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Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe Insurance Company

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
U.S. Government - Issuer Obligations
912810 DQ 8. [ U.S. Treasury Bond............ccccoemereemerreneremerecreencneeoseneeonas coe [ 05/15/2005 [ ... o [ s 99,912 [ .o 100,000 |..123.7810]..............123,781 03/26/1985] .....12.406
912827 2U 5.. | U.S. Treasury Note........... ... | 05/15/2007 | .. 109,920 100,000 |..116.7190 ... 116,719 |.... 09/17/2001 | ....... 4.164
912827 3X 8.. | U.S. Treasury Note... ... | 02/15/2008 | .. 418,215 400,000 |..112.8440|.............451,376 02/20/2002 | ....... 4.544
912827 4F 6...| U.S. Treasury Note... ... | 05/15/2008 | .. 251,543 250,000 |..113.4690 283,673 252,359 |.. 05/13/1999 | ....... 5.566
912827 5M 0.. | U.S. Treasury NOte...........ccocourereuerereeeneciirinneeeceeisceisesenens .108/15/2004 | .. 104,150 100,000 |..107.3750|...............107,375 |.............. 107,288 |.. 09/17/2001 | ....... 3.380
912827 5W 8. | U.S. Treasury Note Index 01/15/2010 | .. 110,977 100,000 |..114.0630|..............114,063 |.............. 112,521 |.. 11/26/2001] ....... 2.553
912827 L8 3... | U.S. Treasury Note . 108/15/2003 | .. 250,152 250,000 | ..102.7810 256,953 251,127 |.. 05/22/1998 | ....... 5.729
0199999. | U.S. Government - Issuer Obligations TR — e 1,344,869 |........... 1,300,000 | ... XXX......| ceoueeee. 1,453,940 |........... 1,356,363 |..........21,997 | ..........68,576 |.........(9,058) | .....eeeveeee 0 | 0 XXX XXX..... XXX
U.S. Government - Single Class Mortgage-Backed/Asset- Backed Securities
36204Y BL 6.. | GNMA Pool #383543x 06/15/2026 | ......ooooevvee [ v [ ervrrereneen 22,881 [ 22,077 [ [ 22,841 ..o 22,932 01/22/1998 | ....... 7.822
36205B YU 0. | GNMA Pool #386023X 04/15/2024 278,033 272,629 04/06/1994 | ....... 7.659
36207J LY 7...| GNMA Pool #433343 1201512026 | ..o e | wrerrireeenn21,808 [ 21,869 | s | s 21,803 | ..cooere 21,801 01/13/1997 | ....... 7.765
36207X L5 9.. | GNMA Pool #445048 01/15/2027 | 01/31/2026 {100.000 | ...........c...57,578 | oooivcceren. 57,720 | oo | e 57,578 | .o 57,575 |.. 01/13/1997 | ....... 7.757
36209A EN 6. | GNMA Pool #465541X 07/15/2028 | 09/30/2027 {100.000 343,376 '%48 737 |.. 343,376 343,070 |.. 11/06/1998 | ....... 6.384
36210N MM 8 | GNMA Pool #497264x.................. 12/15/2028 | ..o | o 306,659 309,008 |.. 306,659 306,498 |.. 12/15/1998 | ....... 6.227
362170 SY 9.. | GNMA P00 #208535X.........0cuurreeereessereessereesesessesesssnns | eesseeee | eeeee 7.500 | MTLY| 05/15/2017 | 10/31/2015]100.000 | .......c........26,802 | ..vvoerererenn 28,263 | oo |, 26,802 | ...coooreenen 26,055 07/26/1989 | ....... 9.017
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities..........ccocosrennnenn. .. 1,057,092 |........... 1,050,560 |............5,645 | ........67,964 | .......... 1,036 | ..c.ocovvveeec0 | o0 | XXX XXX..... XXX
0399999. | Total - U.S. GOVEIMMENT.......oueuieeeieeserie e cessse et 2,401,961 2 394,499 [ ... XXX...... 2,511,032 2,406,923 |..........27,642 |.......136,540 |............(8,022) [ ......ccoccc..0 [ i 0 [ XXX [ L.ooo XXX..... XXX.....
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Kentucky
098786 EE 2.. | Boone Cnty Industrial Building ‘ ‘ ...... 6.350 ‘ TLY‘O4/O1/2016 B 100,000 100,000 |.. .1PE|01/19/1996 | ....... 6.538
223264 AP 7.. | Covington Ky Economic Devlp ReV........c..cocveenerierenriennens [ onneree | e 8.000 | JD.... | 12/01/2007 411,416 400,000 .1PE|09/10/1993| ....... 7444
KENUCKY ... 511,416 500,000 |.... 511,416 525,104 XXX XXX.... XXX.....
Ohio
613540 BF 9.. | Montgomery Cnty HOUSING..........ccocrruuecreenerirenerernceirecns | e [ o 7.320 [MS... [03/01/2010 ..o | o 100,244 100,000 | ..oooveeecrees [ e 100,244 |............. 100,320 .1PE|09/13/1999 ] ....... 7.408
914118 S3 9... | University Of CINGINNGL............covuersereesrieeserisssniesscriesenes | esseeee | e 5.730 | JD.... | 06/01/2005 | ......coocveerene | conrrrenn 250,333 250,000 |...ocooorren 250,333 250,800 .1PE|12/01/1998| ....... 5.751
[ YT~ 350,577 350,000 |...XXX...... 350,577 351,120 XXX XXX XXX.....
Total States and US.........cooouuriorioiorinsriciecissssssesiesescsesssceescneies 861,993 850,000 |...XXX...... 861,993 876,224 |.. XXX XXX XXX.....
1199999. | States, Territories & P ions - Issuer Obligations............ccccuesrrernsriesericinens 861,993 850,000 |...XXX...... 861,993 876,224 |.. XXX XXX XXX.....
1799999. | Total - States, Territories & P« ions (Direct and Guaranteed) 861,993 850,000 |...XXX...... 861,993 876,224 XXX ... XXX..... XXX
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Mississippi
605343 HD 7..[ Mississippi Development Bank...............cccoourveeersrreecsionees | [.....9.100 [ JD....

MisSiSSIpPi...ceeeee.

Total States and US...

1899999.

Political Subdivisions of States, Tenitories & Pc ions - Issuer Obligations

2499999.

Total - Political Subdivisions of States, Territories & Pc

ions (Direct and Guaranteed)..

Special Reven
United States

ue & 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

313372 CP 3..

Fed Home Loan Mtg Corp #1630.........cccccccrserrerunnee

..209

i
US.

........ [...6.000 | MTLY] 05/15/2023] 03/31/2022]100.000

Total States and US...

2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities

3199999. | Total - Special Revenue & Special Assessment Obligations..........ccuuirriniiimrenscensiesser e
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

United States

046003 EQ 8..| ASSOCIates COM..........rrweureeeerreeneeeemcesisrneesesssssesesesees | evseeee | weeees 5.750 | AO....[ 10/15/2003 | ........ccocouers | corrrrrncns 126,336 125,000 |..103.3410.............. 129,176 |.............. 128,534 08/21/2001] ....... 4.406
125581 AA B.. | CIT GrOUP INC......oovmurrvvermereeeerereeeeneensesssesssessesssssssnes | weenees | cveeees 7.375 | AO....| 04/02/2007 | .. 303,455 280,000 |..109.0210 305,259 304,909 |.. 09/16/2002 ....... 5.220
126117 AF 7.. | CNA Financial Comp...........ueveeeeuerrveemnesmmisenesssesssensenes | wevnees | cvveeed 6.750 | MN... | 11/15/2006 | .. 44374 |. ...99.8030 4 08/28/2002 ....... 7.293
151313 AD 5.. | Cendant COM..........rvvweummerrvermmreereeseressssssesesssssssessessenns | weenees | evveees 7.750 | JD.... | 12/01/2003 | .. 50,044 |. 02/08/2001 | ...... 7.796
22237L GP 1..| Countrywide HOME LOANS...........cccvvvermrrrreeereeriesseesseeons | cevevees | wevnnae 7.000 | MTLY| 10/30/2018 | ...covvvrveernns | covvivrrens | weverrecriennne 24,523 . 06/20/2001 | ...... 7.445
22541L AB 9.. | Credit Suisse First Boston MN... [ 11152011 | oo | e 398,257 385,000 | ..103.2500 397,513 398,560 09/26/2002 ....... 5.705
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Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe Insurance Company

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

1 2 3 Interest 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | on Bonds in tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
254063 AM 2. | Dillard Dept. StOreS..........orvvveeeeeeevreemeeeeeeeieeeeeseessseessenn | eoveeens | oo 9.125 | FA.... | 08/01/2011 ..106.5000 ..1,901 07/01/2001 | ....... 9.333
345402 VN 8.. | Ford Motor Credit oo |05/17/2010 | oo | e | eerinen. 208,184 | ..........200,000 | oo 209,178 |.. 4546 | ... 10/12/2001] ....... 7123
362320 AS 2.. | GTE Corp........ ... |06/01/2003 | .. ..102.5220 212,082 |.. 1,517 | ... 05/08/2002 | ....... 3.305
364760 AA6.. | Gap Inc........ccooeouecn. ... |09/15/2007 | .. . +97.5000 ] ....ocrveern 48,750 | 44,250 | .. 1,016 04/30/2002 | ....... 9.926
368836 AF 9.. | General America Transportation...............ccoceeeeeeerereeeneees | veeeee | e 6.750 | MN... | 05/01/2009 | .......coovveerecs | orerrivrens | worerrrernnn48,010 [ ...50,000 | ....87.9580 ceereenenenn 47,682 | ..563 08/06/2001 | ....... 7.695
37042R R9 5.. | General Motors Acceptance COrp............coccurueeereeernerees | veeeee | wereeee 7.625 | AO....| 05/05/2003 | .. 166,348 165,000 | ..oovcrviienies | cereren.. 166,348 | 172,476 |.. 3,145 05/03/2001 | ....... 5.286
370442 BB 0.. | General Motors COrp...........c...ruemereeeireuereemeesessesesssens | evseeee | weeeeee 7.200 | JJ..... | 01/15/2011] .. 256,873 250,000 |..100.4190 257,053 |.. 8,300 09/09/2002 | ....... 6.864
382550 AG 6.. | Goodyear Tire.. ... |03/15/2007 102,175 100,000 |....84.9710|..............84,971 | ccccoooecce. 102,500 |.. 04/08/2002 | ....... 8.032
40423Q AF 4. |HMH PPTYS......oooiiirirecereceiseeneiscseiseneis ... |08/01/2008 | 08/01/2003 [103.985 | ................ 50,143 | ..o 50,000 |....97.0000| ... 09/11/2002 | .....14.658
488396 AE 2.. | Kemper COm..........cccvmveemereerierenens ... |09/15/2003 305,870 300,000 |..103.4630 05/08/2002 | ....... 4.080
501044 BJ 9... | Kroger COMPaNY..............cceeeurveereemerrreesesessssesesesssssesess | coseeees 6.375 | MS... | 03/01/2008 249,627 250,000 |..108.0460 02/23/1998 | ....... 6.512
52729N AK 6. | Level 3 COMMUNICALIONS............crvuerreeecreencneieneieeniiins | cvceeies | creee 11.000 | MS... | 03/15/2008 | .......ooomeveens | crverrcreins [ crverrererennns A4TT5 | 76,000 | ....64.5000 . 10/03/2002 .....27.413
67740Q AA 4. | Ohio National Financial.............ccc..ueeeemereeineeeeinesincreeinens| e | v 7.000 | JJ..... | 07/15/2011] .. 198,103 200,000 |..106.7550 198,000 |.. 05/08/2002 | ....... 7.278
780153 AB 8.. | Royal Caribbean 07/28/2004 | .. 168,599 175,000 |....98.5000 | ... 165,375 |.. 03/01/2002 | .....11.002
780153 AE 2.. | Royal Caribbean eee | 08/15/2008 | ..o | o | worrereererenens 94,387 | ..oervr 100,000 |....92.0000| ... ....94,000 09/12/2002 | ....... 9.306
835495 AE 2.. | Sonoco Products Co ... | 1171512004 | .. 103,514 100,000 |..108.3790| ... ceereennnn. 105,703 | 09/27/2001 | ....... 5.074
872375 AF 7.. | TeCO ENrgy INC.........oorvuerrieierieseriiseniisssisssesessssnesenee | oseeees . | 05/01/2007 227,322 250,000 | ....87.0000 217,500 226,875 | .. 11/22/2002] ....... 8.865
UNIEA SEALES. ...t 3,470,519 3,476,000 | .... ..3,494,788 |......... 3,489,930 |...........66,697 |........145,968 |.......(16,119) [ .cccoccoocccec0 | e 0 [ XXX [ .o XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..............occerereenereeierieinireiseseiesscreessereeseneees 3,470,519 3,476,000 |.... 3,494,788 |.........3,489,930 |..........66,697 |.......145968 |......(16,119) | ...c0oeevvecce.0 | i 0 | XXX . XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated).............couuerreereriensriiisrisssisesrsscriesereie s 3,470,519 3,476,000 | .... ..3,494,788 |........ 3,489,930 |...........66,697 |........145,968 |.......(16,119) [ .cccccccoeicee0 [ o0 [ XXX [ .o XXX..... XXX.....
Totals
5499999. | Total - ISSUET OBIIGAHONS.........rueereeeeriessereierie e 5,752,381 5,701,000 |...XXX...... 5,883,263 5,797,517 |..........96,093 |.......275,043 |.......27,234) | ...ccoccccccce0 | i 0 [ XXX e XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asse . . XXX 1,057,092 |........... 1,050,560 |............5645 | ........67,964 |.......... 1,036 | ....ccoeoeoecece.0 | criieee 0 XXX XXX..... XXX
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities.... 38,298 |.... 37,879 209 2,520 | e85 |0 | 0 XXX XXX..... XXX
6099999. | Grand Total - Bonds 978,653 |...........6,885,956 |........101,947 | .......345,527 |........(26,113) | cccovocvurccecc0 | o0 | XXX L XXX..... XXX.....
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Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe Insurance Company

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

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
CuUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
32054K 88 9.. [First INAI REaMY.........ovevveerrerrrieereieeneircireseeeereeseeennes | e 1,000.000 [...coveeeeen25.00 [oovoiviiincncnene | 23,400 | o 24.260 [ PZ 3L 23,400 06/25/2001
44106M 40 9.. | Hospitality Properties. o] er..2,000.000 |... . . . ..50,760 | ... ..50,000 |... 12/05/2002
83001P 50 5.. [ Six Flags Inc.......... ceenn3,500.000 |.ii25.00 | | 49,105 | 16.250 | ... ..56,875 | ... 49,105 ... 09/26/2002
UNitEA SEALES. ...t snesnessesnesnessennes | eennes XAKereeserses | eonronennneenens 122,009 [ ivnne, XXX .. .131,895 .122,505 XXX
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).. T I VXl XXX.... 131,895 |.. .122,505 XXX
6599999. [ Total - Preferred STOCKS. ......ov. ettt snsenenensennses | eosnsnnsensnenenns 122,009 | cevnes PO 131,895 | .o, 122,505 XXX
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Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Public Utilities (Unaffiliated)
United States
670872 100........ OM GrOUP INC..vovoviiiiiscisierisi s | 1,000.000 [ .o [EEON 6.880 ... 11/22/2002...
United States.......oiiiiciiciciccceccc s | eennneenneesneenees o0, 000 | cersrerse e XK Kusersreisnees | eernrernennseennsens0,880 | eerneeneeennecneened, 500 | eiiiiiiiiiiiiniinn0 |0 2,380 |0 e b XX XXX.......
6699999. | Total - Common Stocks - Public Utilities (Unaffiliated)...........cccoooeevnicecenenneees [ 6,880 [ XXX [ 6,880 [ 4500 [ 0 |0 2,380 | 0 | XXX [ XXX.......
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
00105510 2........ AFLAC INCervriicicccee s ...11/26/2001...
160903 10 0........ Charter One Financial.. . ...08/12/2002...
939322103........ Washington Mutual INC..........cocveureeninnnnnneees ...09/17/2001...
949746 10 1........ Wells Fargo & Co..... .
United SEAtES.....ceoeicii e
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Una
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
002824 100........ ADDOtt LabOratories. . .....cc.cvucvuvrcececeeeeeneeecrecrersenserennees | eeveeeineiennns 400.000 ...06/11/2002...
020039 103........ ATEIT COMP..eiiieei e nennens | e 300.000 ...09/17/2001...
026874 107........ American International Group............cceeeeeeeennneneeenes | covverienienens 200.000 ...08/12/2002...
03522910 3........ Anheuser Busch Companies INC.........ccccovneeeennvnnicices | cvvviriencnes 300.000 ...11/26/2001...
066821 10 9........ Banta Comp........cvreiieeeieieiiieesceeineissneie s | eveeennennenens 300.000 ...04/01/2002...
14149Y 10 8........ Cardinal Health Inc.. B I 240.000 ...02/19/2002...
15101Q 108........ CeleStiCa INC.......ceveiieiriiri e | e 400.000 ...08/12/2002...
17275R 10 2........ CISCO SYSLEMS......ocveicieieiiiiei e | cereeeeeeenenns 400.000 ...01/09/2002...
256669 10 2........ Dollar GENeral Corp........c.euueeeeceeieiiineinerneseseseesssseseees | cevveeerneenennens 900.000 ...02/19/2002...
264411505........ Duke Realty COMp........ccevuvmeeriirirrinieieieereieeseeieieineens | e 400.000 ...10/16/2001...
31340030 1........ Federal Home Loan Mortgage...........cuevvvveeeienennnnennns | cevvviveincincins 300.000 ...08/02/2001...
369604 10 3........ General EIECtHC CO.......uvuerieieincineincineisciecsreeeneineineins | cereeneeeenenenns 600.000 ...04/01/2002...
40405210 2........ H&Q Healthcare Fund............ccooeviinicninincncnes | v 500.000 ...08/12/2002...
437076 10 2........ Home Depot Inc....... B [ 600.000 ...08/12/2002...
438092 108........ HON INUSEHIES. ... s 300.000 ...01/09/2002...
441815107........ Household International..............cccerveerieeeeccenenns [ e, 300.000 ...08/12/2002...
452308 109........ [1in0iS TOOI WOTKS.......covrerereieieireireireiseeneinsissiseeneneens | e 250.000 ...08/12/2002...
458140 100........ INEEI COMP...vueirceirireircecieeiieie e | e 400.000 ...04/01/2002...
459200 10 1........ International Business Maching...........cccccocvevrereeneerenencns | ovvvvireineineinns 100.000 ...06/11/2002...
478366 10 7........ JOhNSON CONLFOIS INC......overeeeceeeeeeeecineinee | cereereeeeeeeene 100.000 ...06/22/2001...
501044 10 1........ Kroger COMPANY.........cceuerreureuremeereeeeneeseensesssnssenesennenns | ceereesernennennens 800.000 ...09/17/2001...
524660 10 7........ Leggett & Platt INC.......ocovvrrrreeecneneescseeseeseissenees | e 400.000 ...05/16/2001...
535678 106........ Linear Technology COomp.........oceueueurerieemeernneneicenseenienns | cereeeisenenenenens 250.000 ...04/01/2002...
565849 106........ Marathon Oil Corp....... B [ 600.000 ...06/11/2002...
574599 106........ MaSCO COMP....vveirrririeieieieict s s 500.000 ... 11/22/2002...
589331107........ METCK & €O | s 300.000 ...08/12/2002...
65490220 4........ NOKI@ COMP.....veeeececrciinerieeee e enseneens | eeeeennenenens 300.000 ...09/17/2001...
681919106........ Omnicom Group Inc. B IR 100.000 |.. ...01/09/2002...
68389X 105........ Oracle COrporation...........c..c.eeeeeeeeerneereseeseeeeeeeeneenens ..1,200.000 ...08/12/2002...
704326 107........ PaYChEX INC.....cvriiviicieicieieieeeceee e | s 400.000 ...05/16/2001...
717081 103........ PAIZEN INC..cooe st essessstenes | s 500.000 | .. ...05/16/2001...
78387G 10 3........ SBC CommuNICations, INC.........cvuevmevrvirieeenienieneeneeneeneene | cereereereeennenns 200.000 |.. ...04/01/2002...
800907 107........ Sanmina Corp............. ..2,000.000 |.. ...11/22/2002...
803111103........ Sara LeE COMP....vucececececencrnernrreeeeereeieeeseeeessisssnses | ceresseeeeenenns 600.000 ...08/12/2002...
81721E107........ Senior High Income Portfolio... ..4,000.000 |.. ...06/22/2001...
872375100........ Teco Energy......ccccceuenee. ) [ 300.000 |.. ...08/12/2002...
879369 106........ TelEfIEX INC...vuveeieiiceee s | cereeseeenenenne 350.000 ...08/12/2002...
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Declared but Received by Exchange Designation Date
cation Description Shares Value Value Unpaid During Year Adjustment Adjustment (a) Acquired
89151E109........ Total FiNa Elf........cooveiiceeieieicccsiseeeeeeeeeeiens | cereeneeeeenenns 220.000 ...02/19/2002...
904784 7009........ Unilever N.V..... .200.000 ...11/22/2002...
United States......coooiiiiiicicicecscseessnsensessnsensneensnsensnsensns | eeesneensnense o 404,932 | oot XXX i 434931 | 533,347 909 8405 o (83558) | 0 [ XK [ XXX
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........ccooooeo [ oo 434,932 [ . XXX [ 434931 533,347 909 8,405 | (83,558) | 0 | XXX | XXX
Common Stocks - Parent, Subsidiaries and Affiliates
United States
51180* 105......... Lakeland Insurance Company. [ 1,050.000 ..2,684,010 | .. ..2,684,010
UNIEA SEALES. ... ..2,684,010 [.. ..2,684,010
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates. ..2,684,010 |.. ..2,684,010
7099999. [ Total - COMMON StOCK. ......ovveeererreceisiciecsci s ..3,184,043 [.. ..3,184,042
Total - Preferred Stock from Section 1 el i 122,505 |.. i, 131,895 |.. , ..
7199999. [ Total - Preferred and CommMON StOCK.........cceveiveereireiiiceiinicniscseesciscissennenne | ceenninninnens 3,306,548 [........ XXXooooooes [, 3,315,937 | .o 3,768,046
(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §............... 0.
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SCHEDULE D - PART 3

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

113

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
912827 3X8............... U.S. Treasury NOE......c.oviuiiiieiieiie s [......02/20/2002.... [SCAWED. ..o oo s sessesiessessesessssssens |esrisssssssssssssseesiesessssssssesssssseses |osssssesssssssssnsssssssssssssensses 420,922 oo 400,000 | .ovoveevereeeeeeeeeeeeeea 365
0399999. | Total - BONAS = U.S. GOVEIMIMENL.............oveevevereveeeeieeteteteececteteteeeseseetetetesesssceetesesesess  eaetesesesssessesesessssesesesassesssesessssssssesesasssssaesessssssssesesassssesesesssssssssesassssssssesesssssesesesssnssesesessssnsesesesssssnssseses | eoereseseseesesossssssesesrsesesan 420,922 oo 400,000 | oo 365
Bonds - Political Subdivisions of States
Mississippi
605343 HD 7............... Mississippi Development Bank............cooooiiiiiriiiieecniccicias [......09/06/2002.... JCrews & ASSOCIAtIONS. ... ...voveverereeeresriesesisieessseessseesieseriesienes |aorsssssssssesssisssesesseeseesssssesessesses |asssessessesssssssssssssnssssenseneas 75,000
MiSSISSIPPI. - cevereeecereeeaciceneas ...75,000
Total States and US ] 75,000
2499999, | Total - BONAS = POIHCAI SUDGIVISION..............c..veveeeereverevecteteteteeeeeetetetetesetetetetetsestetetesees eeeteteseseseesetesesessceesesssessssseesesesssesesesssaseesesesassssesesessssesssesesssssssesessassssssesessssesesesasassssesesessnnssesesesssnseses | eresseossererssessnseeseserssasesens 75,000
Bonds - Industrial and Miscellaneous
United States
125581 AAG............... CIT GrOUP INC..cvovveiei et [ e 09/16/2002.... [MeSIrow FINANCIAL, INC.........ccvevevieiecrereieiieeeecieteieeceeccee e eeeseseeieiens | cvessetesesessssseseessssesssesesessssssssesenas | caesesessesssesssissssesesesssensenas 304,909
126117 AF 7.... . | CNA Financial Corp......... ....08/28/2002.... | Crews & Associations... 44,325 |.. .

22541L AB9.... Credit Suisse First Boston... N 09/26/2002.... | Mesirow Financial, Inc.. .398,560

362320 AS 2.... .| GTE Corp. B 05/08/2002..... | Mesirow Financial, Inc.. .212,082

364760 AAG.... . |GapInC...ccinnes ....04/30/2002.... | Crews & Associations... ...44,250

370442 BBO0.... ... | General Motors Corp ....09/09/2002.... | Mesirow Financial, Inc.. 257,053
382550 AG 6............... | Goodyear Tire.......... ....04/08/2002.... | Crews & Associations... .102,500 |..
40423Q AF 4... ... [HMH PPTYS.... ....09/11/2002.... [ Crews & Associations... ...49,250 |..
488396 AE 2.... ... | Kemper Corp....... ....05/08/2002.... | Mesirow Financial, Inc.. 311,100 |..
52729N AK 6... ... |Level 3 Communic . ....10/03/2002.... | Schwab..........ccoverruenee ...44,080 |..

67740Q AA4... ... | Ohio National Financial ....05/08/2002.... | Crews & Associations... .198,000
780153 AB 8.... ... |Royal Caribbean.......... ....03/01/2002.... | Schwab..........ccovervuenee .165,375 |..
780153 AE 2.... ... |Royal Caribbean.. ....09/12/2002.... | Crews & Associations... ...94,000 |..
872375 AF 7. Teco Energy Inc... ... 11/22/2002.... | Crews & ASSOCIAHIONS. .......eueviriieieetriiiiieieteiiieieieisissssisr e eisrsnnnes | eoneieesisisssieese s sseesesesnsnesnsesesnsnes | foreenesesssnsssessenanenesessanaes 226,875 |..
[ Y ..2,452,359 | ..
4599999. [ Total - Bonds - Industrial & Miscellaneous.. ..2,452,359 | ..

6099997. [ Total - Bonds - Part 3.........cccocovviininiannnns ..2,948,281

6099998. [ Total - Bonds - Summary ltem from Part 5. T I 548,480
6099999, | TOAI = BONGS..........cecveveveveeeeeceeteteteieeeeeteteteteteeeeetet ettt eaetetetetesesecaeteteseseseeestetesesesesssee esesesesessssesesesasssseseeesasaesssesesesssssassesessssesssesasasassesesesasansesesessasesesessssssssesassssssesesesssnssesesesasassesesessssseseses | vereresessesesesesssssesesesasnes 3,496,761
Preferred Stocks - Industrial and Miscellaneous
United States
44106M 409............... Hospitality PrOPErties............ccvieeurieeirieeiriererciseiesieeseieeseeeeseseenees | eeees 12/05/2002..... [B.C. ZIEGIET & CO0......vvieieiieieiecieieieie ettt | eseneesstsesese s neeseeaen 2,000.000
83001P 50 5............... Six Flags Inc............ ....09/26/2002.... | Schwab............ ..3,500.000 |..
United States........covvveveieieieeeeeeeeeeeee ..

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

6599997. | Total - Preferred Stocks - Part 3...........................

5509999, | TOMAl - PTEfrmed SI0CKS. -oormoss oo, oo

Common Stocks - Public Utilities
United States

670872 100................ OM Group INC......corviiiiiininisisiciciinsccicinsnesisnsnssisssnsnneens | aoeens 112202002, [SCAWED. .o

United States..........ccooovevevevervrerenne

6699999. | Total - Common Stocks - Public Utilities

Common Stocks - Banks, Trust and Insurance Companies
United States

160903 10 0................ Charter One FInancial..............ccoceveveiccvereeeeeeceeeeeeeecveve e eseseeaes | e 09/30/2002.... [VARIOUS.........oeiveiiieeeieicieecee e teeeie e essnaeaesessnsnns | eessaesesesesesesesessseseseseneees 315.000 [.oveeererereeeereeeeeeeeeeie 10,028 [ .ooveeeceereeeeeeece et [ ettt eee et
949746 10 1............... Wells Fargo & Co..... ....11/22/2002.... | Schwab.....
UNIEA SEAES.....vvvececee ettt eenenes eeeenees ..

6799999. [ Total - COMMON SEOCKS = BANKS, TTUSE & INS. COS........c.cvieiieveeeeieieeeeieeteeteeeee ettt etetetetee et tetete e teteteteseaess st sesesesesesesesesessas et et esesesesesesens s s st sesesesesesesessssssasasasesesesesesesenessssssssesesesesesenenn
Common Stocks - Industrial and Miscellaneous
United States
002824 10 0 AbbOtt LAbOratories..........cceveveveeereceereieeeeceeie e e esseve e senns | v 06/11/2002.... [SCAWAD........oeiveveiiiecieicieece ettt sessnseaes | eerevevesesese e ses e nees 400.000 [.ovoveveeeiereeeeereeeee e 172 I OSSO
026874 10 7 ... | American International Group.. ....08/12/2002.... .
066821 109................ Banta Corp.......ccvuriiriieiieieieeee s | s 04/01/2002.... [ SCAWAD........eeiviveiiieeieicieece ettt seneneaes | eereaeaeseseee e seseses e esenees 300.000 |.oeerererereeieeeeeeeeee 10,832 | ot | e
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SCHEDULE D - PART 3

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

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

14149Y 10 8 Cardinal Health INC...........cccueveviiieeeceeeeeeccce e | e 02/19/2002.... [SCAWAD........ceiviveiiieecie ettt es st nenenaes | eresesessee e es st en s 40.000 | oo 2,638
15101Q 10 8.... ... | Celestica Inc........ ....08/12/2002.... | Schwab..... 400.000 | ..... .8,120
17275R 10 2.... ... | Cisco Systems..... 101/09/2002.... | SCAWED. .......coiviiiiiieieieeeece et en st ensaetens | ereteseseesies et 400.000 | ..... .8,660
256669 10 2..... ... | Dollar General Corp. 102/19/2002.... | SCAWED. .......cuiviiiiiicieieeeece ettt ensaetens | eeteres ettt 200.000 | ..... 2,914
369604 10 3..... ... | General Electric Co.. 104/01/2002.... | SCAWED. .......cuiviiiiiiicieieeeecee ettt ese e ensaeaens | eeteteseestes e 300.000 11,099
40405210 2..... .... |H&Q Healthcare Fund.. 1.08/12/2002.... | SCAWED..........cvcvveieicicicietcceee e ereeeens | eretisess e 500.000 | .ovovreeeeieieeeeeee e 7,700
437076 10 2..... ... |Home Depot Inc....... 108/12/2002.... | SCAWED. .......coiviviiiicieieeeecee et eneaeiens | ereteies et 500.000 |...... 13,460
43809210 8..... ... |Hon Industries......... 101/09/2002.... | SCAWED. .......cuiviiiieicieieeeece et ese e eaeiens | eeteres st 300.000 | .ovevreereieeeeeee e 8,741
441815107..... ... |Household International... 108/12/2002.... | SCAWED. .......coiviviiiicieieeeece et eaeiens | eeteres et 300.000 11,960
45230810 9..... ... | linois Tool Works 108/12/2002.... | SCAWED. .......coiviiiiicieeeeece et eaeaens | eereres ettt 250.000 .16,408
458140 100..... v | INtel COMP.ecie 104/01/2002.... | SCAWED. .......coiviiiiiiicieieieece ettt saetens | eretereseestes et 400.000 13,478
45920010 1..... .... | International Business Machine... ....06/11/2002.... | Schwab..... 100.000 | ..... 7,709
535678 106..... ... | Linear Technology Corp.......... ....04/01/2002.... | Schwab..... ...50.000 | ..... 2,263
565849 106..... ... |Marathon Oil Corp....... ....06/11/2002.... | Schwab..... 200.000 | ..... .5,519
574599 106..... reer [MASCO COMP..oiiie e | eeeen 11/22/12002..... | SCAWED........cviviiiiiieieeecce et eseae e | ceteieseeee e 500.000 | ..... 9,730
589331107..... cee [METCK & €0 | e 08/12/2002.... [SCAWAD........oeiveveiiiecierc ettt seneneaes. | eeeaeaeses e tes e 300.000 |...... 16,393
681919 106..... ....| Omnicom Group Inc. 101/09/2002.... | SCAWED. .......cuiviiiiiicieieeeece et eneaetens | eeteres e st 100.000 | ..... .8,979
68389X 10 5.... ... | Oracle Corporation.............occrieererineerneeeneieiseeeseeeseeeeseeesseeesees | ceees 08/12/2002.... [SCAWAD........oeiveveieiiecieicieece ettt seneneies. | eeeaeteses e tes e enaee 400.000 | ..... .3,928
78387G 103.... ... | SBC Communications, Inc... 1.04/01/2002.... | SCAWED. .......coiviviiiiecieieieece ettt ess e eneaetens | eeteteseesies et 200.000 | ..... 7,320
800907 107..... ....| Sanmina Corp.. ....11/22/2002.... | Schwab..... ..1,500.000 | ..... 7,712
80311110 3..... ....| Sara Lee Corp.. 108/12/2002.... | SCAWED. .......cuiviviiiiiecieieececee et ensaeiens | eetetes et 900.000 |...... 17,805
872375100..... ....| Teco Energy..... 108/12/2002.... | SCAWED. .......cuiviiiiiiecieieeeece ettt eaetens | eeteres et 300.000 | .ovevreereeeieeeeee e 7,238
879369 106..... ... | Teleflex Inc... 108/12/2002.... | SCAWED. .......cuiviiiiicieieeeece ettt eneaeiens | eetetes ettt 350.000 17,044
89151E 10 9.... ... | Total Fina EIf 102/19/2002.... | SChWED. .......cuiviiiiiicieieeeecee ettt eaeiens | eeveres s 220.000 15,732
904784 709............... UNIBVET NV | e 11/22/2002.... 12,492
UNIEA SEAEES.....vevieceeeeee ettt ettt ettt ettt et et et eseseteseeessseseses  esestssssaseseseseseseeeee e sttt s et et et eaeeeaesee et et et et et R et et et LAt ettt ettt et et e s eeese ettt et et et et etet et eseet st et et s etetererenesennans 284,622

6899999. | Total - CommOon StOCKS - INAUSEHAI & MISCEIIANEOUS.............voveveveeeeeeeeeeieeeeee et eeie etetetetet ettt et te ettt teeeeese et teteseseseseseeeseseseat et ssesesesesesesessse s st sesesesesesesesesessassesasssesesesesesssnssssssesesesesens | soetessssssssssssesesesesesesesesesen 284,622

7099997. | Total - Common Stocks - Part 3............cccccoovuuen.... .315,967

7099998.

Total - Common Stocks - Summary Item from Part 5.

52620 ..

7099999.

Total - Common Stocks......................

7199999.

Total - Preferred and Common Stocks...........

7299999.

Total - Bonds, Preferred and Common StoCKS...........ccccovvvvvevivevceiiieiececeeeeeeeeeeaan

S 3,064.453 |..
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
36204Y BL6...... GNMA Pool #383543x... ....| 12/16/2002 | PRINCIPAL RECEIPT.
36205B YU 0..... [ GNMA Pool #386023X... ... | 12/16/2002 | PRINCIPAL RECEIPT.
36207J LY 7...... GNMA Pool #433343..... ... | 12/16/2002 | PRINCIPAL RECEIPT.
36207X L59...... GNMA Pool #445048..... ... | 12/16/2002 | PRINCIPAL RECEIPT.
36209A EN 6..... [ GNMA Pool #465541X... ... | 12/16/2002 | PRINCIPAL RECEIPT.
36210N MM 8.... [ GNMA Pool #497264x... ....|12/16/2002 | PRINCIPAL RECEIPT.
362170 SY 9...... GNMA Pool #208535x... ....|12/16/2002 | PRINCIPAL RECEIPT.....
912810 BX 5...... U.S. Treasury Bond... ... | 02/15/2002 | CALLED @ 100.0000000
912827 2Y 7...... U.S. Treasury Note.... ... |07/01/2002 |MATURITY ....ocovvrrrrrnne. .
912827 4D 1...... U.S. Treasury Note.... <. |03/01/2002 | SChWab.........vovverrrcririeieicireirciines
912827 6K 3...... U.S. Treasury Note.... .109/03/2002 |MATURITY ...ocvvvnrrecciceieeenne
912833 LF5...... U.S. Treasury Securiti 01/09/2002 | Schwab....
0399999. [ Total - Bonds - U.S. GOVEIMMENL.........ciiuiiiiiiiiieiiieiiiei e
Bonds - Industrial and Miscellaneous
United States
3136FO YD 8..... Federal National Mortgage Assoc.. ....| 05/08/2002 [ Mesirow Financial, Inc..... 516,931 |............515,000 |..........515,747 | ........... 515,386
TATA0F FA Q... Quaker Oates Co.........cccoceunee ....|02/26/2002 | Mesirow Financial, Inc..... .302,130 | ............295,000 | ............298,983 | ............ 298,720
908584 DK 8..... Union Tank Cargo Co.... ... | 09/26/2002 [ Mesirow Financial, Inc. .398,073 |............350,000 |............374,332 | ............ 371,611 ..
94106L AAT...... Waste Management Inc. . [02/01/2002 [MATURITY.............. 100,000 |............100,000 |..............90,700 | ............ 100,000 |..

United States...........cccccovvvvevevnnnn.n.

.1,285,717 |..

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

.1,285,717 |..

6099997. | Total - Bonds - Part4................c.u...........

..2,668,623 |..

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

.....508,444

8099999 | Total ~BONGS. —oosoososoos oo T 3.307.038

......... 3,217,067

Preferred Stocks - Industrial and Miscellaneous
United States

32054K 88 9...... First Indl Realty...........ccccooovvviciciicinin.

421946 20 3...... Healthcare Realty..

12/13/2002

. | 09/30/2002

Schwab.......ccoceiveieieeeeeee,
Called...

.......... 1,000.000
2,000.000 |.

United States.........ooevvvvveieieiceeer ................................

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

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

6599999, [ TOtAl = PrEFEITEA STOCKS. .......cvcvieeeieiiteeeeetee ettt e et en et etesesensseseseteneseeensnan )

Common Stocks - Banks, Trust and Insurance Companies

United States

00105510 2...... AFLAC INC...ooriccccccs

902973 304...... U.S. Bancorp New.

11/22/2002

. | 08/12/2002

Schwab.......ccoceiveieieeeeeee,
Schwab....

United States..........ocovovvvevevevrircrererinnnn

6799999. [ Total - Common Stocks - Banks, Trust & Insurance COMPANIES. .......courriiiieriiieicicisieescseeeeeeesieeeneeeas

Common Stocks - Industrial and Miscellaneous
United States

035229 10 3...... Anheuser Busch Companies Inc...
035710409...... Annaly Mtg Management..........
111620 10 0...... Broadwing(Cincinnati Bell).
127097 10 3...... Cabot Oil And Gas Corp....
205887 10 2...... Conagra Foods Inc........

26816Q 10 1...... Dynegy Inc.
268648 10 2....... EMC Corp......
50216110 2...... LSI Logic Corp...........

58064510 9...... McGraw Hill Companies
65490220 4...... Nokia Corp................

717081 103...... PAizer INC.....cocviviinccccccc,

....| 1112212002
... |06/25/2002
....| 04/01/2002
....| 04/01/2002
... | 01/09/2002
... |07/23/2002
... | 06/11/2002
.... | 04/01/2002
....|01/09/2002
. 102/19/2002

11/22/2002

Schwab....
Schwab....
Schwab....
Schwab....
Schwab....
Schwab....
Schwab....
Schwab....
Schwab....
Schwab....
Schwab
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year
76026T 20 5...... REPSOI YPF ... 02/19/2002 [ SChwab.........ccvvevvrerreicerininrrererees [ e, 500.000 |..ccocrirrnnee 5,850
803111103...... Sara Lee Corp........... ... [ 1172212002 [ Schwab........c.ccvvvverrererercrereninnns [ w0000 300,000 | e 7,036
80660510 1...... Schering Plough Corp ... |06/11/2002 [ Schwab.... 16,490
83549510 2...... Sonoco Products Co.. .... | 11/22/12002 [ Schwab.... 12,362
872540 109...... TJX Companies, Inc.. ... 101/09/2002 | Schwab.... 15,940
879369 106...... Teleflex Inc............ ... | 04/01/2002 | Schwab.... 26,445
879664 10 0...... Tellabs Inc.........c....... ... [ 0170972002 [ Schwab.........ccvovvvvrerenircnirinrnieens [ cevrerenni400.000 | oo 6,896
902124 106...... Tyco International LTD...... ... |07/25/2002 [ Schwab.........covvvrvrrerercninennrinnns [ crerene 400,000 | oo, 5,609
V77807 103...... Royal Carribian Cruises Ltd... ..101/09/2002 [ Schwab.... .10,008
[ LYooy 203,923
6899999. [ Total - Common Stocks - Industrial & Miscellaneous... 203,923
7099997. [Total - Common Stocks - Part4..........cccoocvniinnes .243,175
7099998. | Total - Common Stocks - Summary Item from Part 5..........ccoooiiiiiiic s | cesennanneees 38,791
7099999. [ Total - ComMON StOCKS. .....ovvvecerescesceaceseeanesreneas 281,966
7199999. [ Total - Preferred and Common Stocks......... ....356,036
7299999. [ Total - Bonds, Preferred and COmMMON STOCKS................ccvuiiiurieiiiiiieiirieeeei ittt | ceeeneea 3,663,274 |.......XXX......] .......3,584,138 | ......... 3,627,487




€14

Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe Insurance Company

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 Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
Identifi- 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 - Industrial and Miscellaneous
United States
36962G XS 8..... [ General Electric Capital...........c.ccoveeercerernnn. 02/26/2002 [ Mesirow Financial, Inc.......... 09/16/2002 300,000 312,630 | ..........
441812 GL 2...... Household Finance Corp... ...|10/28/2002 | Schwab................... .. |11/21/2002 100,000 ....105,000 | ............
44181E NK 0..... [Household Finance........ . 111/14/2002 | ING FNC.. .| 11/21/2002 .150,000 ....159,000
DB SHAEES. ..ttt .550,000 ....576,630
4599999. | Total - Bonds - Industrial & Miscellaneous... ...550,000 ....576,630
6099998. [ Total - Bonds 550,000

576,630

Common Stocks - Industrial and Miscellaneous
United States

143658 10 2...... Carnival Corp.........cureierieerieerieerieeseseeeeenes 01/09/2002 [ Schwab...........cccceerererrenene. 04/01/2002 [ Schwab...........cccceerererrenene. 450.000
26816Q 10 1...... Dynegy Inc..... ... |01/09/2002 | Schwab.... .. | 07/23/2002 [ Schwab..
51843910 4...... Estee Lauder C ... |01/09/2002 | Schwab.... .. | 08/12/2002 [ Schwab..
58013510 1...... McDonald's Corp....... ..|04/01/2002 | Schwab.... .. | 08/12/2002 [ Schwab..
902124 106...... Tyco International LTD.. 06/11/2002 [ Schwab.... . 107/25/2002 | Schwab..
UNIEA SEALES ...ttt ettt ettt e et e et esesee s s eseseseseseseseseseseensenenan

6899999. | Total - Common Stocks - Industrial & Miscellaneous...

7099998. [ Total - Common Stocks...............cceverererereeennnnnn.

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

7299999. [ Total - Bonds, Preferred and Common Stocks




Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe 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
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
Common Stocks
U.S. Property and Casualty Insurer
55180*105....... Lakeland Insurance Company............cccoeoeennnn. [..... 17507 [BV.ooeo | [T I 2,684,009 ] ......... 1,050.000 J.......... 100.0
1099999. | Total - Common Stocks - U.S. Property and Casualty Insurer............. vn2,684,009 | XXX [ XXX.......
1699999. | Total - CommOon StOCKS.........viiiiiiiicrcn s cerennn2,684,009 L XXX [ XXX.......
1799999. | Total - Preferred and COMMON SEOCK. ...ttt | oveneencencnnennen0 | ovenne 2,684,009 ... XXX.......... | ... XXX.......

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: $.....2,558,453.

2. Total amount of intangible assets nonadmitted $.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 g

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
5

Total Amount of 6
Name of Company Listed in Intangible Assets
CUSIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding

NON

El4

E
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Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe Insurance Company

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

SCHEDULE DA - PART 1

1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Exempt Money Market Mutual Funds
United States
31846V 76 5.. | First American Treasury............c.weceeeerrercencenesersemsereenennennes 11/29/2002 [ FIrStar.........ccvvrieeeeenereeeneeeeeeeeseerenneeeenne [ eeveeneenees | veenens 01/01/2004 ] ............ 381,801 | .o [ [erenrnrncnennnnnns | e 381,801 | [eiiennd66 [ i [ e [
350993 10 1.. | Fountain Sgr US Treasury Fund.........ccocoiinininiininnnn, 12/31/2002 | Fifth Third Securities........cocoovoviiinnnniens [ o | o 01/01/2004] .............. 82,329 [ ..o | fernninniiiiinn fonn82,329 o [ 167 | [ T |
UNIEEA SEALES....ceei ettt ensnessennsensnsensnsensnnnsnsensnnnennesnnnsnsnesnenesneneensneenens | enesenne e 04,130 | o0 | 0 0 ] 464,130 [0 B33 0 XXX XXX.....
7799999. [ Exempt Money Market Mutual Funds... 464,130 [0 ) 833 |0 [ XXX XXX.....
8099999. [ Grand Total - Short-Term INVESIMENES............ccovuiviiiiiiiiieeee ettt tsetststenssnsnensnsnesnsneeneniensneensnensnensneensnoeneneenenseneneces | cooreeen D04,130 | (@)eerviveiinn0 | v 0 |0 | 464,130 [0 833 0 XXX XXX.....
(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

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

DB-Pt. A-Sn.
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

1

E22



Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe 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 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONGS. e | e 8,847,772 | oo 7,646,017 | .o 798,245
2. Preferred StOCKS. ......c.cviiriiiiieeieeee s [ e 122,505 [ .cooceiieieeeeeseeeeeeas 131,895 | oo 9,390
3 TOhAIS vt | e 6,970,277 | oo TITT 12 [ 807,635

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

NAIC SVO manual or Year-End Statments from Financial Instituitions holding the securities.

E23




Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe Insurance Company

SCHEDULE E - PART 1 - CASH
2 3

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

Open Depositories

Fifth TRIMD BanK........coovieiiicccccciciciciiiiis et

108,988

0199999. Total - OPEN DEPOSIIOMES. ... ceverrieereertrireiesireeetsesesttesese e eeseerseetsese e ereeet st seseseesesesesesnsessesessenes

0399999. Total Cash 0N DEPOSIL...........cciuiiiiiiiic s

0599999, TOtAl CASN........cuviecveeeeieeiee ettt ettt n et eaeaenn

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

1. January......cccoeee.
2. February...

3. March............. | .

138,786

....448,430

126,005

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

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

E24




Annual Statement for the year 2002 of the ClnC|nnat| Equltable L|fe Insurance Company

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

Gc3

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
Indiana
IN00001. U.S. Treasury Note 5.5% Due 5/15/08..........c.occririnieinieirriniecerese e U.S. Bank, Cincinnati, OH - FOr the Benefit of Indiana Policyholders.......................
IN00002. |. . |U.S. Treasury Note 5.625% Due 5/15/08......... ... |U.S. Bank, Cincinnati, OH - FOr the Benefit of Indiana Policyholders....
IN00003. . | Covington KY Economic Dev. 8% Due 12/01/07... ... |U.S. Bank, Cincinnati, OH - FOr the Benefit of Indiana Policyholders .
IN99999. LT OO oo OO OO SOO OO OO OsPOO OO PO POO PO PO PO PO PO PO PO PO PO OO PO OO OO UUPUPRPRpO
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the COMPANY.... ..ottt sttt ee ettt n ettt nrerena
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OHO0007.]...ooooovvev I [U.S. Treasury Bonds 12% DUe 5/15/05........rvrieireosiieresscessenesssisses e sesseesssnesenees M2 [ 123,781
OHO9999.  ORl0. ettt te ettt ee e e Ef e e eee et £EoeEeE £ 8 eE R e 8 E£EeE R R R L 4EE £ 4L L LR £E LR EE LR oL R EeEE£E LR £Ee£EeeE et £ifEieEeEeEaeEeeEoeEeEEoEESEE oL L L oL e LR LR eE LR L EeEE 4R EEE 4L £ 4L LR L e EeE e e e e er s ] 912 ] e 123,781
2799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.. .. ....99, . ...123,781
LT T I T 81,087 [ 858,830
(@) Includess.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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