKINC. .. o 01/22/12002. ... TaxFreeExchange ...................... 724.000 ... 19,330
263534-109 ... DUPONTEIDENEMOURS & CO ... .o 07/10/2002.... MERRILLLYNCH-CINNSTK .. .. .. . 975.000 ................. 43,280
263534-109 ... DUPONTEIDENEMOURS & CO ... . 12/12/12001. ... COLUMBUSLIFEINS ... . ... . . 14,900.000 ................ 658,133 ..
2010111044 .. EMERSON EL CO .o o 12/04/2002. ... BANKof AMERICASECMont ... .. .. .. . 4,600.000 ................ 240,658 ..
204741-410-3 .. EOP OPERATING LP ... o 12/12/2002. ... BANKof AMERICASECMont ... .. .. . 9,300.000 ................ 235,383 .
30231G-10-2 ... EXXONMOBIL CORP ... 1200412002, ... VariOUS. ... .. o 44,700,000 .............. 813,79 .
30231G-10-2 ... EXXONMOBIL CORP ... 12/12/199. ... COLUMBUSLIFEINS ... .. .. . 9,400.000 ................ 1076 .

(continues)
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313400-30-1 ... FREDDIEMAC ... oo 09/20/2002. ... VaIIOUS. ... ..o 122,400.000 .............. 1,313,517
31410H-10-1. ... FEDERATED DEPT STORES .. ... o e 07/10/2002. ... VaIIOUS. . ...\ 51,150.000 .............. 2,017,092 .o
31410H-10-1. ... FEDERATED DEPT STORES .. ... o e 04/05/2002.... COLUMBUSLIFEINS ... ..o e 13,500.000 ................ 554,040 ...
369604-10-3 ... GENELECTRICCO .. ...\t 07/10/2002. ... VaOUS. . ... ... 115,675.000 .............. 3,666,217 L.
401698-10-5 ... GUIDANT CORP ... ...\ e 05/13/2002. ... VaIOUS. ....... oot 85,055.000 .............. 3,280,246 ...
421933-10-2 ... HEALTHMGMT ASSOCIATES INC - A ..o 07/10/2002. ... VAIIOUS. . ... oo 11,750,000 ... 61,186 ..
421933-10-2 ... HEALTHMGMT ASSOCIATES INC - A ..o 01/24/2001.... COLUMBUSLIFEINS ... .. o e 31,400.000 ................ 681,694 ...
428236-10-3 ... HEWLETT PACKARD ... .. oo 08/02/2002. ... VaIIOUS. . ...........ooi i 168,750.000 .............. 2,401,065 ...
428236-10-3 ... HEWLETT PACKARD ... .. e 10/05/2001. ... COLUMBUSLIFEINS ... ..o 38,800.000 ................ 674,344
437076-10-2 ... HOMEDEPOT ... . e 1212002002, ... VAMOUS. ... 284,705.000 .............. TAOT,06 ...
438516-10-6 ... HONEYWELL INTERNATIONALINC ... o 07/10/2002. ... VAIIOUS. . ... ... 6,550.000 ................ 6,01 L
438516-10-6 ... HONEYWELL INTERNATIONALINC ... o 10/08/1998.... COLUMBUSLIFEINS ... 15,300.000 ................ STT,T29 Lo
446150-10-4 ... HUNTINGTONBANCSHARES INC ... ... 12/12/2002. ... BANKof AMERICASECMont ... 12,600.000 ................ 239,939 L
458140-10-0 ... INTEL CORPORATION ... o 07/10/2002. ... MERRILLLYNCH-CINNSTK ... ..o 975.000 ...l 16,672 .
458140-10-0 ... INTEL CORPORATION ... o 1212711999, ... VAMOUS. .. ..o 80,200.000 .............. 1,360,218 o 1,280
459200-10-1 ... INTLBUSINESS MACHINES .. ... o o 07/10/2002. ... MERRILLLYNCH-CINNSTK ... ..o 350.000 ... M6 .
459200-10-1 ... INTLBUSINESS MACHINES .. ... o o 10/21/1999.... COLUMBUSLIFEINS ... o 6,100.000 ................ 528,931 L
46625H-10-0 ... JPMORGAN CHASE ... . 07/10/2002. ... VaIIOUS. . ... ... 121,800.000 .............. 3,992,973 L
46625H-10-0 ... JPMORGAN CHASE ... . o 03/01/2002. ... VaIOUS. ... 36,800.000 ................ 933,016 ..
494368-10-3 ... KIMBERLY CLARK .. ... o 1211612002, ... VAMOUS. ... ... 27,625.000 .............. TAT5,T90 o
494368-10-3 ... KIMBERLY CLARK .. ... o 03/07/2000.... COLUMBUSLIFEINS ... ... o e 14,100.000 ................ 905,925 .
502161-10-2 ... LSILOGIC CORP ... ... e 07/10/2002. ... VAIIOUS. . ...t 292,850,000 .............. 4,623,301 L
502161-10-2 ... LSILOGIC CORP ... .. e 04/09/1999.... COLUMBUSLIFEINS ... ..o e 30,800.000 ................ 31,816 .
524908-10-0 .... LEHMANBROTHERS HOLDINGS ... ... o 07/10/2002. ... VaIIOUS. . ... 75,500.000 .............. 478,834 L
524908-10-0 ... LEHMANBROTHERS HOLDINGS ... . .. o 04/22/2002. ... COLUMBUSLIFEINS ... ..o 7,900.000 ... ABT,489 ..
5297T1-10-7 o LEXMARK 07/10/2002. ... VAIOUS. . ... ... 5,375.000 ... 303,875 L
5207T1-10-7 o LEXMARK 1070972000 ... VAMOUS. ... .. ..o 85,600.000 .............. 4194125
574599-10-6 ... MASCO CORP .. ... o 1071512002, ... VAMOUS. .. ..o 28,675.000 ................ 636,710 ..o
574599-10-6 ... MASCO CORP ... e 03/02/2000. ... VaIIOUS. ... ..o\ttt 123,000.000 .............. 2,704,887 L
580135-10-1 ... MCDONALDS ... 1201912002, ... VAMOUS. ... ... 388,120,000 .............. 9,412,361 .
580135-10-1 ... MCDONALDS ... 02/11/2002.... COLUMBUSLIFEINS ... ... o e 23,000.000 ................ 651,500 ...
594918-10-4 ... MICROSOFT CORP ... ... e 03/21/2002. ... CANTOR FITZGERALD . ... ...\ 7,900.000 ...l ATT704
651229-10-6 .... NEWELLRUBBERMAIDINC .. ... .. 12/12/12002.... BANKof AMERICASECMont ..o 7,600.000 ... 26,664 ...
TAT081-10-3 ... PRIZERINC ... oo 1201812002, ... VAMOUS. .. ... ..o 244,750,000 .............. TBAT.BTT L
749685-10-3 ... RPMINTERNATIONAL INC ..o 12/09/2002. ... SAL SMITH-BARNEY-VARIOUS ... 15,800.000 ................ 4,981
78387G-10-3. ... SBCCOMMUNICATIONS ..o 1210412002, ... VAMOUS. .. ... 38,800.000 .............. 1,306,279 o
78387G-10-3. ... SBCCOMMUNICATIONS ..o 06/04/1997.... COLUMBUSLIFEINS ... ... .o e 13,000.000 .............. 5,810 Lo
803111-10-3 ... SARALEE CORP ... ..o 12/12/12002. ... BANKof AMERICASECMont ... 10,400.000 ................ 205160 ...
806857-10-8 ... SCHLUMBERGERLTD ... .. .o 12/09/1997..... WASLIC I-CONTRIBUTION ... 11,300.000 ................ 434,508 L
81617A-30-0 ... TOUCHSTONE BOND FUND-A .. ... o e 1212712002, ... VAMOUS. ... ..o 83,095.160 ................ 830,007 ..o
81617A-30-0 ... TOUCHSTONE BOND FUND-A .. ... oo oo 1211812002, ... Stock Split .. ... ... 14,383,050 Lo
81617A-70-6 ... TOUCHSTONE EMERGING GROWTH-A ... ..o o 12/27/12002. ... TOUCHSTONE SECURITIES ..o 43415810 ... 572,334
81617A-70-6 ... TOUCHSTONE EMERGING GROWTH-A ... ..o o 1211812002, ... Stock Split . ... ... 186,970 o
81617A-80-5 ... TOUCHSTONE INTLEQUITY FUND - A .o e 12/127/2002.... TOUCHSTONE SECURITIES ... ... o 12,938.900 ... 82,000 ...
81617A-80-5 ... TOUCHSTONE INTLEQUITY FUND - A ..o 1201812002, ... Stock Split ... 3,150,360 L
81617C-60-3 ... TOUCHSTONE VST VALUE PLUS 818-TVPS ... ... . 12/28/2001. ... DIVIDEND REINVESTMENT ... .. . i 951.060 ................ 9,967 .
852061-10-0 ... SPRINT CORP (FON GROUP) ... .. o e 02/23/2000. ... WASLICIIKCONTRIBUTION ... oo e 50,000.000 ................ 456,000 ...
866810-10-4 ... SUNMICROSYSTEMS ... e 09/20/1996. ... WASLIC IIFCONTRIBUTION ... oo 47,400.000 ................ 122,766 ..
867914-10-3 ... SUNTRUST BANK .. ... i 12/12/12002.... BANKof AMERICASECMont ..o 4,200.000 ... U388
88033G-10-0. ... TENETHEALTHCARE ... .o o 110412002, JEFFERIES&CO 1 .. ... oo 7,000.000 ... 201,670 ..o
883203-10-1 ... TEXTRONFINANCIALING ... ... oo 12/12/2002. ... BANKof AMERICASECMont ..o 5,700.000 ................ 29,742 .o
89154W-70-0. ... TOUCHSTONE MONEY MARKET ... ... .o 1213112002, ... VAMOUS. .. ..o 1,557,294.200 .............. 614,515
89154W-80-9. ... TOUCHSTONE HIGH YIELD-A ... ..o 1210412002, ... VAMOUS. ... .. ..o 425429130 ... 3,792,550 L.
89154W-80-9. ... TOUCHSTONE HIGH YIELD-A ... .o e 11/07/2002.... WASLIC I-CONTRIBUTION ... ..o 2,22,172.490 ............. 19,689,762 ...
(continues)
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89154X-30-2 . ... TOUCHSTONE EQUITY FUND ... ..o e 12/127/2002.... TOUCHSTONE SECURITIES ... .. ..o 26,709.830 ................ 22,007 o
89154X-30-2 . ... TOUCHSTONE EQUITY FUND . ... e 06/29/2001. ... WASLIC IIFCONTRIBUTION . .........oii e e 660,110.900 .............. 5,195,078 L
89154X-70-8 ... TOUCHSTONE GROWTH/VALUE ... . 12/27/2002. ... TOUCHSTONE SECURITIES ....... ..o 33,886.510 ................ 544,993
89154X-71-6 ... TOUCHSTONE SMALL CAP GROWTH ... ..o e 10/22/2002.... WASLIC I-CONTRIBUTION ... 450,000,000 .............. 4,482,000 ...
89154X-82-3 ... TOUCHSTONE ENHANCED 30-A ... . o 09/30/2002. ... DIVIDEND REINVESTMENT ... . ..o 1,200.610 .................. 8,768 .
89154X-84-9 ... TOUCHSTONE Value Plus FUnd A ... ... 12/27/2002. ... TOUCHSTONE SECURITIES ....... ..o 18,698.430 ................. 89,499
89154X-84-9 ... TOUCHSTONE Value Plus Fund A ... ... o 09/03/2002. ... WASLICII-FCONTRIBUTION ..o 350,528.500 .............. 2,541,332
89154X-84-9 ... TOUCHSTONE Value Plus FUNd A ... . . o 09/03/2002. ... TaxFree EXchange ................oooiiiiiiii i 1,111,890.390 ............. 11,586,534 .
902124-10-6 ... TYCOINTERNATIONALLTD .. ..o e 07/10/2002. ... VAIIOUS. . ...\ 156,125.000 .............. 4878181 L
902124-10-6 ... TYCOINTERNATIONALLTD .. ..o e 01/15/2002.... COLUMBUSLIFEINS ... .. o e 24,900.000 ................ 518,675 .
916906-10-0 ... USFREIGHTWAYS CORP ... ... it 07/10/2002. ... MERRILLLYNCH-CINNSTK ... ..o 600.000 ................. 20,853
916906-10-0 ... USFREIGHTWAYS CORP ... .. .. i e 171212001, ... COLUMBUSLIFEINS ... . o 9,800.000 ................ 335,944 L
92343V-10-4 ... VERIZON COMMUNICATIONS ... o e 07/10/2002. ... VAIOUS. . ... ... 7,175.000 ... 37,266 ..o
92343V-10-4 ... VERIZON COMMUNICATIONS ... . 03/15/1999. ... VAIIOUS. . ... .\ 33,600.000 .............. 071,570 o
94973H-10-8 . ... WELLPOINT HEALTHNETWORKS INC . ... 07/10/2002. ... MERRILLLYNCH-CINNSTK ... ..o s 550.000 ...l 42,053
94973H-10-8 . ... WELLPOINT HEALTHNETWORKS INC ... ..o 04/25/2001.... COLUMBUSLIFEINS ... ... o o e 14,000.000 .............. 047,760 .o
94973H-10-8 . ... WELLPOINT HEALTHNETWORKS INC . ... ..o 03/18/2002. ... Stock Split........ ... ..o 30,147,500 .
95954*-11-4 ... TOUCHSTONE VST GROWTH & INC 813-TGRI ... 12/28/2001.... DIVIDEND REINVESTMENT ... ... o i 1530 1B
95954*-12-2 ... TOUCHSTONE VST BOND 816-TBND .. ... . oottt 12/28/2001.... DIVIDEND REINVESTMENT ... ..o o 0980 ... 10
95954*-13-0 ... TOUCHSTONE VST SMALL CAP VAL BA0-TSCV ... ..o 12/28/2001.... WASLIC II-CONTRIBUTION ..o 1,145,802.990 .............. 5,210,694 .
95954*-14-8 ... TOUCHSTONE VSTHIGH YIELD 841-THYD ... ... 12/28/2001.... WASLIC II-CONTRIBUTION ... 302,348,620 .............. 2,301,569 ...
95954*-15-5 ... TOUCHSTONE VSTENHANCED 30 819-TEHD ... 12/28/2001. ... WASLIC I-CONTRIBUTION ... 877,140.290 .............. 5,578,612 ..o
969457-10-0 ... WILLIAMS COSINC . .. ..o e 04/19/2002. ... VAIIOUS. . ... oot 10,500.000 ................ 51,301 L
983024-10-0 ... WYETH oo 1210412002, ... VAMOUS. ... ...\ 122,725.000 .............. 4,696,609 ...
G4776G-10-1 ... INGERSOLL-RAND CO .. ..o 07/10/2002. ... MERRILLLYNCH-CINNSTK ... ..o 925.000 ... 40,070 ..o
G4776G-10-1 ... INGERSOLL-RAND CO .. ..o 01/03/2002.... COLUMBUSLIFEINS ... ... o e 16,400.000 ................ 813,112 Lo
G4776G-10-1 ... INGERSOLL-RAND CO .. ..o e 01/03/2002. ... TaxFree EXChange ...............oooooiiiii i 132,300.000 .............. 5,931,919 L
G90078-10-9. ... TRANSOCEANINC. ... . e 07/10/2002. ... VAIIOUS. . ...\t 24,250.000 ................ T3,527
G90078-10-9. ... TRANSOCEANINC. ... o e 08/29/2001.... COLUMBUSLIFEINS ... . . e 16,600.000 ................ STT,880 ..o
............... Subtotal United SHateS . ... e 0,034,737.720 L 3IL830,027 . 1,280
Canada
559222-40-1 ... MAGNAINTERNATIONALINC CLA .. . 1210412002, ... VAMOUS. .. ... 8,050.000 ................ 509,442 ...
559222-40-1 ... MAGNAINTERNATIONALINC CLA .. . .o 11715/2000.... COLUMBUSLIFEINS ... ... 11,100.000 ................ 824,841 L
656568-10-2 ... NORTELNETWORKS CORP ... ..o e 01/15/1999. ... WASLICIIKCONTRIBUTION ... oo e 38,000.000 ................. 20,520 o
............... SUBEOAl CANAUR . . .. e BTR0.000 L BBA803
Other Country
046353-10-8 ... ASTRAZENECAPLC ... o i 07/15/2002. ... WASLIC IIFCONTRIBUTION ..o 105,000.000 .............. 3,209,850 L.
055622-10-4 ... BPP.L.C. . o 12/04/2002. ... BANKof AMERICASECMont ... 6,200.000 ................ 3,236 .o
127209-30-2 ... CADBURY SCHWEPPES-SPONS ADR ... ...ttt 12/12/12002. ... BANKof AMERICASECMont ... 9,300.000 ................ 5,355 L
26243Q-20-5 ... DIAGEOPLCADR .. ...t e e 12/09/2002. ... SAL SMITH-BARNEY-VARIOUS ... ... ... oo 5,600.000 ................ 235,872 Lo
37733W-10-5. ... GLAXOSMITHKLINE PLC-ADR ... .. e 12/12/12002. ... BANKof AMERICASECMont ........ ... 6,500.000 ................ 5,805
G95089-10-1. ... WEATHERFORD INTERNATIONAL LTD. .. ..o 11/07/2002. ... WASLIC I-CONTRIBUTION ... 25,000.000 ................ 928,500 ...
Y2573F-10-2 . ... FLEXTRONICS 07/10/2002. ... VaIIOUS. . ...\ 230,100.000 .............. 3,679,034 L
Y2573F-10-2 ... FLEXTRONICS 03/01/2002. ... COLUMBUSLIFEINS ... ... e 49,900.000 ................ 672,153 .
............... SUbotal Other COUMIY .. e 43106000000 L 9,459,895 L

Common Stocks - Parent, Subsidiaries, and Affiliates
Parents, Subsidiaries & Affiliates

United States
458248-10-5 ... INTEGRITY LIFE INSURANCE COMPA .. . . 12126/2002. ... Capital Contribution ... ... . 6,563,188 ... .. .
95706%10-7 .. WESTADINC ... 05/17/2002. ... Capital Contribution . ... ... 286,000 ..o
95956*-10-4 ... W-SLIFE ASSURANCE . . . o 12126/2002. ... Capital Contribution ... ... .. 14,621,464 .

(continues)
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Identification Description Acquired Name of Vendor of Stock Actual Cost

Common Stocks - Parent, Subsidiaries, and Affiliates (continued)

............... SUbtOtal Nt e St ES . ... 121,410,652
6999999 - Subtotal - Common Stocks - Parent, Subsidiaries, and AffilateS . .. ... .. . 121,470,652
7099997 - Subtotal - COMMON St0CKS - Part 3 . 2,103,203,509
7099998 - Summary Item from Part 5 for CommON St0CKS . ... 227,878,700
7099999 - SUbtOtAl - COMMON SH0CKS . . . 2,331,082,209
7199999 - Subtotal - Preferred and CommOn SHOCKS ... ... 2,357,514,184
1209000 - TOTALS 4,394,927 ,554

......................................... 216,463
...................................... 17,903,077
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Book/Adjusted (Decrease) Foreign
CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on
|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received
cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - U.S. Governments
BONDS
US Governments
United States
36200S-TL-4 GNMA 30 YRPOOL ...... 6.000% 10/15/31.... .. 07/31/2002  BANK of AMERICASEC Chi................ .o 15,017,777 . 14,948,330.00 .... 15,019,568 ..... 15,019,623 ......... ITAB) o 573,019 ...
36200S-TL-4 GNMA 30 YRPOOL ...... 6.000% 10/15/31.... .. 08/01/2002  Paydown.. ... 2,028,770 .. 2,028,770.00 ..... 2,038,439 ...... 2,038,432 ......... 0,B02) . 116,261 ...............
36200S-7S-9  GNMA 30 YRPOOL ... 6.000% 10/15/31...... 07/31/2002  BANKof AMERICASEC Chi............... oo 1,806,256 .. 1,857,626.00 ..... 1,866,479 ...... 1,866,473 .......... (T 7209 ..
36200S-TS-9  GNMA 30 YRPOOL ... 6.000% 10/15/31.... .. 08/01/2002  Paydown.................cccoiiiiiiiii e 140,495 ... 140,495.00 ....... 11164 . 1164 . (BB9) .. WMo .
36200W-S3-6 GNMA 30 YRPOOL ... 6.000% 11/15/31. ... 07/31/2002  BANKof AMERICASEC Chi................ oo 968,592 .... 964,112.00 ....... 968,707 ........ 968,704 .......... (1) 36,958 ...
36200W-S3-6 GNMA 30 YRPOOL ... 6.000% 11/15/31.... .. 08/01/2002  Paydown...............ocooiiiiiii e 131,046 ... 131,046.00 ....... 131,670 ........ 131,670 .......... (B24) o 7,58 ..
36200W-S3-6 GNMA 30 YRPOOL ... 6.000% 11/15/31...... 05/31/2002 LAC-UNIVERLIFE....... ... s 9,935,152 .. 9,890,525.00 ..... 9,937,659 ...... 9,937,630 ......... (2478 o 29,716 ...
362039-JB-6  GNMA 30 YRPOOL ...... 7.500% 07/15/06..... .. 1210172002 Paydown. ... ...t e 86,462 ..... 86,462.00 ........ 60,091 ......... 78,169 .......... 8,203 3489 ...
36203C-ME-9 GNMA 30 YRPOOL ...... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... e 103,984 ... 103,984.00 ........ 9B,1% ......... 94,83 ... 00 4,267 ..
36203C-ZE-5 GNMA 30 YRPOOL ...... 6.500% 02/15/24.... ... 121012002 Paydown. ... ... e 92,564 ... 92,564.00 ........ 82,965 ......... 84,415 ... B A8 3,082 ...
36203D-J4-3 GNMA 30 YRPOOL ...... 6.500% 12/15/23.... .. 1210172002 Paydown. ... ...t e 131,686 .... 131,686.00 ....... 118,024 ........ 120,108 ......... 118 514 ...
36203D-JE-1  GNMA 30 YRPOOL ...... 6.500% 11/15/23.... .. 1210172002 Paydown. ... e 112,739 ... 112,739.00 ....... 101,048 ........ 102,840 .......... 0,800 L 4219
36203D-JL.-5  GNMA 30 YRPOOL ...... 6.500% 11/15/23..... .. 1210172002 Paydown. ... e 121,195 ... 127,195.00 ....... 108,672 ........ 111,88 ... 18, 0T 5472 .
36203D-M2-3 GNMA 30 YRPOOL ...... 6.500% 02/15/24. ... .. 1210172002 Paydown. ... e 235,521 ... 235,521.00 ....... 21,14 214,802 ... 20, T8 10,08 ...
36203D-MZ0 GNMA 30 YRPOOL ... .. 6.500% 01/15/24. ... .. 1210172002 Paydown. ... e 325,521 ... 326,521.00 ....... 8,17 ... 285,026 ......... 40,405 . M4
36203K-7M-0 GNMA 30 YRPOOL ... 6.500% 12/15/23.... .. 1210172002 Paydown. ... e 401,715 ... 401,715.00 ....... 360,086 ........ 366,436 ......... 30, 2T 15,508 ...
36203K-KX-1 GNMA 30 YRPOOL ... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... e 169,194 ... 169,194.00 ....... 146,300 ........ 149,666 ......... 19,508 6,469 ...............
36203L-4H-2  GNMA 30 YRPOOL ...... 6.500% 04/15/24. ... .. 1210172002 Paydown. ... ... e 814,740 ... 814,740.00 ....... 701,695 ........ 718,082 ......... 08,700 . e 3,883
36203L-S5-2  GNMA 30 YRPOOL ... .. 6.500% 01/15/24. ... .. 1210172002 Paydown. ... e 668,443 .... 668,443.00 ....... 579,248 ........ 592,211 ... 18,07 24,85 ...
36203M-B5-8 GNMA 30 YRPOOL ... 6.500% 05/15/24... ... 1210172002 Paydown. ..........oooiiii i e 75,202 ... 75,202.00 ........ 67,400 ......... 68,562 .......... 6,040 . 2,08 ...
36203M-JM-3 GNMA 30 YRPOOL ... 6.500% 12/15/23.... .. 1210172002 Paydown. ... ...t e 88,399 ..... 88,399.00 ........ 79,22 ... 80,630 .......... T 08 2,883 ...
36203N-6L-7  GNMA 30 YRPOOL ... 6.500% 10/15/23.... .. 1210172002 Paydown. ... e 102,483 ... 102,483.00 ........ 91,851 ..., 03,488 .......... 8,005 3,502 ..
36203P-AP-8 GNMA 30 YRPOOL ...... 6.500% 12/15/23.... .. 1210172002 Paydown. ... ... e 79,000 ..... 79,000.00 ........ 70,803 ......... 72,054 ... 8,000 3,012
36203R-5K-1 GNMA 30 YRPOOL ...... 6.500% 11/15/23.... .. 1210172002 Paydown. ... ...t e 92,01 ... 92,071.00 ........ 82,518 ......... 83,982 .......... 8,088 3,745
362035-4U-8 GNMA 30 YRPOOL ... .. 6.500% 09/15/23.... .. 1210172002 Paydown. ... 349,961 ... 349,961.00 ....... 301,404 ........ 308,661 ......... A 300 14,99
36203U-Z70  GNMA 30 YRPOOL ...... 6.500% 12/15/23.... .. 1210172002 Paydown. ... e 280,587 ... 280,587.00 ....... 242,620 ........ 248,229 ... 30,38 10,022 ..
36203W-NW-4 GNMA 30 YRPOOL ...... 6.500% 02/15/24... ... 1210172002 Paydown. ... e 127,923 ... 127,923.00 ....... 114,657 ........ 116,662 ......... 1B 4716 .
36203Y-2F-0  GNMA 30 YRPOOL ... 6.500% 12/15/23.... .. 1210172002 Paydown. ... ... e 93,728 ... 93,728.00 ........ 84,015 ......... 85,497 .......... 8,23 4087
362043-SG-7 GNMA 30 YRPOOL ... 7.500% 04/15/07........ 1210172002 Paydown. ... ...t e 72,004 ... 72,004.00 ........ 53,193 ... 65,022 .......... 8,082 2,587 ..
36204A-VJ-1 GNMA 30 YRPOOL ... 6.500% 08/15/23.... .. 1210172002 Paydown. ... e 143,980 ... 143,980.00 ....... 124,003 ........ 127,003 ......... 18,077 4,658 ...
36204C-629 GNMA30YRPOOL ...... 6.500% 12/15/23.... .. 1210172002 Paydown. ... ... e 96,965 ..... 96,965.00 ........ 86,981 ......... 88,505 .......... B A60 .. 3,162 ...
36204C-7L-9  GNMA 30 YRPOOL ...... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... ... e 85,019 ..... 85,019.00 ........ 76,198 ......... 1,831 ... T8 381
36204D-MT-3 GNMA 30 YRPOOL ... .. 6.500% 05/15/24... ... 1210172002 Paydown. ... e 113,881 ... 113,881.00 ........ 98,471 ... 100,694 ......... 8T 1,569 ...
36204G-Y3-0 GNMA 30 YRPOOL ...... 6.500% 12/15/23.... .. 1210172002 Paydown. ... e 115,794 ... 115,794.00 ........ 98,931 ... 101,401 ......... 08 4,32
36204H-HF-0 GNMA 30 YRPOOL ...... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... ... e 54,531 ... 54,531.00 ........ 48,873 ... 49,732 ... A0 2,676 ...
36204H-QF-0 GNMA 30 YRPOOL ... 6.500% 12/15/23.... .. 1210172002 Paydown. ... e 175,123 ... 175,123.00 ....... 156,976 ........ 159,744 ... ... 15,10 6,085 ...............
36204J-B2-1  GNMA 30 YRPOOL ...... 6.500% 12/15/23.... .. 1210172002 Paydown. ... e 248,138 ... 248,138.00 ....... 22,424 ... 206,347 ... 2Tt 8,980 ...
36204J-KH-8 GNMA 30 YRPOOL ...... 6.500% 12/15/23.... .. 1210172002 Paydown. ... ... 122,754 ... 122,754.00 ....... 110,024 ........ 11,966 ......... 10,788 3,551
36204J-KN-5 GNMA 30 YRPOOL ... 6.500% 12/15/23.... .. 1210172002 Paydown. ... 108,795 .... 108,795.00 ........ a.613 . 99,234 ... 0,08 4,046 ...
36204J-L20 GNMA 30 YRPOOL ...... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... e 452,443 ... 452,413.00 ....... 392,044 ... 400,858 ......... B DD e 17,091
36204)-L79  GNMA 30 YRPOOL ...... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... ... e 531,869 .... 531,869.00 ....... 459,901 ..., 470,482 ... 81,387 20565 ..
36204K-5W-9 GNMA 30 YRPOOL ... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... e 365,069 ... 355,069.00 ....... 307,689 ........ 314,607 ... 40,482 . M54
36204K-DN-0 GNMA 30 YRPOOL .. ... 6.500% 02/15/24. ... .. 1210172002 Paydown. ... e 192,729 ... 192,729.00 ....... 166,650 ........ 170,466 ......... 20,083 L 6,885 ...............
36204K-EA-7 GNMA 30 YRPOOL ...... 6.500% 03/15/24... ... 1210172002 Paydown. ... ... e 62,392 ..... 62,392.00 ........ 55,919 ... ... 56,802 .......... 5,00 L 2,004
36204N-FK-8 GNMA 30 YRPOOL ...... 6.500% 02/15/24. ... .. 1210172002 Paydown. ... ... e 47,942 .0 417,942.00 ... 362,173 ........ 370,217 ... AT BB . 14,465 ...
36204N-ND-5 GNMA 30 YRPOOL ... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... e 375,317 ... 3715,317.00 ....... 324,582 ... 331,998 ... Ay 318 16,224 ...
36204N-R9-0 GNMA 30 YRPOOL ... .. 6.500% 01/15/24. ... .. 1210172002 Paydown. ... e 572,019 .... 572,019.00 ....... 495,690 ........ 506,834 ......... B0, 1B 8873
36204P-QA-3 GNMA 30 YRPOOL ... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... ... e 129,190 ... 129,190.00 ....... 115,888 ........ 7,909 ... 18 5432 ...
36204Q-CC-2 GNMA 30 YRPOOL ... 6.500% 01/15/24. ... .. 1210172002 Paydown. ... e 195,703 ... 195,703.00 ....... 175,423 ... 178,502 ......... 10 7,883 ..
36204Q-EA-4 GNMA 30 YRPOOL ...... 6.500% 03/15/24..... .. 1210172002 Paydown. ... ... e 560,306 .... 560,306.00 ....... 48,711 L 490,490 ......... 89,816 . 2487 .
(continues)
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

9

Book/Adjusted
Carrying Value
at Disposal
Date

10

Increase
(Decrease)
by Adjustment

11
Increase
(Decrease)
by Foreign
Exchange

Adjustment

12

Foreign
Exchange Gain
(Loss) on
Disposal

13

Realized Gain
(Loss) on
Disposal

14

Total Gain
(Loss) on
Disposal

15

Interest on
Bonds Received
During Year

16

Dividends on
Stocks Received
During Year

1 2 3

cusip

|dentifi- Disposal

cation Description Date
Bonds - U.S. Governments (continued)
36204R-YP-7 GNMA 30 YRPOOL .. ... 6.500% 01/15/24. ... .. 12/01/2002
36204R-YQ-5 GNMA 30 YRPOOL ...... 6.500% 01/15/24. ... .. 12/01/2002
36204U-JU-6  GNMA 30 YRPOOL ...... 6.500% 12/15/23.... .. 12/01/2002
36204Y-22-5 GNMA 30 YRPOOL ...... 6.500% 02/15/24... ... 12/01/2002
36204Y-C3-5 GNMA 30 YRPOOL ...... 6.500% 04/15/24. ... .. 12/01/2002
36205B-E5-7 GNMA 30 YRPOOL ...... 6.500% 03/15/24... ... 12/01/2002
36205B-EE-8 GNMA 30 YRPOOL ...... 6.500% 02/15/24. ... .. 12/01/2002
36205B-EF-5 GNMA 30 YRPOOL ...... 6.500% 02/15/24. ... .. 12/01/2002
36205B-KL-5 GNMA 30 YRPOOL ...... 6.500% 03/15/24... ... 12/01/2002
36205D-C7-1 GNMA 30 YRPOOL ... 6.500% 02/15/24... ... 12/01/2002
36205E-FZ-4 GNMA 30 YRPOOL ...... 6.500% 04/15/24. ... .. 12/01/2002
36205J-Q2-4  GNMA 30 YRPOOL ...... 6.500% 04/15/24. ... .. 12/01/2002
36205J-QF-5 GNMA 30 YRPOOL ...... 6.500% 04/15/24. ... .. 12/01/2002
36205L-529 GNMA 30 YRPOOL ...... 6.500% 03/15/24.... .. 12/01/2002
36207N-D4-3 GNMA 30 YRPOOL ... .. 7.500% 11/15/26..... .. 12/01/2002
36208F-C4-0 GNMA 30 YRPOOL ...... 7.000% 02/15/28..... .. 12/01/2002
36209)-CQ-2 GNMA30YRPOOL ...... 7.000% 06/15/28..... .. 12/01/2002
36210E-7C-7 GNMA 30 YRPOOL ... 7.000% 09/15/28.... . .. 12/01/2002
36212X-UB-9 GNMA 30 YR POOL ... 6.000% 11/15/31.... .. 07/31/2002
36212X-UB-9 GNMA 30 YR POOL ... 6.000% 11/15/31.... .. 08/01/2002
36213E-CX-2 GNMA 30 YR POOL ... 6.000% 11/15/31.... .. 07/31/2002
36213E-CX-2 GNMA 30 YR POOL ... 6.000% 11/15/31.... .. 08/01/2002
36213H-W4-7 GNMA 30 YRPOOL ... .. 6.000% 11/15/31.... .. 07/31/2002
36213H-W4-7 GNMA 30 YRPOOL ... 6.000% 11/15/31....... 08/01/2002
36213L-BY-5 GNMA30YRPOOL ...... 6.000% 11/15/31. ... 07/31/2002
36213L-BY-5 GNMA30YRPOOL ...... 6.000% 11/15/31...... 08/01/2002
362156-H5-3 GNMA 30 YRPOOL ... 10.000% 03/15/16..... .. 12/01/2002
36215J-JR-5  GNMA 30 YRPOOL ... 10.000% 10/15/15..... .. 12/01/2002
36215X-M2-5 GNMA 30 YRPOOL ..... 10.000% 02/15/16..... .. 12/01/2002
362165-AQ-5 GNMA 30 YRPOOL ...... 9.000% 11/15/16..... .. 12/01/2002
362166-RY-8  GNMA 30 YRPOOL ..... 10.000% 09/15/18...... .. 12/01/2002
362167-DQ-8 GNMA 30 YRPOOL ... 10.500% 05/15/19...... .. 12/01/2002
36216C-HR-1 GNMA 30 YRPOOL .. .. .. 9.500% 09/15/16..... .. 12/01/2002
36216K-TN-9 GNMA 30 YRPOOL .. ... 10.000% 09/15/18..... .. 12/01/2002
36216R-FP-4 GNMA 30 YRPOOL ...... 9.500% 09/15/16..... .. 12/01/2002
36216T-7L-8 GNMA 30 YRPOOL ..... 10.000% 10/15/18...... .. 12/01/2002
36216U-JF-5 GNMA 30 YRPOOL ...... 9.500% 08/15/16..... .. 12/01/2002
36216W-HA-4 GNMA 30 YRPOOL ... 10.000% 11/15/18...... .. 12/01/2002
36216W-HB-2 GNMA 30 YRPOOL .. ... 10.000% 11/15/18...... .. 12/01/2002
362173-FS-0 GNMA 30 YRPOOL .. ... 10.000% 11/15/18...... .. 12/01/2002
36217M-J5-4  GNMA 30 YRPOOL ... 6.500% 12/15/23.... .. 12/01/2002
36217S-YS-4 GNMA 30 YRPOOL ... 10.500% 05/15/19...... .. 07/01/2002
36217U-X9-2 GNMA 30 YRPOOL .. ... 10.000% 11/15/17...... .. 01/01/2002
362180-EN-7 GNMA 30 YRPOOL ... .. 9.500% 05/15/18...... .. 12/01/2002
362180-K59 GNMA 30 YRPOOL ..... 10.000% 11/15/17...... .. 12/01/2002
362180-UU-3 GNMA 30 YRPOOL ..... 10.000% 11/15/17........ 12/01/2002
36218B-CC-9 GNMA 30 YRPOOL ..... 10.000% 09/15/18...... .. 12/01/2002
36218C-EL-5 GNMA 30 YRPOOL ...... 9.500% 08/15/17......... 12/01/2002
36218C-NV-3 GNMA 30 YRPOOL ... 10.000% 09/15/18...... .. 12/01/2002
36218D-NV-1 GNMA 30 YRPOOL ... 9.500% 08/15/17......... 03/01/2002
36218E-A9-2 GNMA 30 YRPOOL ... .. 10.000% 09/15/17...... .. 12/01/2002
36218L-PK-5 GNMA 30 YRPOOL ..... 10.000% 10/15/17...... .. 12/01/2002
36218P-VW-3 GNMA 30 YRPOOL ... 10.500% 06/15/19...... .. 12/01/2002
(continues)

4 5 6
Number of Shares

Name of Purchaser of Stock Consideration
Paydown. ... ... 197,015
Paydown. ... ... 511,748
Paydown. ... .. ... 42,530
Paydown. ... ... 215,104
Paydown. ... ... 730,966
PaYdOWN. ... 640,111
PaYdOWN. . .. 316,213
Paydown. ... .. ... 211,635
Paydown. ... ... 124,105
PaYdOWN. ... 114,092
Paydown. ... ... 195,515
PaYdOWN. ... 168,936
PaYdOWN. ... 133,396
PaYdOWN. . .. 309,936
PaYdOWN. . .. 1,683,927
Paydown. ... .. ... 1,772,555
PaYdOWN. . .. 2,269,658
PaYdOWN. . ... 3,041,431
BANK of AMERICASEC Chi...........cooo oo 9,673,786
Paydown. ..o 368,829
BANK of AMERICASEC Chi............oooe o 13,666,997
Paydown. ... 375,610
BANK of AMERICASEC Chi...........coooe oo 3,821,970
Paydown. ... 191,785
BANK of AMERICASEC Chi............oooe oo 1,988,148
Paydown. ... .. .. .. 18,497
Paydown. ... . 801
Paydown. ... .. ... 25,264
Paydown. ... 3n
Paydown. ... .. ... 62,640
Paydown. ... .. ... 24,916
Paydown. ... .. ... 29,428
Paydown. ... ... 9,458
Paydown. ... .. .. 8,537
Paydown. ... .. ... 15,964
Paydown. ... .. .. 5,917
Paydown. ... .. .. 1,916
Paydown. ... .. .. 1,203
Paydown. ... .. .. 1,333
Paydown. ... . 850
Paydown. ... ... 541,825
Paydown. ... .. ... 11,444
Paydown. ... .. .. 6,814
Paydown. ... .. ... 21,848
Paydown. ... .. ... 11,978
Paydown. ... .. .. 9,338
Paydown. ... 693
Paydown. ... .. ... 50,837
Paydown. ... .. ... 15,265
Paydown. ... .. ... 33,309
Paydown. ... .. ... 49,253
Paydown. ... .. ... 13,549
Paydown. ... 559

7 8

Par Value Actual Cost
. 197,015.00 ... 170,357
oo 511,748.00 . 440,743
..... 42,530.00 ........ 36,775
... 215,104.00 ... 235,042
... 730,966.00 ....... 629,545
. 64011100 ... 554,696
. 316,213.00 ... . 213,426
. 211,635.00 ... .. 234,880
o 124.105.00 . 106,032
oo 114,002.00 . 98,654
.. 195,515.00 ... .. 167,043
... 168,936.00 ..... .. 144,334

. 133,396.00 ....... 113,970
... 309,936.00 ....... 264,802
.. 1,683,927.00 ... 1,747,276
. 1,772,555.00 ... 1,803,298
.. 2,269,658.00 ..... 2,304,412
.3,041,431.00 ... 3,113,027
.. 9,629,046.00 ... 9,674,935
... 358,829.00 ....... 360,539
. 13,603,790.00 ... 13,668,621
... 3715,610.00 ....... 377,400
.. 3,804,294.00 ... 3,822,424
.o 191,785.00 ... 192,699
. 1,978,954.00 ... .. 1,988,385
..... 18,497.00 ........ 18,585
........ 801.00 .......... T40
..... 25,264.00 ........ 24,111
........ 372.00 .......... 381
..... 62,640.00 ........ 60,815
..... 24,916.00 ........ 24,874
..... 29,428.00 ........ 27,849
...... 9,458.00 ......... 9,095
...... 8,537.00 ......... 8,485
..... 15,964.00 ........ 15,350
...... 5917.00 ......... 6,05
...... 1,916.00 ......... 1,842
...... 1,203.00 ......... 1,216
...... 1,333.00 ......... 1,347
........ 850.00 .......... 859
... 541,825.00 ... 462,922
..... 11,444.00 ... 11,205
...... 6,814.00 ......... 6,785
..... 21,848.00 ........ 21,247
..... 11,978.00 ........ 11,928
...... 9,338.00 ......... 9,309
........ 693.00 .......... 689
..... 50,837.00 ........ 49,511
..... 15,265.00 ........ 15,103
..... 33,300.00 ........ 32,440
..... 49,253.00 ........ 47,745
..... 13,549.00 ........ 13,134
........ 559.00 .......... 548

116,761
21,317
1,746,547
1,800,419
2,301,483
3,112,241
9,674,906
360,538
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Book/Adjusted (Decrease) Foreign

CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on

|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received

cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - U.S. Governments (continued)
36218R-UP-5 GNMA 30 YRPOOL ..... 10.500% 01/15/18...... .. 121012002 Paydown. ... ... e J4 L 74.00 .......... 702 . 704 0 e 2.
36218V-F8-1 GNMA 30 YRPOOL ...... 9.500% 08/15/17......... 1210172002 Paydown. ... e 103,954 ... 103,954.00 ....... 101,242 ........ 101,950 .......... 2,004 7,905
36218W-R2-9 GNMA 30 YRPOOL .. ... 10.500% 12/15/17........ 1210172002 Paydown. ... ... e 37,423 ... 37,423.00 ........ 35,400 ......... 35,906 .......... DT 1,91 ..
36218X-YE-3 GNMA 30 YRPOOL ... .. 10.500% 06/15/18...... .. 02/01/2002  Paydown............coiiiiiii e 34,973 ... 34,973.00 ........ 34,348 ... 4470 03 e 611 .
36218Y-QQ-3 GNMA 30 YRPOOL ...... 9.000% 02/15/20...... .. 05/01/2002  Paydown.............ooiiiiiiii e 19,914 ... 19,914.00 ........ 19,342 ... 19,464 ... AB0 T4
362192-PB-6  GNMA 30 YRPOOL ... 10.000% 11/15/18...... .. 1210172002 Paydown. ... ... e 6,02 ... 6,072.00 ......... 6,137 .......... 6,13 ........... () 303
362197-2N-4  GNMA 30 YRPOOL ... ... 10.500% 05/15/19..... .. 121012002 Paydown. ... ... e M2 . 342.00 ... 3 .. B D 20
36219F-JV-0  GNMA 30 YRPOOL ..... 10.000% 10/15/18...... .. 1210172002 Paydown. ... e 1,200 ...... 1,260.00 ......... 1,254 1,254 B 0.
36219F-ZX-8 GNMA 30 YRPOOL ...... 9.500% 07/15/18...... .. 1210172002 Paydown. ... ... e 72,403 ... 72,403.00 ........ 70,04 70,622 .......... L RSP 381
36219G-EB-7 GNMA 30 YRPOOL .. ... 10.000% 10/15/18...... .. 1210172002 Paydown. ... ... e 14,592 ... 14,592.00 ........ 14,983 ... 14,824 ... (282) o L4 PO
36219G-LR-4 GNMA 30 YRPOOL ... 10.000% 03/15/18...... .. 04/01/2002  Paydown.............oiiiiiiii e 35,420 ... 35,420.00 ........ 36,213 ... 35,983 ... (5B3) o AT
36219H-EJ-8 GNMA30YRPOOL ...... 9.500% 05/15/18...... .. 1210172002 Paydown. ... ... e 56,886 ..... 56,886.00 ........ 56,140 ......... 56,291 ........... B0 4210
36219K-PV-2 GNMA 30 YRPOOL .. ... 10.000% 10/15/18...... .. 1210172002 Paydown. ... ... e 9,692 ...... 9,692.00 ......... 9,648 .......... 9,650 ............ B B3
36219K-TX-4 GNMA 30 YRPOOL ..... 10.000% 04/15/18...... .. 1210172002 Paydown. ... e 5412 ... 541200 ......... 5542 ... 5498 ... (B8] - 6 ..o
36219L-RP-1 GNMA 30 YRPOOL ...... 9.500% 05/15/18...... .. 1210172002 Paydown. ... ... e 74,912 ... 74,912.00 ........ 54 72,855 ... 2T 3,845 .
36219L-256 GNMA 30 YRPOOL ... .. 10.000% 09/15/18..... .. 121012002 Paydown. ... ... e 199 .. 199.00 .......... 19 .. 08 Mo
36219N-LQ-1 GNMA 30 YRPOOL ... 10.000% 07/15/18...... .. 1210172002 Paydown. ... ... e 42,458 ... 42,458.00 ........ 42,206 ......... 2,28 ... 230 1461
36219P-BB-0 GNMA 30 YRPOOL ... 10.000% 09/15/18...... .. 1210172002 Paydown. ... ...t e 18,488 ..... 18,488.00 ........ 18,766 ......... 18,676 .......... (188) o 670 ...
36219P-H7-3 GNMA 30 YRPOOL ..... 10.000% 10/15/18...... .. 1210172002 Paydown. ... ... e 4,970 ... 4,970.00 ......... 4,947 4,948 ... 2 6 ...
36219P-MW-2 GNMA 30 YR POOL ... ... 10.500% 06/15/19..... .. 1210172002 Paydown. ... ... e 32,809 ... 32,809.00 ........ 32,23 ... 32,39 ... B0 2,949 ..
36219Q-D7-5 GNMA 30 YRPOOL ... 10.000% 10/15/18...... .. 121012002 Paydown. ... ... e [ B 721.00 ... L4 L4 U 3 9.
36219Q-ZM-8 GNMA 30 YRPOOL .. ... 10.500% 04/15/19...... .. 1210172002 Paydown. ... ... e 12,682 ... 12,682.00 ........ 12,45 ......... 12,497 ... 1B ¥
36219Q-2S-6 GNMA 30 YRPOOL ... 10.500% 05/15/19...... .. 1210172002 Paydown. ..........oooiiii i e 38,697 ... 38,697.00 ........ 38,006 ......... 38,132 .. B85 . e 42
36219R-PH-8 GNMA 30 YRPOOL .. ... 10.000% 10/15/18...... .. 121012002 Paydown. ... ... e 201 ... 201.00 .......... 200 ... 200 ... PRSPPI Mo
36219S-CA-5 GNMA 30 YRPOOL ... 10.500% 03/15/19...... .. 1210172002 Paydown. ... e 1,87 ... 1,287.00 ......... 1,216 . 1,219 1B o
36219S-27-7  GNMA 30 YRPOOL .. ... 10.000% 11/15/18...... .. 1210172002 Paydown. ... ... e 20,887 ... 20,887.00 ........ 2,200 ... 21100 ... () 1160
36219T-2P-1 GNMA 30 YRPOOL ..... 10.000% 09/15/18...... .. 1210172002 Paydown. ... ...t e 20,93 ... 20,935.00 ........ 20,90 ......... 20,887 ... B8 829 ...
36219V-PW-6 GNMA 30 YRPOOL .. ... 10.000% 10/15/18...... .. 1210172002 Paydown. ... ... e 1,256 ...... 1,256.00 ......... 1,250 . 1,250 B 69 ...
36219W-E4-8 GNMA 30 YRPOOL ... 10.000% 08/15/20...... .. 04/01/2002  Paydown......... ..o e 16,737 ... 16,737.00 ........ 16,988 ......... 16,917 ... (181 o 557
36219X-GU-6 GNMA 30 YRPOOL ... 10.000% 09/15/18...... .. 121012002 Paydown. ... ... e 28 ... 228.00 .......... 21 ... 21 . LRSI B
36219X-TC-2 GNMA 30 YRPOOL .. ... 10.000% 09/15/18...... .. 02/01/2002  Paydown.............ciiiiiiiii e 6,194 ...... 6,194.00 ......... 6,156 .......... 6,160 ............ KSR 103
36219X-23-6  GNMA 30 YRPOOL ... 10.000% 10/15/18...... .. 1210172002 Paydown. ... ... e 8,458 ...... 8,458.00 ......... 8,420 .......... 8,421 ............ 3T 20
36219Y-ET-9 GNMA 30 YRPOOL ... 10.000% 10/15/18...... .. 121012002 Paydown. ... ... e 9M ... 916.00 .......... M M2 b 50
36219Y-K3-9 GNMA 30 YRPOOL ...... 6.500% 11/15/23..... .. 1210172002 Paydown. ... e 114,667 114,667.00 ....... 102,842 ........ 104,686 .......... 0,080 L 5,383 ...
36219Y-Q7-4 GNMA 30 YRPOOL ... 10.000% 10/15/18...... .. 1210172002 Paydown. ... ... e 18,044 ... .. 18,044.00 ........ 17,93 ......... 17,96 ............ 10 968 ...
36219Y-ZF-6  GNMA 30 YRPOOL ... 10.000% 10/15/18...... .. 1210172002 Paydown. ... ... e 11,29 ... 11,294.00 ........ 1,243 ... M244 A0 815
362209-UN-6  GNMA 30 YRPOOL ... 9.500% 04/15/21.... .. 121012002 Paydown. ... ... e 208 ........ 208.00 .......... 24 22 () o Mo
362209-WQ-7 GNMA 30 YRPOOL ....... 9.500% 04/15/21..... .. 1210172002 Paydown. ... ... e 26,162 ..... 26,162.00 ........ 26,906 ......... 26,725 ... (5B3) e 569 ...l
36220E-SH-1 GNMA 30 YRPOOL .. ... 10.500% 05/15/19...... .. 1210172002 Paydown. ..........oooiiii i e 10,041 ... 10,041.00 ......... 9,831 ... 9,871 ... 10 51
36220G-4F-6  GNMA 30 YRPOOL ... 10.000% 06/15/19...... .. 1210172002 Paydown. ... ...t e 42,534 ... 42,534.00 ........ 39,319 ... 40,032 .......... 2,002 1,833
36220P-EB-4 GNMA 30 YRPOOL ...... 9.000% 03/15/20...... .. 1210172002 Paydown. ... ... e 18,266 ..... 18,266.00 ........ 17,742 ......... 17,883 ... ... L SRR 1,02
36220Q-E4-8 GNMA 30 YRPOOL ...... 9.000% 02/15/20...... .. 02/01/2002  Paydown.............oiiiiiiii e 23,801 ... 23,801.00 ........ 28,206 ......... 23,362 ... B0 3/
36220Q-FD-7 GNMA 30 YRPOOL ... 9.000% 02/15/20...... .. 1210172002 Paydown. ... ... e 18,303 ..... 18,303.00 ........ 17,718 ... 17,800 ........... A 1,00 ..
36220Q-W8-9 GNMA 30 YRPOOL ... 9.000% 02/15/20...... .. 1070172002 Paydown............oooiiiii i e 186,563 .... 186,563.00 ....... 181,213 ... 182,349 .......... A 13,881 ..
36220T-D4-3 GNMA 30 YRPOOL ...... 9.000% 02/15/20...... .. 1210172002 Paydown. ... ... e 51111 .. 51,111.00 ........ 49,645 ... ... 49,956 .......... L T PRSP 2,164 ...
36223D-LL-8 GNMA 30 YRPOOL ...... 9.500% 04/15/21.... .. 1210172002 Paydown. ... ... e 22,802 ..... 22,802.00 ........ 23,450 ... 28,292 ... (490) o 1,625 ...
36223G-WK-1 GNMA 30 YRPOOL .. ... 9.500% 04/15/21....... 121012002 Paydown. ... ... e 487 . 487.00 .......... 501 ... 497 (10) o B
36224R-KG-8 GNMA 30 YRPOOL ...... 6.500% 11/15/23.... .. 1210172002 Paydown. ... ...t e 36,94 ... 36,941.00 ........ BN 33,698 .......... B4 1,590 ..
36225A-YN-4 GNMA 30 YRPOOL ...... 7.000% 02/15/28..... .. 1210172002 Paydown. ... e 1,252,475 .. 1,252,475.00 ..... 1,268,914 ... 1,267,315 ........ 14,900) . 50,217 ...
............ Subtotal United States . ... . 86,214,776 85,952,775.00 ... 84,508,995 ... 84,811,670 ... 1,403,101 L 3,420,029
0399999 - Subtotal - Bonds - U.S. GOVEIMMENTS . ... .. ... 86,214,776 . 85,952,775.00 .... 84,508,995 ..... 84,811,670 ...... 103,101 L 3,420,029 ...
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Bonds - States, Territories and Possessions
State, Territories and Possessions
Canada
642866-DQ-7  NEW BRUNSWICK PROV CD 7.125% 10/01/02... 10/01/2002  Maturity. ... s 13,000,000 . 13,000,000.00 .... 12,663,650 ..... 12,963,016 ......... 36,084 L 926,250 ...l
............ Subtotal Canada. ... ... . 13,000,000 . 13,000,000.00 ... 12,663,650 ..... 12,963,016 ......... 36,984 ... . e 926,250
1799999 - Subtotal - Bonds - States, Territories and POSSESSIONS . . ... .. ... ..ot 13,000,000 . 13,000,000.00 .... 12,663,650 ..... 12,963,016 ......... 36,084 926,250 ...l
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment
United States
045167-AQ-6  ASIAN DEVELOPBK ... 6.500% 09/21/02 ... ... 05/07/2002 HONG KONG SHANGHAIBK ............... .o s 9,145,890 .. 9,000,000.00 ..... 8,559,270 ...... 8,954,980 ......... 20,562 .o 170,347 ... 170,347 ... 2,125 .
162545-C*6  COUNTY OF CHAUTAUQUA . 9.000% 04/01/02 .. 04/01/2002  Redemption .... 100.0000................. ..o et 31,83 .. 31,323.00 ........ 3,828 30 3 562 ...
312903-XV-4  FHLMC - CMO SER 146 C 9.450% 04/15/21.... .. 02/15/2002  Paydown........... ..o e 163,191 ... 163,191.00 ....... 156,459 ........ 157,646 ... ... GBS T
31290K-CU-1 FHLMC POOL #554583 . .. 9.500% 02/01/21. ... .. 1210172002 Paydown. ... ... e 3,663 ...... 3,663.00 ......... 3,612 ... 3,614 ... A 195
31292G-C4-6  FHLMC POOL #C00091 ... 9.000% 12/01/21.... .. 1210172002 Paydown. ... ...t e 120,716 .... 120,716.00 ....... "3 18,226 .......... 20l 4,805 ...
31295V-DR-8  FHLMC POOL #A00112 . .. 9.500% 07/01/20..... .. 1210172002 Paydown. ... ... e 13,061 ... 13,061.00 ........ 13,0456 ... 13,085 ... 1B 123
31295V-DS-6  FHLMC POOL #A00113 ... 9.500% 11/01/20...... .. 1210172002 Paydown. ... ... e 8,360 ...... 8,360.00 ......... 8,357 .......... 8,350 ............ 0 e My
31295V-EC-0  FHLMC POOL #A00131 ... 9.500% 11/01/20..... .. 1210172002 Paydown. ... ... e B4 38,24.00 ........ 38,224 ... 38,195 A8 1,908 ...
31295V-EF-3  FHLMC POOL #A00134 ... 9.500% 12/01/20..... .. 1210172002 Paydown. ... e 6,586 ...... 6,586.00 ......... 6,583 .......... 6,578 ............. B U5
31295V-EH-9  FHLMC POOL #A00136 . .. 9.500% 12/01/20..... .. 1210172002 Paydown. ... ... e 5,623 ...... 5,623.00 ......... 5,620 .......... 5616 ............. T 303
31295V-EJ-5  FHLMC POOL #A00137 ... 9.500% 12/01/20..... .. 1210172002 Paydown. ... ... e 78,618 ... 78,518.00 ........ 78,483 ... ... 78,424 G 2,99
31295V-UV-0  FHLMC POOL #A005% . .. 9.000% 05/01/21..... .. 1210172002 Paydown. ... ... e 102,383 .... 102,383.00 ........ 99,844 ... 100,288 .......... 2,005 343
3133T3-GB-8  FHLMC - CMO SER 1637 12.009% 12/15/23. ... .. 03/15/2002  Paydown...............oiiiii 1,946,977 .. 1,946,977.00 ....... 983,223 ...... 1,921,538 ......... 19,402 37,000 ...
313401-2V-2 FHLMC POOL #380089 . .. 9.500% 07/01/05. ... .. 1210172002 Paydown. ..........oooiiii i e 54,233 ... 54,233.00 ........ 53,349 . ... 53,520 ........... DA 2,465 ...
313401-H4-6  FHLMC POOL #360043 . . 10.000% 12/01/18. ... .. 1210172002 Paydown. ... ...t e 76,959 ... 76,959.00 ........ 78,00 ......... 77,881 ... (B22) o 3748
313401-P8-8  FHLMC POOL #360064 . . 10.000% 07/01/19. ... .. 170112002 Paydown. ... ..ot e 21,855 ... 21,565.00 ........ 2872 ... 2071365 (180) o 982
313401-Q6-1  FHLMC POOL #360070 . .. 9.500% 07/01/19. ... .. 1210172002 Paydown. ... ...t e 13,514 ... 13,514.00 ........ 13,321 ... 13,33 ... 180 e T8
313401-V8-1 FHLMC POOL #360103 . .. 9.500% 05/01/20. ... .. 170112002 Paydown. ... ..ot e 37,751 37,751.00 ........ 3,230 ... M8 . 04 1,949
31340Y-ER-6  FHLMC - CMO SER 17 CL 9.900% 10/15/19. ... .. 120152002 Paydown. ... e 473,678 473,678.00 ....... 481,523 ........ 473,661 ... I 24460 ...
31354B-EW-8 FHLMC POOL #544649 . .. 9.500% 02/01/18. ... .. 01/01/2002  Paydown............ooiiiii i e 10,882 ..... 10,882.00 ........ 10,782 ... 10,788 ... L RS PPEPR 86 ...
31354G-3K-56  FHLMC POOL #549802 . .. 9.500% 05/01/20. ... .. 05/01/2002  Paydown.............ooiiiiiiii e 48,858 ..... 48,858.00 ........ 48,183 ..., 48,201 ........... D2 e 198 ...
313602-PQ-1 FNMA-CMOSER ...... 10.400% 04/25/19. ... .. 1210172002 Paydown. ... ... e 533,028 533,028.00 ....... 544,669 ........ 534,00 ......... (10B2) o 437
313602-YQ-1  FNMA - CMO SER 1989-4 9.000% 07/25/19...... .. 1210172002 Paydown. ... e 283,218 283,218.00 ....... M4 . 28,728 .......... A0l 11,36 .
31360V-JE-1 FNMA POOL #017361 ... 9.000% 04/01/13.... .. 1210172002 Paydown. ... ...t e 10,39 ... 10,394.00 ........ 10,002 ......... 10,18 ... 2TS KL O
313614-4B-2  FNMA POOL #050318 ... 10.000% 07/01/20..... .. 1210172002 Paydown. ... ... e 50,483 ..... 50,483.00 ........ 50,447 ... ... 50,381 ........... 0 2,495
313615-A30  FNMA POOL #050426 .. .. 9.500% 04/01/21.... .. 1210172002 Paydown. ... ... e 87,654 ..... 87,654.00 ........ 87,209 ......... 87,185 ........... A8 . 3,620 ...
313615-HN-9  FNMA POOL #050637 . ... 8.000% 12/01/22. ... .. 1210172002 Paydown. ... e 535,452 535,452.00 ....... 533,682 ........ 533,464 ... ... 18T 20,039 ...
313636-WW-8 FNMA POOL #108761 ... 10.000% 11/01/20..... .. 1210172002 Paydown. ... ... e 6,304 ...... 6,304.00 ......... 6,300 .......... 6,292 ........... L SRR 625 ...
313638-SV-1 FNMA POOL #110432 ... 10.000% 09/01/20..... .. 1210172002 Paydown. ... ... e 42,963 ... 42,963.00 ........ 42,932 ... 281 B0 e 2,833
313638-TS-7  FNMA POOL #110461 ... 10.000% 02/01/19.... .. 121012002 Paydown. ... ... e 24,054 ... 24,054.00 ........ 24,037 ... 24002 ... B 1213
31364M-MT-0 FNMA POOL #111170 ... 10.000% 12/01/20. ... .. 03/01/2002  Paydown.............oiiiiiiii e 21,681 ... 21,681.00 ........ 21,665 ......... 21,638 ... B 541
31364S-22-2  FNMA POOL #116061 ... 9.500% 04/01/21..... .. 06/01/2002  Paydown..............coiiiiiiii e 7,93 ... 7,963.00 ......... 7,928 ... 7,921 By JM
31364T-TC-5  FNMA POOL #116747 ... 9.500% 04/01/21..... .. 121012002 Paydown. ... ..o e 52,677 ... 52,677.00 ........ 52,410 ......... 52,395 ... 2B 1314
31365Y-D9-7  FNMA POOL #141528 . ... 9.000% 09/01/21.... .. 1210172002 Paydown. ... ... e 28,004 ... 28,004.00 ........ 26,950 ......... 128 BB 1,963
31366D-SQ-8 FNMA POOL #145527 ... 9.000% 02/01/22..... .. 1210172002 Paydown. ... ... e 74,038 ... 74,038.00 ........ <) I 7697 ... 2 1182
31366G-XB-8 FNMA POOL #148374 ... 9.000% 10/01/21.... .. 1210172002 Paydown. ... ... e 3,917 ... 3,917.00 ......... 3,821 ... 3,852 ... D 19 ...
31367Y-5K-9  FNMA POOL #183650 . ... 8.000% 12/01/22. ... .. 1210172002 Paydown. ... ... e 2,341 ... 21,347.00 ........ 2,571 ... 0,66 ... 0 518 .
313941-26-6  FHLMC POOL #D08865 .. . 9.000% 08/01/21.... .. 1210172002 Paydown. ... ... e 1,318 ... 1,378.00 ......... 1,34 1,350 2B [ T
313947-LL-5  FHLMC POOL #D13031 ... 9.000% 11/01/21. ... .. 121012002 Paydown. ... ..o e 3,818 ... 3,818.00 ......... 3,724 3,740 ... 10 188 .
FN0600-35-2 FNMA DOLLAR ROLL TBA . 6.000% 05/01/32..... 02/01/2002  VarOUS................cooomieiiiiiis e o 47,782,736 . 49,247,006.00 .... 47,782,736 ..... AT 182,730 o 106,702 ...
............ Total United States . ... 61,979,121 . 63,297,501.00 .... 60,416,858 ..... 61,746,569 ......... 62,210 ................ . 170,347 o 170,347 o 650,182 ..l
............ SUDIOtAI UNItEd SIS .. . ..o e e e e e e
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUBAIVISIONS . .. ... ... .o 61,979,121 . 63,297,501.00 .... 60,416,858 ..... 61,746,569 ......... 62,210 ... 170,347 ... 170,347 ... 650,182 ...............
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Bonds - Public Utilities (Unaffiliated)
Public Utilities (unaffiliated)

United States
018803-AD-8 ALLIANTENERGY ....... 7.000% 12/01/11....... 02/07/2002  Tax Free Exchange.................cooooo i 9,982,542 . 10,000,000.00 ..... 9,983,800 ...... 9,982,788 .......... (246) .. 159,444 .
049560-AA-3 ATMOS ................ 6.750%07/15/28 ... .. 05/31/2002 LAC-UNIVERLIFE....... ... s 1,720,937 .. 2,000,000.00 ..... 1,717,740 ... 1,719,781 ... L PR 118,500 ...............
05379B-AC-1 AVISTACORP .......... 9.750% 06/01/08.. ... .. 05/10/2002  VAriOUS. . ... 14,080,000 . 13,000,000.00 .... 13,584,030 ..... 13,575,257 ........ (23,622) ... 528,366 ........ 528,366 ....... 546,813 ...
15005M-AC-8 CEDAR BRAKES I LLC ... 8.500% 02/15/14. ... .. 02/15/2002  Redemption ... 100.0000................. oo 3,18 L 37,7118.00 ........ 18 3T T8 1,603 ...
15405C-CM-2 CENTRAL MAINE POWER .. 7.000% 08/15/11 ... 06/17/2002 JPMORGANSECFIXEDINC .............. ... 12,059,280 . 12,000,000.00 .... 12,000,000 ..... 12,000,000 ... e 59,280 ......... 59,280 ....... 602,000 ...............
172070-BR-4  CINCINNATI GAS & EL C 7.200% 10/01/23....... 05/31/2002 LAC-UNIVERLIFE....... ... s 1,869,839 .. 2,000,000.00 ..... 1,867,480 ...... 1,868,818 .......... 102t 96,000 ...............
23330A-AA-8  DAYTON POWER & LIGHT . 8.125% 09/01/31.... 03/01/2002 TaxFree Exchange....................... oo s 4,613,483 .. 5,000,000.00 ..... 4,611,750 ...... 4,612,020 .......... DB 408,507 ...............
341081-DW-4 FLORIDAPR &LT CO ... 6.000% 06/01/08. ... .. 05/10/2002  VAriOUS. ... 26,069,618 . 25,650,000.00 .... 24,521,848 ..... 24,773,888 ......... 23,882 1,211,847 ... 1,211,847 ... 451,767 ...
462613-AC-4 IPALCO ENTERPRISES IN 7.625% 11/14/11..... 05/17/2002  Tax Free Exchange....................oo i 5,000,000 .. 5,000,000.00 ..... 5,000,000 ...... 5,000,000 .. e e 193,802 ...
50185K-AF-4 LG&E ENERGY CORP ... 7.411%11/01/11.... 07/15/2002 JPMORGANSECFIXEDINC .............. oo 12,444,060 . 12,000,000.00 .... 12,816,370 ..... 12,806,753 ........ (32,372) ..o (330,321)....... (330,321)....... 631,300 ...............
641423-AX-6 NEVADAPOWER ......... 8.250% 06/01/11.... 01/21/2002 TaxFree Exchange...................cooo o oo 19,193,794 . 19,000,000.00 .... 19,205,220 ..... 19,196,282 ......... (2,889) . 261,250 ...
653522-CD-2 NIAGRAMOHAWK ........ 8.770%01/01/18.... 07/01/2002  Redemption .... 100.0000................. .o it 96,000 ..... 96,000.00 ........ 99,612 ......... 99,635 ......... (3,530) . 8,419 ...
668074-AC-1 NORTHWESTERN CORP ... 2.624% 09/23/02 .. 09/23/2002 Maturity. .. ... s 5,000,000 .. 5,000,000.00 ..... 4,999,350 ...... 4,999,747 ... i SRS RTRURN 102,686 ...............
684065-AT-2  ORANGE & ROCKLAND ... 6.500% 12/01/27.... 05/08/2002 JPMORGANSECFIXEDINC .............. .......coin e 5,222,300 .. 5,000,000.00 ..... 5,031,464 ...... 5,014,488 ......... (1597) o 209,409 ........ 209,409 ....... 146,250 ...............
69362B-AJ-1 PSEGPOWER ........... 8.625% 04/15/31... .. 06/11/2002 JPMORGANSECFIXEDINC .............. ..o e 3,356,220 .. 3,000,000.00 ..... 3,013,188 ... 3,013,004 ... LR M3 KZ X M8
695114-BT-4 PACIFICORP ........... 7.700% 11/16/31. ... 10/17/2002  JPMORGANSECFIXEDINC .............. oo o 18,425,120 . 16,000,000.00 .... 16,090,390 ..... 16,088,499 .......... (397) o 2,337,019 ... 2,337,019 ... 1,132,756 ...
69512E-GB-5 SCOTTISH POWER ....... 7.240%08/16/23 ... 06/31/2002 LACUNIVERLIFE........................ i . 4,613,333 .. 5,000,000.00 ..... 4,605,600 ...... 4,611,353 .......... 1070 41333
69512E-GK-5 SCOTTISH POWER ....... 6.710%01/15/26..... 06/31/2002 LACUNIVERLIFE....... ... i . 2,572,593 .. 3,000,000.00 ..... 2,566,380 ...... 2,510,314 .......... 2,21 176,697 ...............
75952A-AJ-6  RELIANT ENERGY INC ... 9.681% 07/02/26 ... ... 07/08/2002  VAMIOUS. ... ..ottt e 8,046,250 .. 8,000,000.00 ..... 7,849,821 ... 7,854,046 .......... 1,000 191,175 ... 191,175 ... 780,934 ...
84258P-AC-1 SOUTHERN CO CAP TRUST 8.190% 02/01/37 ... 09/04/2002  Various.................coooiiiiiiiiis s 30,492,666 . 29,265,000.00 .... 26,972,871 ..... 26,986,799 .......... T60 o 3,498,108 ...... 3,498,108 ..... 2,518,497 ...
872375-AC-4 TECOENERGYINC ...... 7.200% 05/01/11..... 06/27/2002  VAriOUS. . ... 24,295,920 . 23,000,000.00 .... 23,421,190 ..... 23,413,615 ........ (15,798) oo 898,101 ........ 898,101 ..... 1,074,000 ...............
............ Subtotal United States . ... L 209,191,673 203,048,718.00 ... 199,995,828 ... 200,224,795 ........ (39, 217) ................ ... ....... 9,006,095 ...... 9,006,095 ... 9,824,339 ..............

Other Country
05257H-AB-7  AUSTRALIA GAS LIGHT C 6.400% 04/15/08 ... .. 03/21/2002 JPMORGANSECFIXEDINC .............. oo e 9,937,800 . 10,000,000.00 ..... 9,964,900 ...... 9,974,204 .......... 1512 (37,916)........ (37,916)....... 286,222 ...
886527-AA-8  AES IHB CAYMANLTD .. 11.500% 12/15/15.... .. 12/15/2002  Redemption .... 100.0000................o oo 42,400 ... 42,400.00 ........ 42,30 ......... 42,385 ... 1B 4,876 ...
............ Subtotal Other COUNrY. ... o e . 9,980,200 . 10,042,400.00 ... 10,007,280 ..... 10,016,589 .......... 1527 ... (31,916) ... (37,916)....... 291,098 ...............
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ............. ... o 219,171,873 213,091,118.00 ... 210,003,108 .... 210,241,384 ........ (37,890) ..o 8,968,179 ...... 8,968,179 ... 10,115,437 ...............
Bonds - Industrial and Miscellaneous (Unaffiliated)

Industrial & Miscellaneous

United States
00077Q-AD-2 ABN AMRO BK CHICAGO .. 7.550% 06/28/06.... 10/24/2002 JPMORGANSECFIXEDINC .............. ....oooiis oo 16,570,350 . 15,000,000.00 .... 15,050,350 ..... 15,027,074 ......... (6,509) ... 1,549,784 ... 1,549,784 ... 938,507 ...
00103R-AB-2  AESOP FUNDING II LLC . 6.400% 10/20/03 ... ... 04/26/2002 DEUTSCHEBANK ... ... e 10,105,469 . 10,000,000.00 .... 10,195,900 ..... 10,116,183 ........ (64,836) ..o 54,122 ... 54,122 ... 232,889 ...
00181Q-AC-7 ANRC AUTO OWNER TRUST 6.750% 12/15/03... 07/15/2002  Paydown................cooiiiiiiiiiiis s 2,962,470 .. 2,962,470.00 ..... 3,001,875 ... 2,984,072 ........ (20,802) .o 51,30 ...
001957-BA-6 AMERICANTEL& ....... 8.000% 11/15/31. ... 08/12/2002 Tax FreeExchange..................ooor i 18,834,760 . 19,000,000.00 .... 18,836,750 ..... 18,835,569 .......... (809) o 1,102,000 ...
00204A-AC-5 ARG FUNDING CORP ... .. 6.020% 05/20/05 ... 05/31/2002 LAC-UNIVERLIFE.......... ... i s 7,645,942 .. 7,500,000.00 ..... 7,686,769 ...... 7,658,369 ........ (12,426) .o 201,91 ...
017475-AC-8  ALLEGIANCE CORP ... 7.000% 10/15/26. . ... 11/01/2002  JPMORGANSECFIXEDINC .............. oo o 9,882,000 .. 9,000,000.00 ..... 8,042,280 ...... 8,980,052 .......... 9,291 892,657 ........ 892,657 ....... 666,750 ...............
058904-AE-3  BANC ONE AUTO GRANTOR 6.270% 11/20/03... 04/01/2002  PAYAOWN. ... ...t e e e e e e e e e e e e e
05947U-CF-3 BANC OF AMERICA COMM . 5.787% 05/11/35 ... 06/28/2002 BANK of AMERICASEC Chi................ ... ol 7,091,875 .. 7,000,000.00 ..... 7,035,350 ...... 7,034,435 ... (18T1) 59,311 ... 59,311 ... 306,068 ...............
05947U-CF-3 BANC OF AMERICA COMM . 5.787% 05/11/35 ... 02/01/2002  PayOWN. . .. ... e e e e e e e e e e e (33,758)...............
064213-AN-1 BANC ONE CORP COLUMBU 7.375% 12/01/02... 12/01/2002  Maturity. ................ ... s 3,500,000 .. 3,500,000.00 ..... 3,476,830 ...... 3,496,776 .......... 3 28,125 ...
065912-AA-5  BANK OF AMERICA CORP . 7.700% 12/31/26.... 08/01/2002 ~ SAL SMITH-BARNEY-CHI-FI................ ... ... 10,265,600 . 10,000,000.00 ..... 9,354,340 ...... 9,363,163 .......... 3439 898,998 ........ 898,998 ....... 462,000 ...............
066748-AC-8 BANQUE PARIBAS ....... 6.875% 03/01/09. .. .. 01/11/2002 JPMORGANSECFIXEDINC ............o. oo 5,252,250 .. 5,000,000.00 ..... 4,230,890 ...... 4,501,967 .......... 2,20 748,062 ........ 748,062 ....... 128,906 ...............
07384Y-AN-6 BEAR STEARNSABS ... 5.640% 02/25/24. . ... 121012002 Paydown. ....... ... 1,799,163 .. 1,799,163.00 ..... 1,799,488 ... 1,798,988 ........... T 94,036 ...............
079867-AH-0 BELLSOUTHTEL ........ 5.875%01/15/09..... .. 04/02/2002 JPMORGANSECFIXEDINC ...........cc oo 26,270,995 . 26,750,000.00 .... 23,949,295 ..... 24,389,821 ......... 60,745 ... 1,820,429 ...... 1,820,429 ... 1,108,906 ...............
079867-AW-7 BELLSOUTHTEL ........ 6.375%06/01/28 ... .. 11718/2002  RBC/DAIN.........oo s 2,105,140 .. 2,000,000.00 ..... 1,710,260 ...... LA 3200 384,74 KL 123,958 ...
081434-AA-0  BEMIS COMPANY ........ 6.500% 08/15/08. .. .. 01/11/2002  JPMORGANSECFIXEDINC .............. ..o 3,114,990 .. 3,000,000.00 ..... 2,994,780 ...... 2,994,744 M0 120,136 ........ 120,136 ........ 84,500 ...............
097023-AH-8 BOEINGCO ............ 7.950%08/15/24. .. ... 12/09/2002  MORGAN STANLEY FIXEDINC............. ..o oo 23,436,000 . 20,000,000.00 .... 20,157,180 ..... 20,109,709 ......... (TL261) o 3,333,562 ... 3,333,562 ... 2,104,542 ...
12201P-AF-3  BURLINGTON RESOURCES . 7.400% 12/01/31... 06/23/2002 JPMORGANSECFIXEDINC .............. ... 4,141,360 .. 4,000,000.00 ..... 3,994,480 ...... 3,993,981 ... TOT 146,653 ........ 146,653 ....... 158,689 ...............
126342-DW-1 CS FIRST BOSTON MTG .. 7.300% 03/15/27... ... 09/15/2002  Paydown........... ... e 1,462,310 .. 1,462,310.00 ..... 1,488,586 ...... 1,467,045 ......... (A, 30) o 4106 ...
126650-AF-7 CVSCORP ............. 7.770%01/10/12. ... 12/10/2002  Redemption .... 100.0000...............o oo 62,726 ..... 62,726.00 ........ 62,726 ......... B2, 726 2,789

(continues)



g'cia

H/A

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Book/Adjusted (Decrease) Foreign

CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on

|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received

cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
149114-BC-3 CATERPILLAR FINL ASSE 6.550% 07/25/05.. ... 06/26/2002 ~SAL SMITH-BARNEY-CHI-FI................ ... . 6,075,000 .. 6,000,000.00 ..... 6,153,887 ...... 6,116,553 ........ (45,825) ..o 4,22 .. 4,212 ... 203,050 ...
149114-BC-3 CATERPILLAR FINL ASSE 6.550% 07/25/05.. ... 11/25/2002  Redemption .... 100.0000................. ... oot 2,000,000 .. 2,000,000.00 ..... 1,998,212 ...... 1,998,833 .......... LB 120,083 ...
16151R-AB-9 CHASE CREDIT CARD ... 6.950% 01/15/07..... 06/07/2002 ~ SAL SMITH-BARNEY-EQ-DIRECTED ........ ...........coo oot 5,325,000 .. 5,000,000.00 ..... 5,260,248 ...... 5,228,808 ........ 20,879) o 123,711 .. 123,711 ... 139,965 ...
17248R-AG-1 CINGULAR WIRELESS ... 7.125% 12/15/31..... 08/28/2002 TaxFreeExchange........................ oo oo, 9,919,513 . 10,000,000.00 ..... 9,920,350 ...... 9,919,816 .......... (302) o 506,667 ...............
17303P-AA-0  CITICORP CAPITAL ... 7.933% 02/15/27. ..... 07/30/2002 JPMORGANSECFIXEDINC .............. oo 3,029,700 .. 3,000,000.00 ..... 2,856,720 ...... 2,858,663 .......... 1,299 169,738 ........ 169,738 ....... 209396 ...
17453B-AE-1 CITIZENS UTILITIES CO 7.625% 08/15/08 . ... .. 03/15/2002 TaxFreeExchange..................oo i 5,013,525 .. 5,000,000.00 ..... 5,014,750 ...... 5,013,716 .......... (19 o 2,337
17453B-AF-8  CITIZENS UTILITIES CO 9.000% 08/15/31...... 03/15/2002 TaxFreeExchange................oooie o 21,095,859 . 20,500,000.00 .... 21,099,510 ..... 21,095,928 ........... (B9) .. 1,071,125 .
19390U-AG-6 COLLATERALIZED MTGE .. 9.000% 10/01/18. ... 12/01/2002  Paydown.................ooiiiiiiiiiiii i 269,203 ... 269,203.00 ....... 263,819 ........ 266,391 .......... 2,80 10,938 ...
200339-AA-7  COMERICAINC ......... 7.250% 10/15/02. .. .. 10/15/2002  Maturity. ... 6,000,000 .. 6,000,000.00 ..... 6,205,224 ...... 6,135,287 ....... (135,287 ) o 435,000 ...
207633-*U-4  CT NATL BK GTD BY CSX 10.560% 07/01/04..... 01/02/2002 Redemption .... 100.0000 ................. ... oo, 24,519 ... 24,519.00 ........ 24,519 ... 2 D10 1,639 ...
207633-*V-2  CT NATL BK GTD BY CSX 10.790% 01/01/03..... 01/02/2002 Redemption .... 100.0000 ................. ... oo, 34,187 .. 34,187.00 ........ M8 B BT 1844
207633-*X-8  CT NATL BK GTD BY CSX 10.790% 07/01/04. ... 01/02/2002 Redemption .... 100.0000 ................. .....ooiiiiis oo, 16,304 ..... 16,304.00 ........ 16,304 ......... 18,304 o 880 ...
207633-*Y-6  CT NATL BK GTD BY CSX 10.300% 07/01/04..... 07/01/2002 Redemption .... 100.0000................. .....oiis e, 115,998 ... 115,998.00 ....... 115,998 ........ 115,008 9,003 ...
22540A-AK-4  CS FIRST BOSTON ... 6.960% 06/20/29... .. 17012002 Paydown. ... ..ot e 624,965 .... 624,965.00 ....... 624,208 ........ 623,237 .......... DT 36,834 ...
22540A-JM-1 CS FIRST BOSTON ... .. 6.300% 11/11/30.... .. 1211112002 Paydown. ...t e 870 ........ 870.00 .......... 802 ........... 816 ............ PRSP 55
233835-AQ-0  DAIMLER CHRYSLERAG .. 8.500% 01/18/31.... 08/23/2002  Various.......................cccoiiiiis i o 19,699,010 . 17,000,000.00 .... 16,952,750 ..... 16,952,146 .......... (920) oo 2,747,784 ... 2,747,784 ... 1,594,931 ...
239753-DJ-2 DAYTON HUDSON CORP ... 6.750% 01/01/28... 09/13/2002 MORGAN STANLEY FIXEDINC............. ... ool 3,807,389 .. 3,491,000.00 ..... 3,001,597 ... 3,008,737 .......... 3512 795,080 ........ 795,080 ....... 206,044 ...
239753-DL-7 DAYTON HUDSON CORP ... 6.650% 08/01/28... 09/13/2002 MORGAN STANLEY FIXEDINC............. ... e 5,190,240 .. 4,800,000.00 ..... 4,055,368 ...... 4,065,062 .......... 5,782 Lo 1,119,396 ...... 1,119,396 ....... 360,873 ...
244098-AA-7  DEER PARK REFINING LP 6.470% 12/15/08..... 12/15/2002 Redemption .... 100.0000................. .....ois e, 742,280 ... 742,280.00 ....... 742,280 ........ TA2,280 o 36,019 ...
25475X-AD-2  DISTRIBUTION FINANCIA 6.480% 10/15/13. ... 05/16/2002 Bear Stearns & Co...............ooiiii 5,174,023 .. 5,000,000.00 ..... 5,151,941 .. ... 5,127,853 ........ (29,473) ..o 75,644 ... 75,644 ... 140,400 ...
26190B-AD-2  DREXEL BURNHAM LAMBER 11.000% 11/01/18.. 12/01/2002  Paydown....................ccoiiiiiiis oo 1,233,879 .. 1,233,879.00 ..... 1,287,861 ...... 1,247,440 ... (13,803) . 63,730 ...
26882P-AN-2  ERAC USAFINANCE ..... 8.000% 01/15/11..... 04/11/2002 JPMORGANSECFIXEDINC .............. ... o 5,294,650 .. 5,000,000.00 ..... 4,993,900 ...... 4,993,99% .......... (BT1) o 301,224 ... 301,224 ... 011
269077-AB-9  ESITRACTEBEL ........ 7.990% 12/30/11. ... 12/31/2002  Redemption .... 100.0000................. o 36,082 ... 36,082.00 ........ 36,082 ......... 30,082 L 2,44
31331F-AE-1 FEDERAL EXPRESS CORP . 7.150% 09/28/12... 09/28/2002 ~ Redemption .... 100.0000................. ... e, 116,608 .... 116,608.00 ....... 109,707 ........ M,308 ... 5,305 e 5,385 .
340711-AM-2 FLORIDAGAS .......... 7.625% 12/01/10. ... 07/15/2002  WACHOVIA ... ... s 6,246,060 .. 6,000,000.00 ..... 5,964,180 ...... 5,966,178 .......... 1224 218,658 ........ 218,658 ....... 208,479 ...
343254-AA-6  FLORIDA WINDSTORM ... 6.500% 08/25/02. ... 06/12/2002 BANKOFNEWYORK .................oooo i e 8,561,880 .. 8,500,000.00 ..... 8,666,736 ...... 8,602,128 ........ (73,210) .o 2,92 ... 2,92 ... 48,139 ...
343254-AA-6  FLORIDA WINDSTORM ... 6.500% 08/25/02. ... 08/25/2002 Maturity. .. ... s 6,500,000 .. 6,500,000.00 ..... 6,360,705 ...... 6,453,350 ......... 46,650 . 422,500 ...
34527R-BW-2 FORD CREDIT AUTO OWNE 5.790% 06/16/03 ... 04/26/2002 BANK of AMERICASEC Chi................ ..o ol 8,011,563 .. 8,000,000.00 ..... 8,115,161 ...... 8,071,245 ........ (29,736) ..o (29,946) ........ (29,946) ....... 174,97 ...
345370-BZ-2 FORDMOTOR ........... 6.375% 02/01/29..... 06/04/2002  VariOUS..................cccooiiiiiiiiis i 22,375,070 . 26,500,000.00 .... 21,947,360 ..... 21,958,976 ......... 00414 o 395,680 ........ 395,680 ..... 1,435,969 ...............
362320-AZ-6 GTECORP ............. 6.840% 04/15/18. .. .. 05/30/2002 JPMORGANSECFIXEDINC ............o. oo 6,704,530 .. 7,000,000.00 ..... 7,417,550 ... 7,317,434 ... (5,613) .o (667,291)....... (667,291)....... 304,570 ...
362337-AM-9 GTE CORP NORTH SERH . 5.650% 11/15/08.... 11/19/2002  Various.....................ccooiiiiiis oo 15,245,050 . 15,000,000.00 .... 13,891,290 ..... 14,089,099 ......... T85 1,077,806 ...... 1,077,806 ....... 781,583 ...
36233R-AG-8 GTE NORTHWEST SERD .. 5.550% 10/15/08.... 11/21/2002  SAL SMITH-BARNEY-CHI-FI................ ... .. 5,164,150 .. 5,000,000.00 ..... 4,488,100 ...... 4,595,157 ......... 43584 525,409 ........ 525,409 ....... 309,104 ...
37033L-FQ-4 GENERAL MILLS INC SER 7.000% 09/16/02. ... 09/16/2002  Maturity.....................cooiiiiiiis s 7,000,000 .. 7,000,000.00 ..... 6,999,440 ...... 6,998,977 .......... 102 491,342 .o
37045E-AB-4 GENMOTORS CORP ...... 8.875% 05/15/03.... 03/07/2002 JPMORGANSECFIXEDINC .............. ..o o 3,141,810 .. 3,000,000.00 ..... 2,934,210 ... 2,987,881 .......... 1459 152,469 ........ 152,469 ........ 86,531 ...............
44179H-AC-9 HOUSEHOLD AUTO ....... 6.330% 06/17/03. ... 04/17/2002  Paydown................ccoiiiiiiiiiiit i 524,493 ... 524,493.00 ....... 507,857 ........ 523,287 .......... 10T 6,353 ...
44179H-AD-7 HOUSEHOLD AUTO ....... 6.650% 04/17/06. ... 12/17/2002  Paydown.................ccoooiiiiiiiiiis i 3,521,514 .. 3,621,514.00 ..... 3,618,625 ...... 3,594,823 ........ (73,308 . e 153,628 ...............
44440*-AA-4  IREINCHUGHES ...... 10.360% 09/30/12...... 09/30/2002  Redemption ... 100.0000................. oo 80,319 ..... 80,319.00 ........ 80,319 ......... 80,310 L 8,321 ...
44440*-AB-2 IREINCHUGHES ...... 10.360% 09/30/12...... 09/30/2002  Redemption ... 100.0000................. oo 38,775 ... 38,775.00 ........ 38,775 .. 38, 7T 4,017
44440*AC-0  IREINCHUGHES ...... 10.360% 09/30/12...... 09/30/2002  Redemption ... 100.0000................. oo 81,224 ... 81,224.00 ........ 81,224 ... ... 81 2 8,415 ...
44440*-AD-8 IREINCHUGHES ...... 10.360% 09/30/12. ... 09/30/2002  Redemption ... 100.0000................. oo 38,367 ... 38,357.00 ........ 38,367 ... 38,357 3914
456866-AM-4 INGERSOLL-RAND CO ... 6.443% 11/15/27..... 09/18/2002 MORGAN STANLEY FIXEDINC............. ... ol 4,430,000 .. 4,000,000.00 ..... 4,000,000 ...... 4,000,000 ... e 430,000 ........ 430,000 ....... 20,49 ..
461511-BF-3  INVESTORS GNMA MBS .. 10.875% 10/25/13.... 01/01/2002  Paydown.. ...t 040,871 ... 940,871.00 ....... 978,506 ........ 97,011 ... (16,130) .o 8,57 ...
46623P-AA-2 J P MORGAN CAPITAL ... 7.540% 01/15/27 ..... 02/06/2002 JPMORGANSECFIXEDINC .............. .......ooon il 5,492,190 .. 5,500,000.00 ..... 4,920,005 ...... 4,928,926 ........... 52T 562,737 ........ 562,737 ....... 27,301 ...
47731"-AA5  FMHATEXVILLE ....... 10.500% 12/10/04. .. .. 12/30/2002  Redemption .... 100.0000................. oo 196,695 .... 196,695.00 ....... 197,678 ........ 196,802 .......... (107) o 19,232
492919-AA-3 KEYCORP .............. 7.500% 09/15/08. .. .. 06/12/2002 DEUTSCHEBANK ...... . ... s 5,505,800 .. 5,000,000.00 ..... 5,081,700 ...... 5,054,103 ......... (3,017) o 454,714 454714 283,333 ..
49337W-AC-4 KEYSPANCORP ......... 8.000% 11/15/30..... 10/23/2002 RBC/DAIN........ ..o i e 2,342,800 .. 2,000,000.00 ..... 1,996,880 ...... 1,99%,571 ........... L P 346,042 ........ 346,042 ....... 152,444
549463-AB-3  LUCENT TECHNOLOGY INC 7.250% 07/15/06... 03/13/2002  Various....................ccooiiiiiiiiis coiiiiiiiis i 5,106,250 .. 6,000,000.00 ..... 5,599,200 ...... 5,652,218 ......... 12,770 o (558,738)....... (558,738)....... 293,625 ...
549463-AD-9  LUCENT TECHNOLOGY INC 5.500% 11/15/08... 03/13/2002 JPMORGANSECFIXEDINC .............. ... .. 3,787,500 .. 5,000,000.00 ..... 4,019,200 ...... 4,098,493 ......... 20459 (331,451)....... (331,451)........ 93,958 ...
55262T-ES-8  MBNA MASTER CREDIT ... 6.400% 01/18/05. ... 05/07/2002  SAL SMITH-BARNEY-EQDIRECTED ........ ............oon oies 5,057,617 .. 5,000,000.00 ..... 4,934,766 ...... 4,981,876 ......... 10,330 L 65,402 ......... 65,402 ....... 128,889 ...............
58550Q-AB-0  MELLON AUTO GRANTORT 5.760% 10/17/05... 10/15/2002  Paydown................cooiiiiiiiiiiiis s 1,676,333 .. 1,576,333.00 ..... 1,597,304 ... 1,693,612 ........ TT,219) o L
589929-MU-9 MERRILL LYNCH MTGE ... 6.950% 06/18/29 ... 12/01/2002  Paydown......................cocooiiiin s e, 764,778 ... 764,778.00 ....... 769,557 ........ 765,515 .......... (738) o 42,098 ...
590188-ES-3 MERRILLLYNCH& CO ... 7.000% 04/27/08 ..... 08/12/2002 CREDIT SUISSE FIRSTBOSTON ........... ....cooiiiiiis e 3,276,390 .. 3,000,000.00 ..... 3,122,130 ... 3,074,500 ......... (6,118) .o 208,008 ........ 208,008 ....... 168,000 ...............
590188-FC-7 MERRILLLYNCH& CO ... 6.250% 01/15/06 ..... 08/15/2002 MERRILLLYNCH-NY-FXINC .............. ... .. 3,158,160 .. 3,000,000.00 ..... 2,613,540 ... 2,824919 ... B3 309,367 ........ 309,367 ....... 205,729 ...
(continues)
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60253M-AA-7  MINCS-PILGRAM I LTD .. 3.589% 07/26/11. ... .. 04252002 Paydown......... ... e 2,14 42,7114.00 ........ 2,14 B Tl 87 .
605051-AB-7  MISSION ENERGY ....... 8.125% 06/15/02. . ... 06/15/2002  Maturity. ... 3,000,000 .. 3,000,000.00 ..... 2,979,030 ...... 2,998,248 .......... 1T 121,875 ...
60934N-62-5 FEDERATED PRIME CASHOBLIGFD ........... 01/01/2003  Reclassified ..................ccooiiii 52,616,488 ................ ... 52,616,488 ..... 50 816,488 . e
61910D-CK-6 MORTGAGE CAPITAL ..... 7.164%02/20/27 ... 12/01/2002  Paydown.................ccoooiiiiiiiii e 1,188,937 .. 1,188,937.00 ..... 1,203,613 ...... 1,193,808 ......... 4.870) o 49843
644239-BL-8  NEW ENGLAND TEL &TEL . 5.875% 04/15/09.... 11/21/2002 LEHMANBROS FXDINC.................. oo e 5,226,650 .. 5,000,000.00 ..... 4,830,050 ...... 4,865,099 ......... 13,674 47,877 ... MT.877 ... 20,205 ..
645312-AG-4 NEW HOLLAND EQUIPMENT 6.800% 12/15/07... 05/16/2002 BANK of AMERICASEC Chi................ ... o 10,230,500 . 10,000,000.00 .... 10,338,419 ..... 10,245,514 ........ T2375) o 57,361 ......... 571,361 ....... 204,667 ...............
645767-AX-2 NJBELLTEL.......... 7.250%06/01/02....... 02/04/2002  BB&T CAPITALMKTS ... . ..o s 3,353,856 .. 3,300,000.00 ..... 3,344,616 ...... 3,302,089 ......... 1013) 52,780 ......... 52,780 ........ 43,863 ...
65118N-AD-3 NEWCOURT EQUIPMENT ... 5.393% 05/20/04... 01/22/2002  Redemption .... 100.0000................. ....oooiiis e 9,160,706 .. 9,160,706.00 ..... 9,235,249 ... 9,204,544 ........ B 3T ) M0
652478-AY-4  NEWS AMER HLDGS INC .. 7.600% 10/11/15.... 03/26/2002  SAL SMITH-BARNEY-CHI-FI................ ... .. 4,938,050 .. 5,000,000.00 ..... 4,791,150 ...... 4,822,223 .......... 2,500 13,307 ... 13,307 ... 179,444 ..
652478-BC-1  NEWS AMER HLDGS INC .. 7.430% 10/01/26.... 03/21/2002  Various.................cooooiiiiiiiiiis s 26,901,500 . 26,000,000.00 .... 26,388,760 ..... 26,220,824 ......... (B, 9) o 686,095 ........ 686,095 ....... 916,367 ...............
66416T-AB-1 NORTHEASTERN ......... 8.812% 10/15/26.... 01/31/2002 TaxFree Exchange........................ s L. 16,950,000 . 16,950,000.00 .... 16,950,000 ..... 16,950,000 . 452,239 ...
697933-AK-5 PANAMSATCORP ........ 6.125% 01/15/05.... 01/25/2002 UBSWARBURG .............ccoooiiiiiiis i 4,887,500 .. 5,000,000.00 ..... 4,970,550 ...... 4,985,473 ........... 3B (98,310)........ (98,310)....... 165,885 ...............
70178*-AA-7  FMHA PARNELL WILKINS . 9.950% 09/01/04. .. .. 07/25/2002  Redemption ... 100.0000................. oo 219,778 ... 219,778.00 ....... 219,228 ... 219,698 ............ B0 e 13,20
705220-AD-3  PECO ENERGY TRANSITIO 5.800% 03/01/07.... 06/26/2002 BANK of AMERICASEC Chi................ ... L. 10,498,047 . 10,000,000.00 .... 10,239,976 ..... 10,208,512 ........ (38,248) ... 327,783 ... 327,783 ... 483,333 ...
713411-AB-2 PEPSICOINC .......... 5.625% 02/17/09........ 03/26/2002 JPMORGANSECFIXEDINC .............. oo e 4,896,850 .. 5,000,000.00 ..... 4,941,950 ...... 4,955,145 ... 10286 . (59,582)........ (59,562)....... 175,000 ...
72346N-AB-7  PINNACLE HOLDINGS INC 0.000% 03/15/08. .. .. 11701/2002  DISTRIBUTION . ... e 701,538 .. 2,000,000.00 ....... 400,000 ........ 400,000 ..o 301,538 ........ 301,538 ........ 10,091 .
723551-AF-4  PIONEER AMERICA ... .. 9.250% 06/15/07. .. .. 01/03/2002  Reorganization..................ccccoiiit coiiii 1,125,000 .. 4,000,000.00 ..... 1,440,000 ...... 1,125,000 ........ 315,000 . (315,000)....... (315,000) ...
74531E-AA-0 PUGET SOUND ENERGY IN 7.020% 12/01/27..... 04/29/2002 JPMORGANSECFIXEDINC .............. .....ooiis oo 20,667,690 . 23,000,000.00 .... 20,192,230 ..... 20,216,086 ......... 601 440,003 ........ 440,003 ..... 1,003,275 ...
751277-AS-3  RALSTON-RALSTON PURIN 7.875% 06/15/25 ... 03/22/2002 JPMORGANSECFIXEDINC .............. ..o oo 13,248,113 . 11,250,000.00 .... 11,042,965 ..... 11,047,891 ... (T29) oo 2,200,951 ...... 2,200,951 ....... 251,016 ...
760947-XJ-5  RESIDENTIAL FUNDING .. 7.500% 05/25/26. .. .. 1210172002 Paydown. ............. ..o 2,098,003 .. 2,098,003.00 ..... 2,103,166 ...... 2,102,787 ......... (A TB) 89,853 ...............
775371-AU-1 ROHM&HAAS ... .. 7.850%07/15/29.... .. 04/25/2002 JPMORGANSECFIXEDINC .............. oo e 2,261,160 .. 2,000,000.00 ..... 2,159,960 ...... 2,159,789 .......... (868) ... 102,239 ........ 102,239 ... 124,292 .
807066-AB-1  SCHOLASTIC CORP ... 7.000% 12/15/03... .. 11/26/2002  MERRILLLYNCH-NY-FXINC .............. ... o 5,175,000 .. 5,000,000.00 ..... 5,142,250 ...... 5,053,185 ........ (24,254) ... 146,069 ........ 146,069 ....... 387,361
811410-A#6  CT NATL BK GTD BY CSX 10.300% 06/25/04. .. .. 06/25/2002  Redemption ... 100.0000................. oo 53,1711 ... 53,771.00 ........ 53,711 ... 8 Tt 2,769 ...
816391-AC-0  SELKIRK COGEN FUNDING 8.650% 12/26/07.... 12/26/2002 Redemption .... 100.0000................. ... oo, 245,984 ... 245,984.00 ....... 245,984 ... A 0B 18,071 ..
825703-AM-3  SHYPPCO FINANCE CO LL 6.640% 06/15/10 ... 06/15/2002 Paydown...................coooiiiiiiiiis oo e, 609,377 .... 609,377.00 ....... 609,377 ........ 00,377 o 20,281
860630-A@-1 STIFEL FINANCIAL CORP 8.000% 06/30/04. ... .. 04/30/2002  PRIVATEPLACEMENT ... e 10,000,000 . 10,000,000.00 .... 10,000,000 ..... 10,000,000 .o e e 333,333
88319W-AS-9 TEXTRON FINANCIAL COR 7.180% 10/15/02 ... 10/15/2002  Maturity. ... s 10,000,000 . 10,000,000.00 .... 10,331,200 ..... 10,218,378 ....... (218,378 o 77,833 .
902494-AF-0  TYSONFOODSINC ... 7.000% 05/01/18..... 02/04/2002 JPMORGANSECFIXEDINC .............. .o e 6,632,080 .. 7,000,000.00 ..... 5,811,330 ...... 5,818,787 .......... 3105 810,188 ........ 810,188 ....... 130,667 ...............
912912-AR-3  US WEST CAP FUNDING .. 6.500% 11/15/18 ... 01/24/2002  MERRILL LYNCH-NY-FXINC .............. ... .. 2,170,925 .. 2,500,000.00 ..... 2,457,300 ...... 2,460,588 ............ 30 (269,693)....... (269,693)........ 33,403 ...
912920-AC-9  US WEST COMMUNICATION 6.875% 09/15/33... 06/03/2002 JPMORGANSECFIXEDINC .............. .......con e 2,460,000 .. 3,000,000.00 ..... 2,601,840 ...... 2,603,546 .......... 1216 . (144,762) ....... (144,762)....... 149,531 ...
913903-AM-2  UNIVERSAL HEALTH ... 6.750% 11/16/11. ... 04/11/2002  JPMORGANSECFIXEDINC .............. .o e 4,926,350 .. 5,000,000.00 ..... 4,997,400 ...... 4,996,850 ........... K PP (70,811)........ (70,811)....... 147,188 ..
92857T-AG-2 VODAFONE GROUP PLC ... 7.750% 02/15/10.... 09/09/2002 JPMORGANSECFIXEDINC .............. ... e 5,530,350 .. 5,000,000.00 ..... 4,975,393 ...... 4,978,493 ... ... 1840 oo 550,317 ........ 550,317 ....... 416,563 ...............
92925T-AA-3 WCGNOTE TRUST ....... 8.250%03/15/04 .... 07/15/2002 TaxFree Exchange..................ccooo oo oo 5,000,000 .. 5,000,000.00 ..... 5,000,000 ...... 5,000,000 ... e 43,750
929901-83-3 WACHOVIAUS TREASURY .................... 05/31/2002  TaxFree Exchange.....................ooo o 50,000 ... 50,000 ......... 50,000 . 510 o
98157D-AK-2 WORLDCOMINC ......... 8.250% 05/15/31...... 1701/2002  VarIOUS ... ... 2,925,000 . 20,000,000.00 ..... 3,000,000 ..... 20,083,033 ... (17,083,033) ... ... (75,000 ........ (75,000)....... 825,000 ...............
............ Subtotal United States ... ... 640,204,300 600,425,193.00 ... 616,574,817 .... 633,901,570 .... (17,377,801) ................ ... ...... 23,680,532 ..... 23,680,532 .... 28,931,965 ...............
Canada
012873-AK-1  ALBERTAENERGY ....... 7.375% 11/01/31..... 05/30/2002 JPMORGANSECFIXEDINC .............. oo 5,711,875 .. 5,500,000.00 ..... 5,479,605 ...... 5,478,789 ... ... .. K P 232,503 ........ 232,503 ....... 27,639 ...
698900-AG-2  PANCANADIAN ENERGY ... 7.200% 11/01/31... 08/08/2002 UBSWARBURG ..............cccooiiiiiit i e 5,338,150 .. 5,000,000.00 ..... 4,980,210 ...... 4,919,577 ........... (49) . oo 358,623 ........ 358,623 ... 218,000 ...
............ Subtotal Canada. ... . 11,060,025 . 10,500,000.00 ... 10,459,815 ..... 10,458,366 ........... B34 ... .. 591,126 ... 591,126 ... 515,639 ............ ...
Other Country
25156P-AB-9  DEUTSCHE TELEKOM ..... 8.500% 06/15/10.... 07/12/2002 MORGAN STANLEY FIXEDINC............. ... o 3,142,770 .. 3,000,000.00 ..... 2,989,710 ...... 2,990,382 ........... 2 152,106 ........ 152,106 ....... 142,667 ...
35177P-AC-1 FRANCE TELECOM ....... 8.500% 03/01/31.... 02/15/2002 TaxFree Exchange....................cooo oo e 11,980,644 . 12,000,000.00 .... 11,981,880 ..... 11,979,124 .......... 1020 o 464,667 ...............
71645W-AA-9 PETROBRAS INTL FINANC 9.750% 07/06/11. ... 02/19/2002  Tax FreeExchange. . ................ooo v 10,862,988 . 11,000,000.00 .... 10,859,940 ..... 10,863,894 .......... (906) .. 750,750 ...
780641-AG-1  KONINKLIKE .......... 8.000% 10/01/10...... .. 07/10/2002 JPMORGANSECFIXEDINC ............o. oo 4,071,800 .. 4,000,000.00 ..... 3,890,040 ...... 3,893,714 ... 4548 173,53 ... 173,539 ....... 22,444
780641-AH-9  KONINKLIKE .......... 8.375% 10/01/30..... .. 11706/2002  VariOUS .. ... e 18,644,310 . 17,000,000.00 .... 16,685,917 ..... 16,687,028 .......... 2,610 1,954,672 ...... 1,954,672 ... 1,128,299 ...
............ Subtotal Other COUNIY. .. ... ... e . 48,702,512 47,000,000.00 ... 46,407,487 ... 46,414,142 ... 8,054 ... 2080317 0 2,280,317 ... 2,738,827 ...
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated). .................. 699,956,837  657,925,193.00 ... 673,442,119 .... 690,774,078 ... (17,369,213) ..............o i 26,551,975 ... 26,551,975 ... 32,186,431 ...............
Bonds - Credit Tenant Loans
Credit Tenant Loans
United States
235863-AB-3  DANBURY BLDGS ACCEPT . 8.373% 06/01/06. .. 12/01/2002 Redemption .... 100.0000................. ... it 148,296 ... 148,296.00 ....... 148,296 ........ 8,206 . 12,216 ...

(continues)
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Bonds - Credit Tenant Loans (continued)
............ Subtotal United States . ... 148,296 148,296.00 L. 148,296 . MBL296 L 26
4699999 - Subtotal - Bonds - Credit TenantLONS. . ... 148,296 ... 148,296.00 ....... 148,29 ........ 8,206 . 12,216 ...

Bonds - Parent, Subsidiaries, and Affiliates
Parents, Subsidiaries & Affiliates

United States
34919#-AA-3  FORT WASH INV ADVIS ... 6.000% 07/01/04.... 01/01/2002 Reclassified .....................coooooii i 4,837,209 .. 4,837,209.00 ..... 4,837,209 ...... 4837, 200
94105@-AA-3 WASLICCOII....... .. 1.380% 06/01/03......... 06/05/2002  Redemption ... 100.0000................. oo 49,600,000 . 49,600,000.00 .... 49,600,000 ..... 49,600,000 ... 488,615 ...
............ Subtotal United States ... . B4437,209 . 54,437,209.00 ... 54,437,209 ... BAA37,200 L L 488615
5399999 - Subtotal - Bonds - Parent, Subsidiaries, and Affiliates. .......... ... .. 54,437,209 . 54,437,209.00 .... 54,437,209 ..... B AT 200 488,615 ...
6099997 - Subtotal - Bonds - Part 4 .. ... .o . 1,134,908, 112 1,087,852,092.00 . 1,095,620,235 .. 1,115,122,222 .... (15,904,608) ................ ...l 35,690,501 ..... 35,690,501 .... 47,799,160 ...............
6099998 - Summary Item from Part 5for BONGS. ... .. ... 979,802,370  841,359,360.00 ... 975,504,130 .... 975,481,547 ........ (22,583) ... 4,320,823 ...... 4,320,823 ..... 7,204,608 ...............
6099999 - SUbtOtal - BONGS . . ... ... . 2,114,710,482  1,929,211,452.00 . 2,071,124,365 .. 2,090,603,769 .... (15,927,191) ... . ... 40,011,324 ... 40,011,324 ... 55,003,768 ...............
Preferred Stocks - Public Utilities (Unaffiliated)

PREFERRED STOCK

Public Utilities (unaffiliated)

United States
264399-54-4  DUKE ENERGY CORPDUR8.00UNITS ......... 02/25/2002  CAPITAL INSTITUTIONAL SERVICES........ .... 20,000.000 ....... 451,060 ... 465,760 ........ 465,760 ... (14,691)........ (14,891) ... 9,889
............ Subtotal United States ......................... . 20,000,000 ... 451,089 o 465,760 Lo 465,760 L (14,691) o (14,691) 9,880
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated).......... ... .. 451,060 ... 465,760 ........ 465,760 ... (14,691)........ (14,891) ... 9,889

Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies

United States
744320-20-1  PRUDENTIAL FINANCIAL PRU 6.75 11/15/04. . ... 04/10/2002  INSTINET ..o 1,500.000 ........ 86,292 ... 75,000 ......... 75,000 .o 11,292 ... M292 802
............ Subtotal United States ... s 1050000000 L 86,292 o T5,0000 s 75,000 e e 292 292 802
Other Country
002920-AA-4  ABBEY NATIONAL PLC ... 7.350% Perpet. ...... 121262002  Security Withdraw......................... 10,000,000.000 .... 10,267,000 ................ ... 10,267,000 ..... 10,267,000 o e 879,958
002920-AB-2  ABBEY NATIONALPLC . .. 6.700% Perpet. ...... 121262002 Security Withdraw......................... 15,000,000.000 .... 14,974,800 ................ ... 14,974,800 ..... 074,800 o 1,035,708
638539-AG-1 NATL WESTMINSTER BAN 7.750% Perpet. ..... 12/30/2002  Security Withdraw......................... 28,000,000.000 .... 31,751,048 ................ ... 29,431,610 ... 20,431,610 . 2,319,438 ... 2,319,438 2,616,056
............ Subtotal Other Country. ... s . 53,000,000.000 ... 56,992,848 ... BABTSA10 L BABTRAN0 L 2,319,438 2,319,438 L 4,531,722
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated). ................................................. ... 57,079,140 ................ ... 54,748,410 ... .. S4,TA8,410 . 2,330,730 ...... 2,330,730 ... 4,532,524

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous

Other Country
22541A-AA-5  CS FIRST BOSTON LONDO 7.900% Perpet. ... .. 121262002 Security Withdraw......................... 22,695,000.000 .... 23,935,750 ................ ... 23,935,750 ..... 23,035,750 e 2,066,821
............ Subtotal Other Country. ... . 22,695,000.000 ... 23,935,750 o 23,935,750 o 23,935,750 o e e . 2,066,821
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). .. ... ... 23,935,750 ... 23,935,750 ... 23,030, 700 2,066,821
6599997 - Subtotal - Preferred StockS - Part 4. ... ... o 81,465,959 ................ ... 79,149,920 ..... 79,149,920 . 2,316,039 ...... 2,316,039 ... 6,609,234
6599998 - Summary Item from Part 5 for Preferred Stocks. .. ... .. .. M2,767 115,300 ........ 115,300 . (2,533)......... (2,533) .
6599999 - Subtotal - Preferred StOCKS. . ... ... ... o 81,578,726 ................ ... 79,265,220 ..... 79,265,220 ... 2,313,506 ...... 2,313,506 ... 6,609,234
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Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
111620-10-0  BROADWINGINC ...t 01/28/2002  Prudential Securities Cinti. .................. .... 42,000.000 ....... 362,875 ... 1,068,270 ........ 399,000 ........ 669,270 ... (705,395)....... (705,395) ...
125896-10-0  CMS ENERGY CORP.... ... 08/23/2002  Various................cocoiiiiiii 265,500,000 ..... 3,991,288 . 7,736,285 ... 6,379,965 ...... 1,356,320 ... (3,745,047) ... (3,745,047)............... 200,727
............ Subtotal United States . ...................... . 307,500,000 .. 4,384,113 .. 8,804,555 ... 6,778,965 ...... 2,025,590 ................ ... (4,450,442) ... (4,450,442)................ ... 200,727
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) .......... ... ... 434113 8,804,555 ...... 6,778,965 ...... 2,005,500 . (4,450,442) ... (4,450,442) ................ ... 200,727

Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies

United States
160903-10-0 CHARTERONEFINANCIAL .................... 05/03/2002  SCHWAB CAPITALMARKETS .............. .... 78,550.000 ..... 2,741,383 1,752,450 ...... 2,132,633 ....... (380,183) ..o 988,934 ........ 988,934 ... 32,991
313586-10-9 FNMA ... 09/20/2002  Various.....................coc 48,645.000 ..... 3,219,455 ... 1,421,542 ... 3,867,278 ..... (2,445,736) ... 1,797,913 ... 797,913 48,159
381197-10-2  GOLDEN STATEBANCORP.................... 01/25/2002  CREDIT SUISSE FIRSTBOSTON ........... .... 16,500.000 ....... 464,633 ... 404,049 ... 431,475 (21,428) ..o 60,584 ......... 60,584 ...
534187-10-9  LINCOLN NATIONALCORP .................... 10/08/2002  V@rious..............cooiiiii 131,650.000 ..... 4,709,299 ..o 5,742,403 ... 6,394,241 ... (651,837) ..o (1,033,105) ... (1,083,105) ... 116,960
659424-10-5 NORTH FORKBANCORP ...................... 05/31/2002  Various..................coi 149,350.000 ..... 5,345,320 ... 1,621,879 ... 4,771,707 ... (3,155,827) ... 3,723,440 ... 373,440 34,008
939322-10-3 WASHINGTONMUTUALINC ................... 04/10/2002  INSTINET ..o 5,000.000 ....... 185,344 146,050 ........ 163,500 ........ (17,450) .o 39,294 ... 39,294 1,250
............ Subtotal United States . ... . 429,695,000 ... 16,665,434 ............... ... 11,088,373 ..... 17,766,834 ..... (6,678,459) ................ ....................... 557,061 ...... 5,577,061 ................ ...... 233,368
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ................................................. ... 16,665,434 ... ... 11,088,373 ..... 17,766,834 ... .. (6,678,459) ... ... ... 5,577,061 ...... 5,577,061 ................ ... 233,368

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous

United States
020039-10-3  ALLTEL..................................... 01/28/2002  Prudential Securities Cinti .................. .. .. 9,100.000 ....... 511,400 ... . 638,115 ...... .. 561,743 ... 16,372 . (126,715)....... (126,715) ... 3,004
032654-10-5 ANALOGDEVICES........................... 11/15/2002  Midwest Research/Pershing................ ... 42,900.000 ..... 1,181,186 ... 2,425,853 . ... 1,904,331 ... 520,522 (1,244,668) . .. .. (1,244,668) ................ ...
035229-10-3  ANHEUSER-BUSCHCOSINC .................. 10/01/2002  Various............................... ... 84,075.000 ... 4,151,860 ... ... 3,537,529 ... .. 3,801,031 ... (263,502) ... 614,331 ........ 614,331 ... 17,664
060505-10-4 BANK OF AMERICACORP ..................... 01/10/2002 MERRILL-CARSON. ....................... ... 22,200.000 ..... 1,317,933 943,003 ... 1,397,490 ... (454,487) ... 434931 ... B9
071813-10-9 BAXTERINTLINC............................ 10/02/2002 S. G. COWEN SECURITIESCORP. ........ ... 64,400.000 ..... 1,714,186 1,697,469 ... ... 3,453,712 ... (1,756,303) ... 8,717 ... 8,717 37,481
110122-10-8  BRISTOL-MYERSSQUIBBCO .................. 11/06/2002  SIMMONS................................ ... 14,000.000 ....... 373,649 "2 714,000 .......... 33 . (343,582) ... (343,582) ................ ... 15,680
1712324101 CHUBB ... .. ... ... .. ... 06/04/2002 ISIGROUP............................... ... 31,100.000 ..... 2,601,720 ... . 2,186,716 ... .. 2,145,900 ... ... 40,816 . 75,004 ... 75,004 21,459
172908-10-5 CINTASCORP................................ 1212612002 Security Withdraw......................... ... 696,500.000 ..... 3,993,399 ... 3,993,399 .. ... 33,432,000 ... (29,438,001) . 174,125
172967-10-1 CITIGROUP ...................... ... ......... 09/06/2002  Various. ... ... 186,200.000 ..... 7,850,006 ... ... 6,103,372 ... .. 9,261,710 ... .. (3,158,338) ... 1,746,634 . ... 1,746,634 . .. 36,540
172967-10-1 CITIGROUP ................... ... ... ... 08/21/2002  SpinOff. ... ... .. 160,774 . 160,774 ... 356,232 ....... (195, 408)
204912-10-9  COMPUTER ASSOCIATESINTLINC .......... .. 02/06/2002  Various. ... ... 260,000.000 ..... 8,498,924 ... ... 10,292,574 ... .. 8,967,400 ... 135174 . (1,793,650) . .. .. (1,793,650) ................ ... 10,400
208251-50-4 CONOCOINC ............................... 01/30/2002  Various................................. ... 33,000.000 ....... 929,530 ... 912,38 ... .. 933,900 ........ (21,542) .o 17472 TAT2
208251-50-4 CONOCOINC ............................... 09/03/2002  Tax Free Exchange........................ ... 270,500.000 ..... 6,536,862 ................ ... 6,536,862 ... .. 7,655,150 ... .. (1118, 288) 154,185
313400-30-1 FREDDIEMAC................................ 11/12/2002  SAL SMITH-BARNEY-EQ-DIRECTED ........ .... 10,000.000 ....... 582,792 ... 653,200 ........ 654,000 .......... (800) ..o (70,408) ........ (70,408) . ............... ... 6,600
421933-10-2  HEALTH MGMT ASSOCIATESINC-A ......... .. 07/23/2002 S.C.BERNSTEIN........................ ... 66,750.000 ..... 1,138,046 ... 1,200,917 ... 1,228,200 ........ (18,283) ... (71,8711)........ (T1,871)
438516-10-6  HONEYWELL INTERNATIONALINC ........... .. 05/15/2002  CAPITAL INSTITUTIONAL SERVICES. ....... .... 79,750.000 ..... 3,123,020 .. 2,781,280 ... .. 2,697,145 ... 84135 MTH0 MM 14,953
456866-10-2  INGERSOLL-RAND CO *EXCHANGED* ........ .. 01/03/2002  Tax FreeExchange........................ ... 197,500.000 ..... 8,876,315 ... ... 8,876,315 ... .. 8,257,475 ... ... 018,800
458140-10-0  INTEL CORPORATION. . ....................... 07/17/2002  Various.................................. ... 16,000.000 ....... 8,401 334,080 ........ 503,200 ....... (169,120) ... 14,321 ... M4,321 640
459200-10-1  INTLBUSINESSMACHINES .................... 07/29/2002  Various.................................. ... 43,100.000 ..... 3,652,668 ................ ... 4,344,164 . 5,213,376 ....... (869,212) ... (691,495)....... () 9,454
494368-10-3 KIMBERLYCLARK ........................... 04/18/2002 S.C.BERNSTEIN........................ ... 27,600.000 ... 1,776,169 ... ... 1,485,210 ... ... 1,650,480 ....... (165,270) ... 290,959 ........ 290,959 ... .. 16,008
520771-10-7  LEXMARK. ... ... 06/11/2002  Various.................................. ... 28,100.000 ..... 1,685,748 ... ... ... 1,145,081 .. ... 1,657,900 ....... (512,819) ... 540,667 ........ 540,667 ... ... .
574599-10-6 MASCOCORP................................ 04/29/2002  Various........................ ... 123,600.000 ..... 3,392,146 ... ... 3,607,608 ... .. 3,028,200 ........ 579,408 . ... (215,462) ....... (215,462)................ ... 28,094
589331-10-7 MERCK&COINC............................ 04/05/2002  Various................................. ... 80,000.000 ..... 4,466,092 ... . 5,266,257 ... .. 4,704,000 ........ 562,257 . (800,164)....... (800,164)................ ....... 56,000
590787-10-7 MESSAGEMEDIAINC........................ 01/22/2002  Tax FreeExchange........................ ... 49,800.000 ........ 19,32 19,332 ... 6,972 ......... 10,300
617446-44-8 MORGANSTANLEY .. ... ..................... 04/29/2002  Various. ... ... 50,500.000 ..... 2,418,154 3,872,967 ... .. 2,824970 ... 1,047,997 (1,454,814) .. . (1,454,814) ... ... 23,230
717081-10-3 PFIZERINC ................................. 03/21/2002 CANTORFITZGERALD .................... ... 15,400.000 ....... 615,837 ... 622,776 ...... .. 613,600 .......... 9,086 ... (6,939)......... (6,939)................ ... 2,002
71713U-10-2  PHARMACIA CORPORATION. .................. 07/15/2002  Various.................................. ... 22,000.000 ....... 935,701 ... 938,820 ........ 938,300 ........... 520 (3,119)......... (3,119) ... 5,130
750438-10-3 RADIOSHACK............................... 02/06/2002  CAPITAL INSTITUTIONAL SERVICES. .. ..... ... 217,500.000 ..... 5,994,688 ... ... 6,807,685 ...... 6,546,750 ........ 260,935 .. (812,9%)....... (812,996)................
78462F-10-3 SPDRTRUSTSERIES1 ....................... 01/02/2002  CAPITAL INSTITUTIONAL SERVICES. ....... .... 15,000.000 ... .. 1,712,025 1,603,080 ...... 1,714,500 ... (M1,420) 108,945 ... 108,945 ... 5,802
786514-20-8 SAFEWAYINC............................... 09/03/2002  Various.......................... ... 151,600.000 ..... 3,808,214 ... ... 6,693,039 ... .. 6,329,300 ........ 363,739 (2,794,766) ... .. (2,794,766) ................ ...

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
81617A-30-0 TOUCHSTONEBONDFUND-A ................. 12/18/2002  TOUCHSTONE SECURITIES ............... .... 36,129.280 ....... 360,858 ...l 338,444 ... 355,873 ... (7,429) ..o 2,44 .. M4 6,877
81617A-706  TOUCHSTONE EMERGING GROWTH-A........ 12/23/2002  TOUCHSTONE SECURITIES ............... ..... 8,931.070 ....... 159,269 ... 159,177 ... 170,851 ........ (1874) o 9 60
81617A-80-5 TOUCHSTONE INTLEQUITY FUND-A .......... 12/24/2002  TOUCHSTONE SECURITIES ............... ... 10,233.040 ........ 58,095 ... 156,407 ......... Mo 85,390 ... (98,312)........ (98,312) ..o
81617A-88-8 TOUCHSTONE VALUE PLUSFUND-A-DONT ... 08/01/2002 TOUCHSTONE SECURITIES ............... ... 998,791.570 ... 10,443,034 ................ ... 10,957,043 ... 10,507,287 ........ 49,755 (514,008)....... (514,008) ... 8,360
81617A-88-8 TOUCHSTONE VALUE PLUS FUND-A-DON'T ... 09/03/2002  Tax Free Exchange........................ . 1,085,348.430 ... 11,111,918 11,111,918 ... 11,417,866 ....... (308, 047 o
89154W-70-0  TOUCHSTONE MONEY MARKET ............... 05/09/2002  TOUCHSTONE SECURITIES ............... . 1,575,485.710 ... 1,575,486 ... 1,575,486 ...... T A8 . 66
89154W-70-0  TOUCHSTONE MONEY MARKET ............... 12/18/2002  TOUCHSTONE SECURITIES ............... ... 20,301,800 . e e 4,325
89154X-30-2  TOUCHSTONE EQUITYFUND.................. 12/24/2002  TOUCHSTONE SECURITIES ............... ... 17,532.470 ....... 153,642 ... 423,314 ... 241,921 ... BILAT (269,832)....... (269,832) ...
89154X-30-2  TOUCHSTONE EQUITYFUND.................. 12/18/2002  TOUCHSTONE SECURITIES ............... ..... B B0 D00 . e
89154X-70-8  TOUCHSTONE GROWTH/VALUE............... 12/23/2002  TOUCHSTONE SECURITIES ............... ..... 3,737.380 ... 63,089 ... 72,768 ... (/21 350 (9,680)......... (9,680) ...
89154X-70-8  TOUCHSTONE GROWTH/VALUE............... 12/18/2002  TOUCHSTONE SECURITIES ............... ..... 372,000 o e
902124-106  TYCO INTERNATIONALLTD ................... 04/29/2002  CAPITAL INSTITUTIONAL SERVICES........ ... 119,000.000 ..... 2,002,805 ... 6,566,672 ...... 7,009,100 ....... (442,428) ... (4,563,867) ... (4,563,867) ... 2,975
90390U-10-2  USA EDUCATION INC **EXCHANGED** ... ..... 03/05/2002  Various...................ccii 59,900.000 ..... 5,620,630 ... 1,804,852 ...... 5,082,798 ..... (3,227,946) ... 3,815,778 ... 3815778 6,120
916906-10-0  US FREIGHTWAYSCORP ..................... 01/28/2002  Prudential Securities Cinti................... ..... 3,900.000 ....... 138,293 ... 148,401 ... 122,460 ......... 591 (10,108)........ (10,108) ... 364
92343V-10-4  VERIZON COMMUNICATIONS .................. 04/04/2002  MERRILLLYNCH (Jim-D).................. ... 43,600.000 ..... 1,966,432 ... 2,408,891 ...... 2,069,256 ........ 339,835 o (442,460)....... (442,460)............... 16,786
94973H-10-8  WELLPOINT HEALTHNETWORKSINC ... 07/30/2002  Various......................co 56,852.500 ..... 8,212,657 ... 5,541,434 ... 6,643,215 ..... (1101,781) o 2,731,223 ... 2,031,208
969457-10-0  WILLIAMSCOSINC ...................oooee 07/22/2002  AUTRANET-DELAWARE ................... .... 50,400.000 ....... 10,121 1,396,508 ...... 1,286,208 ........ 10,300 ..o (1,286,388) ... (1,286,388) ... i 20,160
98157D-10-6  WORLDCOM INC WORLDCOM GROUP ........... 04/23/2002  Various................cocoiiiiii 380,650.000 ..... 2,204,609 ... 7,505,404 ... 5,359,562 ...... 2,145,852 ... (5,300,795) ... (5,300,795) .. ...
............ Subtotal United States ... . 1,661,599.770 ... 128,577,675 ............... ... 140,572,845 ... . 175,088,432 .... (34,515,586) ................ ... (11,995,172) 0 (11,995,172) o T04T4
Canada
559222-40-1  MAGNA INTERNATIONALINCCLA ............. 04/08/2002 LEHMANBROTHERS...................... ... 29,000.000 ..... 2,115,977 1,752,908 ...... 1,840,630 ........ (87,722) ..o 363,069 ........ 363,060 ... 9,860
............ Subtotal Canada. ... . 29,000.000 .. 2,115,977 o 1,752,908 . 1,840,630 L. (87,722) o .. 363,089 ... 363,069 ........................ 9,860
Other Country
G3921A-10-0 GLOBAL CROSSINGLTD ..............ceoee 01/25/2002  CREDIT SUISSE FIRSTBOSTON ........... .... 31,950.000 ........ 16,294 45,217 ... 26,838 ........ 38,439 (328,983)....... (328,983) ...
Y2573F-10-2 FLEXTRONICS ..., 1/12/12002  Various. ... 249,700,000 ..... 2,002,968 ... ... 4,935,315 ... 5,990,303 ..... (1,054,988) ... (2,882,347) ... (2,882,347) ..o
............ Subtotal Other Country. ... i . 281,650,000 ... 2,069,262 ... oo 5,280,592 L 6,017,140 o (736,549) o (3211,330) . (3211,330)
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) . ..................... 132,762,914 .. 147,606,345 ... 182,946,203 .... (35,339,857) ... (14,843,433) ... (14,843,433)................ ... 714,584
Common Stocks - Parent, Subsidiaries, and Affiliates
Parents, Subsidiaries & Affiliates
United States
94104108 WASLICCOIl ... 12/01/2002  Dissolution of Company .................... ..... 5,000.000 ... 161,835,649 ................ ... 161,835,649 .. 1,820,088,297 . (1,658,252,848) ... ... .. .. i
............ Subtotal United States . ........................ oo, 5,000.000 ... 161,835,649 ................ ... 161,835,649 .. 1,820,088,297 . (1,658,252,648) ... .. ... il i e
6999999 - Subtotal - Common Stocks - Parent, Subsidiaries, and Affiiates ...................... 161,835,649 ... .. 161,835,649 .. 1,820,088,297 . (1,658,252,848) ... ... .. i i
7099997 - Subtotal - Common Stocks - Part 4 .. ... .o 315,618,110 ... 329,334,922 .. 2,027,580,299 . (1,698,245,374) ....... ... (13,716,814) ... (13,716,814) ................ ... 1,148,679
7099998 - Summary Item from Part 5 for Common StOCKS . ... ... ... 98,111,132 207,878,700 ... 114,318,775 ... (113,559,925) ................ (16,207,643) ... (16,207,643)................ ...... 293,615
7099999 - Subtotal - COMMON SHOCKS . . .. ... 43,729,242 ... 557,213,622 .. 2,141,899,074 . (1,811,805,299) ................ (29,924,457) ... (29,924,457) . ............... .... 1,442,294
7199999 - Subtotal - Preferred and CommON SEOCKS. . .. .. ... ... 495,307,968 ................ ... 636,478,842 .. 2,221,164,294 . (1,811,805,299) ........ ... (27,610,951) ... (27,610,951)................ ... 8,051,528
7099000 - TOTALS. . . 2,610,018,450 ................ . 2,707,603,207 .. 4,311,768,063 . (1,827,732,490) .............oi i 12,400,373 ... 12,400,373 .... 55,003,768 .... 8,051,528
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Bonds - U.S. Governments
BONDS
US Governments
United States
36203W-P6-9  GNMA 30 YR POOL ... 7.500% 06/15/24 . 07/12/1994 WASLIC II-CONTRIBUTION ....... 12/02/2002 Paydown ... 16,152.000 ........ 15,628 ........ 16,152 ........ 16,152 ........... B 101 101
36205F-MQ-3 GNMA 30 YR POOL ... 7.500% 06/15/24 . 07/12/1994 WASLIC II-CONTRIBUTION ....... 12/02/2002 Paydown ... 60,244.000 ........ 58,211 ... 60,244 ........ 60,244 ......... 2,033 M 3
36205H-2Q-1 GNMA 30 YR POOL ... 7.500% 07/15/24 . 07/12/1994 WASLIC II-CONTRIBUTION ....... 12/02/2002 Paydown ... 570.000 ........... 51 . 510 ... 510 ... 1 4o 4
36223H-HR-1 GNMA 30 YR POOL ... 7.500% 01/15/22 . 07/12/1994 WASLIC II-CONTRIBUTION ....... 12/02/2002 Paydown ... 16,188.000 ........ 15,691 ........ 16,188 ........ 16,188 ........... AT 101 . 101
36224F-J2-7  GNMA 30 YR POOL ... 7.500% 05/15/22 . 07/12/1994 WASLIC II-CONTRIBUTION ....... 12/02/2002 Paydown ... 38,499.000 ........ I3 38,499 ... 38,499 ... A8 o W I
36224J-5W-8  GNMA 30 YR POOL ... 7.500% 01/15/23 . 07/12/1994 WASLIC II-CONTRIBUTION ....... 12/02/2002 Paydown ... 30.000 ... 29 0 30 L
GN0B00-35-2 GNMA DOLLAR ROLL .. 6.000% 09/15/32 11/06/2002 Various......................... 12/17/2002 BANK of AMERICASEC Chi .......... 187,144,611.000 ... 188,014,106 ... 188,014,106 ... 188,014,100 ... ... o o i i e e e 631,613 ....... 631,613
............ Subtotal United States . ... . 187,276,294.000 ... 188,141,527 ... 188,145,789 ... 188,145,789 ... ... ... 4262 ... . B32,43T L 632,437
0399999 - Subtotal - Bonds - U.S. GOVEIMMENTS . .. ... ..o 187,276,294.000 ... 188,141,527 ... 188,145,789 ... 188,145,789 ......... A262 o 632,437 ....... 632,437
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment
United States
31388U-G6-1  FNMA POOL# 615021 . 6.000% 01/01/32.. 04/09/2002 Bear Steamns & Co. .............. 05/09/2002 Various...................coooi . 7,200,000.000 ..... 7,214,006 ... 7,214,707 ... 214,008 o 01 01 ... 14,400 ... 14,400
FN0605-64-2 FNMA DOLLAR ROLL .. 6.000% 04/01/32 03/07/2002 Various......................... 04/09/2002 Various............................. 49,247,006.000 .... 49,769,741 ... 49,769,741 ... 49,780,741 e e 84,478 ... 82,078
FN0600-$3-2 FNMA DOLLAR ROLL .. 6.000% 06/01/32 11/06/2002 CREDIT SUISSE FIRST BOSTON .. 12/09/2002 CREDIT SUISSE FIRSTBOSTON ... 337,529,042.000 ... 341,118,410 ... 341,118,410 ... 41,118,400 L e e 4,721 . 740,721
FN0600-35-2 FNMA DOLLAR ROLL .. 6.000% 05/01/32 05/09/2002 Various......................... 06/06/2002 Various.......................o.... 154,941,018.000 ... 158,494,816 ... 158,570,939 ... 158,494,816 ... ... ... 76,123 ... 76,123 ... 456,226 ....... 309,882
GNR028-1$-Z GOVERNMENT ........ 6.112% 10/16/42 11/07/2002 GREENWICH CAPITAL ... 11/29/2002 Tax Free Exchange................... . 3,000,000.000 ..... 2,940,138 ... 2,940,138 ... .. 2,000,138 13,243 ... 13,243
............ Subtotal United States . ... o . 551,917,066.000 ... 559,597,111 ... 559,673,935 ... 559,597,111 ... ... ... 16,824 76,824 ... 1,309,068 ..... 1,160,324
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of
Governments and Their Political SUbIVISIONS . ... ... ... 551,917,066.000 ... 559,507,111 ... 559,673,935 ... 559,597 111 ... ... 76,824 ... 76,824 ... 1,309,068 ..... 1,160,324
Bonds - Public Utilities (Unaffiliated)
Public Utilities (unaffiliated)
United States
62937M-AC-3 NRG SOUTH CENTRAL . 8.962% 03/15/16 ... 01/18/2002 J P MORGAN SEC FIXED INC ... 09/15/2002 Redemption .. .. 100.0000............ .... 51,000.000 ........ 53,662 ........ 51,000 ........ 51,000 ........ (2,802) .. 3,48 ... 1,638
842434-CA-8  SOUTHERN CALIF ... 4.800% 10/01/12. 10/02/2002 ABN AMRO-CHICAGO CORP. .... 10/02/2002 BNP SECURITIES ................... .3,000,000.000 ..... 2,996,910 ..... 3,018,900 ..... 2,998,910 . 21,990 ... 21,990 ... 2,400 ... 2,400
875127-AU-6  TAMPAELECTRIC ... 6.375% 08/15/12. 09/09/2002 J P MORGAN SEC FIXED INC ... 11/18/2002 MORGAN STANLEY FIXEDINC ....... . 5,000,000.000 ..... 5,056,700 ..... 5,083,200 ..... 5,085,489 ........ (121) 271 2,71 75,260 ........ 14,167
............ Subtotal United States . ... o . 8,061,000.000 ... 8,107,272 ... 8,153,100 ..... 8,103,399 ........ (3,873) ... 49701 0 49,701 . 81,088 ... 18,205
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ........... ... . 8,051,000.000 ..... 8,107,212 ..... 8,153,100 ..... 8,103,399 ........ (3,873) .o 49,701 ... 49,701 ... 81,088 ........ 18,205
Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
001957-BA-6  AMERICAN TEL & ... 8.000% 11/15/31 . 01/11/2002 J P MORGAN SEC FIXED INC ... 08/12/2002 Tax Free Exchange................... . 5,000,000.000 ..... 5,313,050 ..... 5,311,097 ... 5,311,097 ........ (10083 e 290,000 ........ 61,111
17248R-AG-1 CINGULAR WIRELESS . 7.125% 12/15/31 04/22/2002 Various......................... 08/28/2002 Tax Free Exchange................... 16,340,000.000 .... 16,090,548 .... 16,091,133 .... 16,091,133 ........... D 827,893 ....... 280,491
17453B-AJ0 CITIZENS .......... 9.000% 08/15/31. .. 03/15/2002 Tax Free Exchange............... 12/05/2002 Various......................oooiies 15,000,000.000 .... 15,606,610 .... 16,493,300 .... 15,601,711 ........ (4,899) ... 891,500 ....... 891,500 ..... 1,100,000 ....... 112,500
195869-AG-7 COLONIALPIPE ..... 7.630% 04/15/32 .. 06/27/2002 Various......................... 10/11/2002 J P MORGAN SECFIXEDINC ......... 10,000,000.000 .... 10,283,310 .... 11,425,200 .... 10,283,469 ........... 159 1,141,731 . 1,141,731 409,053 ........ 67,186
25468P-BW-5 DISNEY ............ 7.000% 03/01/32. .. 02/26/2002 SAL SMITH-BARNEY-CHI-FI ...... 10/29/2002 J P MORGAN SECFIXEDINC ......... .3,000,000.000 ..... 3,002,190 ... 3,118,860 ..... 3,001,794 ... 39B) 117,066 ....... 117,066 ....... 141,750 ... 1,750
260543-BJ-1  DOW CHEMICAL CO ... 7.375% 11/01/29 05/23/2002 J P MORGAN SEC FIXED INC ... 06/13/2002 MORGAN STANLEY FIXEDINC ... .. . 7,000,000.000 ..... 7,395,570 ... 7,514,430 ... .. 7,395,039 .......... 531) 119,391 ... 119,391 ... 67,399 ........ 40,153
340711-AM-2 FLORIDAGAS ..... .. 7.625% 12/01/10.. 03/04/2002 J P MORGAN SEC FIXED INC ... 07/15/2002 WACHOVIA ......................... . 1,325,000.000 ..... 1,203,955 ... 1,379,338 ..... 1,204,918 ... 983 84,420 ........ 84,420 ........ 63,706 ........ 26,942
62826N-73-9  THEPIERPONT ....................... 12/06/2002 JPMFUNDS .................... 12/09/2002 JPMFEUNDS ... 329,992 ... 329,992 ... 300,002 M4
62826N-73-9  THEPIERPONT ....................... 11/20/2002 WASLIC II-CONTRIBUTION ....... 12/09/2002 JPMFUNDS ... ... 119,413,003 119,413,003 119,413,008 . 149,91 ....... 150,376
62826N-77-0  THEPIERPONT ....................... 12/14/2002 JPMFUNDS .................... 12/18/2002 JPMFUNDS ... ..o 58,784 ........ 58,784 ........ B8, T8
62826N-77-0 THEPIERPONT ....................... 11/26/2002 WASLIC II-CONTRIBUTION ... 1211412002 JPMFUNDS ... ... 2,485,098 ... 2,485,098 ... 285,008 e 2,798
66416T-AB-1 NORTHEASTERN ...... 8.812% 10/15/26 01/11/2002 BARCLAYS ..................... 01/31/2002 Tax Free Exchange................... .3,000,000.000 ..... 3,095,790 ..... 3,095,751 ... 3,005,751 ... ... 30 80,042 ........ 64,621
912920-AC-9 USWEST ........... 6.875% 09/15/33 .. 01/24/2002 MERRILL LYNCH-NY-FXINC ..... 06/03/2002 J P MORGAN SECFIXEDINC ......... . 3,000,000.000 ..... 2,547,150 ... 2,460,000 ..... 2,548,140 ... 990 o (88,140)....... (88,140 ....... 149,531 ... 76,771
962166-AU-8 WEYERHAEUSER CO ... 7.950% 03/15/25. .. 02/07/2002 Various......................... 05/30/2002 Various.....................ooo 14,000,000.000 .... 14,748,290 15,064,030 14,743,026 ...... .. (5,264) ..o 321,004 ... 321,004 ... 837,842 ....... 422,233
............ Subtotal United States . ... . TT,665,000.000 ... 201,663,340 204,240,016 201,652,955 ....... (10,385) ................ .o ... 2,587,062 ..... 2,587,062 ..... 4,117,591 ..... 1,306,932
(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
Canada
110709-DL-3 PROVINCEOF ....... 6.500% 01/15/26 . 06/11/2002 J P MORGAN SEC FIXED INC ... 11/07/2002 CIBCWORLDMKTS ................. . 1,450,000.000 ..... 1,508,580 ..... 1,642,430 ..... 1,508,062 .......... (528) ..o 134,377 ... 134,377 ... 78,018 ... 39,009
748148-PD-9  PROVINCEOF ....... 7.125% 02/09/24 . 05/22/2002 J P MORGAN SEC FIXED INC ... 09/17/2002 JP MORGAN SECFIXEDINC ......... . 5,000,000.000 ..... 5,357,650 ..... 6,023,900 ..... 5,355,437 ........ 2,213) 668,463 ....... 668,463 ....... 218,698 ....... 107,865
............ Subtotal Canada ... .. 6,450,000.000 ..... 6,866,230 ..... 7,666,330 ..... 6,863,489 ........ (2,741)................ ... 802,840 ....... 802,840 ....... 296,716 ....... 146,874
Other Country
879385-AD-4  TELEFONICA EUROPE . 8.250% 09/15/30 03/21/2002 Various......................... 11/15/2002 J P MORGAN SECFIXEDINC ......... 10,000,000.000 .... 11,128,650 .... 11,923,200 .... 11,118,804 ........ (9,846) ... 804,396 ....... 804,396 ....... 767,708 ....... 190,208
............ Subtotal Other CouNtry ... oo o e . 10,000,000.000 ... 11,128,650 ... 11,923,200 .... 11,118,804 ........ (9,846) ................ ... ... 804,39 ....... 804,396 ....... 767,708 ....... 190,208
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........ ... .. 94,115,000.000 ... 219,658,220 ... 223,829,546 ... 219,635,248 ....... (22,972) ... 4,194,298 ... 4,194,298 ... 5,182,015 ... 1,644,014
6099998 - SUbtotal - BONAS . ... ... 841,359,360.000 ... 975,504,130 ... 979,802,370 ... 975,481,547 ....... (22,583) ..o 4,320,823 ... 4,320,823 ... 7,204,608 ..... 3,454,980
Preferred Stocks - Public Utilities (Unaffiliated)
PREFERRED STOCK
Public Utilities (unaffiliated)
United States
264399-54-4  DUKE ENERGY CORP DUR 8.00 UNITS .. 01/31/2002 CAPITAL INSTITUTIONAL SERVICES  02/25/2002 CAPITAL INSTITUTIONAL SERVICES .. ..... 5,000.000 ....... 115,300 ....... 12,767 ... 115,300 . (2,533)........ (2,533) o
............ Subtotal United States . ... e o 5,000,000 L 115,300 L 12,767 o 15,300 L e (2833) s (2,533)
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated) ......... ... ..o o 115,300 ....... 12,767 ... 115,300 . (2,5%3)........ (2,533) ...
6599998 - Subtotal - Preferred StOCKS ... ... ... o 115,300 ....... 12,767 ... 115,300 . (2,5%3)........ (2,533) ..
Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
111620-10-0  BROADWINGINC ..................... 03/05/2002 MORGAN STANLEY HI-YLD ... 04/23/2002 UBS PAINEWEBBER ................. .... 28,000.000 ....... 198,394 ... 201,314 ... 198,394 L 2,90 ... 2,90
111620-10-0  BROADWINGINC ..................... 05/17/1982 WASLIC II-CONTRIBUTION ....... 12/17/2002 KENNEY & CO, LLC ................. ... 138,587.000 ....... 214,403 ... 547,402 ....... 109,431 ... (164,972) .o 87,91 T91
111620-10-0  BROADWINGINC ..................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ...................... 44,800.000 ....... 168,000 ....... 168,000 ....... 188,000 ..
125896-10-0 CMSENERGYCORP .................. 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 08/23/2002 SAL SMITH-BARNEY-VARIOUS ....... ..... 8,750.000 ....... 186,638 ........ 9,230 ....... 186,638 .. (90,408) ....... (90,408) ......... 4769 ...
125896-10-0 CMSENERGYCORP .................. 02/02/2000 COLUMBUSLIFEINS ............ 05/16/2002 CAPITAL INSTITUTIONAL SERVICES .. .... 24,700.000 ....... 503,880 ....... 388,166 ....... 503,880 ... (115,714) ... (115,714)......... 9,016 ...
172474-10-8  CINERGY ............................. 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 16,400.000 ....... 550,220 ....... 550,220 ....... 00,200 e
25746U-10-9  DOMINION RESOURCES . ... ... 12126/2002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 16,500.000 ....... 901,065 ....... 901,065 ....... 001,085 . e
............ Subtotal United States . .. ... e 2TTTRT.000 L 2,782,600 ... 2,852,397 ... 2,617,628 ...... (164,972) ... . 234769 ... 234769 ... 13,785 ...
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) ... o o 2,782,600 ..... 2,852,397 ... 2,617,628 ... (164,972) .o 234,769 ... 234,769 ........ 13,785
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies
United States
160903-10-0  CHARTER ONE FINANCIAL ............. 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 05/01/2002 INSTINET. ... 6,400.000 ....... 222,080 ....... 204,364 ... 202,080 ... e 2,284 ... 2,284
160903-10-0  CHARTER ONE FINANCIAL ............. 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 36,400.000 ..... 1,046,864 ... 1,046,864 ... .. 008,884 .
174420-10-9  CITIZENSBKGCORPMICH ............ 10/29/2002 HOWE BARNES ................. 12/02/2002 HOWEBARNES ..................... ... 21,000.000 ....... 497,070 ... 545,984 ....... 497,070 oo 48,914 ... 891
200340-10-7  COMERICAINC ....................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 17,100.000 ....... 48,125 ... 748,125 ... TA8, 10D
313586-10-9 FNMA ... 07/10/2002 Various ......................... 09/20/2002 Various. ..................ccoooiiis 27,475.000 ..... 2,218,720 ... 1,867,249 ... 2,218,720 o (349,471)...... (349.471)........ 25501 ..
313586-10-9 FNMA ... 03/21/1995 COLUMBUSLIFEINS ............ 09/20/2002 GOLDMAN SACHS................... ... 10,600.000 ....... 847,258 ....... 690,508 ....... BAT, 258 . (156,750)....... (156,750) ......... 348 .
313586-10-9 FNMA .............................. 12/26/2002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 5,300.000 ....... 351,602 ....... 351,602 ....... 30T B2 o
316773-10-0  FIFTHTHIRDBANCORP ............... 02/03/1981 WASLIC II-CONTRIBUTION ....... 12/26/2002 Security Withdraw.................... . 1,603,900.000 .... 98,206,797 ....... 925,969 ....... 925,969 ... (97,280,828) ...
534187-10-9  LINCOLN NATIONALCORP ............. 10/15/2001 COLUMBUSLIFEINS ............ 10/07/2002 S. C. BERNSTEIN................... ... 16,400.000 ....... 800,320 ....... 439,969 ....... 800,320 ... (360,351)...... (360,351)......... 548 ...
534187-10-9  LINCOLN NATIONALCORP ............. 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 11,100.000 ....... 354,090 ....... 354,000 ....... 30,000 e
659424-10-5 NORTHFORKBANCORP ............... 12/03/1996 COLUMBUSLIFEINS ............ 05/24/2002 FOXPITTKELTONINC............... ..... 5,100.000 ....... 193,392 ... 200,977 ... 193,392 L 7,585 ... 7,585
89420G-10-9  TRAVELERS PROPERTY CASUALTY CLTAP . 08/21/2002 SpinOff ........................ 09/16/2002 INSTINET ... 7,100.630 ....... 110,519 ....... 109,884 ....... 110,519 L (635).......... (635) ...
89420G-40-6  TRAVELERS PROPERTY CASUALTY CLTAP . 08/21/2002 SpinOff ........................ 08/22/2002 INSTINET ..o 14,588.630 ....... 207,066 ....... 240,485 ... 21,006 ... 13,419 ... 1419
902973-30-4 USBANCORP .................co..n. 12/26/2002 LAC-EPA ................... ... 12/26/2002 LAC-EPA ... 35,800.000 ....... 770,08 ....... 770,08 ....... T10,088 e
(continues)
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Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) (continued)
............ Subtotal United States . ... o . 1,818,264.260 ... 106,591,961 ... 8,516,128 ..... 9,311,133 ... (97,280,828) ................ ... ... (795,008)...... (795,005)........ 34,247 ...
Other Country
GO070K-10-3 ACELTD ... 07/10/2002 Various ......................... 10/18/2002 FOXPITTKELTONINC............... ... 92,550.000 ..... 3,151,980 ... 3,182,143 ... 3,151,980 o 30,163 ........ 30,163 ........ M4
............ Subtotal Other COUNIY ... ..o e e . 92,550,000 ... 3,151,980 ... 3,182,143 o0 315,980 Lo . 30,163 . 30,163 L 18T
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) . ....... ... ... o 109,743,941 ... 11,698,271 ... 12,463,113 ... (97,280,828) ................ (764,842)...... (764,842)........ 65,621 ................
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
00184A-10-5 AOLTIMEWARNERINC ............... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 39,600.000 ....... 521,928 ....... 521,928 ....... 0108
013817-10-1  ALCOAINC ........................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 29,300.000 ....... 675,072 ....... 675,072 ....... 075,072 o
020039-10-3 ALLTEL ...t 12/26/2002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 11,100.000 ....... 581,529 ....... 581,529 ....... 81,500
032654-10-5 ANALOGDEVICES .................... 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 10/18/2002 INSTINET. ... 4,200.000 ....... 174,852 ... 106,391 ....... ATA.852 o (68,161)....... (68,161) ...
032654-10-5 ANALOGDEVICES .................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 12,800.000 ....... 324,608 ....... 324,608 ....... B2 B8
035229-10-3  ANHEUSER-BUSCHCOSINC ........... 05/08/2001 COLUMBUSLIFEINS ............ 10/01/2002 Various. .............cocoeviiiii 18,200.000 ....... 958,048 ....... 926,448 ....... 958,048 .. (31,600)....... (31,600)......... 5,675 ...
035229-10-3  ANHEUSER-BUSCHCOSINC ........... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 20,200.000 ....... 965,560 ....... 965,560 ....... 005,500 .. e e
05548106 BJ'S WHOLESALECLUBINC ........... 07/10/2002 Various ......................... 1212012002 Various. . ... 107,500.000 ..... 4,637,391 ... 1,967,210 ... 4,837,391 (2,670,121) ... (2,670,121) ...
05548-106  BJ'S WHOLESALECLUBINC ........... 03/01/2002 COLUMBUSLIFEINS ............ 12/20/2002 MCDONALD & CO. ..ot oo 10,900.000 ....... 481,562 ....... 193,053 ....... 481,562 ..o (268,509)...... (288,509) ...
060505-10-4  BANK OF AMERICACORP ............. 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 16,900.000 ..... 1,178,775 ... 1,178,775 ... L T PP
071813-10-9  BAXTERINTLINC ..................... 07/23/2002 Various ......................... 10/03/2002 UBSPAINE WEB-NY-EQUITY .......... ... 63,900.000 ..... 2,061,182 ..... 1,637,490 ..... 2,061,182 o (423,692)...... (423,692) ...
071813-10-9 BAXTERINTLINC ..................... 03/06/2000 COLUMBUSLIFEINS ............ 10/03/2002 Various. . ............ooooiiii 6,700.000 ....... 376,205 ....... 179,965 ....... 376,205 . (196,240)....... (196,240) ...
110122-10-8  BRISTOL-MYERS SQUIBBCO ........... 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 11/06/2002 SIMMONS .....................o o 4,500.000 ....... 146,385 ....... 120,101 ....... 146,385 . (26,284) ....... (26,284)......... 2,50 ..
110122-10-8  BRISTOL-MYERSSQUIBBCO ........... 12/126/2002 LAC-EPA ....................... 12/26/2002 LACEPA ........................... ... 31,500.000 ....... 743,085 ....... 743,085 ....... TA 085
126650-10-0 CVSCORP ....................ooo.... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ,400.000 ....... 693,812 ....... 693,812 ....... 803,812
14149Y-10-8  CARDINALHEALTHINC ................ 06/11/2002 Various ......................... 11/13/2002 Various. ... ,300.000 ... 2,515,351 ... 2,688,580 ..... 2,575,351 o 13,229 ... 13,229 ......... 2,005 ...
14149Y-10-8  CARDINALHEALTHING ................ 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ........................... ..... 8,800.000 ....... 521,488 ....... 521,488 ....... B2 8
149123-10-1  CATERPILLARING .................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ........................... ... 9,400.000 ....... 436,160 ....... 436,160 ....... A8, 100 .
166764-10-0  CHEVRONTEXACO CORPORATION ... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ........................... ... 9,200.000 ....... 613,180 ....... 613,180 ....... 813,180
171232101 CHUBB........................o. 1212612002 LAC-EPA ................... ... 12/26/2002 LAC-EPA ........................... ... 12,200.000 ....... 646,234 ....... 646,234 ....... B8, 234
17275R-10-2 CISCOSYSTEMS ...................... 04/18/2002 Various ......................... 11/15/2002 Various. . .....................o ,000.000 ....... 633,729 ....... 543,806 ....... 633,729 . (89,923)....... (89,923) ...
172967-10-1 CITIGROUP ... 05/01/2002 Various ......................... 08/06/2002 SAL SMITH-BARNEY-VARIOUS ....... .... 10,000.000 ....... 452,550 ....... 306,891 ....... 452,550 o (145,659)...... (145,659)......... 3,600 ...
172967-10-1 CITIGROUP ... 07/10/2002 Various ......................... 08/21/2002 Spin Off ... o 134,893 ... 134,893 ... B 80 L
172967-10-1 CITIGROUP ... 09/24/1998 COLUMBUSLIFEINS ............ 08/21/2002 Spin Off ... 44918 ... 4918 ... B 018
172967-10-1 CITIGROUP ... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 16,400.000 ....... 598,600 ....... 598,600 ....... 508,800 e
208251-50-4  CONOCOINC ...............oooevi 07/10/2002 Various ......................... 09/03/2002 Tax Free Exchange................... .... 11,050.000 ....... 310,433 ... 310,433 ... 310,838 3,886 ...
208251-50-4  CONOCOINC ... 10/08/2001 COLUMBUSLIFEINS ............ 09/03/2002 Tax Free Exchange................... .... 26,600.000 ....... 750,652 ....... 750,652 ....... 780,852 o 10,108 ...
20825C-10-4  CONOCOPHILLIPS .................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 18,800.000 ....... 923,832 ....... 923,832 ....... 003,832
20825C-10-4  CONOCOPHILLIPS .................... 09/03/2002 Tax Free Exchange............... 09/16/2002 Various. ................cocoiiiiii 0.760 ............ A3 B Y ... ).
212485-10-6  CONVERGYSCORP ................... 05/26/1987 WASLIC II-CONTRIBUTION ....... 12/26/2002 Security Withdraw.................... . 1,181,500.000 .... 17,757,945 ..... 1,643,820 ... 10843,820 ... (16, 114,005) o
258609-30-4  DOUBLECLICKINC. ................... 01/22/2002 Tax Free Exchange............... 01/22/2002 Cash Adjustment..................... ......... 0090 ............. 2 L SRR (M. (1)
263534-10-9 DU PONT EI DE NEMOURS &CO ....... 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 04/25/2002 CAPITAL INSTITUTIONAL SERVICES .. ..... 5,200.000 ....... 246,584 ... 209,421 ... 26,584 . (17,157) ... (TA57) o
263534-10-9 DU PONT EI DE NEMOURS &CO ....... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ...............o o 22,300.000 ....... 951,095 ....... 951,005 ....... 001,005 e
293637-10-4  ENTERASYS NETWORKSINC .......... 01/24/2002 BANK of AMERICA SEC Mont ... 03/19/2002 INSTINET ... 156,000.000 ..... 1,600,591 ....... 678,366 ..... 1,600,591 .o (922,225)...... (922,225) ...
294741-10-3 EOP OPERATINGLP ................... 10/24/2002 Prudential Securities Cinti ......... 12/10/2002 UBSPAINE WEB-NY-EQUITY .......... ... 20,400.000 ....... 501,716 ....... 530,180 ....... 501,716 o 28,464 ... 28464 .
30231G-10-2 EXXONMOBILCORP .................. 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA .......................... .. 19,400.000 ....... 687,148 ....... 687,148 ....... 87, 148
313400-30-1 FREDDIEMAC ........................ 09/18/2002 Various ......................... 11/12/2002 SAL SMITH-BARNEY-EQ-DIRECTED ... .... 12,000.000 ....... 729,340 ....... 699,351 ....... 729,340 o (29,989)....... (29,989)......... 1,650 ...
313400-30-1 FREDDIEMAC ........................ 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 17,600.000 ..... 1,056,528 ..... 1,056,528 ..... 108,028 .
31410H-10-1 FEDERATEDDEPTSTORES ............ 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 05/09/2002 INSTINET. ... e 4,400.000 ....... 184,624 ....... 182,445 ... 184,624 (2,179)........ (2179 .
31410H-10-1 FEDERATEDDEPTSTORES ............ 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 20,200.000 ....... 563,580 ....... 563,580 ....... D03, 80 e
369604-10-3 GENELECTRICCO .................... 04/24/2002 UBSPAINE WEB-NY-EQUITY ...... 08/27/2002 Bear Stearns & Co. .................. ... 9,000.000 ....... 298,890 ....... 288,621 ....... 298,890 ... (10,269)....... (10,269) ......... 1,620 ...
369604-10-3 GENELECTRICCO .................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 16,300.000 ....... 412,879 ... 412,879 ... B BT
38141G-10-4 GOLDMANSACHS..................... 07/10/2002 Various ......................... 07/18/2002 Various.................ccoooiiis oo 30,175.000 ..... 2,548,246 ... 2,268,397 ... 2,548,246 . (269,849)...... (269,849)......... 3,262 ...
(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
38141G-10-4 GOLDMANSACHS ..................... 04/22/2002 COLUMBUSLIFEINS ............ 07/18/2002 GREENTREE BROKERAGE ........... ..... 2,900.000 ....... 23,909 ....... 217,345 ... 203,900 o (6,564)........ (6,564)........... 3/
401698-10-5 GUIDANTCORP ....................... 07/10/2002 Various ......................... 12/18/2002 GERARDKLAUER ................... ... 55,245.000 ..... 2,108,145 ... 1,714,510 ... 2,108,145 o (393,635)...... (393,635) ...
401698-10-5 GUIDANTCORP ....................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 11,900.000 ....... 359,618 ....... 359,618 ....... 300 B 18
421933-10-2  HEALTH MGMT ASSOCIATESINC-A ... 12/26/2002 LACEPA ....................... 12/26/2002 LAC-EPA ......................... 37,500.000 ....... 678,750 ....... 678,750 ....... 878,700
428236-10-3 HEWLETTPACKARD .................. 03/05/2002 MORGAN STANLEY HI-YLD ... 10/29/2002 CREDIT SUISSE FIRSTBOSTON ... ... 15,000.000 ....... 312,150 ... 203,343 ... 2,150 o (88,807)....... (88,807)......... 2,400 ...
428236-10-3 HEWLETTPACKARD .................. 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 79,600.000 ..... 1,466,232 ... 1,466,232 ... 8,23 o
437076-10-2  HOMEDEPOT ........................ 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 37,300.000 ....... 902,660 ....... 902,660 ....... 002,800 ... e
438516-10-6  HONEYWELL INTERNATIONALINC ... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 12,200.000 ....... 215,842 ... 215,842 ....... 215,842 o
458140-10-0  INTEL CORPORATION ................. 04/19/2002 Various ......................... 07/17/2002 1ISIGROUP ... 11,300.000 ....... 351,521 ... 27,121 . 301,52 (134,394) ... (134,394) ........... 26
458140-10-0  INTEL CORPORATION ................. 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 24,800.000 ....... 416,144 ... 416,144 ... BB, A
459200-10-1  INTL BUSINESS MACHINES ............ 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 10/18/2002 INSTINET. ... 3,100.000 ....... 276,086 ....... 204,557 ... 206,086 ... e (51,529) ....... (51,529) ........... 930 .
459200-10-1  INTLBUSINESSMACHINES ............ 1212612002 LAC-EPA ....................... 12/26/12002 LAC-EPA ... 5,600.000 ....... 446,656 ....... 446,656 ....... AAB, BB .
460690-10-0  INTERPUBLICGROUP ................. 07/10/2002 Various ......................... 10/28/2002 Various. ...l 201,475.000 ..... 6,666,918 ..... 2,462,690 ..... 6,666,918 ... (4,204,228) ... (4,204,228)........ 38,159 .
460690-10-0  INTERPUBLICGROUP ................. 04/18/2002 COLUMBUSLIFEINS ............ 10/28/2002 LEHMANBROTHERS ................ .... 20,600.000 ....... 690,718 ....... 256,888 ....... 890,718 o (433,830)...... (433,830)......... 391
464287-55-6  ISHARESDJUSTEL ................... 04/11/2002 INSTINET ... 11/06/2002 CANTORFITZGERALD ............... ..... 8,200.000 ....... 502,917 ....... 441,885 ....... 502,017 (151,033)...... (151,083) ..o
46625H-10-0 JPMORGANCHASE .................. 03/01/2002 CAPITAL INSTITUTIONAL SERVICES  09/18/2002 Various......................cocoes . 73,700.000 ..... 2,176,251 ... 1,684,297 ... 216,251 o (491,985) ... (491,955) ........ 39,236 ...
46625H-10-0 JPMORGANCHASE .................. 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 19,400.000 ....... 469,480 ....... 469,480 ....... AB0,480 .
494368-10-3  KIMBERLY CLARK ..................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 21,100.000 ....... 991,067 ....... 991,067 ....... 001,087 e
501044-10-1  KROGERCO ....................oeee. 01/08/2002 CAPITAL INSTITUTIONAL SERVICES  03/22/2002 CANTOR FITZGERALD............... .... 25,000.000 ....... 504,000 ....... 558,792 ....... 504,000 .. 54792 ... 54792
502161-10-2 LSILOGICCORP ...................... 04/19/2002 Various ......................... 11107/2002 Various. .............coooeiiiiii 52,500.000 ....... 865,424 ....... 361,563 ....... 805,424 . (503,871)...... (503,871) ..o
502161-10-2 LSILOGICCORP ...................... 12/26/2002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 47,200.000 ....... 269,040 ....... 269,040 ....... 280,040 .
524908-10-0  LEHMAN BROTHERS HOLDINGS ....... 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 05/09/2002 INSTINET. ... 2,600.000 ....... 165,828 ....... 167,639 ....... 165,828 . 171 LT
524908-10-0  LEHMAN BROTHERS HOLDINGS ....... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 11,900.000 ....... 659,260 ....... 659,260 ....... 809,200 .
529771-10-7 LEXMARK ... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 16,300.000 ..... 1,021,082 ... 1,021,082 ... 021,08 o
564055-10-1 MANORCAREINC .................... 07/10/2002 Various ......................... 10/01/2002 Various. . ............cooeiiiin 213,000,000 ..... 4,461,187 ... 4,466,968 ..... AB1187 5781 ... 5781
564055-10-1 MANORCAREINC .................... 02/21/2002 COLUMBUSLIFEINS ............ 08/13/2002 SIMMONS ... 21,900.000 ....... 565,020 ....... 476,817 ....... 565,00 ... (88,204) ....... (88,204) ...
574599-10-6  MASCOCORP ........................ 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 41,600.000 ....... 885,248 ....... 885,248 ....... B85, 248
580135-10-1  McDONALDS ......................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 58,600.000 ....... 907,128 ....... 907,128 ....... 007,108 e
594918-10-4 MICROSOFTCORP .................... 03/21/2002 CANTOR FITZGERALD ........... 11/15/2002 BANK of AMERICASECMont ......... ..... 2,000.000 ....... 120,938 ....... 12,321 ... 120,938 . (8,617)........ (8,617) .o
617446-44-8  MORGAN STANLEY ................... 04/17/2002 FOXPITTKELTONINC........... 05/06/2002 Various. ..................ccoooiiis o 35,500.000 ..... 1,971,997 ... 1,668,340 ... 171,997 L (303,656)...... (303,656) ...
717081-10-3 PFIZERINC ........................... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 31,300.000 ....... 982,194 ....... 982,194 ....... 082,104 e
723643-30-0  PIONEER COMPANIESINC ............. 01/03/2002 NONE ..., 05/29/2002 CIBCWORLDMKTS ................. ... 56,540.000 ....... 797,126 ... 93,291 ....... TOT 26 o (703,835)...... (703,835) ...
78387G-10-3 SBC COMMUNICATIONS ............... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ...............o 19,500.000 ....... 542,100 ....... 542,100 ....... DA, 100 e
786514-20-8  SAFEWAYINC ....................... 07/10/2002 Various ......................... 09/03/2002 Various. ... 6,175.000 ....... 262,093 ....... 167,603 ....... 262,003 o (94,490)....... (94,490) ...
786514-20-8  SAFEWAYINC ....................... 10/08/2001 COLUMBUSLIFEINS ............ 09/03/2002 Morgan Stanley...................... .... 15,300.000 ....... 662,184 ....... 386,641 ....... 662,184 . (275,543) ... (215,543) ...
81617A-30-0 TOUCHSTONEBOND FUND-A .......... 12/18/2002 Stock Split ...................... 12/18/2002 TOUCHSTONE SECURITIES .......... ......... 0070 e
81617A-706  TOUCHSTONE EMERGING GROWTH - A . 12/18/2002 Stock Split ...................... 12/23/2002 TOUCHSTONE SECURITIES .......... ......... 0,700 e
81617A-80-5 TOUCHSTONE INTL EQUITY FUND-A ... 12/18/2002 Stock Split ...................... 12/24/2002 TOUCHSTONE SECURITIES .......... ....... BA0 800 .
81617A-88-8 TOUCHSTONE VALUE PLUSFUND - A ... 03/06/2002 Various......................... 04/19/2002 TOUCHSTONE SECURITIES .......... .... 71,616.250 ....... 758,360 ....... 749,106 ....... 758,360 ... (9,255)........ (9,255) ..o
81617A-88-8 TOUCHSTONE VALUE PLUS FUND - A ... 08/23/2002 TOUCHSTONE SECURITIES ...... 09/03/2002 Tax Free Exchange................... .... 50,375.370 ....... 412,255 ... 472,255 ... AT S
89154W-70-0  TOUCHSTONE MONEY MARKET ........ 11/13/2002 Various ......................... 12/20/2002 TOUCHSTONE SECURITEES .......... 14,268,645.490 ... 14,268,645 ... 14,268,645 ... 14,268,645 ... 44873
89154W-70-0  TOUCHSTONE MONEY MARKET ........ 12/02/2002 Various ......................... 12/18/2002 TOUCHSTONE SECURITIES .......... .... 57,020,700 . 508 ...
89154X-30-2  TOUCHSTONE EQUITYFUND .......... 12/13/2002 TOUCHSTONE SECURITIES ...... 12/18/2002 TOUCHSTONE SECURITIES .......... ..... 3001000
89154X-70-8  TOUCHSTONE GROWTH/VALUE ....... 12/13/2002 TOUCHSTONE SECURITIES ...... 12/18/2002 TOUCHSTONE SECURITIES .......... ..... 10300800 e
89154X-84-9  TOUCHSTONE Value Plus Fund A ....... 08/30/2002 TOUCHSTONE SECURITIES ...... 12/24/2002 TOUCHSTONE SECURITIES .......... ..... 2,442,410 ... 20,337 ... 18,039 ........ 20,337 L (2,297)........ (2,207) o
89154X-84-9  TOUCHSTONE Value Plus Fund A ....... 12/13/2002 TOUCHSTONE SECURITIES ...... 12/18/2002 TOUCHSTONE SECURITIES .......... ..... 0808, 00 . e
89154X-84-9  TOUCHSTONE Value Plus Fund A ... .. 09/03/2002 Tax Free Exchange............... 12/02/2002 TOUCHSTONE SECURITIES .......... ..... 2,203,140 ........ 21,639 ... 17,74 ... 2,639 L (9,890)........ (9,890) ...
89154X-84-9  TOUCHSTONE Value Plus FundA ... .. 09/03/2002 Tax Free Exchange............... 12/18/2002 TOUCHSTONE SECURITIES .......... .... 20,830,270 e
902124-10-6  TYCO INTERNATIONALLTD ............ 06/17/2002 Various ......................... 07/25/2002 Various. ..................ccoooois oo 30,700.000 ....... 578,612 ....... 351,947 ... 578,612 o (226,665).... .. (226,665)........... 29
902124-10-6  TYCO INTERNATIONALLTD ............ 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 24,700.000 ....... 394,953 ... 394,953 ... 304,003
916906-10-0  US FREIGHTWAYSCORP .............. 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 06/27/2002 INSTINET. ... 3,000.000 ....... 107,280 ....... 12,375 ... 107,20 . 5,09 ... 5,095 ... 280 .
916906-10-0  US FREIGHTWAYSCORP .............. 12/26/2002 LAC-EPA ................... ... 12/26/2002 LAC-EPA ... 15,000.000 ....... 436,200 ....... 436,200 ....... A38,200 .
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE D - PART 5

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 11 12 13 14 15 16 17
Par Value Increase
(Bonds) Book/Adjusted (Decrease) Foreign Interest and Paid for
CUSIP or Number Carrying Value Increase by Foreign Exchange Realized Total Dividends Accrued
|dentifi- Date Name of Disposal of Shares at Disposal (Decrease) Exchange Gain (Loss) Gain (Loss) Gain (Loss) Received Interest
cation Description Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost Consideration Date by Adjustment Adjustment on Disposal on Disposal on Disposal During Year and Dividends
Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
92343V-10-4  VERIZON COMMUNICATIONS .......... 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 11/14/2002 INSTINET. ... 3,900.000 ....... 164,034 ....... 148,118 ... 164,034 . (15,916) ....... (15,916) ......... 3,003 ...
92343v-10-4  VERIZON COMMUNICATIONS .......... 12/26/2002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 16,100.000 ....... 635,950 ....... 635,950 ....... 835,000 e
94973H-10-8  WELLPOINT HEALTH NETWORKS INC ... 04/19/2002 UBSPAINE WEB-NY-EQUITY ...... 06/14/2002 INSTINET. ... 3,100.000 ....... 221,90 ....... 261,185 ....... 221,980 L 20225 ... 20025
94973H-10-8  WELLPOINT HEALTHNETWORKS INC ... 12/26/2002 LACEPA ....................... 12/26/2002 LAC-EPA ...............o 10,700.000 ....... 774,680 ....... 774,680 ....... TT B0 o
94973H-10-8  WELLPOINT HEALTH NETWORKS INC ... 03/18/2002 Stock Split ...................... 07/30/2002 Various......................cocooon 58,852, 500 . e
969457-10-0  WILLIAMSCOSINC .................... 07/10/2002 Various ......................... 07/22/2002 AUTRANET-DELAWARE .............. ... 70,450.000 ..... 1,735,894 ... 153,929 ... 1,736,804 (1,581,965).... (1,581,965)........ 840 ...
969457-10-0  WILLIAMSCOSINC .................... 01/25/2002 COLUMBUSLIFEINS ............ 07/22/2002 AUTRANET-DELAWARE .............. ... 12,700.000 ....... 22,415 ... 21,749 ... 2,415 (244,666) . .. ... (244,666)......... 2,540 .
98157D-10-6  WORLDCOM INC WORLDCOM GROUP .. 01/28/2002 Prudential Securities Cinti ......... 03/15/2002 JOHNSONRICE ..................... ... 97,500.000 ..... 1,200,167 ....... 712,987 ... 1,200,167 .o (487,179)...... (487,179) oo
983024-10-0 WYETH ... 1212612002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 16,800.000 ....... 635,208 ....... 635,208 ....... 835,208
G4776G-10-1 INGERSOLL-RANDCO ................. 06/27/2002 Various ......................... 11/08/2002 ISIGROUP ... 8,600.000 ....... 421,881 ... 344,076 ... 1,881 (77,805)....... (77,808)......... 2482 ...
G4776G-10-1 INGERSOLL-RANDCO ................. 12/26/2002 LAC-EPA ....................... 12/26/2002 LAC-EPA ... 21,400.000 ....... 917,418 ... 97,418 ... QT 08
G4776G-10-1 INGERSOLL-RANDCO ................. 01/03/2002 Tax Free Exchange............... 03/28/2002 Various. .................oooooiiiis oo 65,200.000 ..... 2,944,396 ... 3,159,602 ..... 2,944,306 . 25,207 ... 25,207 ........ 12,835 ...
(90078-10-9 TRANSOCEANINC. ................... 12/26/2002 LAC-EPA ................... ... 12/26/2002 LAC-EPA ............... 25,100.000 ....... 622,229 ....... 622,229 ....... 622,200 L
............ Subtotal United States . ... o . 18,383,064.740 ... 113,355,301 ... 81,892,989 .... 97,241,176 ... (16,114,125) .. ............. ... ... (15,348,187) (15,348,187) ....... 214,209 ................
Canada
559222-40-1  MAGNA INTERNATIONALINCCLA ...... 12/26/2002 LAC-EPA ................... ... 12/26/2002 LAC-EPA ...............o 16,800.000 ....... 938,616 ....... 938,616 ....... 038,818 e
............ Subtotal Canada ... e 16,800,000 L 938,616 L 938,616 . 938,616 L e
Other Country
Y2573F-10-2 FLEXTRONICS ........................ 38,200.000 ....... 676,733 ....... 347,350 ... 676,733 . (329,383)...... (329,383) ...
Y2573F-10-2 FLEXTRONICS .......... 44,100.000 ....... 381,509 ....... 381,509 ....... 381,000 e
............ Subtotal Other Country 82,300.000 ..... 1,058,242 ....... 728,859 ..... 1,088,242 ....... ... ... (309,383) ... (329,383) ...
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ......... ... . 115,352,159 ... 83,560,464 .... 99,238,034 ... (16,114,125) ................ . (15,677,570) ... (15,677,570)....... 24,200 ...
7099998 - Subtotal - COMMON SHOCKS . . .. ... 207,878,700 ... 98,111,132 ... 114,318,775 .. (113,559,925) ........... ... ... (16,207,643) ... (16,207,643)....... 203,615 ...
7199999 - Subtotal - Preferred and ComMON SHOCKS ... ... .. o 207,994,000 .... 98,223,899 ... 114,434,075 .. (113,559,925) ... ... ... ol (16,210,176) ... (16,210,176)....... 203,615 ...
7099090 - TOT AL e . 1,203,498,130 . 1,078,026,269 . 1,089,915,622 .. (113,582,508) ................ .. (11,889,353) ... (11,889,353)..... 7,498,223 ... .. 3,454,980




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

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 Company Owned
NAIC NAIC by Insurer on Statement Date
Company Valuation Do Insurer's
Code or Method Assets Include Total 8 9
Alien (See SVO Intangible Amount of
Description Insurer Purposes and Assets Connected Such
CUsIP Name of Subsidiary, Controlled or [dentification | Procedures | with Holding of Such Intangible Book/Adjusted Number % of
Identification Affiliated Company Number manual) Company's Stock? Assets Carrying Value of Shares Outstanding

Common Stocks - U.S. Life Insurer
N/A

95956*-10-4 ... WESTERN SOUTHERN ASSURANCE COMPANY ... oo NO o 374,270,398 ...2,500,000.000 ............. 100.000
N/A .

19933*10-2 ... COLUMBUS LIFE INSURANCE COMPANY . ... ... o NO o 285,146,559 .. 10,000,000.000 ............. 100.000
N/A .

458244-10-5 ... INTEGRITY LIFE INSURANCE COMPANY .. ... s NO o 226,591,813 ...1,500,000.000 ............. 100.000
N/A .

1199999 - Subtotal - Common Stocks - U.S. Life InSUrer ... o 886,008,770 ...

Common Stocks - Other Affiliates
N/A .

001674-10-5 ... AMCONCEPTS, INC ... ..o i e NO L 5,000.000 ............. 100.000
N/A .

349194-10-5 ... FTWASHINGTON INVESTMENT ADVISORS, INC ... o No oo 1,102,595 ... 1,000.000 ............. 100.000
N/A .

95953#-10-3 ... WESTERN-SOUTHERNAGENCY ... ... ..o s NO o 10,143 ... 990.000 .............. 99.000
N/A .

95954#-10-2 ... WESTERN-SOUTHERN AGENCY SERVICES,INC ... oo NO o 1,000 ....... 1,000.000 ............. 100.000
N/A .

95706*10-7 ... WESTAD, INC ... o o NO o TAMT 500.000 ............. 100.000
N/A .

961548-10-8 ... WESTTAX, INC ... o o e NO o 1,822 ... 10,000.000 ............. 100.000
N/A .

1599999 - Subtotal - Common Stocks - Other Affiliates ......... ... ... 1,199,507

1699999 - Subtotal - COMMON SIOCKS ... .. ... 887,208,277 ...

1799990 - TOTALS o 887,208,277 ...

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: $ 2,578, 199,525

2. Total amount of intangible assets nonadmitted $ ...................

SCHEDULE D - PART 6 - SECTION 2

1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer
Intangible Assets on Statement Date
Included in
Amount Shown in 5 6
CUsIP Name of Company Listed in Section 1 Column 6, Number % of
Identification Name of Lower-tier Company Which Controls Lower-tier Company Section 1 of Shares Outstanding

Common Stocks
19517%106 ... COLMAIN PROPERTIES, INC ...................oooiiit. COLUMBUS LIFE INSURANCE COMPANY ... ..o s 500.000 ......... 100.000
12477%109 ... CAIHOLDING COMPANY, INC ...................ooiee. COLUMBUS LIFE INSURANCE COMPANY ... ..o s 1,000.000 ......... 100.000
34918#-10-6 ... FORT WASHNGTON BROKAGE SERVICES ................. WESTERN-SOUTHERN LIFE ASSURANCE COMPANY ........ ... 150.000 ......... 100.000
89155@-10-4 .. TOUCHSTONE SECURITIES, INC ......................... WESTERN-SOUTHERN LIFE ASSURANCE COMPANY ........ ... 1,000.000 ......... 100.000
449514-10-3 ... IFSFINANCIAL SERVICES,INC ................ooooiiies WESTERN-SOUTHERN LIFE ASSURANCE COMPANY ........ ... 1,000.000 ......... 100.000
63654@-10-5 .. NATIONAL INTEGRITY LIFE INSURANCECO ................ INTEGRITY LIFE INSURANCE COMPANY ... e 200,000,000 ......... 100.000
88903#-10-9 ... TODD INVESTMENT ADVISORSCLA ..................oo.. FORT WASHINGTON INVESTMENT ADVISORS ... s 118.000 ......... 100.000
88903#-11-7 ... TODD INVESTMENT ADVISORSCLB ...................... FORT WASHINGTON INVESTMENT ADVISORS ... s 137.000 ......... 100.000

0299999 - Subtotal - ComMON StOCKS . ... ..
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

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

1 2 3 4 7 8 9 10 11 12 Interest 15 16 17
Interest 13 14
Increase Amount Due and
5 6 Increase (Decrease) Accrued Dec. 31
CUSIP (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
|dentifi- Date Rate How Maturity Book/Adjusted | by Adjustment Exchange Actual on Bonds Not Amount Accrued Desig- Rate of
cation Description Acquired Name of Vendor of Paid Date Carrying Value (a) Adjustment Par Value Cost in Default Received Interest nation Interest
Parent, Subsidiaries and Affiliates Bonds - Issuer Obligations
Parents, Subsidiaries & Affiliates
Issuer Obligations (10)
United States
001674-AA-3 AMCONCEPTSINC....................... 07/03/1990  W-SLIFEINSUR...............oooiiis oot 10500 d 2,459,796 ... 2,459,796 ... 2,459,796 ....... 125,552 5..... ... 10.500
349194-AA-3 FT WASHINGTON INVESTMENT ADVIS ... 04/2771999  W-SGEN ... 6.000 JAJO...... ... 4,837,200 .. 4,837,209 ..... 4,837,209 ........ 72,558 ... 290,233 ... 2. ... 6.000
........... Subtotal United States . ... .. ... e 1,291,005 1,297,005 . 7,297,005 L 198,110 L 290,233 o
4799999 - Parent, Subsidiaries and Affiliates Bonds - Issuer Obligations. . ... ... .. 7,207,005 .o 7,297,005 ..... 7,297,005 ....... 198,110 ....... 290,233 ..o
5399999 - Subtotal - Parent, Subsidiaries and Affiliates BONGS . .. ... ... ... oo 7,207,005 oo 7,297,005 ..... 7,297,005 ....... 198,110 ....... 200,233 L
5499999 - Total Bonds - Subtotal - Issuer OBIIGAtions. . ... ... .o 7,207,005 oo 7,297,005 ..... 7,297,005 ....... 198,10 ....... 200,233 L
6099999 - TOTAL = BONGS. . .. ...t 7,207,005 oo 7,297,005 ..... 7,297,005 ....... 198,110 ....... 200,233 L
Exempt Money Market Mutual Funds
Exempt Money Market Mutual Funds
299920-43-9 EVERGREEN TSY MONEY MARKET ........ 05/31/2002  Tax Free Exchange.................coooe oo 12/31/2003...... ........ 50,000 .o 50,000 ........ 50,000 ... 350 o
7799999 - Subtotal - Exempt Money Market Mutual FUNGS. .. ... ... o o 50,000 L. 50,000 ... /0
Class One Money Market Mutual Funds
Class One Money Market Mutual Funds
60934N-62-5 FEDERATED PRIME CASHOBLIGFD ....... 12/30/2002  FEDERATED ............cooiiiiiiiiii s 213112003 . o o e ()
60934N-62-5 FEDERATED PRIME CASHOBLIGFD ....... 12/30/2002  FEDERATED .........cooiiiiiiiiii e 12/31/2003...... ... 119,185,000 ... 119,185,000 ... 119,185,000 ................ ......... 1285
7899999 - Subtotal - Class One Money Market Mutual FUNAS ... ... ... .o o 119,185,000 ... . 119,185,000 ................ .. 1,83
8009990 - TOTALS. . 126,532,005 ... 126,532,005 ....... 198,110 ....... 207,866 ...
(a) Includes$ .................. other than accrual of discount and amortization of premium.




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

Page E16
Sch. DB, Pt. A, Sn. 1, Financial Options Owned
NONE

Sch. DB, Pt. A, Sn. 2, Financial Options Acquired
NONE

Page E17
Sch. DB, Pt. A, Sn. 3, Financial Options Terminated
NONE

Sch. DB, Pt. B, Sn. 1, Written and In-Force
NONE

Page E18
Sch. DB, Pt. B, Sn. 2, Financial Options Written
NONE

Sch. DB, Pt. B, Sn. 3, Financial Options Terminated
NONE

Pages E16,E17,E18
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Date of Other
Maturity, Strike Price, Opening Cost or Increase/ Used to Adjust Investment/
Expiry, or Rate or Index Position or (Consideration Book Statement Fair (Decrease) Basis of Hedged | Miscellaneous Potential
Description Notional Amount |  Settlement Rec (Pay) Agreement Exchange or Counterparty Received) Value * Value Value by Adjustment ltem Income Exposure
Swaps - Hedging Transactions
INTEREST RATE SWAP-4.29% ............... ..... 45,000,000 08/01/2003. ... 4.29%........... 08/20/2001. ... MORGAN STANLEY .. e e (750, 114) .o (1,073,625)......... 171,000
FIXED FOR FED FUNDS OPEN . ... e e e e e
0599999 - Subtotal - Swaps - Hedging Transactions .~ (TSOMA) . (1,073,625) . 171,000
0899999 - TOTAL = SWADS . ... oot e (750, 114) o (1,073,625)......... 171,000
2599999 - Subtotal - Hedging TranSaCtions .. .. ... ... e (750, 114) oo (1,073,625)......... 171,000
0999990 - TOTALS ... (750, 114) oo (1,073,625)......... 171,000
Showing all Collar, Swap and Forwards Opened During Current Year
1 3 4 5 6 7
Date of Date of
Maturity, Opening Cost or
Expiry, or Position or (Consideration
Description Notional Amount Settlement Strike Price, Rate or Index Rec (Pay) Agreement Exchange or Counterparty Received)

NONE
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

1 2 3 5 6 7 8 9 10 11 12 13 Gain/ (Loss) on Termination 17
Indicate
Date of Date of Exercise, Consideration 14 15 16 Other
Maturity, Strike Price, Opening Cost or Expiration, Received or Increase/ Used to Investment/
Expiry, or Rate or Index Position or Exchange or (Consideration Maturity Termination (Paid) on (Decrease) Adjust Basis of Miscellaneous
Description Notional Amount Settlement Rec (Pay) Agreement Counterparty Received) or Sale Date Book Value * Terminations by Adjustment Recognized Hedged Item Deferred Income
Swaps - Hedging Transactions
INTEREST RATE SWAP-90 DAY T-BILL ........... ..... 50,000,000 02/28/2002....... 90 DAY T-BILL. ... 02/28/2000....... CHASE MANHATTAN ~ .......ooovine MATURITY L0 0212812002 .. .o o e e e e e 16,485
FIXED FORUSD-LIBOR-BBA . .. .ot e e e e e
INTEREST RATE SWAP-6.07% ... ... 100,000,000 12/01/2002. .. 6.070%. ... 12/23/1997. . MORGANGUARANTY ... MATURITY . f2001/2002 . ... ... ... .. (3818799
FIXED FOR USD-LIBOR-BBA . ...t e e e e e
0599999 - Subtotal - Swaps - Hedging Transactions |-~ (3,862,31)
0899999 - TOTAL = SWADS . ..ottt (3,862,314)
2599999 - Subtotal - Hedging TranSaCtiONS . . ... .. . (3,862,314)
0099090 - TOTALS .. (3,862,314)
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to
Number of Maturity Opening Adjust Basis of
Description Contracts Date Original Value Current Value Variation Margin Position Exchange or Counterparty Cash Deposit Recognized Hedged Item Deferred Potential Exposure

NONE




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

Page E21
Sch. DB, Pt. D, Sn. 2, Futures Contracts Opened Current Year
NONE

Sch. DB, Pt. D, Sn. 3, Futures Contracts Terminated Current Year
NONE

Page E21
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SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

1 2 3 Statement Value Fair Value 10 11
4 5 6 7 8 9
Description Fair Value
Counterparty or Exchange Master Agreement of Acceptable Contracts Statement | Contracts Statement Exposure Net Contracts Fair Contracts Fair Exposure Net Potential Off-Balance
Traded (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Sheet Exposure
SVORATING 1-MORGAN STANLEY ... YOS e (750, 114) .o 171,000 ......... 171,000
............................................................................................................... N
0999990 - TOT A S, . (750, 114) .o 171,000 ......... 171,000




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

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

Statement (Admitted)
Value

2

Fair Value

3
Excess of Statement over
Fair Value (-), or Fair
Value over Statement (+)

.................. 2,756, 122,063
..................... 55,579,525
.................. 2,811,701,588

......................... 56,955, 186

2,899,500,028

2,956,455,214

........................ 143,377,965
.......................... 1,375,661
........................ 144,753,626

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

Fair Market Values were generally obtained from HUB Pricing and Princeton Financial's Spread Pricing Module.

E23
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information of Interest Year of Current Year Balance *

Open Depositories

PNCBANK ... CINCINNATE, OH e e (27,598,522) .......
FIFTHTHRDBANK ... CINCINNATE, OH e e e 12,964,924 ...
PROVIDENTBANK ... CINCINNATE, OH e e e 35,441 .
USBANK ... CINCINNATE, OH e e e (217,360) .......
THE NORTHERN TRUST COMPANY ............. CHICAGO, I .o 500,000 .......
BANKOFNEWYORK ... NEW YORK, NY e 358,431 ...
.................................................. ANCHORAGE FIN SUB TR Il Adj % Due 1/29/2003 .............ccoooiiiiis v (1,017) 14,7780 0..10,000,000 ..
.................................................. DUTCH HARBOR Il Adj % Due 1/17/2003 ...........oooiiieiii s e e . 18,303 00.33,150,0000
.................................................. EDUCATION FUNDING CAP TRU Adj % Due 1/31/2003 .............ooooviiiies e o (13,217) L.26,910 ...20,699,457 ...
.................................................. AIG SUNAMERICA GLFIN IV Adj % Due 2/03/2003 .............coooiiiiiiiis v (3,407) 6,250 ....4,999,782 ...
.................................................. CONSOL ENERGY . Due 1/03/2003 ... 108500 o (20,556) ..........16,701 ...24,960,174 . .....
.................................................. STUDENT LOAN FIN ASSN Adj % Due 1/31/2003 ...........cooiviiiiiiii s (24127) .. 34,582 .. 15,650,000 ...
.................................................. AMER ELEC POWER Due 1/02/2003 ...........cccooooveeeeniiiii 2,000 . (23,778) ... 19,319 ...26,705,417 ...
.................................................. AZ EDL LN MARKET CORP Adj % Due 2/04/2003 ................cccoooveiiiiies v o (5,377) L0000 13,559 .. 12,899,554 ...
.................................................. PUBLIC SERVICE ENT Due 1/02/2003 ..............oooooveiieee 9000 0 (19,792) L A7,153 24,961,736 ...
.................................................. US EDUCATION LOAN TRUST Adj % Due 1/31/2003 .............cooooeiiiiiies oo o (11,726) 0000 0.23,085 ... 17,009,443 ...
.................................................. AZ EDL LN MARKET CORP Adj % Due 1/28/2003 .................ccoooveeiiies v ... (5,208) ooo0009,703 ....7,299,7010 ...
BANKOF AMERICA ... SANFRANSCISCO, CA oo e 6,130 ...
BANKONE ... SPRINGFIELD, 1L ..o e 2,062,582 ...
JPMORGAN CHASEBANK ...................... NEW YORK, NY e 95,075,583 ...
0199999 - TOTAL = OPEN DEPOSHOTIES ... ...t (135,105) ........ 200,343 ..281,892,473 ...
0399999 - TOTAL CaSh 0N DEPOSIE ... (135,105) ......... 200,343 ..281,892,473 ...
0499999 - Cash in Company's OffICe ... ... o 164,358 ...
0599999 - TOTAL CaSN ... oo (135,105) ......... 200,343 ..282,056,831 .......

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January ..o 24,393,045 | 4. April ... 17,036,921 [ 7.July ... (4,999,006) [10. October ...........| .....o...... (1,217,346)
2. February B I 29,515,235 | 5. May ... (9,933,493) | 8. August .............| ..o (10,565,986) |11. November ......... [ ............. 2,735,531
3. March ... . (6,186,116)| 6. June ..............| ... (20,462,556) | 9. September .........[ .............. (103,165) [12. December .........| ........... 282,056,831
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 4 5 6 7
Line
Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value | Statement Value (a) Fair Value
Arkansas
AR00001 B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 Arkansas, AR-BANK OF AMERICA, PROTECTION OF POLICYHOLDERS . .. .. ... e e e e 100,000 ............ 100,309 ........... 110,188
ARIITY - ATKANSES . et 100,000 ............ 100,309 ........... 110,188
California
CA00001 B .......... CLERMONTCNTYOHIO ... California, CITIBANK, N.A. (CALIFORNIA), WORKERS COMPENSATION SELF-INS ... e 220,000 ............ 220,000 ........... 220,000
CA00002 B .......... U S TREASURY 9 3/8% Due 2/15/2006 FA . 9.375% 02/15/06 California, CAL-INS COMMISSIONER-CA, REGISTERED POLICIES . . . .. .. ..o e e 1,200,000 .......... 1,212,426 ......... 1,464,000
CA9999 - CalIfOMNIA . . . 1,420,000 .......... 1,492,426 ......... 1,684,000
Florida
FLO0001T B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 Florida, FL1-BANK OF AMERICA N.A., WORKERS COMPENSATION SELF-INS .o e 100,000 ............ 100,309 ........... 110,188
L9999 - FIOMIda . .. o 100,000 ............ 100,309 ........... 110,188
Georgia
GA00001 B .......... EVERGREEN TSY MONEY MARKET ........... 0.048% ... Georgia, GA1-WACHOVIA BANK - GA, PROTECTION OF POLICYHOLDERS . . .. .o e 50,000 ............. 50,000 ............ 50,000
GA9ITT - GEOTGIA .. ..ottt 50,000 ............. 50,000 ............ 50,000
|daho
[D00001 B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 Idaho, ID1-U.S. BANK, PROTECTION OF POLICYHOLDERS . .. ... ..o e e e e 200,000 ............ 200,617 ........... 220,376
[D99999 - 1AAN0 . .. ..o 200,000 ............ 200,617 ... 220,376
[llinois
[LO0001 B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 lllinois, IL1-HARRIS TRUST & SAVINGS BNK, WORKERS COMPENSATION SELF-INS .. ... e 375,000 ............ 376,157 ... 413,205
[LO0002 B .......... U S TREASURY 9 3/8% Due 2/15/2006 FA . 9.375% 02/15/06 lllinois, IL1-HARRIS TRUST & SAVINGS BNK, WORKERS COMPENSATION SELF-INS .. ... e e 180,000 ............ 190,864 ........... 219,600
1099999 - N0IS . . . .. .. 555,000 ............ 567,021 ........... 632,805
Kentucky
KY00001 B .......... BOONE-FLORENCE WTR COMMN 4.1% Due 12 . 4.100% 12/01/09. Kentucky, KY1-FARMERS BK & CAP TRUST, WORKERS COMPENSATION SELF-INS ... e 340,000 ............ 339,178 ... 339,178
KY00002 B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 Kentucky, KY1-FARMERS BK & CAP TRUST, WORKERS COMPENSATION SELF-INS ... ... e 260,000 ............ 260,802 ........... 286,489
KY00003 B .......... JEFFERSON CNTY KY 4% Due 4/1/2011 A . 4.000% 04/01/11. ... Kentucky, KY1-FARMERS BK & CAP TRUST, WORKERS COMPENSATION SELF-INS ..o o e e 185,000 ............ 187,973 ... 187,973
KY09999 - KEMHUCKY . ... 785,000 ............ 787,953 ... 813,640
Maryland
MD0000t B .......... U S TREASURY 9 3/8% Due 2/15/2006 FA . 9.375% 02/15/06 Maryland, MD-WORKERS COMP - MD, WORKERS COMPENSATION SELF-INS . ..o e e 250,000 ............ 265,089 ........... 305,000
MDIIIT - MANYIANG . . 250,000 ............ 265,089 ........... 305,000
Missouri
MO00001 B .......... AMERICAN GENERAL CORP 6 5/8% Due 2/1 . 6.625% 02/15/29 . .. Missouri, MO2-FIRSTAR BANK, REINSURANCE . .. ... o e e e 1,500,000 .......... 1,535,874 ......... 1,673,715
MO00002 B .......... NORTHERN STATES PWR-MINN 6 1/2% Due .. 6.500% 03/01/28 .. Missouri, MO2-FIRSTAR BANK, REINSURANCE ... o e e 4,000,000 .......... 3,888,203 ......... 3,680,600
MO00003 B .......... DANBURY BLDGS ACCEPT A2 UNION CARBID . 8.373% 06/01/06. . Missouri, MO2-FIRSTAR BANK, REINSURANCE .. ... . e e 5,851,704 .......... 5,851,704 ......... 5,851,704
MO00004 B .......... DELTA AIRLINES INC WILMINGTON TTEE . 10.330% 03/26/06 . . .. Missouri, WS-W-S VAULT, REINSURANCE . .. ... . e e 4,004,000 .......... 4,004,000 ......... 3,106,367
MO00005 B .......... DELTA AIRLINES INC WILMINGTON TTEE 9 10.790% 03/26/14 . . .. Missouri, WS-W-S VAULT, REINSURANCE . .. ... .o e e e e e e 10,000,000 ......... 10,000,000 ........ 10,000,000
MO00006 B .......... FHLMC - CMO SER 17 CLA7-l ........... 9.900% 10/15/19 . Missouri, MO2-FIRSTAR BANK, REINSURANCE ... ... e e e 994,693 ............ 992,132 ... 992,132
MO00007 B .......... FNMA - CMO SER 1989-44 CL44-H . ... .. 9.000% 07/25/19. Missouri, MO2-FIRSTAR BANK, REINSURANCE . ... . e e 551,860 ............ 543,262 ........... 543,262
MO00008 B .......... HUNTINGTON NATIONAL BANK 6 3/4% Due .. 6.750% 06/15/03. .. Missouri, MO2-FIRSTAR BANK, REINSURANCE ... .. o e e e 3,435,000 .......... 3,437,498 ... 3,512,356
MO00009 B .......... FRANCE TELECOM Stp % Due 3/1/2031 MS 10.000% 03/01/31. ... Missouri, MO2-FIRSTAR BANK, REINSURANCE ... ... e e 3,000,000 .......... 2,992,733 ... 3,651,990
MO00010 B .......... MEAD CORP 8 1/8% Due 2/1/2023 FA1 .. .. 8.125% 02/01/23 Missouri, MO2-FIRSTAR BANK, REINSURANCE ... ... e e e 3,000,000 .......... 2,964,910 ......... 3,118,350
MO00011 B .......... SOUTHWEST GAS 8 3/8% Due 2/15/2011F . 8.375% 02/15/11 ... Missouri, MO2-FIRSTAR BANK, REINSURANCE ... o e e 3,000,000 .......... 2,979,745 ... 3,338,250
(continues)
(a) Including$ .................. cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 4 5 6 7
Line
Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value | Statement Value (a) Fair Value
Missouri (continued)
MO00012 B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 Missouri, MO2-FIRSTAR BANK, WORKERS COMPENSATION SELF-INS .. ... o e 65,000 ............. 72,057 ... 71,622
MO00013 B .......... U S TREASURY 6% Due 8/15/2009 FA15 ... 6.000% 08/15/09 Missouri, MO2-FIRSTAR BANK, WORKERS COMPENSATION SELF-INS .. .. e 200,000 ............ 208,801 ........... 232,562
MO00014 B .......... DUKE ENERGY CORP 6% Due 12/1/2028 JD . 6.000% 12/01/28. . .. Missouri, MO2-FIRSTAR BANK, REINSURANCE ... o e e 1,000,000 ............ 908,704 ........... 918,060
MO00015 B .......... HOUSTON LIGHT & POWER 8.257% Due 2/1 . 8.257% 02/01/37 . ... Missouri, MO2-FIRSTAR BANK, REINSURANCE ... ... e e e 2,000,000 .......... 1,915,217 ... 1,885,400
MO00016 B .......... ISRAEL ELECTRIC CORP LTD 7 3/4% Due ... 7.750% 12/15/27 ... Missouri, MO2-FIRSTAR BANK, REINSURANCE ... .. o e e e e 6,170,000 .......... 5,543,666 ......... 5,543,666
MOIIIT - MISSOUI . . .. . 48,792,257 ......... 47,858,706 ........ 48,120,036
New Mexico
NM0000t B .......... U S TREASURY 6% Due 8/15/2009 FA15 ... 6.000% 08/15/09 New Mexico, NM1-WELLS FARGO BANK, PROTECTION OF POLICYHOLDERS .. . ... ..o e e e e 100,000 ............ 104,401 ... 116,281
NMBIGIT - NEW MBXICO . ... o 100,000 ............ 104,401 ... 116,281
North Carolina
NCO0001 B .......... MECKLENBURG CNTY NORTH CAROLIN 4 3/4 . 4.750% 04/01/08 . North Carolina, NC1-WACHOVIA BANK NA, PROTECTION OF POLICYHOLDERS . ... .. . e e e 500,000 ............ 525,997 ........... 525,997
NCO0002 B .......... MECKLENBURG CNTY NORTH CAROLIN 4 3/4 . 4.750% 04/01/08 . North Carolina, NC1-WACHOVIA BANK NA, WORKERS COMPENSATION SELF-INS . ... o 500,000 ............ 525,997 ........... 525,997
NC9999 - North CarONA ... ... 1,000,000 .......... 1,051,994 ... 1,051,994
Ohio
OH00001 B .......... U S TREASURY 9 3/8% Due 2/15/2006 FA . 9.375% 02/15/06 Ohio, OH-OHIO STATE TREASURER, WORKERS COMPENSATION SELF-INS . ..o e e 320,000 ............ 339,314 ... 390,400
OH00002 B .......... U S TREASURY 5 3/4% Due 8/15/2003 FA . 5.750% 08/15/03 Firm/Individual, OT1-BANK OF NEW YORK, COLL FOR JPM LETTER OF CREDIT ... ..o e e e 3,800,000 .......... 3,824,478 ... 3,905,678
OHII999 - ONI0 ... 4,120,000 .......... 4,163,792 ......... 4,296,078
South Carolina
SC00001 B .......... U S TREASURY 9 3/8% Due 2/15/2006 FA . 9.375% 02/15/06 South Carolina, SC-DEPT OF INSURANCE, WORKERS COMPENSATION SELF-INS . .. ... e 250,000 ............ 265,089 ........... 305,000
SC00002 B .......... U S TREASURY 5 1/2% Due 5/31/2003 MN . 5.500% 05/31/03 Firm/Individual, OT1-BANK OF NEW YORK, COLL FOR JPM LETTER OF CREDIT ... .. ..o e e 630,000 ............ 636,777 ........... 641,025
SC99999 - SOUEN CAIOMNA ... ... 880,000 ............ 901,866 ........... 946,025
Tennessee
TNO000! B .......... CLERMONT CNTY OHIO 4% Due 12/1/2009 ... 4.000% 12/01/09 ... Tennessee, TN1-FIRST TN BK NATL ASSN, WORKERS COMPENSATION SELF-INS ... o o e 350,000 ............ 350,000 ........... 350,000
TNO0002 B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 Tennessee, TN-BANK OF NEW YORK, PROTECTION OF POLICYHOLDERS . .. .. ..o o e e 225,000 ............ 25694 ... 247,923
TNG9IY - TENNESSER . ...t 575,000 ............ 575,694 ........... 597,923
West Virginia
WV0000T B .......... U S TREASURY 6% Due 8/15/2009 FA15 ... 6.000% 08/15/09 West Virginia, WV1-HUNTINGTON NATL BANK, PROTECTION OF POLICYHOLDERS .. ... ..o e e 1,000,000 .......... 1,044,007 ......... 1,162,810
WVB9999 - WSt VITGINA . ... 1,000,000 .......... 1,044,007 ......... 1,162,810
XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors 0f the Company. . ... ... o e 59,927,257 ......... 59,264,184 ... ... 60,217,344
Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company
ZZ00001 ...l US TREASURY 6% DUE 8/15/2009 FA15/2009.............. Ohio, OHI-BANK OF NEW YORK, PROTECTION OF "ALL"POLICY HLD . .. ..o e e e 1,500,000 .......... 1,566,011 ......... 1,744,215
700002 ............ U S TREASURY 6% Due 8/16/2009 FA15................... D0 e 3,500,000 .......... 3,654,025 ......... 4,069,835
7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company . . .. ... . o e 5,000,000 .......... 5,220,036 ......... 5,814,050
0999990 - TOTALS .. 64,927,257 ......... 64,484,220 ........ 66,031,394
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