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Sch. A-Pt. 1
NONE
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Sch. A-Pt. 3
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Sch. B-Pt. 1
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Sch. B-Pt. 2
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Sch. BA-Pt. 1
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Sch. BA-Pt. 2
NONE
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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
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-DC-9. | UNITED STATES OF AMERICA TREASURY BONDS.... |........ | ... 10.750 [FA.... [02/15/2003 | .....coovvvrrveee | cevrerrns .101.1250] ... o (17,260) [ oo | v | e 102/05/1999] ....... 6.212
....................... USD Cost = 480,578 Par = 400,000...........cccouuurermreeenmners | rererne [ eermermmmirnees | veveeees | eoveesensssessnes | cveessnensnensnees | sevessenenn
912827-2U-5..| UNITED STATES OF AMERICA TREASURY NOTES..... | .ccccoee | cevunes 6.625 | MN... | 05/15/2007 | ....corvvvrveres | o 116.7190
....................... USD Cost = 460,578 Par = 400,000 . ]

0199999. | U.S. Government - Issuer Obligations.. .800,000 |...XXX...
0399999. | Total - U.S. Government.......................... .800,000 |...XXX...... ..871,376 | ..
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class R
United States
911760-MC-7.| VENDEE MORTGAGE TRUST CMO SER.1999-1..
....................... USD Cost = 338,818 Par = 330,453...........ccoceunne
911760-MN-3. | VENDEE MORTGAGE TRUST CMO SER.1999-2..
....................... USD Cost = 122,978 Par = 124,574.........c.cccocounne
911760-NK-8..| VENDEE MORTGAGE TRUST CMO SER.2000-1..
....................... USD Cost = 1,371,194 Par = 1,400,517
911760-PF-7..| VENDEE MORTGAGE TRUST CMO SER.2000-3.. .
....................... USD Cost = 369,481 Par = 366,163............cocoonu.
911760-PT-7..| VENDEE MORTGAGE TRUST CMO SER.2001-1.. . 100.000
....................... USD Cost = 781,490 Par = 770,000..... .
us...
Total States and
2799999. | Special Revenue & Assessment Obligations - Defined Multi- .
3199999. | Total - Special Revenue & Special AssesSMENt OblIgatiONS. .......ovvrveriiriesriisisereseresssseessssesessasssssssssseessssessssssessssssassanes | easssessns 2,989,073
Totals
5499999. | Total - Issuer Obligations.
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities.
6099999. | Grand Total - Bonds

..1,790

MTLY] 08/15/2020| 07/01/2004 |100.000

~.2.983.967

.............. 862,192
....2,989,073 |.
3,851,265

800,000 |.... 871,376 | 941,156
..2,991,707 |.... ...2,983,961
3,791,707 | ... 3,925,117
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Sch. D-Pt. 2-Sn. 1
NONE

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

EQ9, E10
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Government

912827-2U-5............... UNITED STATES OF AMERIC 6.625% 05/15/07 .........ccvvonrevencenne.

................................... USD C0St = 460,578.......coooireeeriirinisereseesssisissne s ssnessnessees

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

6099997. | Total - Bonds - Part 3...............

6099999. [ Total - Bonds..........ccccuvsriiniiisiicciiiniissnenas

7299999. [ Total - Bonds, Preferred and Common Stocks............c.ccvveevevivercrieieeeeeceeeeceaas
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A

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

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 - Special Revenue and Special Assessment

United States

911760-LL-8...... VENDEE MORTGAGE TRUST C 6.750% 09/15/1]01/01/2002 [ Paydown...........ccccevereveererrermecenenns
......................... USD €08t = 29,061........covvrceerererrrrreresenirnnnins | eveeirneeineeins | e
911760-MC-7..... [ VENDEE MORTGAGE TRUST C 6.500% 08/15/2| 12/01/2002 | Paydown

USD Cost = 71,307.....rrrrriiriscieriieenns

911760-MN-3..... [VENDEE MORTGAGE TRUST C 6.500% 07/15/1
......................... USD Cost = 34,972.......oooeeeeeeeeeeerceeeeieeienie | eveereeriesienies [ eoeeeeieeieinns
911760-NK-8..... VENDEE MORTGAGE TRUST C 7.250% 12/15/2/12/01/2002 | Paydown
......................... USD Cost = 684,837 ........coeeeerreverceeeerenisnieeie [ evvereerierienies [ eoeeveieeieinns
911760-PF-7...... VENDEE MORTGAGE TRUST C 7.500% 09/15/212/01/2002 | Paydown..
......................... USD Cost = 135,050........c.ccorerreermrererercerieece | eveereereerceries | oo
VS, ...955,227
Total States and US..........ccccocvevererrvrccne ...955,227
3199999. [ Total - Bonds - Special ReVENUE & ASSESSIMENL. ... vuereieiereerereeeesseseessesersemeeeesee st ee et et st ses st sns st sesseeensaneas ...955,227
6099997. | Total - Bonds - Part 4................ceueerernn..... ...955,227
6099999. [ Total - Bonds...........c.ooecveereevrerrerererrere. ...955,227
7299999. [ Total - Bonds, Preferred and Common Stocks 955,227
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Sch. D-Pt. 5
NONE

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

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

E13, E14



Gg14

StatementasofDecember31,20020ftheOne Health Plan Of OhIO, InC

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUSIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
|dentifi- 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
000000-00-0.. | FEDERATED PRIME CASH OBLG FND #10 - 2002.............
United States. ..o
7899999. [ Class One Money Market Mutual Funds

8099999. [ Grand Total - SNOM-TEIM INVESIMENTS..............oueieeieieeees ettt
(@) 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

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. oot | e 4,437,058 [ .o 4,542,683 [ ..o 105,625
2. Preferred SIOCKS. ......cvuieeieiicieieieciecineseeieiseneseineiesssnninnnes [ ereesesseesnsinsisse st sstsesesessessessnnnsnnnes | seeiesesiess sttt ens st ssent st nntennee | eeiessessestet sttt ettt ettt 0
3. TOtAIS. oo | e s 4,437,058 [ 4,542,683 [ ..o 105,625

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

The estimated fair value of fixed maturities that are publicly traded are obtained from an independent pricing service. To determine fair value for fixed maturities not actively traded,

the Company utilizes discounted cash flows calculated at current market rates on investments of similar quality and term.

E23
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SCHEDULE E - PART 1 - CASH
2 3

1 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
Bank of NeW YOrK..........ccoveveveiercirieecsiecsieans NEW YOrK, NY ..o
US BaNK.......oovcvieeiciieicsee e Denver, CO..

0199999. Total - Open Depositories

1,011,448

0399999. Total Cash on Deposit...... v L XXX e o0 [0 1,011,448 XXX
[O ST T O T o o el P I e 1,011,448 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January........ccoveeene. 4 ATl TodUlY.ces | e, (240,241) |10. October.................

2. February... . 5. May.. . 8. August ...(449,768) |11. November.
3. March... 6. JUNB....orrcrieinne 9. September... 1,092,891 | 12. December.....

E24
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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
OHO000T. ... [T [UNITED STATES OF AMERICA TREASURY BONDS 10.79 Ohio, BNY State Deposit, State PoliCY0IdErS. .. ...orvveerrrrrreersorrereeesossermeeissssrreinns | eovnossereesssseeeessssseesesss 400,000 | i 402,081
OHO9999.  ORl0. .. tceureetresereaeeeeeeseersseees s eese s ees et eE s8R £ £ 4R E AR RS 4EEE e EE e E et seengeertsenntsenrtenn eEeesseesfeeiseesieesiiersieersieriieeesiieiiieerseeiiiecisieersiieriiecsieessecsseerionisonnnnninnnnnnnnns | creeeessss s eneeas 400,000 | i 402,081
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.... ..400,000 ...402,081
LT T T (v — 400,000 | s 402,081
(@) 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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