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Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
U.S. Government - Issuer Obligations
31331L-G3-6.. |FED FARM CREDIT BANK BONDS...........cccooomerrirecrirnes] s 5.900 [AO....] 04/01/2009 3,071,038 3,000,000 |...... 0.0000 3,071,038 3,077,400 05/02/2002 | ....... 5.446
912827-4N-9.. | US TREASURY NOTE/BOND...... FA....|08/15/2003 | .. 786,210 785,000 |..102.5000 804,625 794,015 | .. 08/27/1998 | ....... 4.986
912827-4U-3.. | US TREASURY NOTE/BOND.. MN... | 11/15/2003 | .. 544,502 545,000 | ..102.5940 559,137 542,530 |.. 12117/1998 | ....... 4.353
912827-7G-1.. | US TREASURY NOTE/BOND.. MN... | 11/30/2003 | .. 179,948 180,000 |..101.5940|..............182,869 |.............. 179,895 12/11/2001] ....... 3.031
912828-AN-0.. | US TREASURY NOTE/BOND.. MN... | 11/15/2007 | .. 5,069,922 5,000,000 |..101.2190 5,060,950 5,069,922 12/31/2002] ....... 2.691
912828-AP-5.. | US TREASURY NOTE/BOND...... MN... | 11/15/2012 5,089,063 5,000,000 |..101.4060 5,070,300 5,089,063 12/31/2002] ....... 3.782
0199999. | U.S. Government - Issuer OblIGations...............oruueireeseriesseriiessceisscrsssssssssesesssesesssssesessesesseneens 14,740,683 |......... 14,510,000 |... XXX...... [cccveeene 14,748,919 |........ 14,752,825 |........109,708 |........158,276 |...........(7,728) | ...cccovcceccee0 | o0 [ XXX [ XXX..... XXX.....
U.S. Government - Single Class Mortgage-Backed/Asset- Backed Securities
36210D-3C-3. | GOVT NATL MTGE ASSN | POOL NO 489595................ | coovcvee [ e 6.000 | MTLY[03/15/2029 | .......cvcveerecs | worrereenes | o 1,370,532 |........... 1,476,134 | ...... 0.0000........... 1,370,532 |........... 1,369,345 10/29/1999] ....... 7.788
36210J-N6-1.. | GOVT NATL MTGE ASSN | POOL NO 493713........coccoes| ovveree | o 6.000 | MTLY| 04/15/2029 | .......coocvveoecs | worerreenae 309,869 333,903 | ...... 0.0000 309,869 309,747 10/29/1999| ....... 8.068
36210Y-ZQ-1. | GOVT NATL MTGE ASSN | POOL NO 506651.........ccceu. | erseree | e 6.000 | MTLY| 04/15/2029 | .. 220,477 237,799 | ...... 0.0000 220,477 220,59 | .. 10/29/1999 | ....... 8.893
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities..........ccourrccesrencrennen. XXX, 1,000,878 |........... 1,899,688 |.........10,240 | .......122,870 |....c......(2,109) | ..oovvvvreeec0 | 0 [ XXX XXX..... XXX
0399999. | Total - U.S. GOVEINMENL...........rieuirieserisee e sereessesess s XXX [ 16,649,797 |......... 16,652,513 |........119,948 |........281,146 |..........(9.837) | o0 | o0 [ XXX [ XXX..... XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agenmes and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
United States
31374S-ZL-8.. |FED NATL MTGE ASSN POOL NO 323047.........cooouvvuns| v [ 7.500 | MTLY[12/01/2024 | .......oovvvvcecs | o 285,726 279,267 |...... 0.0000 285,726 285,559 |.........1,745 [ ........... 20,945 ... 12/22/2000] ....... 6.098
31379R-EX-2. | FED NATL MTGE ASSN POOL NO 426850............cocouen| orreree | e 7.500 | MTLY| 11/01/2021] .. 1,475,324 1,441,008 | ...... 0.0000 108,143 | ... 12/22/2000 | ....... 5.929
31387D-XL-8.. | FED NATL MTGE ASSN POOL NO 581283.........coccoomuue | conseree [ e 6.000 | MTLY| 05/01/2031] .. 8,049,247 .7,969,484 |...... 0.0000 8,049,247 8,049,178 159,390 | ... 08/08/2002 | ....... 5.764
U2 — 9,810,297 9,690,659 |.... 9,809,131 288,478 | ..o 1,641 [0 [ 0 XXX XXX..... XXX.....
Total States and US..........oiriiirisciseri s 9,810,297 9,690,659 |.... ...9,809,131 288,478 | ..o 1,641 [0 [0 XXX XXX..... XXX.....
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities.. ...9,810,297 |. ..9,690,659 |.... ...9,809,131 288478 | .o 1641 |0 | 0 XXX XXX..... XXX
3199999. | Total - Special Revenue & Special Assessment Obligations 9,810,297 ..9,690,659 |.... 9,809,131 288,478 | ..o 1641 |0 | e 0 XXX XXX..... XXX
Public Utilities (Unaffiliated) - Issuer Obligations
United States
010392-DL-9.. | ALABAMA PR CO NOTES..........ovoriiiriereceirereeerscneenenes | ovreeee | e 5.490 [MN... [ 11/01/2005 | .....oovvveeacs | oo [ v 1,959,230 |.......... 2,000,000 |...... 0.0000........... 1,959,230 |........... 1,938,220 109,800 |... 04/16/2001 | ....... 6.283
144141-CH-9. | CAROLINA PR & LT FIRST MTGE.........cocoemereerrirncrinns [ cevines [ e 6.800 | FA.... | 08/15/2007 | ......oooveveercs | worerreenae 2,078,945 2,000,000 |...... 0.0000 2,078,945 2,133,360 136,000 |... 11/30/1998 | ....... 5.812
485134-BB-5.. | KANSAS CITY PR & LT NOTES.........coooovrummmrirncrrerien | e | e 7125 | JD.... | 12115/2005 | .....ooocveecs | orcreires | oo 1,997,065 ..2,000,000 |...... 0.0000 |........... 1,997,065 |........... 1,995,560 142,500 |... 12/14/2000 | ....... 7179
845335-BY-3.. | SOUTHWESTERN BELL TEL CO NOTE.........ccocosmruensenes [ ovseree [ e 6.375 | MN... | 11/15/2007 ..1,000,000 |...... 0.0000 991,515 988,750 |.. ...63,750 | ... 12/22/2000] ....... 6.579
UNIEd SEALES. ... s ..7,000,000 |...XXX......|.coc..... 7,026,755 |........... 7,055,890 |.. 452,050 |..coocereneed25 [0 [0 XXX L XXX..... XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.............cc.sereeesrieesrrieseriisssciissssiesesesesssseesscreeseneeses ..7,000,000 |.... crereen 1,055,890 .. 452,050 |..ccooerened25 [0 |0 XXX L XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated).............cc.errueirrueserieserisssiieciise s ssss s | cesesseeees 7,026,755 ..7,000,000 |...XXX......|..oc...... 7,026,755 |........... 7,055,890 452,050 |...ccoeeeeid25 |0 |0 [ XXX [ XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
02635K-CN-2. | AMERICAN GENL FIN SR NOTES ... | 11715/2004 2,494 467 2,500,000 |...... 0.0000 ....2,494,467 2,487,415 168,750 |... 1212211999 ....... 6.872
06422N-CN-4. | BANK ONE CORP MEDIUM TERM NOTE ... | 02/17/2004 | .. 1,963,600 ..2,000,000 |...... 0.0000 ....1,963,601 |........... 1,879,800 112,500 | ... 1212211999 ....... 7.327
361446-AB-3.. | GATX CAP CORP NOTE.........cccooooomrrunenn. ... | 11/01/2004 | .. 3,992,066 ..4,000,000 |...... 0.0000 3,992,066 3,997,520 |.. 275,000 | ... 12/22/2000 ....... 6.983
441812-JV-7.. |HOUSEHOLD FINANCE CORP NOTES.........ccoooommrvinnns cee | 0571512011 | oo | e 5,205,480 5,000,000 |..107.7500 5,387,500 5,226,900 11/01/2001] ....... 6.114
449901-AC-1..| ICI NORTH AMERICA DEB coe | 11152008 | ..oovs | e 2,135,915 2,000,000 |...... 0.0000...........2,135,915 2,244,520 12/22/1998 | ....... 6.843
872287-AB-3..| T C 1 COM INC SR NOTES ... | 08/01/2005 | .. ..103.8660 | ...........2,077,320 |........... 1,945,000 10/22/2002| ....... 9.138
881685-BG-5. | TEXACO CAP INC GTD NOTES . 1 06/15/2005 | ...... ...1,008,719 |..........1,000,000 | ...... 0.0000 ...1,020,890 |.. 11/30/1998 | ....... 5.613
UNItEd SEALES. ... 18 748,655 XXX......| oo 19,069,588 |........ 18 802,045 |........244.411 |....1,131,250 |.......(12,151) | .coccvcvcccene0 | .0 XXX XXX..... XXX.....
Foreign
35177P-AK-3. |[FRANCE TELECOM NOTES...........ccooovemmrremmreerenrireens | e | o 9.250 | MS... [03/01/2011 1,027,257 .115.6270]...........1,156,270 |........... 1,029,367 02/11/2002] ....... 8.772
48245R-AR-5. | KFW INTL FINANCE GLOBAL NOTE.........ccoooimeremerirens | cervies | e 4.750 | JJ..... | 01/24/2007 | .. 5,305,988 5 ,000,000 | ...... 0.0000 5,305,988 5,308,300 |........103,576 |.......ccccooeuuec 12/16/2002 ....... 3.134
802813-AB-1.. | SANTANDER FIN ISSUANCES NOTE..........ccoooommruumerieas | worreree | e 7.750 | MN... | 05/15/2005 | .. 276,621 275,000 |...... 0.0000 276,621 278,363 |.. 1212211999 ....... 7.468
802813-AE-5.. | SANTANDER FIN ISSUANCES SUB NOTE...........ccocouueuwe | rreree | e 6.375 | FA.... | 02/15/2011] .. 152,628 170,000 |...... 0.0000 | ... 162,628 |.............. 148,539 |.. 1212211999 ....... 8.115
802813-AF-2.. | SANTANDER FIN ISSUANCES SUB NOTE...........coocoueruee [ conseree [ o 7.000 | AO....| 04/01/2006 | .. 266,003 270,000 |...... 0.0000 266,003 263,085 | .. 12/22/11999 | ....... 7516
FOTBIGN. ..ot 7,028,497 |.......... 6,715,000 |...XXX......[cccrrerees 7,157,510 |........... 7,027,654 |........145,951 | ... 131,051 |...........(2,540) [ oo [ o0 [ XXX Lo XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgatlons ................. 25,777,152 25,215,000 |...XXX...... 26,217,098 25,829,699 |.........390,362 |......1,262,301 |.........(14,691) | .c.oooevvvvveveee0 | o0 | XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
[12476V-AF-8. [ CAPCO AMERICA SECURITIZATION C SER..........ccc.... [ [......1.480 [MTLY[ 10/15/2030 ] 03/31/2009 ]100.000] .............. 510,591 [oeeeerrrrerrrrrneenns 0].....0.0000] 510,591 | 791,718 [ 7647 ......... 146,846 |........ (G ] 0] 0 [ 1709/22/1999] .......7.896 |




1803

Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)
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
126691-WE-0.| RESIDENTIAL ASSET SECURITIZATI SER......cocoocvivens | covines [ v 7.500 | MTLY| 09/25/2026 | 06/25/2026 |100.000 2,244,255 2,231,367 |...... 0.0000 2,244,255 2,29499% |..........13,946 |........ 167,352 ) 01/21/1999 | ....... 6.837
161505-AP-7..| CHASE COMMERCIAL MTGE SEC CORP SER.........co..| coooves [ cevenae 6.900 | MTLY| 11/19/2028 | 09/19/2006 |100.000 | ........... 1,958,067 |........... 1,928,321 | ...... 0.0000 |........... 1,958,067 |........... 2,021,121 |.. 135,056 | ... ) 11/30/1998 | ....... 5.944
161505-CW-0.| CHASE COMMERCIAL MTGE SEC CORP SER.........co..| coooves [ covenne 6.390 | MTLY| 11/18/2030 | 11/18/2008 |100.000 3,072,560 3,000,000 |...... 0.0000 3,072,560 3,113,906 | .. .191,700 | ... ) 01/26/1999 | ....... 5.926
617059-EN-6..| MORGAN J P COMMERCIAL MTGE FIN SER....... B PR DO 6.613 | MTLY| 01/15/2030 | 01/15/2008 |100.000 3,039,549 3,000,000 |...... 0.0000 3,039,549 3,068,906 | .. .198,383 | ... )| 03/19/1999 | ....... 6.304
61745M-DD-2 | MORGAN STANLEY CAP | SER 1997-XL1 CLASS........ | cccocvee | e 6.950 | MTLY| 10/03/2030 | 09/03/2007 |100.000 | ........... 4,081,289 ..4,000,000 |...... 0.0000...........4,081,289 |........... 4,137,188 | .. 278,000 | ... )| - 03/09/1999 | ....... 6.488
655356-JF-1.. [NOMURA ASSET SECURITIES CORP SER 1998-D6..... | ...ccce. [ ceunecd 6.590 | MTLY| 03/15/2030 | 01/15/2010{100.000 5,048,033 5,000,000 |...... 0.0000 5,048,033 5,071,875 |..........18,306 |........ 329,500 )| 04/14/1999 | ....... 6.464
UNIEd SEALES. ... s 19,954,344 |........ 19,159,688 | ... XXX...... [cocveeene 19,954,344 |........ 20,499,710 |.........106,660 | ...... 1,446,837 | e R XXX..... L XXX.....
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities.............cocccveeenncs 19,954,344 |. 19,159,688 | ... XXX... 19,954,344 1........20,499,710 | .........106,660 |...... 1,446,837 |... ) o0 |0 [ XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated)............c.coueruerrrieineriessrieesscrisscrisseniennas T . 45,731,49 |......... 44,374,688 | ... XXX..ooo. [ cocreeen: 46,171,442 |......... 46,329,409 |........497,022 | ...... 2,709,138 |........ (255, 763) 0 |0 [ XXX XXX..... L XXX.....
Totals
5499999. | Total - ISSUET ODIIGAHONS............cvuererreieriessereiesscreese s | crnessad 47,544,590 |......... 46,725,000 | ... XXX...o.. [cccreeen: 47,992,772 |......... 47,638,414 |.......584,227 |....1,872,627 |........(21,994) | ...c..occcccecce0 | v 0 [ XXX e XXX..... L XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities......... e 11711175 . 11,708,819 | ..........60,844 | ... 411,348 | ...oooee0e.e (468) | 0 | 0 XXX XXX..... XXX
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities 19,954,344 |. 20,499,710 |.........106,660 |......1,446,837 |.......(241,072) | ..cceoeevevee 0 | v 0 [ XXX XXX..... XXX
6099999. | Grand Total - BONS...........ccccorrrvererererereeerrcreisceeieees 79,210,109 79,846,943 | .......751,731 |.....3,730,812 | ......(263,534) | .....cc0ecceecel0 | o0 [ XXX . XXX..... XXXl
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Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)

SCHEDULE D - PART 3

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

1 2 3 6 7 8
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
31331L-G3-6............... FED FARM CREDIT BANK BO 5.900% 04/01/09.........cccocvvvvveecs [ een 05/02/2002.... [RAYMOND JAMES & ASSOC.........cocoriiiiiiieiiiniieieisieintieseeesines [ ceetetieisiessinssessisss s ssienns | eteesneiesiesssieseseseesecenees 3,077,400 | .ooovvrrrerrccercrrerneineiennes 3,000,000
912828-AN-0... ....|US TREASURY NOTE/BOND 3.000% 11/15/07... ....12/31/2002.... [MERRILL LYNCH PIERCE...... ..5,069,922 |.. ..5,000,000 {..
912828-AP-5............... US TREASURY NOTE/BOND 4.000% 11/15/12... ....12/31/2002.... [MORGAN STANLEY ...ttt sisnsnssisnesssnnnsns | eesnnissonissonsssnesssesnsssnssnsnssnsnsenens | onsemsessmsessnesssnssnsesscssnes 5,089,063 | ..o 5,000,000 |..
0399999, [ TOtal = BONAS = U.S. GOVEIMIMENE. ...ttt tereies sttt sessesesss e see s eesesssessmsseestas oe4eeseeseEsEE£EE 48464 EE4EE 408 S0 1S 01 S0 8 S0 1 S0 8 S0 8 S0 84084084 EE4E8 401401 £E1 L0 £E£E£E 08 £E e e e £EeEeE e b E ettt se sttt sntantens | fonbssensensansansanenessencs 13,236,385 | ..veoveiecienennins 13,000,000
Bonds - Special Revenue and Special Assessment
United States
31387D-XL-8............... FED NATL MTGE ASSN POOL 6.000% 05/01/31.....ccvovvevirnnennnnne [.-.08/08/2002.... [ DIRECT ... ceurrererreraeesersaeesemsseeamssessensseserssemsssesesssessensssssensessanssns | aeeseessssssssessanssesssesanssessansessansnns | erseessanssessnssnnssanssasesanes 8,049,178 | ..o 7,969,484
LU UP O ..8,049,178 ..7,969,484
Total States and US.........cccooiiiininicicsssens ..8,049,178 ..7,969,484
3199999. | Total - Bonds - SPecial REVENUE & SPECIAI ASSESSMENES. ... .. euiuiiiietieiiseeseaeteetaeisietse  etetseaeseeneesseataeseesseeseseseeeesessaeseseeeeeeeseeet et eeaeeeEeEeEeEaEsLE£EeEeE 1L seALEeEeE 4L L8 £heEeEeE L8 cEehsEee et eE et et eeanrebeb et et e esebenanas 8,049,178 7,969,484
Bonds - Industrial and Miscellaneous
United States
872287-AB-3............... TCICOMINC SRNOTES 8.000% 08/01/05........cocovivimriniicnnne [......10/22/2002 1,945,000 2,000,000
LU IS PP 1,945,000 2,000,000
Foreign
35177P-AK-3.............. FRANCE TELECOM NOTES 9.250% 03/01/11......oovveevreivrerccnns [ e 02/11/2002.... 1,029,367 | ..eovieieeciriereeicneins 1,000,000
48245R-AR-5............. KFW INTL FINANCE GLOBAL 4.750% 01/24/07.. ....12/16/2002.... ..5,308,300 | .. ..5,000,000 |.. ...95,660
B O BIgN. ettt fentenE sttt ..6,337,667 ..6,000,000 .130,104
4599999 | Total - BONAS - INAUSHIAI & MISCEIAMEOUS. ... e retrtrtr s siestestteesses s esessesee e eeseresmes eeseeseeseeseeseesee e seE e 8o EE 48 o8 EE £ 8 #2888 28 S84 EE4EE4EE4EE4EE 48401401 £0 L0 £E 00 eE e eE e e e bttt e bt nes s st nnes | Cerinssensensansansanssneseenns 8,282,667 | ...ooviieiices 8,000,000 ..o 167,437
6099997. [ Total - Bonds - Part 3.........c.ccocvvniiicirnnnnn. ....29,568,230 ...28,969,484 [ ..o 238,877
6099998. | Total - Bonds - Summary Item from Part 5. ....17,812,222 7,563,138 | 439,171
6099999. [ Total - BONdS.........ovvevecerrerieneireiscicisceeiennes 107,380,452 | ..o 106,532,622 ..o 678,048
7299999. [ Total - Bonds, Preferred @and COMMON SHOCKS................cv.eveicerieieeiiereieeeistesei et eciatiat eeteesteseeseeseeseeseeaeeaeeaeseesesseeseeseeseeseeseeseeseeeeeseeseeseesetseeseeetsetee sttt eseeseeeeseeseeeeseeseeseeneenseneessensessesssnssassans | ovoreressosessesseesserseses 107,380,452 [......cocrvvvvernnnn D 678,048
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Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)

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
3134A4-DY-7.....|FED HOME LOAN MTGE CORP 5.625% 03/15/1(11/29/2002 [ DEUTSCHE BANK-95805................... .7,493,605 ...7,000,000 <vnr.r.0,924,551 .0
36210D-3C-3..... |GOVT NATL MTGE ASSN | P 6.000% 03/15/29. 12/01/2002 [ Paydown.............ccccoecnec. ....332,059 ..332,059 |............308,037 |............ 308,606 .0
36210J-N6-1...... GOVT NATL MTGE ASSN | P 6.000% 04/15/29. ] 12/01/2002 | PaydOwn............covurremniemninrenieinies [ e [ e 61,103 ..61,103 ...56,735 .0
36210Y-ZQ-1.....| GOVT NATL MTGE ASSN | P 6.000% 04/15/29. [ 12/01/2002 [ PaydOWN...........coeviurieiinierieicinicinne | eeiriieinsieineieneinnes [ v 85,691 ...85,691 ...79,665 .0
880591-CJ-9...... TENNESSEE VALLEY AUTH B 6.750% 11/01/25)01/03/2002 | LEHMAN BROTHERS INC. 5,225,050 | .........5,000,000 .5,240,999 .0
912827-6X-5...... US TREASURY NOTE/BOND 4.625% 05/15/06. { 08/05/2002 [ DEUTSCHE BANK-95805.........c.cccoveee | cevricinicnicnienns [ e 3,589,629 ..3,375,000 | ......... 3,405,938 | ......... 3,405,604 |.. .0
912827-7B-2...... US TREASURY NOTE/BOND 5.000% 08/15/11. [ 06/19/2002 [ VAIOUS...........coveeviurieriniemriinieinieinies [ eeeeriieirieinseneens | o 14,100,555 .14,150,000 | ....... 14,399,623 | ....... 14,396,120 |.. .0
912827-7F-3...... US TREASURY NOTE/BOND 3.500% 11/15/06. {05/13/2002 [MERRILL LYNCH PIERCE........cccoooo | covnniinicnicnnns [ e 3,855,000 | ......... 4,000,000 | ......... 3,834,063 | ......... 3,835,201 .0
0399999. [ Total - Bonds - U.S. GOVEINMENL. ......cv.ier i ssessessessesees st snesnesssssssssssssnenns | serses 34,742,692 | ....... 34,003,853 | ....... 34,250,956 | ....... 34,247,481 0f. o0 ... 457,461 | ........ 457,461 | ... 1,106,309
Bonds - Special Revenue and Special Assessment
United States
31374S-ZL-8...... FED NATL MTGE ASSN POOL 7.500% 12/01/24{ 12/01/2002 [Paydown...........c.ccvveunieemnierrinienines | ereeriieiisnseeienes | cereienens 182,450 |............ 182,450 |............ 186,561 |............ 186,528 |...cvooeeee(4,077) | o0 il O [ il O [ 0 [ 6,859
31379R-EX-2.....| FED NATL MTGE ASSN POOL 7.500% 11/01/21{ 12/01/2002 [ Paydown.. oo 1,101,468 ...1,101,468 1,126,284 | ........1,125,960 |.. . 40,832 |....
U St .1,283,918 1,283,918 | ......... 1,312,845 1,312,488 |.........(28,569) | .0 |0 | 0 | 0 [ 47,691
Total States and US..........coovninninciccnn, .1,283,918 ..1,283918 | ......... 1,312,845 1,312,488 |..........(28,569) | o0 | i 0 |0 | 0 | 47,691
3199999. [Total - Bonds - Special REVENUE & ASSESSMENL. .......v.iuuiirirrirriissresteseesees sttt 1,283,918 1,283,918 | ......... 1,312,845 1,312,488 |.........(28,569) ] ..ooovvvevenen0 | i 0 | e 0 | 0 | 47,691
Bonds - Public Utilities
United States
025537-AA-9..... JAMERICAN ELEC POWER NOT 6.125% 05/15/0[09/06/2002[WARBURG........ccoererrerersmerereseraresnne |eoneeseesmessesaneneee 4,956,250 5,000,000 |......... 4,984,800 4,986,110 | .o 181 [0 | 0 [ (3167 ) (31671 ... PLEIEI I
UNited SEALES. ... cve e s 4,956,250 ...5,000,000 | ......... 4,984,800 ..4,986,110 | ..o 1811 | 0 | 0 | (BL,67) 316710 ... 251,806 |....... XXX
3899999. [ Total - Bonds - Public Utilities 4,956,250 5,000,000 [........ 4,984,800 4,986,110 ..o 1811 | i O | 0 | (BLE7) (B1671)]......... 251,806 |....... XXX
Bonds - Industrial and Miscellaneous
United States
064057-AZ-5...... BANK OF NEW YORK SR 7.300% 12/01/09...... 09/06/2002 [LEHMAN BROTHERS INC.......ccoovovee [ v 4,032,313 | ......... 3,500,000 |........ 3,852,275 3,846,514
12476V-AF-8..... [CAPCO AMERICA 1.480% 10/15/30........... . 11211172002 | Paydown..........coovveeiericniernieicnnens [ | o0 [0 16,081 [ e 13,122
126691-WE-0.... [RESIDENTIAL ASSET 7.500% 09/25/26 12/01/2002 | Paydown.. ...2,323,597 2,382,985
161505-AP-7..... [CHASE COMMERCIAL MTGE S 6.900% 11/19/212/01/2002 | Paydown.. 1679 [ 75,129 | 73,453
171205-DH-7..... [CHRYSLER FINANCIAL COR 6.950% 03/25/02 | 03/25/2002 | Maturity................... ...2,000,000 2,004,498
20029P-AE-9..... |COMCAST CABLE COM NOTES 8.125% 05/01/4 10/22/2002 [ MORGAN STANLEY... ..2,000,000 | ......... 2,061,680 2,033,516
23975N-AB-8.....|DAYTON HUDSON CREDIT CA 6.250% 08/25/0[ 10/25/2002 [ Call..........c.cocevrurrrierrcnicnierinicens | evvvivniseeiseenns [ 2002..2,000,000 | .........2,000,000 | ......... 2,061,250 | .........2,014,092 |..
66938F-JR-6..... NORWEST CORP MEDIUM TER 6.750% 10/01/{ 05/28/2002 | DEUTSCHE BANK.........ccooovviiniinninns | e | 2,126,440 ] ........2,000,000 | ......... 1,925,600 | ......... 1,946,089 (176,347 | ... 176,347 |..
UNIEA SEALES. ...t snsenennnenenenssnenenes | coens 14,009,029 | .....13,895,276 | ....... 14,442,171 [ ....... 14,314,269 369,357 |......... 369,357
Foreign
002917-AA-0..... |ABBEY NATL SUB NOTE 8.200% 10/15/04........ 01/11/2002 [LEHMAN BROTHERS INC.......cccccovvoes [ enienencniccnns [ e 1,652,160 | .........1,500,000 | ......... 1,551,690 | ......... 1,531,995 120,608
35177P-AB-3..... |FRANCE TELECOM SER 144A 7.750% 03/01/1402/11/2002 [ Exchange...........cccocvvuee. o f..3,088,101 | ........3,000,000 | ......... 3,093,120 | .........3,088,610 | ...coooeereee(509) | o0 [ o0 [ i 0
FOreIgN. ... oo s 4,740,261 | .........4,500,000 | ......... 4,644,810 | ......... 4,620,605 .120,608
4599999. | Total - Bonds - Industrial & MISCEIIANEOUS..........ccreiuiiriiriiirierseresiessesses e er s snsenssnssnessens | coenes 19,299,290 | .......18,395,276 | ....... 19,086,981 | ....... 18,934,874 489,965
6099997. [ Total - BONAS = Pt 4..... ..ottt ssnnnnnnnee | oerses 60,282,150 | .......58,683,047 | ....... 59,635,582 | ....... 59,480,953 915,755 | ........915,755 | ...... 2,275,754
6099998. [ Total - Bonds - Summary tem from Part 5. ssesnsssssssssnsensnens | cerses 80,500,242 | ......77,563,138 | ....... 77,812,222 | ....... 77,802,329 |...........(9,893) | o0 | i 0 2,697,912 [ ...... 2,697,912 [ ...... 1,568,854
6099999. [Total - BONMS.......ocverevirircieiscisiranieninenes I 140,782,392 | .....136,246,185 | ..... 137,447,804 | ..... 137,283,282 |.......(124,448) | ..ol 0 | o0 3,613,667 | ...... 3,613,667 | ...... 3,844,608
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. ..........c..vvrivreeeirerrireeieiieieieceecescensinsicieeeneeeeesneseeseesee e ensenesseseenensees | aeene 140,782,392 |........ XXX....... | ..... 137,447,804 | ..... 137,283,282 |........(124,448) | ........ccce..0 | oo 0 [ 3,613,667 | ...... 3,613,667 | ...... 3,844,608
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Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)

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 - U.S. Government
31359M-MQ-3... |FED NATL MTGE ASSN 6.125% 03/15/12..... [ 04/03/2002 [ DEUTSCHE BANK-95805..... | 11/29/2002 | DEUTSCHE BANK-95805..... ...... 15,000,000 | ...... 15,142,965 |...... 16,528,890 |...... 15,134,096 1,394,794 1..... 1,394,794 | ..... 627,813
912827-7H-9...... US TREASURY NOTE/BOND 3.250% 12/31/0{01/11/2002 [ LEHMAN BROTHERS INC... |08/05/2002 | MERRILL LYNCH PIERCE... |........ 2,220,000 | ........ 2,234,916 |........ 2,234,466 |........ 2,234,261 | .oooereed(655) [ o0 | 0 | 205 [ .o 205 |......... 9,322
912827-7L-0...... US TREASURY NOTE/BOND 4.875% 02/15/1]08/05/2002 [ Various............c.ccccrueurrecunne 08/09/2002 [ Various...........ccoovvrevernicenns | ovene 20,540,000 | ...... 20,397,819 |...... 20,459,573 |...... 20,398,329 | .cocooeeeee. 510 | o0 [ o0 [ 61,244 | ......... 61,244 |..... 310,635
912828-AC-4..... |US TREASURY NOTE/BOND 4.375% 05/15/0{ 05/13/2002 [ MERRILL LYNCH PIERCE... |08/08/2002 | MORGAN STANLEY.............| coevuee 3,600,000 | ........ 3,582,563 |........ 3,777,188 |........ 3,583,127 | .o 564 [ 0 | 0 194,060 | ....... 194,060 |....... 39,375
912828-AH-3..... |US TREASURY NOTE/BOND 3.250% 08/15/0{ 08/08/2002 [ MORGAN STANLEY............. 08/30/2002 [ Various..........ccccrvreervecnicens | eveene 3,600,000 | ........ 3,586,922 |........ 3,594,266 |........ 3,586,982 | ...oovereerenB0 [ il 0 | 0 | 7,284 | ........... 7,284 |......... 4,619
912828-AJ-9...... US TREASURY NOTE/BOND 4.375% 08/15/1]09/06/2002 | Various 09/19/2002 [ Various...........ccoovveevernieenns | onene 13,300,000 | ...... 13,662,375 |...... 13,825,801 |...... 13,669,812 | .........(2,563) | coovvveen0 [ cviil0 165,989 | ....... 165,989 |....... 75,797
912828-AN-0..... |US TREASURY NOTE/BOND 3.000% 11/15/0f 12/16/2002 [ LEHMAN BROTHERS INC-0§ 12/16/2002 | MORGAN STANLEY.............| cocv.oe 5,000,000 {........ 4977734 |........ 4,975,000 |........ 4,977,753 | v 19 [0 | 0 | (2,753)( ..oovvvve. (2,753)]....... 14,088
0399999. [ Total - BONdS = U.S. GOVEIMIMENE. ... erreeeeisiieiesisarsaisersesessessessesssssesses e et sns sttt see st ensenssnssnsenssnesnssnes | cosens 63,260,000 | ...... 63,585,294 |...... 65,395,184 |...... 63,574,360 1,820,823 |..... 1,820,823 |..1,081,649
Bonds - Special Revenue and Special Assessment
United States
31387D-XL-8..... [FED NATL MTGE ASSN 6.000% 05/01/31..... J08/08/2002 | DIRECT... [12/01/2002] Paydown i 1,303,138 | ........ 1,316,169 |........ 1,303,138 |........ 1,303,138 | ......(13,031) ] o0 | o0 [0 [ 0 18,697 |......... 1,520
(U UUUPUOTUPUUUUUPUUOO oo 1,303,138 | ........ 1,316,169 |........ 1,303,138 |........ 1,303,138 | ......(13,031) | o0 | o0 [ 0 [ 0 18,697 |......... 1,520
TOtAl SAES BN US..... .ttt enes | eenins 1,303,138 | ........ 1,316,169 |........ 1,303,138 |........ 1,303,138 | ......(13,031) ] o0 | o0 [0 [ 0 18,697 |......... 1,520
3199999. [ Total - Bonds - Special REVENUE & ASSESSIMENE. ... v ivriueiesrerieseeseeseeerersesesresse e e snsens sttt ssssssenenne | oeeseees 1,303,138 | ........ 1,316,169 |........ 1,303,138 |........ 1,303,138 | ......(13,031) ] o0 | o0 [ 0 [ 0 18,697 |......... 1,520
Bonds - Industrial and Miscellaneous
United States
444168-DH-8..... [HUDSON UNITED BANK SUB 7.000% 05/15/105/01/2002 | FIRST BOSTON CORP........ 09/04/2002 [ SALOMON BROTHERS INC] ........ 5,000,000 | ........ 4,986,000 |........ 5,441,050 |........ 4,985,671
950590-AK-5..... |WENDY'S INTL INC BONDS 6.200% 06/15/14 06/11/2002 [ GOLDMAN SACHS & CO..... |09/06/2002 | LEHMAN BROTHERS INC... | ........ 1,000,000 | ...........997,080 |........ 1,091,490 | .......... 997,000
U IS OO TUUPUOPTOPUOPUUPUObUOVIN I 6,000,000 | ........ 5,983,080 |........ 6,532,540 |........ 5,982,671
Foreign
298785-CP-9..... |EUROPEAN INV BANK 4.625% 03/01/07....... 03/28/2002 | MERRILL LYNCH PIERCE... | 12/16/2002 [ LEHMAN BROTHERS INC... | ........ 5,000,000 | ........ 4,868,945 |........ 5,295,000 |........ 4,885,755 |........ 16,810 | ...cocooeeeen0 | o0 [ 409,245 | ....... 409,245 | ..... 185,000 |....... 20,556
35177P-AK-3..... |FRANCE TELECOM NOTES 9.250% 03/01/11{02/11/2002 | Exchange..........cccoceniuninne. 08/05/2002 | CHASE SECURITIES........... | cooeveee 2,000,000 | ........ 2,058,734 |........ 1,974,380 |........ 2,056,405 | ......(2,329) [ oo 0 o0 | (82,025)] ........ (82,025)].....149,458 | ....... 68,889
LTS TUTUTUPTOPUUPUUPUObUOUUOOS oo 7,000,000 | ........ 6,927,679 |........ 7,269,380 |........ 6,942,160 |...... 14,481 [ .0 [ 0 327,220 | ....... 327,220 |..... 334,458 |....... 89,445
4599999. | Total - Bonds - INdustrial & MISCEIANEOUS. ... rvirreirees ettt nsensenssnssnenss | eoeens 13,000,000 | ...... 12,910,759 |...... 13,801,920 {...... 12,924,831 [..... 14,072 | .oooocooo.. O [ 0 877,089 | ....... 877,089 |..... 468,508 |....... 89,445
[0 T AT =TT U UUUUUUUUOUUOUUOPUOUIN oo 77,563,138 | ...... 77,812,222 |...... 80,500,242 | ...... 77,802,329 ..2,697,912 [..... 2,697,912 [..1,568,854 |..... 439,171
7299999. [ Total - Bonds, Preferred and COMMON STOCKS..............cv.vvecerreieieierieereciecesceneeei ettt en s enssseseeseeeesessassensensssensenees | oceneens XXX v | e 77,812,222 |...... 80,500,242 |...... 77,802,329 ..2,697,912 |..... 2,697,912 |..1,568,854 |..... 439,171




Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)

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

NONE

El4




Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted | (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Exempt Money Market Mutual Funds
United States
60934N-50-0. | FEDERATED INVESTORS INC.......cociiiiiiiiicininninsineiinnes [12/30/2002 | PRIVATE DIRECT .......oooooovvvvsiiiccssiccsneees [..0.000]....... [12/31/2003] ............ 616,372 | .o, [ [ 616,372 | ...l 616,372 [ [ [ 0f..1.. Various.......
DO SHAEES. ..ttt £E £ f £ £ R e eE ettt ennenes | cerreninens 616,372 | oo, [ [ 616,372 | ...l 616,372 [ ..o [ [ 0 [.XXX.[..... XXX.....
7799999. [ Exempt Money Market MUUBI FUNGS. ...ttt | crnnseninens 616,372 | oo, [ [ 616,372 | ...l 616,372 [ ..o [ [ 0 [.XXX.[..... XXX.....
8099999. [ Grand Total - SNOM-TEMM INVESIMENES...........ccveieeieeieeeeiiiei ettt e ens s asiasenninns | coesieseees 616,372 [ (@)..ccovene.. [} 0f..... 616,372 | ............ 616,372 [ ..o, [ [ P 0 [..XXX.|.... XXX.....
0 other than accrual of discount and amortization of premium.

(@) Includes §..............
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Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)

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
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Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS ettt | s 79,826,481 | oo 84,244 4TT | oo 4,417,996
2. Preferred STOCKS. .....c.curiiieeieiccies s | e [0 TP [0 TR 0
3. TOhAIS. vttt | errens et 79,826,481 | oo 84,244,477 | .o 4,417,996

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

Long Term Bonds and Preferred Stocks are based on quoted market prices from a Broker/Dealer. Short Term investments are

carried at amortized cost, which approximates fair value.
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Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)

SCHEDULE E - PART 1 - CASH
2 3

ANADARKO PETROLEUM CORP........
BURLINGTON NORTHERN SANTA FA C

0199998. Deposits in.....135 depositories that do not exceed allowable

.... Due 01/07/2003 At Maturity
. Due 01/21/2003 At Maturity....

CAROLINAPR&LT...cooiiiiiiiniciis .... Due 01/30/2003 At Maturity....
CSX CORPORATION................ .... Due 01/07/2003 At Maturity....
DAIMLER CHRYSLER NA HLDG.. .... Due 01/14/2003 At Maturity....
FNMA DISCOUNT NOTE.......... ... Due 02/06/2003 At Maturity....
GENL MILLS INC.......... .... Due 01/23/2003 At Maturity....
MOTOROLA INC.... .... Due 01/16/2003 At Maturity....
NATL FUEL GAS........ .... Due 01/10/2003 At Maturity....
REED ELSEVIER CAP....... .... Due 01/29/2003 At Maturity....
WALT DISNEY COMPANY .....c.cooiiiriirciiinicinne Due 01/22/2003 At Maturity

........... (6,209,530)

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
MEllON BanK.......c.cuevirireeeicieieieeeieeeeeie e Philadelphia, PA........ccccoooeiiinnenncesccieisneeee | VAROUS . [ 12,425 |0 ] XXX

limits in any one depository (see Instructions) - Open Depositories. .......cocovrevrrrninnncnenanins [eoneeee XXX | i 602,211 |0 [ 0 | XXX
0199999. Total - Open DEPOSHOMES. .......vcvereeeirererersrssreser s .665,896 49,532,112 [ XXX
0399999. Total Cash on Deposit... .665,896 I 49,532,112 [XXX
0599999, TOLAl CASN. ...ttt eneseissenseneenenenenensnenensenenenene | aceneonee KKK errerane | covrrnrnniens 665,896 [....coooovioriri0 [ e 49,532,112 [ XXX

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

1.danuary......cceeees |, 12,559,328 4. APFil.....cvoveverriri | 36,642,723 [7. JUlY..ooovovvrrnens [ v, (100,500) [ 10. October.........cvvvree | wevrerrerrcirnnn. 8,422,823
2. February.. s 43,038,026 (5. May.. ....31,634,528 |8. August...... ...11,929,665 |11. November - ..16,631,712
3. March 46,428,373 [6. June.......coooovriininnns 13,250,664 |9. September........ccco. [ oo, 13,451,665 |12. December........ccoo. |evrnrnninns 49,532,112
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Statement as of December 31, 2002 ofthe Aetna Health Inc. (an Ohio corporation)

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
Indiana
INOOOOT.[...covvene. B [U.S. Treasury Notes 5.25% 8/15/03........vervreireirierseressreseseessensssesssesssnesesesseessenesans [ Columbus, Ohio Banc One Corp, IN RSD BY INS CODE 27-8-7-4(B)(2)......vvcereeess | cerrmerimeeesemssemessseessneaneees 525,000 [ oo 525,809 [ .o 538,043
INDD999.  INGIANA. ...t eeeeeeieereee sttt ee st ees e e eeeeees e s e e seE e e e e EEEE£E £ E84EE4EE 48 SEE o8 oEE e EEAEEAEE£E£EfeEE£EEeEEeEEeEEeEE e LEieEeEeeEoeEeeEeLEeEEeEEeEE oL oL oL oL eEAeE oL f£EE£E L E 4L LEALELE£EeE R R R e R R e E e h e et ene | frensensentent ettt 525,000 [ ..o 525,809 [ .o 538,043
Kentucky
KY00001....oooovvvee. B...ocoooewnen |U.S. Treasury Notes 4.25% 11/15/03.........covoniniinisinnncncnsisnssnsneeenenenene| LEXINGtON, Kentucky, Banc One Corp, KY RSD INS CODE 304.38-073.......cccooovenee | cvvrinnnnciniisisncnneneeneees 345,000 [ oo 544,502 559,158
KY99999. K BNUCKY ...ttt ettt es ettt ee e eeee e eEeeE e seEseE R S8 EE S EE 4 EE 4 EE e E oL E oL 8 £EE£EESEfSE 8o EE4EE4EE £ R 4EE4EE£E feEEeEEeEEeEE oL eEeE LR LELE£E R e R R e eE LA eE e e e E e e .. .544,502 | . ...559,158
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the COmMPanYy.... ..o scsnssneesesnsnseesensnsnsesesssessnsnesessssssnenes | cnnsesensesnsnenessnsnssssssnsess 1,000,000 | cooiiiiiiiiiinisiicescees 1,070,311 | oo 1,097,201
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OHO00001. |....covevne. [T U.S. Treasury Notes 5.25% 8/15/03............ccrricinieiiniecnecseeses e Columbus, Ohio Banc One Corp, OH RSD INS CODE 1742.17.......ccoovuininrvcnions | e 260,000 | .ooovoeeeeeeeeeecenienes 260,401 | oo 266,459
OH00002. . |U.S. Treasury Notes 3.00% 11/30/03 . | Columbus, Ohio Banc One Corp, OH RSD INS CODE 1742.17.... ....180,000 , ...182,890
OHO9999.  ORl0. et eeereeesesses e er e ee et ee e eeseeeeeeeeseeeEoeEseE e e eEE S8 SEESEE£EE S8 EE L8 o E oL £EeEeE£EA£E LR £EeELE£ELE£E£EoeEAEEAeEne  fifEeEieEeEtEoeEoeEaeEoeEoeEoLEeLE oL e LR oL eE LR eEEeEEeEE L4 EE £ 4L 4L R oL e EeE e e eE e e s ....440,000 ...449,349
2799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the COMPANY.........ci tiiiiiieets ittt sttt er et st snes st ee st e seseessensnesesstenennsssesesanns | sbsssesssessnsesasssssssssnseessansees 440,000 449,349
LT T T T o 1,510,000 | ..o 1,510,660 | oo 1,546,550
(@) 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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	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E08.1 - Sch. D-Pt. 1
	E09, E10 - Sch. D-Pt. 2-Sn. 1
	E09, E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	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
	E25 - Sch. E-Pt. 2

