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Annual Statement for the year 2002 of the UNited HealthCare Insurance Company of Ohio
SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

m
o
[e¢]

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
U.S. Government - Issuer Obligations
912810-DF-2..[ U.S. Treasury Bond..........ccccoveuremceneeerireeeseesnerensnnees | cvveenne | ceene 12.000 [FA.... [08/15/2013 | ...oovorvrrreeee | cevrverrens .145.6250 ... 2,714,609 03/13/2002] ....... 7.583
912827-5Z-1.. | U.S. Treasury NOE.........cvevumrvereernerrerireeeseesseniensnsesnenns | wveenne | ceennd 6.500 |FA.... |02/15/2010 .. .119.5310 ... ..9,421,250 11/06/2002 ....... 3.691
912827-T8-5.. | U.S. Treasury NOE.........ccvrmrvereerneererireeeseesneriessssesnenns | eveenne | eeennd 6.500 | MN... | 05/15/2005 .. ..111.0000 ... 122,375 | .. 09/06/2002] ....... 2171
912827-X8-0.. | U.S. Treasury NOE........ccvwvumrrereererrerireeesseesseriensseesnenns | wvvenne | eeeend 6.875 | MN... | 05/15/2006 | .. .115.0630 ... ..1,022,148 | .. 06/06/2000 | ....... 6.419
912827-Y5-5.. | U.S. Treasury Note........... ..7.000 | JJ..... | 07/15/2006 . ..115.9380 . 681,055 | .. 03/19/2002] ....... 4.682
0199999. | U.S. Government - Issuer Obligations.. ..13 838 490 |. XXX 14472 323 ........13,961,437 |.......317,130 | .........304,200 |..........(75,396) | .....c.c.cccee.0 | rrrrerenen 0 | XXX XXX..... XXX
0399999. | Total - U.S. Government ettt | cenneas 13,838,490 XXX e 14,472,323 |......... 13,961,437 |.......317,130 | .........304,200 |..........(75,396)] ....cccooneerecccc0 | o0 [ XXX [ ..o XXX..... XXX.....
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obllgatlons
Connecticut
20772E-5F-6.. | Connecticut State General Obligation..............cccccccerunnn. ‘ ........ ‘ ....... 5.750 [ JD. 600,000 .1PE|06/20/2002] ....... 3.740
20772F-K2-5.. | Connecticut State General Obligation.. ..5.250 | MN. 500,000 .1PE|09/24/2002] ....... 3.211
(o1 =Y e Lo ..1,100,000 |.... O XXX XXX..... XXX
Florida
341535-PB-2..[ Florida St Brd Ed Pub Ed General............ccoooovrsmmrveciinnene | evverss | 5.000 [JD.... [06/01/2010] .............. 500,000 [...ovveers [... 553,630 |
\ | Florida... ...551,692 |. ..500,000 |.... ... .553,630 |..
Georgia
[373382-QD-5. | Georgia State GO Unltd - Non Callable............cccoovverrereee [ evveves [ 6.100 [MS... [03/01/2005] ....oovvveeesns | crverrnne I 1,031,618 | ...1,031,618 |.......... 1,060,750 J...........20,333 [ ..cccc....61,000 [ (13,618) [ oo [cornnrieisssnnceenns [..1PE]10/17/2000] ....... 4.548]
\ | GOMGIA. ... reevseeeessseeeess e eess s ees sttt [ 1,031,618 | ...1,031,618 |.......... 1,060,750 | L0 XXX XXX | XXX
Maryland
574192-UA-6..| Maryland State General Obligation..............ccoeveneureeerceens | covvene | evens 5.250 | FA.... [02/01/2009 500,000 553,550 .1PE|08/01/2002] ....... 3.391
574192-UB-4..| Maryland State General Obligation... .5.250 | FA.... |02/01/2010 .500,000 ..553,550 | .. .1PE | 08/01/2002] ....... 3.601
Maryland .1,000,000 | .... ,107,100 XXX .o XXX XXX.....
Massachusetts
[575827-KH-2.. Massachusetts State General Obligation..................cccc.... | [ 1.900]......... JOBIO1/2015] .o [ e I 3,000,000 | 3,000,000 [ .vveeeeei2,597 Jeriiriiciin 3,606 [ eoverriieeirnriins | coveesssenssssssenees | conreeessssenessss [..1PE]11/01/2002] .......1.629]
\ | IM@SSACNUSEES. ... e eveeeseeeessseeseess s seessseeess s ses sttt [ 3,000,000 | 3,000,000 | 0 XXX XXX | XXX
Michigan
[594610-VY-0..[Michigan State General Obligation..............cccoorvveermrrereinns | coveeens [.......5.500 [JD.... [12/01720M1] .ccovvooee. | | 584,351 | 500,000 [...ovveeres [ 586,530 [..orrveees:2,292 [ ieeeeee 13,750 [ 2,179) e [ [..1PE]09/19/2002] ....... 3.300]
[ IVIICRIGAN. ...t eeees s ees sttt | 584,351 | 500,000 [ ... XXX......] 586,530 | 0 XXX XXX | XXX
Minnesota
[604128-4C-9.. [Minnesota State General Obligation Non.............ccccoueeeeee: | evveees [ 5.250 [MN... [11/01/2009] ......ccoccvvveen. | | 549,880 | 500,000 [...ovveeres [ 550,970 [.oorrveeeeh, 375 [ [ernnmreenese( 1,090) [ e [ [..1PE[10/22/2002] ....... 3.590]
\ [ IVHINNESO. .- vevoeeesseeeeess s seeeesss et es e R £t | 549,880 | 500,000 [ ... XXX......] 550,970 | L0 XXX XXX | XXX
Mississippi
[605575-MZ-9. [Mississippi State Muni General..............cccourreeessrrreeiannns | [.......5.900 [MN... [11/15/2009] ......ccocovvveen. | | 845,402 | 750,000 [ ..o [ 859,575 [.ovrvveenn.5,654 [ieiieee 4,250 [ (11,953) [ e [ [..1PE]10/18/2001] ....... 3.780|
\ [ MISSISSIPPI. v reveessrreesssseeesssseesesseeeesseseesss et R ARt | 845,402 | 750,000 [... XXX......] 859,575 | L0 XXX XXX | XXX
New Jersey
646038-J3-4...| New Jersey State GO - Non Callable............ccoecevvvermernees [ oveene | even 6.000 | JJ..... |07/15/2006 | ......cocvoveene | covverrvenen | cerereenn. 260,645 |............250,000 [ ..o | oo 274,135 | .o 8,917 | 15,000 [ oo (2,706) | oo [ e IPE|06/18/1997] ....... 4.680
646046-KK-7..| New Jersey St Cert of Part - NON........cocovrinirnienncnnninns | onvens | e 5.250 | JD.... |06/15/2008 ] ........cocerewee | cornernnne | corernennenen 527,091 | iii0r00.500,000 | oo [ e 533,815 | .o 1,167 | 1ii0026,250 | oo (4,346) | oo [ .1PE | 06/06/2001] ....... 4.130
N JBISY .o reerttee et eess ettt ettt | cesenerenine 787,736 DO S 787,736 [..cccovcnnnes 807,950 |............8,084 | .........41,250 [.......(7,052) | ..ooovrvvinccnc0 [ i XXX .o XXX XXX.....
North Carolina
[658256-GY-2. [North Carolina State General Obligation..............cccc..c..... [eccone [ 05500 [MS... JO3/01/20T1 [eeoovvverracce | eevvrnnnins [ 1,137,877 | | [ oo 137,877 T 1,140,120 | [.....3.540]
[ INOTEN CAIONING. ... eeeoeeesseeeeessseeeesseeeeess s eeess s8Rttt | essensees 1,137,877 | [ XXX ] e 137,877 e 1,140,120 | [ XXX.....]
Pennsylvania
709141-RN-7. | Pennsylvania State General Obligation............ I 5.000 | MS... [09/15/2008] ........c.ccoruvee | cerrrerrnns | cerenennn 1,100,229 |..........1,000,000 |..oooovrrcene [ e ...1,100,229 |........... 1,102,450 [ .o 14,722 [ [ 2,221) [ | s 1PE[11/06/2002] ....... 3.070
709141-VW-2. | Pennsylvania State General Obligation ..5.000 | MN... |05/01/2008 | .......ccocoerecee | cornernnene | serennnennen:529,693 | ..............500,000 |...... ...529,693 | ..o 532,710 | .. .1PE | 05/16/2002] ....... 3.760
Pennsylvania XXX... 1,629,922 |...........1,635,160 |.. XXX .o XXX XXX.....
Total States and US.. XXX... 12,476,333 |.........12,564,419 | .. XXX .o XXX XXX.....
1199999. | States, Territories & Pc ions - Issuer Obligations.... 11,600,000 |...XXX... 12,476,333 |.........12,564,419 | .. XXX .o XXX XXX.....
1799999. | Total - States, Territories & P« ions (Direct and Guaranteed)........ooeuirieinrsinsisnsssissiiensessssnsseresesssssnssnssssssnsns | senseneee 1 2,410,338 | svvenvens 11,600,000 | ... XXX......| ......... 12,476,333 |......... 12,564,419 XXX ... XXX..... XXX
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Arizona
[718814-CW-4.[ Phoenix Arizona General Obligation............ccccoovvcosrereeeens | [......5.550 [JJ..... JO7/01/2009] ..o o | 576,063 | 500,000 [...ovveeres [... 578,800 [ ..o 13,875 [ oo [enrnneeress2,737) [ [ eovneenesssneeeeens [..1PE]09/24/2002] ....... 2.960]
\ [ AATIZOMA. ..ot es s8R R8RSt | 576,063 | 500,000 | ... XXX......] ... 578,800 | L0 XXX XXX | XXX
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
Nevada
[181054-5C-7.. [ Clark Cnty Nevada Sch Dist General............ooc.coomrreeronen | covers | v 5.000 [JD.... [06/15/2012] .......ccocovvveen. | | 546,064 | 515,000 [..orvverers [... 547,414 | 13,876 [.ovvveeeee(1,350) [ e [ [..1PE]06/06/2002] ....... 4.220]
\ | Nevada | 546,064 | 515,000 | ... XXX......] ... 547,414 | 13,876 |... L0 XXX XXX | XXX

New York
[64966B-TB-9. [New York NY General Obligation Non-Call..
\ | New York

Texas
414003-Z7-1.. | Harris County Texas General Obligation -
442330-YW-0.| Houston Texas General Obligation..

. [ 1PE[07/18/2002] .....3.760]

809528 [..
0 | XXX o KKK | XX

5.250 [ FA.... [08/01/2008] .. 805812 .
809,528 |

.1PE|11/06/2002| ....... 1.546

1,500,000
.1PE | 08/12/2002] ....... 3.820

.582,153 |..
2,082,153

....... 1200 .........
..5.000 | MS.

(1,998) .
(1,998)

4,017,895 (9,801) XXX ... XXX..... XXX.....
1899999. | Political Subdivisions of States, Territories & Pc ions - Issuer Obligations..... ....4,008,094 |. ..4,017,895 |.. .(9,801)]. XXX ..... XXX..... XXX.....
2499999, | Total - Political Subdivisions of States, Territories & P« ions (Direct and Guaranteed) 4,008,094 4,017,895 (9,801) XXX ..... XXX..... XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and The
Alabama
[010608-TH-0..] Alabama ST Pub Sch & Col Auth Revenue..... 569,930 |
\ | Alabama 569,930 |
Arizona
En) [040580-AU-6..] Arizona School Fac Revenue Bond Non-Call...........ccccocoo. ] coveeee. [.......5.500 [JJ..... [O7/0172010] ....oooornene | | 573,988 | 500,000 [...ovveeres [... 576,395 | 750 [ |eeeeeneee s 2807) [ [ s [..1PEJ09/17/2002] ....... 3.260|
OO‘ [ AATIZOMA. ..ot es et | 573,988 | 500,000 | ... XXX......] ... 576,395 | ........... 13,750 | oo 0. L0 XXX XXX | XXX
Connecticut
= [207757-V2-8.. | Connecticut State Special Tax Revenue.. [ [.......5.000 [AO....] 10/01/2008] .. [ | ...784523 . ..788,378 .. ... | ..1PE]04/03/2002] ....... 4.093]
\ [ COMMECHCUL. ... veeeoeeesseeeees s seeesss st et es s8Rt | 784,523 | 788,378 | L0 XXX XXX ] XXX
Florida
.TPE[05/13/1998] ....... 4.664

(2,958)
(1,520 .
(1,763)

............... 5.500 | JJ..... [ 07/01/2009 | 07/01/2008 [101.000
....... 5.250 | AO....| 10/01/2012 | 10/01/2011{100.000 | ...
............... 5.000 | AO.... | 10/01/2011 | ..oovvorrrierans | o

342812-H2-3.. | Florida State Div Brd Fin Dept Revenue
46613Q-AL-8. | Fla State St Johns Riv Pwr Sys Revenue
686509-D8-0.. | Orlando Florida Utils Comm Wir Revenue...

500,000 |.....cccoouuee. 536,545

.500,000 | .. 547,225 | .. ..1PE|08/01/2002 | ....... 4.001

..1PE | 06/28/2002] ....... 3.965

[Tl T — RS 1 607,582 |.......... 1,623,465 42,406 |.......... [(PZ5) ] . 0] e, 0 [ XXX]...XXX..... XXX

lllinois

[914331-CZ-4..] University of lllinois Cert of Part-Non.... [ 5.750 [FA.... ]08/15/2009] [ | 365,630 | 350,000 [ ..o [... 374,822 | 20,125 [ooooec(1,95T) [ [, [..1PEJ09/25/1997] ....... 4.951]

\ [ TIINOIS. ... eeeess s eess s eeees s sss s ees st e £ R £t | 365,630 | 350,000 [ ... XXX......] ... 374,822 | 20,125 ... L0 XXX XXX | XXX
Indiana

[455141-GA-3. [ Indiana Transn Fin Auth Revenue Bond... .5.250]JD.... [12/01/2011]12/01/2008]101.000] .. ...550,730 [. 552,875 |.. ... | ..1PE]09/04/2002] ....... 3.490]

\ [ TIAIBNAL ... et eees s est et s8Rt | 550,730 | 552,875 | L0 XXX XXX | XXX
Kentucky

[491513-4Z-7.. [Kentucky State Property & Bldg Revenue 6.000 [AO....[10/01/2008]................... | I 1,058,096 | ....1,058,096 |........... 1,076,310 | 60,000 [....cccceer(8,582) [ covvovrrrierssrrrees [ correeeieneeesenanes [..1PE]10/12/2000] ....... 4.830]

\ LT Lo —— [ 1,058,096 | ....1,058,09 |........... 1,076,310 [ ........... 15,000 |........... 60,000 |... L0 XXX XXX | XXX
Massachusetts

[576049-WG-1 [ Massachusetts State Water Res ReVENUE...........ccooovvveiee [ cvveves [ onnnee 5.500 [FA.... [08/01/2010] .. [ I 1,038,164 | ...1,038,164 |.......... 1,046,820 J........... 22,917 .. 55,000 [.oocooeeern(4,068) ] oo [eorrreeiseneeeiennee [..1PE]10/16/2000] ....... 4.892]

\ | IM@SSACNUSEES. ... .o veeeseeeess s seesssseesssseeess s e ess et et [ 1,038,164 | ...1,038,164 | .......... 1,046,820 |........... 22,917 [ .. 55,000 |... L0 XXX XXX ] XXX
Michigan

[59455R-G3-4. [ Michigan Mun Bd Auth Revenue Bond [ 5.250 [AO....[10/0172010] .....ccoreerveeee. | | 559,246 | 500,000 [...ovveeres [... 561,660 [.......ccc...6,563 [ oooorerce 8,375 [ 1) [ [ [..1PE]08/15/2002] ....... 3.491]

\ [ IVIICRIGAN. ...t ees s ees s stk | 559,246 | 500,000 | ... XXX......] ... 561,660 | L0 XXX XXX | XXX
New Jersey

[646135-QQ-9. [New Jersey State Transportion Revenue......... [ [ 5.500[JD.... [06/15/2008] .........cc0vvee.. | I 1,073,844 | .. 1,073844 T........... 1,090,680 | 55,000 [..ooceeeee(11,903) oo [eorreeesseneeeiennne [..1PE[07/24/2001] ....... 3.980]

\ [ INEW JBISBY.....vvooeeeesseeeessseeeesseseeessseeesss s ees s8Rk [ 1,073,844 | .. 1,073,844 |.......... 1,090,680 | 55,000 | L0 XXX XXX | XXX
New York

59259N-KY-8. [ Metro Trans Auth NY Revenue Bond...........ccocceeeervenens [ covens | cvvs 5.250 [MN... [11/15/2010 | ....oovverrreas [ e ...529,645 531,730 3,220 [ 6,300 |... .1PE|08/07/2002] ....... 3.722

.1PE|07/31/2002| ....... 3.860
.1PE|04/29/1997 | ....... 5.300
.1PE|07/11/2002] ....... 3.840

.532,420 | ..
..526,690 | ..
..553,090 | ..
2,143,930

530,225 |....
513,150 |....

....... 5.200 | JD.... | 06/15/2014 | 06/15/2006
6.000 | AO....| 04/01/2007 | ..
..5.500 | JD.... | 12/15/2009 | ..

649850-2S-6.. | New York State Env Pollution Revenue... 102.000

649876-QE-2. | NY State Local Assistance Corp Revenue...
733581-W8-1. | Port Authority of NY & NJ Revenue Bond
New York
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Oklahoma
[679111-PB-4..] Oklahoma State Turnpike Auth Revenue..............cc.coco..... | [.......5.500[JJ..... [01/01/2009] ......coooorneeene | | 554,836 | 500,000 [...ovveeres [... 558,110 Jeosrrvee 13,750 [ [orrmneeeeno(3,278) [ [ [..1PE]08/01/2002] ....... 3.460|

\ L [ 554,836 | 500,000 | ... XXXoooon | 558,110 | 0 | XXX o XKoo | XK

Oregon
[68607H-QC-3.] Oregon St Dept Admin Revenue Bond. [ [.......5.250 [MN... [11/01/2011] .. [ | ...569,232 . ..500,000 | 571,145 .. ... |..1PEJ09/13/2002] ....... 3.420|
\ [ OTBYON. ..ot ess et et | 569,232 | 500,000 |.... 571,145 | L0 XXX XXX | XXX
Pennsylvania
[613609-TD-8..| Mountgomery Cnty PA Revenue Bond - Non.........c.cc.cccee | cvveeees [.......5.000 [MN... [11/01/2007] ....ocoreerreeene | | 546,772 | 500,000 | 547,970 Jeooorrcee 867 [ Lo 1,198) [ e [ [..1PE]11/01/2002] ....... 2.910]
\ [ PENNSYIVANIA. ... ieeseeeeesseeeeess et e eess skttt | 546,772 | 500,000 |.... 547,970 | L0 XXX XXX | XXX
South Carolina
...................... .1PE|09/09/2002] .......3.382

837147-XS-1..] South Carolina St Pub Svc Auth Revenue......................... ‘ ........ ‘ ....... 5.000 [JJ..... [01/0172010]................... ‘ .............................
.5.250 | JJ... .

837147-XT-9.. | South Carolina St Pub Svc Auth Revenue... 01/01/2011 LAPE|09/12/2002] ....... 3.491

South Carolina

Tennessee
586145-KN-3..| Memphis TN Revenue Bond Non-Call

.................... 5250 [MN... [ 11/01/2008 | ..........ococceee | covoverrrns [ crreeennn. 513,784 ..1PE|05/29/2002 .......3.681

516,976
...... 6.600 | JJ..... | 07/01/2014{07/01/2010{103.000| ...

592190-HU-9. | Metropolitan Nashville Arpt Au Revenue.. 1,142,161 |. ..1,159,680 | .. .1PE|06/13/2001] ....... 4.670
Tennessee 1,655,945 1,676,656 XXX ] XXX [ XXX
Utah
En) [45884A-VA-8. [ Intermountain Pwr Agency Utah Revenue............ccoooevve | evveires [ 5.000 [JJ..... [O7/0172012] ....cccoeceee. | | 522,303 | 500,000 | 523,355 [.ooorrcee 14,375 [ [ernnmeeensne( 1,052) [ o [ [..1PE]05/22/2002] ....... 4.420]
OO‘ Uttt ettt | 522,303 | 500,000 |.... 523,355 | L0 XXX XXX | XXX
. Virginia
N [927780-Q8-2..[ Virginia College Bldg Auth Revenue Bond... .. [09/01/2008] .. [ | ..687,242 . 635,000 | ..688,550 |.. ... | ..1PE[10/23/2002] ....... 3.391]
\ irgini 635,000 | .... 688,550 | L0 XXX XXX ] XXX
Wisconsin
977123-PL-6.. | Wisconsin State Transportation Revenue...........cc.cooene. | [ 5.500 [JJ..... JO7/0172009] ..o Lo e 801,536 805,800 |.........29,333 | ..oooveveiiern | . (4,264) ..1PE|04/09/2002] ....... 4.278
i i ...801,536 |. ..805,800 | .. . .(4,264). XXX ... XXX..... XXX.....
TOtal StALES BNA US.... ..ottt | arereees 16,751,483 16,890,356 |......... 253,246 | ......... 421,347 |.........(86,704) XXX ... XXX..... XXX.....
2599999. | Special Revenue & Assessment Obligations - Issuer OblIgations............ccovieriiereisesinsiieissesssessssesessssssesenssesssssesssenss | sessssens 16,751,483 440, 16,890,356 |......... 253,246 | ......... 421347 |.......... (86,704) XXX ..... XXX..... XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and The iti ivisions - Single Class Mortgage-BackedlAsset-E.acked Securities
United States

09/10/1997] ....... 7.034
08/15/199% | ....... 7.509

31363W-DZ-5 | Federal National Mortgage Ass. Pool
31368H-YJ-6..| Federal Nat'l Mtg Assoc Mtg Pass Thru...

.................... 9.000 | MTLY| 10/15/2009 | .........coverers [ worreriere
..6.000 | MTLY| 03/01/2004

U S ettt ettt ens et nnn st snnst s nnetsnsssenssnnssensessnsstesnsssns | ronnsesneees | O23002 | arrersreesseee 1 20,004 | eee XXX wwee [ cerrrernnneens 132,602 [ ceerirrieren 134,667 | o928 | oo 11,132 [ ie00306 [0 [0 [ XXX XXX..... [.XXX.....
Total States and US........cccoiiiciiiseineisciscssee s sessssesens e enssssssensssnsssssssssssnsssssssssssssssssssssesssnsnee: | seessensensss | 925002 | cereerenenee 120,004 | eeee XXXoviirs | evvernerrnnnnn 132,602 | v 134,667 [ 1928 | 11,132 [ 306 |0 i 0 XXX XXX..... XXX
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities.........coccooerrrerinrinni | corinnnnnn. 132,602 | ............. 127,504 | XXX ] oeeee. 132,602 . 134,667 [ 928 [ b 11132 0306 [0 |0 XXX XXX..... XXX

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and The ned Multi-Class Residential Mortga
United States
94976X-BZ-2. [ Wells Fargo Trust Series 2001-12 CIS.......ccocvcrrereerrresneees | [.......6.500 [MTLY] 06/25/2016]05/25/2016]100.000] .............. , 153,692
[T . . ...153,692

Total States and US 153,692 | ....

2799999. | Special Revenue & Assessment Obligations - Defined Multi- Class Residential Mtg.-Backed Securities... . . . ..1563,692 |....
3199999. | Total - Special Revenue & Special AssesSMENt OblIgatiONS..........vivererirriereseiiseseisase et sess st sssssss s sesssnsssssenes 17,037,777
Public Utilities (Unaffiliated) - Issuer Obligations
United States
144141-CN-6. | Carolina Power & Light Sr Note - CONt........oovvveoseerveeissscne [ ovsnnns | erneees 7.500 [AO....]04/01/2005] .....ccooeevveess [ eerrveernns | evreernnenn 749,192 T .............750,000 [..109.7920]...............823,440 [.............

UNIEA SEALES. ...ttt
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations..
3899999. | Total - Public Utilities (Unaffiliated)

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

United States

02635P-RG-0.| American General Finance Corp Medium............coccoeoveee | coveere | cvvs 5.875|AO....[ 071412008 | ......covvveereee | v | e 998,514 |...........1,000,000 |.......ccceuone | ... 998,050 07/11/2001] ....... 5.925
06423A-AM-5.| Bank One Corp Corporate Note - NON.........c.coovvecvveivreins | oevvs | cvvne 6.500 | FA.... | 02/01/2006 | .. ...507,785 |. ..110.4620 511,085 | .. 06/21/2001 | ....... 5.940
233835-AJ-6.. | DaimlerChrysler Corporate Note - NON..........cccceevvmeveeins | ovvies | cvvens 7.750 | JD.... {06/15/2005 | ......coovmvverns | cereerrens | errirrirnns 498,816 ..109.7020 ... 497,780 06/01/2000 ....... 7.858
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CUSIP Option Obtain Year on Received (Decrease) by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
370425-RJ-1.. | General Motors Acceptance Corporate Note..........ccoceees | oo | cvvnn 6.850 | JD.... [06/17/2004 | ........coovvere | e , .104.1430]...............520,715 |.............. 486,725 ..1,332 03/29/2000] ....... 7.595
41011W-AV-2 | John Hancock Glb Corporate Note PrvPIC............occvvvereen| vovenee | v 5.000 | JJ..... | 07/27/2007 | .. . . 499,725 | .. . .54 . 06/12/2002] ....... 5.011
460690-AR-1..| Interpublic GRP Corp Note - Callable...........c.ooeerevrneernens | vovernee | s 7.250 |FA.... | 08/15/2011] .. ..993,320 | .. 08/17/2001 | ....... 7.346
63861Q-AZ-1. | Nationwide Health Prop MTN Series C........oocurruneeerveens | ovvenne | cevnd 6.900 | AO....| 10/01/2037 | .. ..250,000 | .. 09/08/1997 | ....... 6.900
87244H-AB-1. | TIAA Global Markets Corporate Note... . 1 11/15/2007 | .. .497,605 | .. 10/24/2002] ....... 4.231
United States.......c.cvvrrnrinccsnrrniinceens v 4734290 ... 77,390 ........252,590 |.oo0n2,302 [0 | 0 [ XXX XXX..... [ .. XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations.........ccocevrrersriinrssrisissssiississsssssnsensssssssssnsssssesssssssssenses | eoneneeend, TA1LA70 | i 4,750,000 | XXX ] e 4,784,733 4734290 |......... 77,390 |.........252,590 [........... 2,302 | o0 [ il 0 XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
76110Y-KM-3.| Residential Funding Mtg Sec Series.........ouvrcrnrrnceennees | [......6.500 [MTLY]06/25/2014] ....cooovevvrees [ o [errererinnnns 330,285 |.............. 340,009 | ...coovrrncnns [ 330,285 |.....cccoenus 325,400 07/25/2000] ....... 8.141
United States. XXX .. ..330,285 |..............325,400 |............1,842 [ ......21.913 | ... 2,285 [ o0 [0 [ XXX XXX..... XXX.....
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities.... XX . 330,285 ............... 325,400 [ .. 1,842 21913 12285 0 ] 0 XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States
22540V-P2-2..| CS First Boston Mortgage Sec Sefies........cccooeeveenrcnnens | coveees | 00008133 [MTLY[03/15/2012] ..o | e 502,768 1 .............500,000 [ ..o | oo 502,768 | 502,969 05/02/2002] ....... 6.095

939336-DN-0. | Washington Mutual Series 2002-AR15 A5... ..504,970 | .. 09/19/2002 ....... 4.257

United StAtes. ... v sereesseeesseeeneees crree1,007,939 | iin,380 [ 21,538 [ een(280) [0 [ el 0 XXX XXX..... XXX.....
4299999. | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed SeCUrties........c.coeierrrisresrirsrissisnissssisenessesnns | sveeneeena 1,007,668 |............1,000,000 |...XXX......[...........1,007,658 |........... 1,007,939 |...........4,380 | ........21538 | ..oe0o0e0e..(280) | o0 | 0 XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
46625M-AC-3.| JP Morgan Commercial Mtge. Sefies........c.coooveveverinnrs | cvcvrrs [ 0006260 [MTLY[01/15/2011 | .o | e | e 753,041 [ 750,000 | oo [ 753,041 [ 753,691 08/08/2001] ....... 6.234

55262T-FB-4..| MBNA Master Credit Trust Series 2000-A .510,078 | .. 11/03/2000] ....... 7.105

United States.........cccovvveeeveeeieereecsereean 1,263,769 | ..

... 1,063,769

4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States

12/12/2002] ....... 4,630
07/16/2002 ....... 4.265
07/18/2002] ....... 4.039

126671-UD-6. | Countrywide Series 2002-S4 CIs A5 (ABS)......ccoovevmreernee | cevrnree | cevenne 4.716 [ MTLY]10/25/2017
14040K-CD-8. | Capital One Master Trust Series 2001-8A..........cccovvverenes | cevrns [ wonrene 4.600 | MTLY|10/15/2006
705220-AF-8.. | Peco Energy Transition Trust Series.... MS... | 03/01/2009

UNited SEALES. ... cvereirisieescii s snsssesensensssssensensesessseenen | aeeneenee 1,804,048 [ i 1,750,000 ... XXX...... | v 1,804,043 |...........1,810,430 |......... 18,112 | .........32,271 [...........(6,389) | o0 [ o0 [ XXX XXX..... XXX.....
4499999, | Industrial & Miscellaneous - Other Mult-Class Commerdial Mtg.-Backed/Asset Backed Securities... XXX... v 1,810,430 | 18,112 1132271 [ n(6,389) 0 | 0 XXX XXX..... XXX.....
4599999. | Total - Industrial & Miscellaneous (Unaffiliated) XXX...... ..9,185,143 | ..........9,141828 | ....... 107,315 | ...... 413,012 | ..c.c......(4,826) | ..cooevvvveeeecc O | e 0 | XXX XXX..... XXX.....

Totals

5499999. | Total - Issuer Obligations XXX | 53,316,406 XXX ... XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities XXX ..132,602 |.... XXX ... XXX..... XXX.....
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities. XXX .A483,977 |.... XXX ... XXX XXX.....
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities..... XXX 1,007,658 |....

5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed Securities........ ....1,258,424

5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities.... A XRK o oo

o|o|o|o|o|o|o
b
|
el
|
|
el

6099999. | Grand Total - Bonds 251,766 |......... 711, XXX ] e
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
7

1 2 3 6 7 8
Number Paid for
CUsIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
912810-DF-2............... U.S. Treasury Bond 12.000% 08/15/13.........cocuremerenererererniisiinee [ creene 03/13/2002.... [CS First Boston Corp
912827-5Z-1. U.S. Treasury Note 6.500% 02/15/10.........cocrereurermrsiinnnencieiees [ ereene 11/06/2002.... |Deutsche Bank......
912827-T8-5. U.S. Treasury Note 6.500% 05/15/05.........coccovnerermnrenencneseiees [ ereene 09/06/2002.... |Mellon Bank......
912827-Y5-5 U.S. Treasury Note 7.000% 07/15/06. .03/19/2002.... |Bear Stearns Sec..
0399999. | Total - Bonds - U.S. Government...............c.ooveeeevverererereerererernns

Bonds - States, Territories and Possessions

Connecticut
20772E-5F-6 Connecticut State Gener 5.750% 06/15/13 R 06/20/2002.... [ GOIAMAN SACKS.........coivieiicieiieiieietee e ssseinens | eeresssiesiesssesse s sesssssssssessenens | erevissesssessss s [ 600,000 | .eoveeeeeeeee e 958
20772F-K2-5 Connecticut State Gener 5.250% 11/15/11.........oevevvrceerereeenee | 09/24/2002.... [Morgan Stanley.
CONNECHCUL........evee ettt essnaenen
Florida
341535-PB-2............... Florida St Brd Ed Pub E 5.000% 06/01/10..........c.ccccovervrrrerennnn [......09/03/2002.... TAAVESEINC. ..o ssssssssessnennies |vsssesssssssssssssssssssssesssssssssssssenss | ovsesssesssssssssssssssssssssssessses 553,630 [.oovoorerereeeeeeerera 500,000 [ oo 6,597
LT T oo 553,630 [.oovoorireeeeeeeerer 500,000 [ oo 6,597
Maryland
574192-UA-6............... Maryland State General 5.250% 02/01/09..........coccounrurenmvmevneineinee [ creene 08/01/2002.... [Morgan Stanley
574192-UB+4.............. Maryland State General 5.250% 02/01/10.......cccooninirnninininnenne [ 08/01/2002.... |Lehman Bros Inc...
[T T ——
Massachusetts
575827-KH-2............... Massachusetts State Gen 1.100% 08/01/15...
MASSACKUSES. ...ttt
Michigan
594610-VY-0............... Michigan State General 5.500% 12/01/11......coccoevevnnncnniccncincenee | .....09/19/2002.... [CIBC WOrld Markets.........ovieoieireriiieieisiniscisisisisiinsssinsiniiniss | aeerseisssensssesseseessssensensssesssssssssenies | seessesssnessssssssssessansssesenas 586,530 ..o 500,000 [ oo 8,632
LTS e oo 586,530 [.ovorrereereeeeerera 500,000 [ oo 8,632
Minnesota
604128-4C-9............... Minnesota State General 5.250% 11/01/09............ccccooeeevecereeceneee ... 10/22/2002.... [LEAMAN BIOS INC.......covovevveeeeeeeeeeeeveeeeseeecereeiee | eeereeeeeieeeseeeceseeeseseeessseeeeiens | eveeresesieresssesessssesesisnen 550,970 |.oovorveeeee 500,000  [.ooereererereeeeee e
IVIINNESOMA. .. ...ttt e e s s eseseessessssesesensessssenesss  euessessssesssssssesssassesssssssesssesssesssesssessseeseseesessesaetessessseseetseeseesensessesessessessssessesantessesensessstenesessesiessnsnieiee | eereereresesessesesesteseseseesas 550,970 |.ooveoreveeeeeee 500,000 .o 0
North Carolina
658256-GY-2.............. North Carolina State 5.500% 03/01/11.........ccocoeveeevereeercereecereeees | 11701/2002.... [MOIGAN KEEGAN..........cvoveveeeeeeeeeeeeveeeeeveeeeeeeeseeeieneeie | eerieeseseeesieseseseesesenesessseeneeisns | cverierisiesissesieseesenessenns 1,140,120 oo 1,000,000
NON CAIONNG. .......cvvocvocveeeeveeeeeeeeteteeeveeeeeetee et eeeseeseeseee s seeeeseessessessensesssssessensaes  evsesseessesssssossssssssessesssssasssssessessessassssasssessessessassssssssssssessessasssssssssssessessssnssesessessenssssoesesessesssnsoesonses | coovseeseessesssssssossseseseess 1,140,120 oo 1,000,000
Pennsylvania
709141-RN-7.............. Pennsylvania State Gene 5.000% 09/15/08..........cccoovovenermvernene [ creene 11/06/2002.... [MEITIll LYNCN......oieieeeeiciei st eessetneeseeseeessessssissisneseneness | eesestessneessssesssssessssesssssssesssstessanenes | reeseessessssessssenessesssssenes 1,102,450 | oo 1,000,000
709141-VW-2.............. Pennsylvania State Gene 5.000% 05/01/08 05/16/2002.... [Merrill Lynch..
LT LA LA VRO —
Total States and US..........ccccoovvererevrererenen.
1799999. | Total - Bonds - States, Territories & Possessio
Bonds - Political Subdivisions of States
Arizona
718814-CW4........... Phoenix Arizona Genera 5.550% 07/01/09............cccooervereerennn.. [ 578,800 500,000
Arizona 578,800 500,000
Nevada
181054-5C-7............... Clark Cnty Nevada Sch D 5.000% 06/15/12........cccccooovvencnccncccneae |.00..06/06/2002.... [PAINE WEDDET......cvoiviieiiiiiiiciieiiei e ssissiisisnsnsnnninss | aeessessesnsnsenessssssessnssssensssssssssnins | cesessssssssssssssssssessansssesene BAT A4 e 515,000
[ oo oo BAT A4 [ 515,000
New York
64966B-TB-9............... New York NY General 5.250% 08/01/08. .07/18/2002.... ...809,528 ...150,000
[N 809,528 750,000
Texas
414003-Z7-1............... Harris County Texas Gen 1.200% 08/01/15........coovvevenevmrnecnicnee [ creene 11/06/2002..... [LERMAN BIOS INC.......oocvieiieicvcect ettt setesesisienies [ evteressssesissessessssesesessesessssesesens | essessessssesisssssesessessesaees 1,500,000 | .oooveereerereeeeeeieienae 1,500,000 | coovverereeeeeeeeee e 370
442330-YW-0............. Houston Texas General 5.000% 03/01/12. 08/12/2002....
2499999.

Bonds - Special Revenue and Special Assessment

Alabama
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Number Paid for
CUsIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
010608-TH-0............... Alabama ST Pub Sch & Co 5.625% 07/01/12.........c.covvreereerrnenn |.....09/12/2002.... 569,930 |.ioririiiieeee 500,000 | oo 5,938
ALBDAMA. ..ottt er et reen st e eae 569,930 [.oovoorirereieeeere 500,000 [ oo 5,938
Arizona
040580-AU-6............... Arizona School Fac Reve 5.500% 07/01/10...........cccveerecrernnnnnn. [.....09/17/2002 576,395 500,000 | .o 6,035
Arizona 576,395 500,000
Connecticut
207757-V2-8............. Connecticut State Speci 5.000% 10/01/08..........cccovorirriniarninnenes [......04/03/2002 788,378 .o 750,000 | coorvereereeeeeeeee e 729
CONNEBCHCUL.......cvoveveeeeeeeevev ettt es et ereen et sen e seeneeneas 788,378 | 750,000 | coovveoreeeeeeeeee e 729
Florida
46613Q-AL-8 ... |Fla State St Johns Riv 5.250% 10/01/12.........ccoeverveevereieiciiccee | e 08/01/2002.... [Morgan Stanley.
686509-D8-0............... Orlando Florida Utils C 5.000% 10/01/11........c.coverevvreeiirceeeeae | 06/28/2002.... |Lehman Bros Inc...
FIOMAA. ...ttt enesenieneeseneenas
Indiana
455141-GA-3............. Indiana Transn Fin Auth 5.250% 12/01/11...........cccoooeeeiveveeeceecee | .09/0412002.... [MEITIILYNCN. ..o eeeeeeveeeeeeeeereeienie | eveeeeeieeesereeeseveeenssesnenennsnies | evereesressssssssseseeseseeses 552,875 500,000
Indiana.... 552,875 500,000
Michigan
59455R-G3+4.............. Michigan Mun Bd Auth 5.250% 10/01/10......ccccovosvenncncnnencsnincennes | 00r..08/15/2002.... [MOrgan StANIBY. ......cvvviieiiiiiiciciisieiecscecisiserscssssisisninnies | aeersisnsensssesseseessssensenssnessessssssenies | sesessesssnessssesssssessansssessenas 561,660 |..ooovveereieriiera 500,000 | oo 1,531
[T oo 561,660 [.ovovreereereereeeerer 500,000 [ oo 1,531
New York
59259N-KY-8... Metro Trans Auth NY 5.250% 11/15/10......cccoevvvrveveerceieeiieeeies | v 08/07/2002.... [Morgan Stanley.
649850-ZS-6.... ... |New York State Env 5.200% 06/15/14..........cccovevevrveveerieiiieiieies [ e 07/31/2002.... |AdvestInc.........
733581-W8-1.............. Port Authority of NY & 5.500% 12/15/09 T 07/11/2002.... [Morgan Stanley.
NEW YOTK. ..ottt se s ennseneenas
Oklahoma
679111-PB4............ Oklahoma State Turnpike 5.500% 01/01/09... .
OKIBNOMAL ...t enseeeneenas
Oregon
68607H-QC-3.............. Oregon St Dept Admin 5.250% 11/01/11....coovvvvncncnnicininncnncncens | 000eel09/13/2002... [AAVESEINC..coiiiieiiii i ssisrsnsnsninnens | aeessessesnsnsenessssssensnssnsenssssssnssnins | cesessssssssssssnsssssessansssesenas ST1A45 e 500,000 [ oo 9,990
[T oo 571,145 [ 500,000 | oo 9,990
Pennsylvania
613609-TD-8............... Mountgomery Cnty PA Rev 5.000% 11/01/07.......ccccocovvcvvvecnninenee [0 11/01/2002.... [BeAr SIEAMS SEC.....ivuiiiieeiiiiiiieieiieiieieissisniseississiensnssissessrssmienies | aeessesnsensssessesssssssensensssssssssssssenies | sesessesssssssssssssssessassssssena BAT970 oo 500,000 | ceovrererereeeeeeeee e 903
[T T LT T oo 547,970 [ 500,000 | ceovrererereeeeeeeee e 903
South Carolina
837147-XS-1 South Carolina St Pub S 5.000% 01/01/10........cccoevieveeiciiesiceee [ renad 09/09/2002....
837147-XT-9 South Carolina St Pub S 5.250% 01/01/11. . .09/12/2002....
SOULN CArOlNG. ...t
Telll
586145-KN-3.............. Memphis TN Revenue Bond 5.250% 11/01/08........cccooivvvinrnrnnce [......05/29/2002.... TFirst AIDANY COmpP......oooiveeiveesicesisesicsssisssssssissssssssssssssssssssniiss |vsssesssssssssssssssssssssssssssssssssssssenss | ovsesssssssssssssssssessssssssssssees 516,976 [.oveoveeeeeeeeeeeere 475,000 | oo 1,178
TONNESSEE. ...ttt teetesesestess s esesesse s assassssesseesnssssessnssssessnean 516,976 |.ooveeveeeeee 475,000 | oo 1,178
Utah
45884A-VA-8........... Intermountain Pwr 5.000% 07/01/12..........coooeverveeererererererrenn 523,355 | 500,000  [.ooeoveererereeeeeeeee e
[V Y 523,355 [ 500,000 [ oo 0
Virginia
927780-Q8-2............... Virginia College Bldg A 5.000% 09/01/08 688,550 635,000
LT 688,550 635,000
Wisconsin
977123-PL6.............. Wisconsin State 5.500% 07/01/09...........cooovervrovereirereerrirernas 805,800 ..o 750,000
WiSCONSIN.........oovererrrrrrrenene. ...805,800 ...7150,000
Total States and US..........c.ooeeveeveerreerererereeeere. .. 11,078,809 |.. ..10,090,000
3199999. | Total - Bonds - Special REVENUE & SPECIAI ASSESSIMIENIS. ... ruueueeiesieiieieiieiieraiatitis etetsessseaeeseesesseeseesemeseeseeseeseeseeseeeseeseesees e 8 eEEeeEseEseEseEf e 8 eEEeeEseEseE et eesentset et semsentenssntsnsnssessentenssnssnssnssnnioe | aeeossssssessssssssnssssassacs 11,078,809 | ..o 10,090,000
Bonds - Industrial and Miscellaneous
United States
[126671-UD-6.............. [ Countrywide Series 2002 4.716% T0725/17.......coovevecrmmevcrmmeecrnereees | weeens 12122002 [JAMES B. MCCIEEIY.....cooorvercreereeeeieereeteeeeseseeessseeessseessemessienee | eeesessssesssssessssnseesssessssssmessssneessinse | seeessssmessssassessnessessnssesnns 499,991 [ 500,000 ] coeeorrreeereerereeeeeeeeeneneeees 1,900
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14040K-CD-8.............. Capital One Master Trus 4.600% 10/15/06..........ccccocvvermermeriniinins [ v 07/16/2002.... |Bank of AMEMICA SEC.........ccvivuiuniirrierireriresneineensiinsiiesrenienines | ceviesissisesiss s
22540V-P2-2.... . | CS First Boston Mortgag 6.133% 03/15/12.......cccoovvevnrinriniiniiinns | 05/02/2002.... | CS First Boston Corp
41011W-AV-2............. |John Hancock Glb Corpor 5.000% 07/27/07.........ccocvvevomiromiiniiinnes | 06/12/2002.... | NationsBank......
705220-AF-8.... . | Peco Energy Transition 6.050% 03/01/09.........cccoovvmrmmrcmmrcrecnees | erene 07/18/2002.... |Bankers Trust....
87244H-AB-1... ... | TIAA Global Markets 4.125% 11/15/07.........ccccoovomrvmrvmrvnrcvnrivcenes | ceveee 10/24/2002.... [Morgan Stanley.
939336-DN-0.............. Washington Mutual Serie 4.380% 11/25/32 09/19/2002.... | Lehman Bros Inc...
[V S e e

4599999. [ Total - Bonds - Industrial & Miscellaneous...

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

6099998. | Total - Bonds - Summary Item from Part 5..

6099999. [ Total - BONMS........cveurrerrreserirarreseresenesseeenees .

7299999. | Total - Bonds, Preferred and Common SOCKS.............creeiercercurerrenienieicircieiecescencines
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Annual Statement for the year 2002 of the UNited HealthCare Insurance Company of Ohio

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
912810-DF-2..... U.S. Treasury Bond 12.000% 08/15/13.. 03/19/2002 [ Bear Steams Sec.........ccocvevcncrcneinees | vrreerververincrineone | ereennnn.082,188 | i 500,000
912827-3G-5..... U.S. Treasury Note 6.250% 08/31/02... 08/31/2002 [ MAtUFILY.........vverveerecrircrirerncrniiisnienes | evrrerienseninerinerine | reeneen 110,000 | i 110,000
912827-3Q-3..... U.S. Treasury Note 5.750% 11/30/02... 11/30/2002 | Maturity............ .1,000,000
912833-CP-3..... |U.S. Treasury Stripped 0.000% 02/15/06.. 03/04/2002 | Bear Stearns Sec.........ccovveineinones | vnonionninsnnsnneons | coeenen. 849,890 | i 1,000,000
0399999. [ Total - Bonds - U.S. GOVEMMENL.......cveuiverireirresersseresssesssmsssesssssesssenssssesssnsssesssssnssssssssssssenssssssssnsssssssessssnssssssesssnnes | covseeess 042,008 | werneeens 2,610,000 [.......2,590,271 |......... 2,597,207
Bonds - Political Subdivisions of States
Alabama
472628-NK-8..... | Jefferson County ALA GO 5.000% 04/01/05....... [10709/2002 [ DLJ FiXed INCOME...c.-rverrrrrersrrerasrees eerseressserssssseresns | avveeesseees 537,090 |........ 500,000 [....c...... 517,830 [ .. 515,076
F LT O v 537,090 [..cccooo.. 500,000 [........... 517,830 [..connnn. 515,076
Colorado
24918Y-AW-6.... | Denver Co City & Cnty G 5.000% 09/01/07.. [03/13/2002 ] Raymond James & ASSOC.......crurreisree [ eomsreeesmeresaseeeennes 794,753
C0l0rAT0. ...ttt 794,753 |
Total States and US........... . 1,331,843 . ) v 1,313,698
2499999. [ Total - Bonds - Poltical SUDAIVISIONS. ... ... ovveurresirrsseeeesresssesssesesssessenssssnessesssesssens s ssnssssssssenssssnssssnssssnessssssssnsnssesss | coneeees 1,331,843 | ........ 1,250,000 | ......... 1,319,070 | ........ 1,313,698
Bonds - Special Revenue and Special Assessment
New York
650013-WL-5..... [New York State Hwy 5.250% 04/01/09............... [02/06/2002 [ Bear Steams SEC.......couwrwenrrreemmererians | eommeeeessmerssseeesinses | eeneeees 1,084,060 | ........ 1,000,000 |......... 1,093,100 |........ 1,091,071
[T 1,084,060 | ......... 1,000,000 |......... 1,093,100 | ......... 1,091,071
Oklahoma
679111-PA-6..... Oklahoma State Turnpike 6.000% 01/01/08........ [06/28/2002 | Lehman Bros INC......c..oovveerseeeeasreecnns 564,250 500,000 553,700 536,392
OKIBNOMA. ...ttt 564,250 500,000 553,700 536,392
United States
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09 01/01/2002 [ Paydown..........cceevecvererrcrncrniiniieees | verneienrenrerinenene | evrerinerened, 549 | 4,549
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 02/01/2002 | Paydown.. 5,296
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 03/01/2002 | Paydown.. 4,084
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 04/01/2002 | Paydown.. .3,905
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 05/01/2002 | Paydown.. .3,967
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 06/01/2002 [ Paydown.. 4,797
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 07/01/2002 | Paydown.. 6,182
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 08/01/2002  Paydown.. .3,331
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 09/01/2002 | Paydown.. 2,139
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 10/01/2002 | Paydown.. 2,467
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 11/01/2002 | Paydown.. 2,521
31363W-DZ-5.... | Federal National Mortga 9.000% 10/15/09.... 12/01/2002 | Paydown.. 4,800
31368H-YJ-6..... Federal Nat' Mtg Assoc 6.000% 03/01/04.... 01/01/2002 [ Paydown.. 1,654
31368H-YJ-6..... Federal Nat' Mtg Assoc 6.000% 03/01/04.... 02/01/2002 | Paydown.. 1,813
31368H-YJ-6..... Federal Nat Mtg Assoc 6.000% 03/01/04.... 03/01/2002  Paydown.. 1,697
31368H-YJ-6..... Federal Nat Mtg Assoc 6.000% 03/01/04.... 04/01/2002 | Paydown.. 1,355
31368H-YJ-6..... Federal Nat Mtg Assoc 6.000% 03/01/04.... 05/01/2002 | Paydown.. 1,333
31368H-YJ-6..... Federal Nat Mtg Assoc 6.000% 03/01/04.... 06/01/2002 [ Paydown.. 1,778
31368H-YJ-6..... Federal Nat Mtg Assoc 6.000% 03/01/04.... 07/01/2002 | Paydown.. 1,223
31368H-YJ-6..... Federal Nat' Mtg Assoc 6.000% 03/01/04.... 08/01/2002  Paydown.. 1,404
31368H-YJ-6..... Federal Nat' Mtg Assoc 6.000% 03/01/04.... 09/01/2002  Paydown.. 1,369
31368H-YJ-6..... Federal Nat' Mtg Assoc 6.000% 03/01/04.... 10/01/2002 | Paydown.. 1,594
31368H-YJ-6..... Federal Nat' Mtg Assoc 6.000% 03/01/04.... 11/01/2002 | Paydown.. 1,194
31368H-YJ-6..... Federal Nat Mtg Assoc 6.000% 03/01/04.... 12/01/2002 | Paydown.........c.ocunevneererrerrerneineiine [ errernerneiinninninne [ eevrinnenne 1,115 e 1,115
94976X-BZ-2...... | Wells Fargo Trust Serie 6.500% 06/25/16.... 01/01/2002 [ Paydown.. 28,126
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16 02/01/2002 | Paydown.. 18,264
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16 03/01/2002  Paydown.. 18,936
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16........... |04/01/2002 [ Paydown.. 16,452
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16........... 05/01/2002 | PaYdOWN..........oovververierirerrcrneiineinies |evernerneiineinnnenins | evvnreenneen 12,612 | i 12,612




T°¢13

Annual Statement for the year 2002 of the UNited HealthCare Insurance Company of Ohio

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUSIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
|dentifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16........... 06/01/2002 [ Paydown...........couvvmrirrirerirerirerireiens
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16........... |07/01/2002 [ Paydown..
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16 08/01/2002  Paydown..
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16 09/01/2002  Paydown..
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16 10/01/2002 | Paydown..
94976X-BZ-2..... | Wells Fargo Trust Serie 6.500% 06/25/16 11/01/2002 | Paydown..
94976X-BZ-2...... | Wells Fargo Trust Serie 6.500% 06/25/16 12/01/2002 | Paydown..
(U2
Total States and US.........ccoooviiniiniiniiiiieis v 1,925,461
3199999. [ Total - Bonds - Special Revenue & ASSESSMENL. ......c..worerrerreiriereienseseessierenssnesseseesenenssnssnessessesssenssnssnsssssssssmsenssssnnenee | aeeneeee 1,943,236 [ 101,794,926 [........ 1,945,774 | ......... 1,925,461

Bonds - Industrial and Miscellaneous

United States
023551-AG-9..... | Amerada Hess Corp. 5.900% 08/15/06............... 10/29/2002 | CS First Boston Corp...........c.ccevervennee
200336-AW-5.... | Comdisco Inc Corporate 9.500% 08/15/03......... [01/16/2002 [ Warburg Dillon Read....
233835-AJ-6...... DaimlerChrysler Corpora 7.750% 06/15/05.. 07/25/2002 [ Lehman Bros Inc......
254687-AR-T..... Walt Disney Company 4.500% 09/15/04... 09/04/2002 [ Lehman Bros Inc..
254687-AR-T..... Walt Disney Company 4.500% 09/15/04... .. [09/05/2002 | Lehman Bros Inc..
36962G-UX-0.... | General Electric Capita 7.500% 06/05/03..... . [06/26/2002 | Barclays Dezoete.
370425-RJ-1...... General Motors Acceptan 6.850% 06/17/04........ |07/25/2002 | Goldman Sachs....
76110Y-KM-3.... | Residential Funding Mtg 6.500% 06/25/14.......... 01/01/2002 [ Paydown..........
76110Y-KM-3.... | Residential Funding Mtg 6.500% 06/25/14.......... |02/01/2002 [ Paydown..
76110Y-KM-3.... |Residential Funding Mtg 6.500% 06/25/14... 03/01/2002  Paydown..
76110Y-KM-3.... |Residential Funding Mtg 6.500% 06/25/14... 04/01/2002 | Paydown..
76110Y-KM-3.... |Residential Funding Mtg 6.500% 06/25/14... 05/01/2002 | Paydown..
76110Y-KM-3.... | Residential Funding Mtg 6.500% 06/25/14... 06/01/2002 [ Paydown..
76110Y-KM-3.... | Residential Funding Mtg 6.500% 06/25/14... 07/01/2002 [ Paydown..
76110Y-KM-3.... | Residential Funding Mtg 6.500% 06/25/14... 08/01/2002 | Paydown..
76110Y-KM-3.... |Residential Funding Mtg 6.500% 06/25/14... 09/01/2002  Paydown..
76110Y-KM-3.... |Residential Funding Mtg 6.500% 06/25/14... 10/01/2002 | Paydown..
76110Y-KM-3.... |Residential Funding Mtg 6.500% 06/25/14... 11/01/2002 | Paydown..
76110Y-KM-3.... | Residential Funding Mtg 6.500% 06/25/14... 12/01/2002 | Paydown..
UNHEA SEAES. . rvevrereresrer it snnsssnesssnnesssessnsssssssnssssssssssres | aeernsseGy04 3y 189 | cerreneer3yDDNA3S | crrreren 3,474,317 | .. 3,487,956 | ..o 15,012 | il 0 |0 | 140,217
Canada
25156P-AA-1..... Deutsche Tel Fin Corpor 7.750% 06/15/05......... 05/14/2002 [ Morgan Stanley.............coccvevrerereren
25156P-AA-1..... Deutsche Tel Fin Corpor 7.750% 06/15/05......... 07/11/2002 [ Morgan Stanley....
25156P-AA-1..... Deutsche Tel Fin Corpor 7.750% 06/15/05... 07/12/2002 | Morgan Stanley....
4599999.
6099997. [ Total - BONdS - Part 4.........coiiieieiieirisssiessiisssissnsssnessssssssssssssssssesensssssssssssssssssnssssssssssssssnsssssssnsssssssssssrnsssessnsese | ooeeens 10,094,609 | ........9,964,359 | ....... 10,078,127 | ...
6099998. [ Total - Bonds - Summary fem from Part 5..........ociiiiricinissresssserssses s ssssssssssssnssssssensssssessnsssnessssesses | ooeeens 33,649,943 | .......30,800,000 | ....... 33,474,748 | ....... 33,436,760
6099999, [ TOtal = BONGS.....rveerersrereeresrrssseresssrsseessene sttt ettt ssnsssnensnsssnsnsnnss | coeeens 43,984,602 | ......40,764,359 | ...... 43,552,875 | ...... 43,510,078 |...cccn(@4,794) | o0 |0 ] 461,322 1 ....461,322 .. 1,083,285
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS.............cvceveererveereeerereerereeerseeeseeeiseeesseeeseeeseeeseeeseresseeesseessenessseensineee | ooveens 43,984,602 |........ XXX...... | ....... 43,552,875 | ....... 43,510,078 |.......(24,794) | ..cccoece .0 oo 0 | ....461,322 | ........461,322 | ... 1,083,285




Annual Statement for the year 2002 of the UNited HealthCare Insurance Company of Ohio

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Current 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 Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interestand |  Paid for
CUSIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
|dentifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year| Dividends

Bonds - U.S. Government

07/16/2002 | Alex. Brown & Sons Inc......... | 11/01/2002 | Lehman Bros Inc [ 2,500,000 |....... 2,758,984 |....... 2,865,625 |........ 2,743,362 | .....(15,623) [ ..oovvvicrians [ [ 122,263 | ....... 122,263 |.... 112,517 |...... 65,608
09/25/2002 | Bear Stearns Sec......... . [10/15/2002 | JP Morgan......... IV O 3,000,000 | ... 3,306,563 |........ 3,299,648 |........ 3,301,472 e [ e (1,823) | ..........(1,823) | ....... 72,188 |...... 62,813
10/02/2002 | Alex. Brown & Sons Inc......... [10/15/2002 | JP Morgan.........cccocvvmrinee | 10,000,000 | ...... 11,073,047 |..... 10,998,828 |...... 11,061,356 | .......(11, e [ [10(62,528) | ........(62,528) | .....240,625 |.....
07/11/2002  Morgan Stanley............ . [10/31/2002 | Deutsche Bank.. v 206,344 ] 214313 | ... 205,043 .

07/12/2002 | Morgan Stanley.... 10/31/2002 | Deutsche Bank..
912828-AC-4..... [US Treasury Note 4.375% 05/15/07. 10/18/2002 | Deutsche Bank..... 10/31/2002 | Deutsche Bank......
912828-AH-3..... [US Treasury Note 3.250% 08/15/07. 10/29/2002 | CS First Boston Corp... 11/01/2002 | Bear Stearns Sec..................

912827-2J-0...... U.S. Treasury Note 6.250% 02/15/07....
912827-6N-7...... U.S. Treasury Note 5.750% 11/15/05...
912827-6N-7...... U.S. Treasury Note 5.750% 11/15/05
912828-AC-4..... [US Treasury Note 4.375% 05/15/07.
912828-AC-4..... [US Treasury Note 4.375% 05/15/07.

0399999 | Total - Bonds - U.S. Government.............. I S

Bonds - States, Territories and Possessions
New York

=

649787-ED-6..... [New York State General 6.000% 07/15/08...... [04/09/2002 [Raymond James & Assoc..... [04/09/2002 |Merrill Lynch..........ccccocccivae [ 1,000,000 | ........ 1,108,560 |........ 1,110,860 |........ 1,108,519

NEW YOTK. ...ttt | avienns 1,000,000 | ........ 1,108,560 |........ 1,110,860 |........ 1,108,519

Pennsylvania
709141-XD-2..... | Pennsylvania State 5.000% 10/01/10............. [10/09/2002 [ Goldman Sachs................... |11/06/2002 [Merrill Lynch........ccccccocvccice [iiins 1,000,000 | ....... 1,123,330 |........ 1,101,830 |........ 1,122,541
PENNSYIVANIA. ...ttt ettt nnnens | e 1,000,000 | ........ 1,123,330 |........ 1,101,830 |....... 1,122,541
Virginia
928109-GZ-4..... | Virginia State General 5.000% 06/01/11.......... [10/09/2002 [ Morgan Stanley.................... [11/01/2002 [Morgan Keegan..........ccccccee [ ovn. 1,000,000 | ....... 1,131,220 |........ 1,106,580 |........ 1,130,709 | oo B [ [ [ (24,129) | ........ (24129)]......... 4,861 |........ 3,056
LT TP v 1,000,000 | ........ 1,131,220 |........ 1,106,580 |........ 1,130,709 | .ot BID) [0 |0 [ (24,129) ] ........(24,129) | ......... 4,861 |........ 3,056
TOtal StAES ANG US.... ..ottt nnnns | e 3,000,000 | ........ 3,363,110 [........ 3,319,270 [........ 3,361,769 [ ......(1,341) | o0 [0 o (42,499) (42,499) |....... 25,055 |....... 20,306
1799999. | Total - Bonds - States, TErrtories & POSSESSIONS... ... uuirrerrrrsrrusirrsssresserssseessenssssesssesssssessssesssensssssssssnsssssssssssssnsssssssssssssssssssssserenes | ceoseees 3,000,000 | ........ 3,363,110 [........ 3,319,270 [........ 3,361,769 [.....(1,341) | o0 [0 [ (42,499) ] ........ (42,499) |....... 25,055 [....... 20,306
Bonds - Special Revenue and Special Assessment
Texas
882762-BU-0..... [Texas St TPK Auth Cent 5.000% 06/01/08...... [08/07/2002 ] Lehman Bros InC.........cc..o... [08/07/2002 ] Lehman Bros InC.........cc.c.....
Ty

3199999. [ Total - Bonds - Special Revenue & Assessment...

...... 33,649,944 1|.....33,436,762 .....583,527

6099998. [ Total - Bonds..........cocoseuiiiiesniisniisiiccsissnins

...... 33,649,944 |......33,436,762 .....583,527

7299999. [ Total - Bonds, Preferred and COMMON SEOCKS.............ccciurieeuieiieiiisiiciieesete ettt es et es s s s sasasnaanans




Annual Statement for the year 2002 of the UNited HealthCare Insurance Company of Ohio

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date
Code or Alien (See SVO  [Assets Include Intangible| Total Amount 8 9
CUSIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUSIP Section 1 Included in
[dentifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding

NONE

E1l4
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 3 4 Interest 7 8 9 10 1 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUSIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Class One Money Market Mutual Funds
United States
784924-74-8.. | SSGA Money Market FUNG..........cc.veeeerererrnecercrinecnieeens 12/27/2002 | State Street Bank...........coocvvervecvncrirneirs |evveerineee [ vveenne 01/02/2003 [......oevvvrenne 806 |..vvvrecencrrnerns [ v [ o808 | [ 889 [ [T [
992641-00-1.. | Mny Mrkt Obligt'ns Trust(MPLS) 18t........c.couvvenerencreriecenenns 12/03/2002 | US BANCOMP.......cvvmrerrrrreereerereiseesnrreee | eveerineees | ovveenne 01/02/2003 [ ......ccconnvn 3,003 | [ [ [ 3,093 | [ 148 [ [T [
STPOOL-$0-0 [ UHC HealthCare Liquidity Pool Pro Rata...........ccuserersreecnans 12/29/2002 | TAMIC - POOL......oovovviivinirniiniiniisninnins | everinennee | veiens 01/02/2003{ ....... 17,854,749 | .o oo [ | o 17,854,749 | [0 3807 i [T [,
UNHEEA SHAEES. .ttt ettt | aeeees 17,858,648 | ..o [0 |0 | 17,858,648 |....ccoevvenn0 [ 4,842 [0 [ XXX L XXX.....
7899999. [ Class One Money Market MULUAI FUNDS.........cvuureruireriimeseresserss s sens s st ent st ssssssnsssnssenssssnnssssssnsssnees | aveeans 17,858,648 | ..o [0 |0 | 17,858,648 |....ccocvvnnn0 [ 4,842 [0 [ XXX L XXX.....
8099999. [ Grand Total - ShOrt-TEIM INVESIMENES. ...t sene e seeessnesssesscsinseninssesensine | aeeons 17,858,648 | (a).......ccce.0 | v |0 | 17,858,648 |.......cccoe0 | 4,842 [ 0 [ XXX | XXX.....
(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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Sch. DB-Pt. A-Sn. 1

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

E16, E17, E18, E19, E20, E21,

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1

E22
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SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,

the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONGS...coceeeeeceiies sttt | e 75,110,414 [ oo, 77,331,672 [ s 2,221,258
2. PrEferred SIOCKS. ......evuieeceeircieieiecscincnsieieissineiseissiesssnninnnes [ reesesseessstnsissesssessesssstsssesessestensnnnennies | seesesestens sttt ettt ententnntennee | seesseesestet et s et et e ettt 0
3 TOhAIS. e | e 75110414 [ 77,331,672 [ 2,221,258

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

To determine the market value of securities, the Company utilizes outside vendors who, in turn, use various sources and

methods including market quotations and a complete matrix system that takes into account differences in the type of issuer,

variations in quality, and conditions in the current marketplace. Input from various brokerage firms is included in the

estimation process.
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4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
AIG Funding Inc Discounted Commercial Paper........ 1.72% Due 4/1/2002 At Mat.... XXX
AIG Funding Inc Discounted Commercial Paper........ 1.76% Due 5/7/2002 At Mat XXX
Aegon Funding Corp Disc Comm Paper......... 1 3/4% Due 9/26/2002 At Mat. XXX
American Express Financial Disc Comm Paper. 1.84% Due 1/8/2002 At Mat.... XXX
American Express Financial Disc Comm Paper. 1.78% Due 3/14/2002 At Mat.. XXX
American Express Financial Disc Comm Paper. 1.83% Due 4/1/2002 At Mat XXX
American Express Financial Disc Comm Paper. 1.7% Due 8/15/2002 At Mat.... XXX
American Express Financial Disc Comm Paper. 1.18% Due 12/18/2002 At Mat XXX
American Express Cr Corp Disc Comm Paper... 1.82% Due 1/24/2002 At Mat.. XXX
Assets Securitization Coop Disc Comm Paper... 1.79% Due 3/4/2002 At Mat XXX
Assets Securitization Coop Disc Comm Paper... 1.81% Due 4/8/2002 At Mat XXX
Assets Securitization Coop Disc Comm Paper... 1.78% Due 7/17/2002 At Mat.. XXX
Assets Securitization Coop Disc Comm Paper... 1 3/4% Due 8/6/2002 At Mat... XXX
Assets Securitization Coop Disc Comm Paper... 1 3/4% Due 11/4/2002 At Mat. XXX
BMW US Capital Discount Commercial Paper..........  1.97% Due 10/1/2002 At Mat.. XXX
Barton Cap Corp Discounted Commercial Paper....... 1.79% Due 7/9/2002 At Mat.... XXX
Barton Cap Corp Discounted Commercial Paper....... 1 3/4% Due 10/29/2002 At Ma XXX
Barton Cap Corp Discounted Commercial Paper....... 1.31% Due 12/17/2002 At Mat XXX
Beckman Dickinson & Co. Disc Comm Paper.... 1.77% Due 1/31/2002 At Mat.. XXX
Beckman Dickinson & Co. Disc Comm Paper 1.7% Due 9/25/2002 At Mat.... XXX
Beckman Dickinson & Co. Disc Comm Paper 1.77% Due 10/17/2002 At Mat XXX
Blue Ridge Asset Discount Commercial Paper... 1.7% Due 2/4/2002 At Mat...... XXX
Blue Ridge Asset Discount Commercial Paper... 1.82% Due 2/19/2002 At Mat.. XXX
Blue Ridge Asset Discount Commercial Paper... 1.81% Due 3/18/2002 At Mat.. XXX
Blue Ridge Asset Discount Commercial Paper... 1.82% Due 4/18/2002 At Mat.. XXX
Blue Ridge Asset Discount Commercial Paper... 1.77% Due 6/5/2002 At Mat.... XXX
Blue Ridge Asset Discount Commercial Paper... 1.79% Due 6/19/2002 At Mat.. XXX
Blue Ridge Asset Discount Commercial Paper... 1.77% Due 7/31/2002 At Mat.. XXX
Blue Ridge Asset Discount Commercial Paper... 1.73% Due 8/20/2002 At Mat.. XXX
Blue Ridge Asset Discount Commercial Paper... 1.67% Due 9/23/2002 At Mat.. XXX
Blue Ridge Asset Discount Commercial Paper... 1.8% Due 10/3/2002 At Mat.... XXX
Blue Ridge Asset Discount Commercial Paper... 1.74% Due 10/23/2002 At Mat XXX
Blue Ridge Asset Discount Commercial Paper... 1.58% Due 12/4/2002 At Mat.. XXX
Blue Ridge Asset Discount Commercial Paper.......... 1.29% Due 12/18/2002 At Mat XXX
Boeing Discounted Commercial Paper...................... 1.76% Due 3/19/2002 At Mat.. XXX
Boston Edison Co. Discounted Commercial Paper.... 1.78% Due 2/27/2002 At Mat.. XXX
Boston Edison Co. Discounted Commercial Paper.... 1 3/4% Due 7/19/2002 At Mat. XXX
Cvs Corporation Discounted Commercial Paper........ 1.72% Due 1/14/2002 At Mat.. XXX
Cvs Corporation Discounted Commercial Paper, 1.9% Due 2/1/2002 At Mat...... XXX
Cvs Corporation Discounted Commercial Paper, 1 3/4% Due 2/14/2002 At Mat. XXX
Cvs Corporation Discounted Commercial Paper, 1 3/4% Due 3/11/2002 At Mat. XXX
Cvs Corporation Discounted Commercial Paper, 1.8% Due 4/16/2002 At Mat.... XXX
Catipillar Discounted Commercial Paper.... 1 3/4% Due 7/26/2002 At Mat. XXX
Caterpillar Discount Commercial Paper...... 1 3/4% Due 8/27/2002 At Mat. XXX
Caterpillar Finl Svcs Corp Disc Comm Paper..... 1.8% Due 2/4/2002 At Mat.. XXX
Clipper Receivables Discounted Comm Paper... 1.8% Due 9/27/2002 At Mat XXX
Clipper Receivables Discounted Comm Paper... 1.98% Due 10/1/2002 At Mat.. XXX
Clipper Receivables Discounted Comm Paper......... 1.81% Due 11/4/2002 At Mat.. XXX
Delaware Funding Corp Discounted Comm Paper.... 1 3/4% Due 2/20/2002 At Mat. XXX
Delaware Funding Corp Discounted Comm Paper.... 1.8% Due 3/21/2002 At Mat XXX
Delaware Funding Corp Discounted Comm Paper.... 1.86% Due 4/1/2002 At Mat XXX
Delaware Funding Corp Discounted Comm Paper....  1.79% Due 5/17/2002 At Mat.. XXX
Delaware Funding Corp Discounted Comm Paper.... 1.74% Due 9/26/2002 At Mat.. XXX
Delaware Funding Corp Discounted Comm Paper....  1.98% Due 10/1/2002 At Mat.. XXX
Delaware Funding Corp Discounted Comm Paper....  1.33% Due 12/10/2002 At Mat XXX
Diageo Cap PLC Discounted Commercial Paper....... 1 3/4% Due 9/26/2002 At Mat. XXX
Diageo Cap PLC Discounted Commercial Paper....... 1.79% Due 9/27/2002 At Mat.. XXX
Diageo Cap PLC Discounted Commercial Paper....... 1.82% Due 9/30/2002 At Mat.. XXX
Diageo Cap PLC Discounted Commercial Paper....... 1.85% Due 10/2/2002 At Mat.. XXX
Diageo Cap PLC Discounted Commercial Paper....... 1.76% Due 10/17/2002 At Mat XXX
Diageo Cap PLC Discounted Commercial Paper....... 1.62% Due 11/15/2002 At Mat XXX
Diageo Cap PLC Discounted Commercial Paper....... 1.26% Due 11/19/2002 At Mat XXX
Federal Home Loan Bank Discount Note....... Due 9/25/2002 At Mat...... XXX
Federal Home Loan Bank Discount Note.... Due 9/26/2002 At Mat... XXX
Federal Home Loan Bank Discount Note.... Due 4/1/2002 At Mat.... XXX
Federal Nat'l Mtg Association Discount Note.. Due 7/17/2002 At Mat...... XXX
First Data Corp Discount Commercial Paper.. 1.98% Due 10/1/2002 At Mat.. XXX
First Data Corp Discount Commercial Paper.. 1.74% Due 11/4/2002 At Mat.. XXX
Frigate Funding Corp Discounted Comm Paper. 1 3/4% Due 8/22/2002 At Mat. XXX
Galleon Capital Corp Discounted Comm Paper.. 1.88% Due 10/2/2002 At Mat.. XXX
Galleon Capital Corp Discounted Comm Paper.. 1.74% Due 11/5/2002 At Mat.. XXX
Galleon Capital Corp Discounted Comm Paper.. 1.36% Due 11/18/2002 At Mat XXX
Galleon Capital Corp Discounted Comm Paper.. 1.31% Due 11/19/2002 At Mat XXX
Galleon Capital Corp Discounted Comm Paper.. 1.21% Due 11/20/2002 At Mat XXX
Gannett Inc. Discounted Commercial Paper... 1 3/4% Due 1/24/2002 At Mat. XXX
Gannett Inc. Discounted Commercial Paper... 1.77% Due 3/5/2002 At Mat.... XXX
Gannett Inc. Discounted Commercial Paper... 1.72% Due 9/27/2002 At Mat.. XXX
General Electric Cap'l Corp Disc Comml Paper......... 1 3/4% Due 1/17/2002 At Mat. XXX
General Electric Cap'l Corp Disc Comm Paper.......... 1.77% Due 2/25/2002 At Mat.. XXX
General Electric Cap'l Corp Disc Comm Paper.......... 1 3/4% Due 8/12/2002 At Mat. XXX
General Electric Cap'l Corp Disc Comm Paper.......... 1.78% Due 11/7/2002 At Mat.. XXX
General Electric Cap'l Corp Disc Comm Paper.......... 1 1/4% Due 12/18/2002 At Ma XXX
Gillette Company Discounted Commercial Paper...... 1.7% Due 3/13/2002 At Mat.... XXX
Gillette Company Discounted Commercial Paper...... 1.74% Due 8/2/2002 At Mat XXX
Goldman Sachs Discounted Commercial Paper........ 1.8% Due 4/15/2002 At Mat XXX
Honeywell International Discount Commercial Paper. 1.78% Due 3/28/2002 At Mat.. XXX
Honeywell International Discount Commercial Paper. 1.85% Due 4/1/2002 At Mat.... XXX
Household Finance Corp Disc Comm Paper. 1.81% Due 1/29/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper. 1.77% Due 2/22/2002 At Mat XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.January...c.cooevecrne | e (83,897) |4. APFil..couvorrncrreces | e 1,915,374 10. OCObET.......covrevers | e (3,722,563)
2. February.. , 5. May.. I ....361,982 11. November.... . ....7,235,628
3. March......cooovnnne 6.JUne...ooicnniies | i (5,131,725) 12. December......ccooe. | corivninnis (4,735,001)
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Household Finance Corp Disc Comm Paper............. 1.69% Due 3/11/2002 At Mat XXX
Household Finance Corp Disc Comm Paper.. 1.78% Due 3/15/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.86% Due 3/18/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.76% Due 3/19/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.68% Due 3/25/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.71% Due 4/10/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.71% Due 4/11/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.83% Due 5/2/2002 At Mat.... XXX
Household Finance Corp Disc Comm Paper.. 1.86% Due 5/16/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.8% Due 5/17/2002 At Mat.... XXX
Household Finance Corp Disc Comm Paper.. 1.69% Due 5/20/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.74% Due 5/21/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.65% Due 5/22/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.65% Due 5/23/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.76% Due 6/11/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.76% Due 6/26/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.76% Due 6/27/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.76% Due 7/9/2002 At Mat.... XXX
Household Finance Corp Disc Comm Paper.. 1 3/4% Due 7/10/2002 At Mat. XXX
Household Finance Corp Disc Comm Paper.. 1.76% Due 7/11/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1 3/4% Due 7/12/2002 At Mat. XXX
Household Finance Corp Disc Comm Paper.. 1.76% Due 7/17/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.73% Due 7/18/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1 3/4% Due 7/25/2002 At Mat. XXX
Household Finance Corp Disc Comm Paper.. 1.7% Due 8/5/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1 3/4% Due 8/6/2002 At Ma XXX
Household Finance Corp Disc Comm Paper.. 1.76% Due 8/7/2002 At Mat XXX
Household Finance Corp Disc Comm Paper.. 1.73% Due 8/9/2002 At Mat XXX
Household Finance Corp Disc Comm Paper.. 1.73% Due 8/19/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.72% Due 9/6/2002 At Mat.... XXX
Household Finance Corp Disc Comm Paper.. 1.82% Due 9/17/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.78% Due 9/30/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.97% Due 10/1/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper.. 1.85% Due 10/2/2002 At Mat.. XXX
Household Finance Corp Disc Comm Paper...... 1.76% Due 10/3/2002 At Mat.. XXX
Int'l Business Machines Corp Disc Comm Paper. 1.74% Due 3/25/2002 At Mat.. XXX
JP Morgan Chase Discount Commercial Paper.. 1 3/4% Due 2/13/2002 At Mat. XXX
Knight Ridder Discount Commercial Paper..... 1.73% Due 8/28/2002 At Mat.. XXX
Marsh & McLennan Co Inc Disc Comm Papel 1.78% Due 2/21/2002 At Mat.. XXX
Marsh & McLennan Co Inc Disc Comm Paper... 1.78% Due 3/7/2002 At Mat XXX
Marsh & McLennan Co Inc Disc Comm Paper... 1.8% Due 3/18/2002 At Mat XXX
Marsh & McLennan Co Inc Disc Comm Paper... 1.82% Due 4/2/2002 At Mat.... XXX
Marsh & McLennan Co Inc Disc Comm Paper.........  1.73% Due 10/28/2002 At Mat XXX
May Dept Stores Discounted Commercial Paper....... 1.78% Due 1/17/2002 At Mat.. XXX
May Dept Stores Discounted Commercial Paper....... 1.76% Due 10/17/2002 At Mat XXX
Merck & Co Commercial Paper............c.ccoccveirenennee 1 3/4% Due 11/14/2002 At Ma XXX
Mont Blanc Corp Discounted Commercial Paper 1.65% Due 11/15/2002 At Mat XXX
Montauk Funding Corp Disc Comm Paper......... 1.85% Due 10/4/2002 At Mat.. XXX
Morgan Stanley Group, Inc. Disc Comm Paper......... 1.84% Due 2/8/2002 At Mat XXX
Morgan Stanley Group, Inc. Disc Comm Paper......... 1.79% Due 3/7/2002 At Mat XXX
Morgan Stanley Group, Inc. Disc Comm Paper......... 1.76% Due 3/12/2002 At Mat.. XXX
Morgan Stanley Group, Inc. Disc Comm Paper......... 1 3/4% Due 8/1/2002 At Mat... XXX
Morgan Stanley Group, Inc. Disc Comm Paper......... 1.78% Due 10/16/2002 At Mat XXX
Morgan Stanley Group, Inc. Disc Comm Paper......... 1.76% Due 11/1/2002 At Mat.. XXX
National Rural Utilities Coop Disc Comm Paper........ 1 3/4% Due 1/28/2002 At Mat. XXX
National Rural Utilities Coop Disc Comm Paper........ 1.9% Due 3/22/2002 At Mat.... XXX
Nestle SA-Spons Discounted Commercial Paper...... 1.79% Due 1/30/2002 At Mat.. XXX
Nestle SA-Spons Discounted Commercial Paper...... 1.81% Due 2/5/2002 At Mat XXX
Nestle SA-Spons Discounted Commercial Paper...... 1.68% Due 3/8/2002 At Mat XXX
Nestle SA-Spons Discounted Commercial Paper...... 1 3/4% Due 9/18/2002 At Mat. XXX
Old Line Funding Discounted Commercial Paper...... 1.8% Due 11/4/2002 At Mat.... XXX
Old Line Funding Discounted Commercial Paper...... 1.67% Due 11/18/2002 At Mat XXX
Old Line Funding Discounted Commercial Paper...... 1.33% Due 12/3/2002 At Mat.. XXX
Paradigm FDG LLC Disc Comm Paper...... 1.89% Due 9/17/2002 At Mat.. XXX
Paradigm FDG LLC Disc Comm Paper.. 1.8% Due 11/4/2002 At Mat.... XXX
Paradigm FDG LLC Disc Comm Paper.. 1.61% Due 12/3/2002 At Mat.. XXX
Park Avenue Rec Corp Disc Comm Paper. 1.88% Due 4/1/2002 At Mat.... XXX
Park Avenue Rec Corp Disc Comm Paper..... 1.73% Due 11/8/2002 At Mat.. XXX
Parker Hannifin Corporation Disc Comm Paper. 1.79% Due 3/21/2002 At Mat.. XXX
Parker Hannifin Corporation Disc Comm Paper......... 1.8% Due 5/1/2002 At Mat.. XXX
Pfizer Incorporated Discounted Comm Paper..... 1.7% Due 9/27/2002 At Mat XXX
Preferred Receivables Fdg Disc Comm Paper... 1.67% Due 2/13/2002 At Mat.. XXX
Preferred Receivables Fdg Disc Comm Paper... 1.8% Due 3/20/2002 At Mat XXX
Preferred Receivables Fdg Disc Comm Paper... 1.77% Due 6/3/2002 At Mat XXX
Preferred Receivables Fdg Disc Comm Paper... 1.73% Due 7/23/2002 At Mat.. XXX
Preferred Receivables Fdg Disc Comm Paper... 1.78% Due 9/16/2002 At Mat.. XXX
Preferred Receivables Fdg Disc Comm Paper... 1.95% Due 10/4/2002 At Mat.. XXX
Preferred Receivables Fdg Disc Comm Paper... 1.77% Due 11/15/2002 At Mat XXX
PFD Receivables Funding Disc Comm Paper.......... 1.78% Due 8/15/2002 At Mat.. XXX
President and Fellows Harvard Disc Comm Paper.... 1.78% Due 4/1/2002 At Mat.... XXX
President and Fellows Harvard Disc Comm Paper.... 1.72% Due 4/17/2002 At Mat.. XXX
President and Fellows Harvard Disc Comm Paper.... 1.71% Due 9/25/2002 At Mat.. XXX
President and Fellows Harvard Disc Comm Paper.... 1.73% Due 9/26/2002 At Mat.. XXX
Prudential Funding Corp Disc Comm Paper.............. 1.26% Due 12/18/2002 At Mat XXX
Sheffield Receivable Corp Disc Comm Paper 1.78% Due 1/22/2002 At Mat.. XXX
Sheffield Receivable Corp Disc Comm Paper 1.78% Due 2/4/2002 At Mat.... XXX
Sheffield Receivable Corp Disc Comm Paper 1.81% Due 2/11/2002 At Mat.. XXX
Sheffield Receivable Corp Disc Comm Paper 1.8% Due 2/20/2002 At Mat.... XXX
Sheffield Receivable Corp Disc Comm Paper 1.85% Due 3/28/2002 At Mat.. XXX
Sheffield Receivable Corp Disc Comm Paper 1.9% Due 4/1/2002 At Mat XXX

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

1.January...c.cooevecrne | e (83,897) |4. APFil..couvorrncrreces | e 1,915,374 10. OCObET.......covrevers | e (3,722,563)

2. February.. 4 5. May.. I ....361,982 11. November.... . ....7,235,628
3. March......cooovnnne 6.JUne...ooicnniies | i 5,131,725) 12. December......ccooe. | corivninnis (4,735,001)
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1.78% Due 4/29/2002 At Mat...........cccoevererveveviceies | everieieeeeeas 1780 | iiiiiiieieieaB53 | [ XXX

Sheffield Receivable Corp Disc Comm Paper...........
Sheffield Receivable Corp Disc Comm Paper.
Sheffield Receivable Corp Disc Comm Paper.
Sheffield Receivable Corp Disc Comm Paper.
Sheffield Receivable Corp Disc Comm Paper....
Sie Funds Corporate Discounted Comm Paper.. 1.76% Due 9/9/2002 At Mat....
Sie Funds Corporate Discounted Comm Paper. 1.8% Due 10/10/2002 At Mat..
Star Fish Globle Funding Corp Disc Comm Paper..... 1.8% Due 10/8/2002 At Mat....
Star Fish Globle Funding Corp Disc Comm Paper..... 1.34% Due 12/3/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.78% Due 2/5/2002 At Mat....
UBS Financial Inc Discount Commercial Paper......... 1.77% Due 2/21/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1 3/4% Due 3/8/2002 At Mat...
UBS Financial Inc Discount Commercial Paper......... 1.69% Due 3/11/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.66% Due 3/14/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.78% Due 3/15/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.77% Due 3/28/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.83% Due 4/5/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.71% Due 4/8/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1 3/4% Due 4/9/2002 At Ma
UBS Financial Inc Discount Commercial Paper......... 1.95% Due 4/16/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.83% Due 6/4/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.7% Due 6/20/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.7% Due 6/21/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.7% Due 6/24/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.76% Due 6/25/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.73% Due 7/18/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.72% Due 7/19/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.7% Due 7/22/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.7% Due 7/29/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1 3/4% Due 7/31/2002 At Mat.
UBS Financial Inc Discount Commercial Paper......... 1.83% Due 8/1/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.8% Due 8/8/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.83% Due 8/16/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.76% Due 8/20/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.73% Due 8/21/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.78% Due 8/28/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1 3/4% Due 9/16/2002 At Mat.
UBS Financial Inc Discount Commercial Paper......... 1.72% Due 9/19/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.7% Due 9/20/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.72% Due 9/24/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.71% Due 9/25/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.74% Due 9/30/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.97% Due 10/1/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.79% Due 10/3/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.72% Due 10/7/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.74% Due 10/22/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.85% Due 10/16/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.76% Due 10/17/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.73% Due 10/18/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.71% Due 10/21/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.77% Due 10/29/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.81% Due 10/30/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.81% Due 10/31/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1.89% Due 11/1/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.81% Due 11/4/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.73% Due 11/5/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.69% Due 11/6/2002 At Mat..
UBS Financial Inc Discount Commercial Paper......... 1.18% Due 11/21/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1 1/4% Due 12/10/2002 At Ma
UBS Financial Inc Discount Commercial Paper......... 1.23% Due 12/17/2002 At Mat
UBS Financial Inc Discount Commercial Paper......... 1 1/4% Due 12/18/2002 At Ma
US Treasury Bill.........cccceeveeenceerncesrneceeneens Due 3/28/2002 At Mat..............
Walmart Stores Inc Discounted Commercial Paper... 1 1/4% Due 12/17/2002 At Ma
Windmill Funding Corp Disc Comm Paper..... ... 1.73% Due 2/20/2002 At Mat..
Windmill Funding Corp Disc Comm Paper.. 1.8% Due 4/4/2002 At Mat......
Windmill Funding Corp Disc Comm Paper.. 1 3/4% Due 7/24/2002 At Mat.
Windmill Funding Corp Disc Comm Paper.. 1.78% Due 10/22/2002 At Mat
Windmill Funding Corp Disc Comm Paper.. 1.81% Due 11/4/2002 At Mat..
Windmill Funding Corp Disc Comm Paper.. 1.37% Due 1/15/2003 At Mat.. .
Toyota Motor Corp Discounted Comm Paper. 1.74% Due 11/7/2002 At Mat.........cccoevnevnrierieris
Chase Manhattan Bank....... New York, NY.......cccoveveenen.
Mellon Bank..........cccoconiunnes New York, NY..

1.77% Due 8/15/2002 At Mat..
1.77% Due 10/25/2002 At Mat
1.88% Due 10/2/2002 At Mat..
1.76% Due 10/31/2002 At Mat

(5,234,738)

0199999. Total - Open Depositories..

{(@4,735,001) [XXX

IR R A T O o T LY oY o — .

..... (4,735,001) [ XXX

0599999. Total Cash

........ (4,735,001) [XXX

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

1.January...c.cooevecrne | e (83,897) |4. APFil..couvorrncrreces | e 1,915,374 10. OCObET.......covrevers | e (3,722,563)
2. February.. 4 5. May.. I ....361,982 11. November.... . ....7,235,628
3. March......cooovnnne 6.JUne...ooicnniies | i (5,131,725) 12. December......ccooe. | corivninnis (4,735,001)
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Annual Statement for the year 2002 of the UNited HealthCare Insurance Company of Ohio

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OHO00001.{....vvvuvvene B Money Market Obligations Trust (MPLS) 1st American Prime Obligation MMF ........... U.S.Bank St Paul, MN........oooiiceieciciieeeeesesiseessesiseestesssessssessssensnessnee | eooeessneesssessssesssesssssesssssssenes 3,003 | 3,093
0OH00002. .B U.S. Treasury Note 6 1/2% Due 5/15/2005 MN15 U.S. Bank _St. Paul, MN. 110,000 |.. 120,942
OHO9999.  ORl0. .. ceutreseeeseeesseemeseees st seees s st ees et e84 REE e E e ReE ettt eeesssesssseeneeess s eneeas ..113,093 ....124,035
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.... 113,093 | .. ....124,035
9999999, TOAIS.....v.ereeereeere ettt 113,093 [, 124,035
(@) Includes§.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E24.1 - Sch. E-Pt. 1
	E24.2 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2

