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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year

1 Location 4 5 6 7 8 9 10 11 12 13 14 15
Expended for
2 3 Additions,
Increase Permanent Gross Income
Book/Adjusted (Decrease) by Improvements Earned Less
Date Carrying Value Fair Value Increase Foreign Amounts and Changes in Interest Taxes, Repairs
Date of Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on and Expenses
Description of Property City State Acquired Appraisal Actual Cost Encumbrances | Encumbrances Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties held for sale
CREC008415SHOPCTR ............... MACOMB............coooii Lo 1212012002 o M2,185 342,185 ... B, 185 e
0599999 - Properties held for Sale .. ... ... .o 2185 342,185 ... R
9999990 - TOTALS .. 2,185 342,185 ... B, 185
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year

1 Location 4 5 6 7 8 9
2 3
Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
Acquired by purchase
CREC0008415 SHOP CTR ... MACOMB. ... L 1212012002 COLLIFEINSCO.......oieii e M2,185 M2,185 ...
0199999 - ACQUIrEA DY PUICNASE . . ... 32,185 32,185 .
0099990 - TOTALS ..o 2,185 42,185 ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE A - PART 3

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

1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
Expended for
2 3 Increase Additions, Foreign
(Decrease) Permanent Book/Adjusted Exchange Gross Income Taxes,
Name Increase by Foreign Improvements | Carrying Value Profit Realized Total Profit Earned Less Repairs and
of (Decrease) Exchange and Changes in Less Amounts (Loss) on Profit (Loss) (Loss) Interest Incurred Expenses
Description of Property City State | Disposal Date Purchaser Actual Cost by Adjustment Adjustment Encumbrances | Encumbrances Received Sale on Sale on Sale on Encumbrances Incurred
Property sold

CRECO0008310 OFFICE ................... RICHMOND ............... VAL 02/11/2002... TIMOTHYBORK................. ...... 1,885,360 ........ (4,768) ... 162,127 ... 1,784,269 ... 2,340,050 ... 555,780 ....... 555,780 ........ 141,832 ... 46,212
0199999 - Property SOId .. ... 1,885,360 ........ (4,768) ... 162,127 ... 1,784,269 ... 2,340,050 ... 555,780 ....... 555,780 ........ 141,832 ... 46,212
1,885,360 ........ (4,768) ... 162,127 ... 1,784,269 ... 2,340,050 ... 555,780 ....... 555,780 ........ 141,832 ... 46,212

9999999 - TOTALS
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

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

Mortgages in good standing - Farm mortgages
.................................. NONE o
0199999 - Mortgages in good Standing - Farm MO GagES . .. ... ... .o
Mortgages in good standing - Residential mortgages - insured or guaranteed
.................................. NONE o
0299999 - Mortgages in good standing - Residential mortgages - INSUred OF QUANANTEEA ... ... .. .. o
Mortgages in good standing - Residential mortgages - all other
0000126176 ... BIRMINGHAM ... ..o AL 08/0111978 ........ ............. 0.093 ............. 2,135 L 54,000 04/16/1990..........
0000126179, ... SNOHOMISH. ... WA 08/0111978 ........ ............. 0.093 ............ 17,067 o 67,000 03/02/1978..........
0000126181, ... CHARLOTTE ... NG 08/0111978 ........ ............. 0.093 ............. 1,930 L 47,000 05/11/1978..........
0000126206 ..................iit RALEIGH ... NG 09/20M1978 ........ ............. 0.093 ............. 4,082 L 86,000 05/17/1978..........
0000126300 . .........ooiii FAIRFIELD ... OH. . 05/03/1979......... ... 0103 ............ 26,136 .. 76,900 04/04/1979..........
0399999 - Mortgages in good standing - Residential Mortgages - all Other .. ... .. .o o 51,950 330,900 ...
Mortgages in good standing - Commercial mortgages - insured or guaranteed
.................................. NONE o
0499999 - Mortgages in good standing - Commercial MOrtgages - INSUFE OF QUATANEEEA . . .. .. ... ... .o e
Mortgages in good standing - Commercial mortgages - all other
0000126116 ...t CHEHALIS ... o WA 12028/1976......... ... 0.090 ........... 223,185 L 5,800,000 12/23/1976..........
0000126173 ... COLUMBUS ... ..o OH. . 06/23M1978 ........ ............ 0.004 ............. 4152 o 160,000 02/07/1978..........
0000126175 ... YAZOOCITY ..., M. 07/26/1978 ........ ............. 0.090 ........... 5,373 825,000 07/19/1992..........
0000126222 ... UPPERARLINGTON ... OH. . MIB0M978. ... 0.096 ............ 49,533 360,000 06/01/1978..........
0000126355, ... ... LONDON ... OH. . 1211979 ... 0105 ............ 20,388 . 140,000 12/11/1979..........
0000126363 ................oeiit RVINE ... CA 02/2771980......... ... 0.08 ........... 487,527 1,270,000 09/10/1979..........
0000126367 .. ............covint ANAHEIM ..o CA 04/01/1980......... ...l 0.095 ........... 162,049 o 1,300,000 12/27/1978..........
0000126593 ...t GREENSBORO ..o NG 03/07/1986......... ............. 0.095 ........... 578,388 L. 1,500,000 09/01/1983..........
0000126600 . ............ooviin TEMPE ... AZ 05/09/1986......... ............. 0.001 ........... 602,359 L. 1,350,000 02/04/1986..........
0000126614 .. .................ol TORRANCE ..., CA 06/30/1986......... ............. 0.089 ........... 445,004 . 900,000 04/02/1986. .........
0000126624 .. ...................... INDIANAPOLIS ... IN L 09/15/1986......... ............. 0.086 ........... 622,463 .. .. 1,550,000 03/21/1986..........
0000126625 ...l LEXINGTON ... Y L 100011993 ... 0.084 ......... 15190 L 2,930,000 07/08/1986..........
0000126638..............ooiit UPPERARLINGTON ... OH. . 12015/1986......... ... 0.093 ........... 119,856 ... 1,270,000 07/25/1986..........
0000126640 .............cooiiil BATESVILLE ... IN L 1216/1986......... ... 0.076 ......... 1,445,580 o 3,475,000 12/11/1986..........
0000126643 ...l PETERSBURG ..o VA 12019/1986......... ... 0.100 ........... 297,509 L 1,080,000 06/26/1986..........
0000126658. . ...............oeiit BURBANK ... CA 06/01/1987......... ............. 0.08 ........... 504,575 . 1,155,000 05/15/1987..........
0000126661 ....................... SANDIEGO ... CA 06/29/1987......... ............. 0.078 ........... 495,907 . 2,400,000 05/19/1987..........
0000126677 .. ... TOLEDO. ... OH. . 101211987 ... 0.017 ... 1,365,202 o 2,600,000 07/23/1987..........
0000126703 ...t NEWTON ... NG 08/10/M1988 ........ ............. 0.089 ........... 515,547 2,200,000 09/19/1988..........
0000126708..............cooin COLUMBUS ... OH. . 09/28/1988 ........ ............. 0.080 ........... 1,761 L 1,010,000 08/01/1988..........
0000126711 ..o MOUNTHOLLY ... NG 10/12/1988......... ... 0.08 ........... 825,962 ... 2,550,000 09/15/1988..........
(continues)

General Interrogatory:

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

2. Restructured mortgages § .......... 53,008 unpaidtaxes$.................. interest due and unpaid.

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

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

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 4 5 6 7 8 9 10 11
Location
2 3 Book
Value/Recorded Increase

Investment Increase (Decrease) by Value of Land Date of Last

Rate of Excluding (Decrease) Foreign Exchange and Appraisal

Loan Number City State Loan Type Date Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation

Mortgages in good standing - Commercial mortgages - all other (continued)

0000126718, ... DUBLIN ..o OH. . 02/01/1989 ........ ... 0108 ........... 966,870 ... 2,600,000 02/01/1989..........
0000126721, ... CINCINNATL ..o OH. . 02/15M1989......... ............. 0.083 ......... 1,670,037 o 4,000,000 12/10/1988..........
0000126722 ... LEXINGTON ... Y L 02/15M1989......... ............. 0.000 ........... 54,542 2,000,000 08/17/1988..........
0000126738, ... LASVEGAS ... . NV 11709/1989......... . 0.000 ........... 595,430 .. 1,085,000 04/03/1989..........
0000126743 ... BRONX ... oo NY 12001/1989......... ... 0.086 ........... T2 1,710,000 10/06/1989..........
0000126755, ... CINCINNATL .o OH. . 03/09/1990......... ... 0.075 ......... 313,566 . 4,000,000 03/20/1989..........
0000126761 ...t ANAHEIM ..o CA 04/25/1990......... ... 0.090 ........... TA6,B93 . 3,320,000 01/08/1990..........
0000126767 .. ............ccovvie LEXINGTON ... Y o 07111990 ..o 0.080 ........... B15,675 . 2,150,000 07/10/1990..........
0000126768........................ LEXINGTON ... KY 07/31/1990. . ....... o 0.085 ......... 2,507,933 4,150,000 (08/24/1989..........
0000126781, ... DAYTON ..o OH. . MI20M91 ... 0.09 ......... B2, TAT 2,065,360 11/25/1991..........
0000126784 .. ...................... CHARLOTTE ... NG 1202801992 ... 0.085 ......... 2,208,266 ... 6,464,100 12/10/1988..........
0000126785, .............ooiin GLENDALE ... ... AZ 09/16/1993 ........ ............ 0.090 ......... 1,876,985 o 3,400,000 12/07/1998..........
0000126789 . ...t MASONCITY ... o A 041411995 ....... ... 0.09% ......... 1,234,250 . 2,025,000 01/01/1995..........
0000126790 . ... SEMINOLE ... L 05/04/1995......... ............. 0.08 ......... 1,566,847 . 2,455,000 04/05/1995..........
0000126791 ... POMONA ... CA 06/05/1995......... ............. 0.093 ......... T8 2,050,000 05/22/1995..........
0000126792 ... MIAMI . L 08/16/1995......... ............. 0.019 ......... 1,829,708 . 2,875,000 07/25/1995..........
0000126793 ... RVING ... T e 08/24/1995......... ............. 0.081 ......... 3,590,936 . 5,900,000 08/01/1995..........
0000126794 .. ... TITUSVILLE ..o, L 09/05/1995......... ............. 0.094 ... 1,358,176 o 2,150,000 11/04/1994..........
0000126795 ... CINCINNATL . OH. . 09/14/1995......... ............ 0.080 ......... 2,130,052 o 3,159,000 01/13/2000..........
0000126796 . .........oooiii CHEEKTOWAGA ... ..o NY 09/29/1995......... ... 0.0719 ......... 3,286,791 o 6,000,000 09/28/1999..........
0000126797 ... NEWPORT ... Y 1128019950 ... 0.078 ......... 2,308,770 o 3,950,000 10/01/1995..........
0000126798. ... TERREHAUTE ..., IN 12018/1995......... ... 0.018 ......... 544,810 . 2,445,000 11/02/1995..........
0000126799 ... LAKEBUENAVIST ... L 02/16/1996......... ............. 0.08 ......... 2,399,443 o 3,855,000 01/16/19%..........
0000126800 . ..........ooiiin CINCINNATL ... OH. . 022211996 ........ ............. 0.080 ......... 128,913 L 2,115,000 12/31/1995..........
0000126801 ... RANCHODOMINGUE ... CA 06/06/1996......... ............. 0.080 ......... 2,060,507 ... 3,750,000 04/02/19%..........
0000126802............ooiiii MIAMI . L 10/16/1996......... ... 0.078 ......... 2,003,347 o 3,440,000 08/21/19%..........
0000126803. . ...l MIAMISBURG ... OH. . 10/25/1996......... ... 0.086 ......... 102,076 .o 4,750,000 10/21/199%..........
0000126804 .. ................ooils TAMPA . L 12130/1996......... .. 0.083 ......... 2,169,215 L 3,283,000 12/23/19%..........
0000126805 .............cooit OCALA ... L 07/23/1997......... ... 0.018 ......... 2,644,218 5,000,000 06/17/1997..........
0000126806 . ............cooiint CINCINNATI . OH. . MI25M997 ... 0.079 ......... 2,257,830 3,333,000 09/22/1997..........
0000126807 .. ... BIRMINGHAM ... ..o AL 121001997 ... 0.017 ... 3,493,975 5,003,073 09/29/1997..........
0000126808...............ooiit CINCINNATL . OH. . 121301997 ... 0.080 ......... 2,944,073 7,900,000 11/26/1997..........
0000126809. . ...t KNOXVILLE ... TN 02/19/1998 ........ ............. 0.084 ......... SATABT0 o 4,475,000 03/20/1997..........
0000126810 ... SPARTANBURG ... S 05/11/1998 ........ ............ 0.075 ......... 797,388 2,800,000 03/30/1998..........
0000126811 ... BIRMINGHAM ... ..o AL 06/03/1998 ........ ............. 0.075 ......... 2,479,792 o 3,900,000 02/12/1998..........
0000126812 ... ORLANDO ... L 08/27/1998 ........ ............. 0.075 ......... 4,006,653 ... . 6,065,000 08/04/1998..........
0000126814 .. ...l ONTARIO . ... CA 06/04/1999......... ............. 0.075 ......... 3458488 . 5,540,000 06/01/1999..........
0000126815 ... LAKELAND ... L 08/05/1999......... ............. 0.074 ... 5,865,121 . 10,425,000 06/22/1999..........
0000126816 ............oooii WESTCOLUMBIA ..., S MI2201999 ... 0.018 ......... 3,997,563 5,400,000 10/21/1999..........
0000126817 ... SARASOTA ... oo L 12020019990 0.080 ......... 5,204,936 . 10,000,000 12/01/1999..........
0000126818. ... NEWPORTNEWS ... VA 1212211999 ... . 0.082 ......... 5,139,273 7,500,000 06/29/1999..........
0000126819, ... CINCINNATI .o OH. . 02/07/2000......... ... 0.08 ......... L0919 1,950,000 01/13/2000..........
0000126820 . ..........oooiii SPARTANBURG ... S 02/16/2000......... ... 0.082 ......... 5,821,301 7,660,000 01/06/2000..........
0000126821, ... DENVER ... o 00, o 06/01/2000......... ...l 0.084 ......... 4,883,583 . 6,800,000 04/10/2000..........
0000126822 ...........ooooii ORLANDO ... L 101172000 ... o 0.087 ......... 4,042,957 5,250,000 09/27/2000..........
0000126823 ...l CINCINNATL . OH. . 172812000 ....... ..o 0.086 ......... 1,205,739 o 79,000,000 11/26/1997..........
0000126824 .. ...................l. OSWEGO ......ooooviiii L 12/13/2000......... o 0.08 ......... 3,799,058 o 5,165,000 11/15/2000..........
0000126825 ... MTPLEASANT ... .o S 02/16/2001........ ... 0.075 ........ 14,410,000 . 20,200,000 07/26/2000..........
0000126826 . ...l HAYNESCITY ... L 08/10/2001........ ............. 0.075 ......... 2,768,702 ..o 3,850,000 07/02/2001..........
0000126827 .. ... HENDERSON ... NV 1202012000 ... 0.069 ......... 2,971,805 o 3,750,000 10/03/2001..........
0599999 - Mortgages in good standing - Commercial MOrtgages - all Oter . . ... .o 143,564,228 .. 337,937,533 ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 4 5 6 7 8 9 10 11
Location
2 3 Book
Value/Recorded Increase
Investment Increase (Decrease) by Value of Land Date of Last
Rate of Excluding (Decrease) Foreign Exchange and Appraisal
Loan Number City State Loan Type Date Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
0799999 - TOTAL Mortgages in go0d StanGINg . ... ... . o 143,616,178 ... 338,268,433 ...
Restructured Mortgages - Farm mortgages
.................................. NONE o
0899999 - Restructured Mortgages - Farm MOrga0ES . . ... ..
Restructured Mortgages - Residential mortgages - insured or guaranteed
.................................. ONE o
0999999 - Restructured Mortgages - Residential MOrtgages - INSUTed OF QUarANtEed . ... ... .o .
Restructured Mortgages - Residential mortgages - all other
.................................. NONE .
1099999 - Restructured Mortgages - Residential MOrgages - Al OHNer . ... o o
Restructured Mortgages - Commercial mortgages - insured or guaranteed
.................................. NONE o
1199999 - Restructured Mortgages - Commercial MOrtgages - INSUFEd OF QUATANTEEA . .. ... ... .o
Restructured Mortgages - Commercial mortgages - all other
0000126241 ... ATHENS ... 1212801978 . 0.08 ............ 68,747 1,400,000 12/21/1978..........
0000126730 . ... CHARLOTTE 06/13/1989......... ............. 0.060 ......... 1,521,638 . 2,015,000 06/26/1989..........
1299999 - Restructured Mortgages - Commercial MOt gages - all OtNer . ... o 1,596,385 .. 3,415,000 ...
1499999 - TOTAL ReStUCIUIEA MOMIGAGES . .. ..o 1,596,385 . 3,415,000 ...

Mortgages with overdue interest over 90 days, not in the process of foreclosure - Farm mortgages
NONE



€'¥03

H/A

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 4 5 6 7 8 9 10 11
Location
2 3 Book
Value/Recorded Increase
Investment Increase (Decrease) by Value of Land Date of Last
Rate of Excluding (Decrease) Foreign Exchange and Appraisal
Loan Number City State Loan Type Date Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Mortgages in the process of foreclosure - Residential mortgages - insured or guaranteed
.................................. NONE o
2399999 - Mortgages in the process of foreclosure - Residential MOrtgages - INSUrEd OF QUAIAN BB . ... ..o
Mortgages in the process of foreclosure - Residential mortgages - all other
.................................. NONE o
2499999 - Mortgages in the process of foreclosure - Residential MOrgages - all Oter ... .o
Mortgages in the process of foreclosure - Commercial mortgages - insured or guaranteed
.................................. ONE o
2599999 - Mortgages in the process of foreclosure - Commercial MOrtgages - INSUNEA OF QUANANTEEA . .. .. ... .. . e
Mortgages in the process of foreclosure - Commercial mortgages - all other
.................................. NONE o
2699999 - Mortgages in the process of foreclosure - Commercial MOMGAgeS - Al O NET . . ... .
0999990 - TOTALS . 15,212,562 .. 341,683,433 ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 4 5 6 7 8 9 10 11 12 13
Location
2 3
Book Value/Recorded Increase Book Value/Recorded
Investment Excluding Increase (Decrease) by Investment Excluding Foreign
Accrued Interest (Decrease) by Foreign Exchange Accrued Interest Consideration Exchange Profit Realized Profit Total Profit
Loan Number City State Loan Type Date Acquired Prior Year Adjustment Adjustment at Disposition Received (Loss) on Sale (Loss) on Sale (Loss) on Sale
Mortgages closed by repayment
0000126128........ DELAWARE ..o, OH. ..o 06/29/1977......... ... B0 e
0000126172........ WARRENTOWNSHIP ... IN 06/22/1978......... ... BB 8 e
0000126183........ RALEIGH ..., NC. 08/01/1978......... ... 0
0000126207........ TROY ..o ML 10181978, ... . L PSP
0000126240.. ... SULPHURSPRINGS. ..o T 121811978, ........ ... A 308
0000126392........ PATASKALA. ..., OH. ..o 07/22/1992. . ....... ... 835,030 e
0000126514........ NORMAN ..., OK. e 03/30/1984......... ... B B
0000126578......... TULSA. ... OK. o 120131985, ........ ... 180,000 e
0000126645........ LATROBE. ..., PA 12131/1986......... ........... 0, 000 e e
0000126646.. ... ... LATROBE. ..., PA 12131/1986......... ... B2 80
0000126667 ... ... NORTH HOLLYWOOD...............ooee. CA L 08/17/1987......... ........... 2,005, e
0000126680... ... NASHVILLE ..., TN 10/30/1987. ........ o B0, 058 .
0000126699........ OLDBRIDGE. .. ... N 06/23/1995......... ... T 3
0000126749......... WCARROLLTON ..o OH. ..o 121201989, ........ ... T8l 0 o
0000126757 ... VERNON. ... CA 03/15/1990......... ...l 1087, 02 e
0199999 - Mortgages closed by FepayMeNt. .. ... .. o 1B 000 .
Mortgages sold
0000126136........ COLUMBUS.........cooi OH. ..o MIOTHMTT. 595,416 . 569,773 ............ 00,778
0000126525... ... COLUMBUS........oooii OH. .o MI03M9TT. 14,085 o 109,236 ............ 109,236 ..
0299999 - MOMGAGES SOI . .. ..o 109,471 679,009 ............ 679,000 ...
Mortgages transferred
0000126139........ MACOMB ..., Lo RMAM9TT 304,989 L 42,185 ... B, 185
0399999 - Mortgages transferred . . ... ... o 304,989 342,185 ... 85
0999990 - TOTALS. .. 8,899,126 . . 1,021,194 ... 1021,104 o
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 4 5 6 7 8 9 10
Location
2 3 Book/Adjusted Increase (Decrease)
Date Amount of Carrying Value Increase (Decrease) | by Foreign Exchange
Number of Units and Description City State Name of Vendor Acquired Actual Cost Encumbrances Less Encumbrances by Adjustment Adjustment
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Fixed Income Instruments
FORT WASHINGTON HIGH YIELD INVTLLC ......... CINCINNATL ... OH ..o FORTWASHINGTON ... 0411772000 ........ ........ 21,815,983 ... 27,815,983 ........... 388,092 ...
0799999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Fixed Income Instruments ... ... 20,815,983 ... 27,815,983 ........... 388,092 ...
Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock
ABRY BROADCAST PARTNERS Il .................. BOSTON ... MA ABRY BROADCAST PARTNERS Il ................... 03/08/1995......... ......... 1,050,528 ... 1,050,528 .......... (182,802) ..o
LIMITED PARTNERSHIP INT 1.00% . .. ..ot e e e e e e e e e e
ABRY BROADCAST PARTNERS I ................. BOSTON ... MA ABRY BROADCAST PARTNERSIII .................. 0311911997 . ........ ... 1431226 1,431,224 ... (129,403) ...
LIMITED PARTNERSHIP INT 38300 ... e e e e
PRIMUS CAPITALFUNDIILP-12 ................... CLEVELAND ... OH ..o PRIMUS CAPITALFUNDIILP-12 ... O7MTIM98T ..o 8,33 8,33 ... o7
LIMITED PARTNERSHIP INT L4l . e e e e e
EXXEL CAPITALPARTNERSV. L.P. ............... GRANDCAYMEN ... CAYMENISLANDS ..., EXXEL CAPITAL PARTNERS V. L.P. ................ 1002201997 ... 951,102 .o 951,102 ........ (1,505,987) ...
LIMITED PARTNERSHIP INT 204100 o e e e e e e e e e e
AG CAPITAL FUNDING PARTNERS ................. WILMINGTON ... DE. AG CAPITAL FUNDING PARTNERS .................. 03/05/1998 ......... ......... 2,355,939 .. 2,355,939 ... 131873
LIMITED PARTNERSHIP 1.457% . .. e e e e e e e e
SILVER LAKEPARTNERSL.P. .................... WILMINGTON ... DE. SILVERLAKEPARTNERS ... 06/30/1999 ......... ......... 1,283,620 ... 1,283,620 .......... (528,738) ...
LIMITED PARTNERSHIP INT .3169019B6% .. ... ..o o e e e e e e e e e e e e
MERITAGE PRIVATEEQUITY FUND ............... WILMINGTON ... DE. MERITAGE PRIVATEEQUITYFUND ................. 09/21/1999......... ......... 1,826,508 ... 1,826,598 ........ (1,855,434) ...
LIMITED PARTNERSHIP INT L02525890376% ... ...\ oo e e e e e e e e
FORT WASHINGTON PRIVATE EQUITY INVESTORSII.... .. CINCINNATL . OH ..o FORT WASHINGTON PRIVATE EQUITY INVESTOR' ... 12/23/1999......... ......... 7,161,966 ... 7,161,966 ........ (1,924,845) .. ..................
LIMITED PARTNERSHIP INT 7.71% .ot e e e e e e e e e
SOFTBANK TECHNOLOGY VENTURES IV ........... WILMINGTON ... DE. SOFTBANK TECHNOLOGY VENTURESIV............ 04/08/1998 ......... ........... 376,505 .. 376,505 .......... (103,776) ..o
LIMITED PARTNERSHIP 8% .. e e e e e
SOFTBANK TECHNOLOGY VENTURESV ........... WILMINGTON ... DE. SOFTBANK TECHNOLOGY VENTURESV ............ 08/09/1999 ......... ......... 1,044,887 . 1,044,887 ... (295,023) ...
LIMITED PARTNERSHIP L4125% . .. e e e e e e e e
LEXINGTON CAPITAL PARTNERSII ................ WILMINGTON ... DE. LEXINGTON CAPITAL PARTNERSII ................. 04/08/1998 ......... ......... 294,772 o 2,194,772 ... 44408 ...
LIMITED PARTNERSHIP 136% . .. .. .. e e e e e e e e
COMPASS PARTNERS EUROEQFUND ............. HAMILTON ..o BERMUDA...... ..o COMPASS PARTNERS EUROEQFUND.............. 07/28M1998 ......... ......... 1,801,777 o 1,801,777 ... 92,683 ...
LIMITED PARTNERSHIP INT B006% . .. .. ..ottt e e e e e e e e e e e e
LANDMARK PRIVATE EQUITY FUNDING VIl ... .. SIMSBURY ... Ol LANDMARK PRIVATE EQUITY FUNDING VIl ... 12/09/1998 ......... ... 1,602,922 ... 1,602,922 .......... (326,715) ...
LIMITED PARTNERSHIP INT 1.2075% .. ..o e e e e e e e e e e
PROVIDENCE EQUITY PARTNERSIII ............... PROVIDENCE ... Rl PROVIDENCE EQUITY PARTNERSII................ 01/2211999......... ........... 954,338 ... 954,338 .......... (373,183) ..o
LIMITED PARTNERSHIP INT 531000 . ..o e e e e
PROVIDENCE EQUITY PARTNERS OFFSHORE ... .. PROVIDENCE ... Rl PROVIDENCE EQUITY PARTNERS OFFSHORE . ... .. .. 09/29/2000......... ...l 506,996 ... 506,99 .......... (257,216) ...
LIMITED PARTNERSHIP INT 53200 . ..ot e e e e e e e e
VS&A COMMUNICATIONS PARTNERSIl, L.P. ...... WILMINGTON ... DE. VS&A COMMUNICATIONS PARTNERSIIl, L.P. ....... 01/14/1999......... ......... 1,699,633 ... 1,699,633 .......... (T3
LIMITED PARTNERSHIP INT L401842% . . .ot e e e e e e e e e e e e e
0899999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Common Stock . ... ... .. 26,251,141 26,251,141 ... (7,991,002) ....................

Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate

REAL ESTATE LIMITED PARTNERSHIP INTERE S TS . e e e
TRAMMEL CROW EQUITY PARTNERSII,LTD ....... DALLAS . TX TRAMMEL CROW EQUITY PARTNERS Il ............. 012711989 . ........ ... (125,790) .o 68,058 ....................
.. 0.37% PARTNERSHIP INTEREST

LI D PARTNER I .
BOSTON CAPITAL CORP TAX CREDIT FUND XVI ... VARIOUS ... MA BOSTON CAPITALCORP. .........oooiiiii 07/02/2001......... ........ 18,392,261 ... 17,530,511 .......... (432,068).................
38130 PR TNE RSP INTERE ST .. e e
LI D AR N ER I e e
0999999 - Subtotal - Joint Venture, Partnership or Limited Liability Company Interests that have the Underlying Characteristics of Real Estate ......... ... ... . 18,266,471 ... 17,530,511 .......... (364,010)....................

Any Other Class of Admitted Assets

CONTIFINANCIAL ... NIA N 087102000 . . e
41,337 WARRANTS TOPURCHASE . ... ... ... PRVATEPLACEMENT . ... 03311994 . ... 13,995 ... 1395 ...
EMERSON RADIO COMMON STOCK
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

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

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

Any Other Class of Admitted Assets (continued)
14,440 WARRANTS TO PURCHASE MCLEODINC. - NJA ... ... NIA_._.............._.._. PRVATEPLACEMENT. .. . . .. ... OAIMI/2002.. . ... ... 7220 ... ... 120 ... ...
COMMON STOCK #582266110 EXPIRING 4-18-07 ... o e e e
1499999 - Subtotal - Any Other Class Of AdMItted ASSBlS . ... .. W25 225
0999990 - TOTALS .. 72,354,810 ... 71,618,850 ........ (7,966,920).............o...e
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

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

Any Other Class of Admitted Assets
CONTIFINANCIAL ... NIA . NI 06/19/2001. ... oo 2,560,867 .......... 30,248 . K2 30,248
63,756 WARRANTS TOPURCHASE . ... ... ... PRVATEPLACEMENT _ . . O4/011993 . . .. 135,482 ... ... ... 13548 . TASS ... ... ...
GAYLORD CONTAINER COMMON STOCK ... e e e e e e e e e
EXPIRING 11:01-02 CUSIP 308145118 . . ... e e e e
1499999 - Subtotal - Any Other Class of Admitted ASSets ... 1848 ... ... ... 26%39 104803 ... 30248 . 30248
0999990 - TOTALS ... o 135,482 o 2,606,349 ......... 104,843 . K2 30,248
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
U.S. Governments - Issuer Obligations
US Governments
Issuer Obligations (10)
United States
3134A1-2KS5 .. FHLMC ..o FA... 02/04/208 ........................ ... 3,721,231 ... 20,000,000 .............. .. 3,721,231 .. 3,659,400 ... 61,831 (- 09/30/2002 ... 6.816
MBALHE-T L FHLIMC ..o 6.375 FA... 08/01/2011 08/01/2006 ... 100.000 ..... 5,051,753 5,000,000 ..... 109.813 5,490,650 ..... 5,058,850 ....... 132,813 ... 159,375 ....... T007) 1. 06/06/2002 ... 6.047
3136OM-ML-4 . FNMA . 6.250 MS .. 03/22/2012 03/22/2005 ... 100.000 ..... 1,175,291 1,150,000 ..... 107.906 1,240,919 ... 1,180,613 ........ 19,766 ....... 35,938 ... (5,322) ..o 1PE .. 06/28/2002 ... 5.186
912810-CG-1 .. USTREASURY ... e 9.125 MN .. 05/15/2009 ............ ..l 992,410 1,000,000 ..... 110.188 1,101,880 ....... 985,469 ........ 11,847 ... 91,250 .......... 820 . 1. 112711987 ... 9.281
912810-DT-2... USTREASURY ... e 9.875 MN .. 1M/15/2015 ............ ... 1,880,205 1,500,000 ..... 154.375 2,315,625 ... 1,074,141 L 19,232 ... 148,125 ... (17,932) ..o (- 10/22/199%6 ... 6.874
912827-P89 ... USTREASURY ... i 7.250 MN .. 05/15/2004 . .......... 498,722 ... 500,000 ..... 108.031 ....... 540,155 ....... 493,672 ......... 4,706 ... 36,250 .......... K 1. 021711995 ... 7.440
.............. Subtotal United States . ...............oo o 13,319,612 29,150,000 L L 14,410,460 .0 13,352,145 ... 188,364 ... 470,938 ... 33,113 L
0199999 - U.S. Governments - Issuer Obligations . ... o 13,319,612 ... 29,150,000 .............. .... 14,410,460 ... 13,352,145 ... .. 188,364 ...... 470,938 ....... 33
U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities
Single Class Mortgage (SC)
United States
36203C-E4-0... GNMA30 YR POOL #344955.............. ...... ... 7.500 MTLY 08/15/2023 . .......... ... 478,384 ... 497,142 478,384 ... 477,489 ... 3,07 ... 37,286 ....... (1,990) ..o (- 09/14/1994 ... 8.631
36203G-JY-0 .. GNMA30 YR POOL #348679.............. ...... ... 7.500 MILY 05/15/2023 . .......... ... ... 1,969,887 2,047,460 .............. .. 1,969,867 ... 1,966,521 ........ 12,797 ... 153,559 ....... (8,696) ............... (- 09/14/1994 ... 8.696
36206M-2Z-3 .. GNMA 30 YR POOL #415760.............. ...... .... 7.500 MILY 11/15/2025 . .......... ... 831,339 ....... 842,232 ... 831,339 ....... 831,178 ... 5264 ... 63,167 ......... (836) ... (- 04/09/1996 ... 7.957
36206W-B2-0 .. GNMA 30 YR POOL #423157 .............. ...... ... 7.500 MILY 10/15/2029 ............ ... ... 1,536,283 1,534,740 ... 1,536,283 ..... 1,536,179 ......... 9,592 ... 115,105 .......... 3B (- 09/13/1999 ... 7.432
36209B-DX-3 .. GNMA 30 YR POOL #466418.............. ...... .... 6.500 MTLY 12/15/2028 ............ ............ ... 5,848,668 5,769,534 .............. .. 5,848,668 ..... 5,850,668 ........ 31,25 ... 375,020 ........ AT (- 10/15/1998 ... 6.204
36209C-6Y-7... GNMA 30 YR POOL #468087.............. ...... .... 7.000 MILY 07/15/208 ............ ... ... 3,029,624 2,987,397 ... 3,009,624 ... 3,030,341 ... 17,46 ... 209,118 ........ 2917 (. 06/26/1998 ... 6.644
36209D-JJ-4 ... GNMA 30 YR POOL #468365.............. ...... .... 6.500 MTLY 05/15/2029 .. .......... ... 502,640 ....... 52,728 ... 522,640 ....... 502,646 ......... 2,831 ... BT 59 (- 04/14/1999 ... 6.524
36209R-JL-8 ... GNMA 30 YR POOL #479167 .............. ...... ... 8.000 MTLY 02/15/2030 ............ ... 1,265,794 1,211,366 ... 1,265,794 ... 1,265,804 ......... 8,476 ...... 101,709 ... (TT) (- 02/07/2000 ... 8.201
36209R-JS-3... GNMA30 YRPOOL#479173.............. ...... ... 8.000 MTLY 02/15/2030 ............ ... 1,677,166 1,684,537 ... 1,677,166 ..... 1,677,167 ........ 11,250 ... 134,763 ... (). (- 02/07/2000 ... 8.191
36200V-MH-4 .. GNMA 30 YR POOL #482860.............. ...... .... 6.500 MTLY 12/15/2028 ............ ............ ... 1,963,703 1,936,911 ... 1,963,703 ..... 1,964,149 ... 10,492 ... 125,899 ........ 1,651 (- 10/15/1998 ... 6.145
36209V-NQ-3 .. GNMA 30 YR POOL #482899.............. ...... .... 6.500 MTLY 01/15/2029 ............ ... ... 1,393,923 1,304,148 . 1,393,923 ..... 1,393,930 ......... 7,52 ... 90,620 .......... M (- 04/14/1999 ... 6.519
362100-TB-4 ... GNMA30 YR POOL #493846.............. ...... ... 6.500 MTLY 03/15/2029 .. .......... ... .. 965,234 ....... 965,391 ... 965,234 ....... 965,240 ......... 529 ... 62,750 .......... Mo (- 04/14/1999 ... 6.520
36210K-VU-6 .. GNMA 30 YR POOL #494827 .............. ...... ... 8.000 MTLY 03/15/2030 ............ ............ ... 1,077,900 1,082,646 .............. .. 1,077,900 ..... 1,077,909 ......... 7,218 ... 86,612 .......... (66) ..o (- 02/07/2000 ... 8.202
36210Y-DP-7 .. GNMA 30 YR POOL #506010............... ...... ... 7.500 MILY 10/15/2029 ............ ... ... 2,470,988 2,468,456 .............. .. 2,470,988 ..... 2,470,770 ... 15,428 ... 185,134 .......... 591 (- 09/13/1999 ... 7.405
36210Y-DQ-5 .. GNMA 30 YR POOL #506011.............. ...... ... 7.500 MTLY 10/15/2029 ............ ...l 3,133,436 3,130,294 ... 3,133,436 ... 3,133,229 ... 19,564 ... 84,772 . 680 ... (- 09/13/1999 ... 7.435
36211B-LY-8... GNMA30 YR POOL#508043.............. ...... ... 6.500 MTLY 06/15/2029 ............ ............ ... 3,857,508 3,989,297 ... 3,857,508 ..... 3,855,905 ........ 21,609 ...... 259,304 ... (4,5384) ... (- 06/04/1999 ... 7.337
36211T-UE-3 .. GNMA30 YR POOL #522681.............. ...... .... 8.000 MILY 03/15/2030 ............ ..ol 807,904 ....... 811,467 ... 807,904 ....... 807,916 ......... 5410 ... 64,917 .......... (55) .. (- 02/07/2000 ... 8.213
36211T-UM-5 .. GNMA 30 YR POOL #522688.............. ...... .... 8.000 MTLY 03/15/2030 ............ ........... ... 1,424,308 1,430,581 ... 1,424,308 ... 1,424,322 ... 9,537 ... 14,447 (89) ..o (- 02/07/2000 ... 8.204
36211T-UP-8 .. GNMA 30 YRPOOL #522690.............. ...... ... 8.000 MTLY 03/15/2030 ............ ..ol 801,825 ....... 805,365 ...l 801,825 ....... 801,841 ......... 5,369 ....... 64,429 .......... (58) ..o (- 02/07/2000 ... 8.220
GN0B00-38-2 .. GNMADOLLARROLL ...........oooooes o 6.000 MTLY 09/15/2032 ............ ...l 9,685,920 9,641,124 ... . 9,685,920 ..... 9,685,920 ........ 38,744 . 158,175 o 1. 12/17/2002 ... 6.008
.............. Subtotal United States ... o L A TAD 34 44 812,816 L 44,742,434 44,739,124 0 43127 .0 2,670,763 ..o (5,728) .
0299999 - U.S. Governments - Single Class Mortgage-Backed/Asset-Backed Securities ........................................... ... 44,742,434 . 44812816 ... 44,742,434 44,739,124 ... 243,127 ... 2,670,763 ....... (5,723)
0399999 - Subtotal - U.S. GOVEIMMENES .. .. ...\ e 58,062,046 .... 73,962,816 .............. ... 59,152,894 58,091,269 ....... 431,491 0 3,141,701 L 21,390 o
All Other Governments - Issuer Obligations
All other Governments
Issuer Obligations (10)
Other Country
465138-G*-0 ... GOV'T OF ISRAEL AGY INTLDEV2NDV/IR 6.. 4 ... ... 2.310 JD ... 05/01/2005 ... 250,000 ....... 250,000 ..o 250,000 ....... 250,000 ............ B .. 6,768 ... 12.... 04/26/2000 ..........
.............. Subtotal Other Country ... oo s e e 250,000 0 250,000 L 250,000 . 250,000 L B BB e e
0499999 - All Other Governments - Issuer Oblgations . ........... ... . 250,000 ....... 250,000 ... 250,000 ....... 250,000 ............ 16 ........ 6,708
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
1099999 - Subtotal - All Other GOVEIMMENES .. ... ... e e 250,000 ....... 250,000 .o 250,000 ....... 250,000 ............ B .. B, 708 .

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

Canada
651333-DG-8 .. PROV OF NEWFOUNDLAND ............. ...... ... 11.625 AO... 10M5/2007 ............ .l 5,634,185 .. .. 5,000,000 ..... 135.253 ... 6,762,650 ..... 6,292,250 ....... 122,708 ...... 581,250 ..... (104,109) ..o 1. 08/05/1994 ... 8.350
.............. Subtotal Canada ... s s .. 5,634,185 .0 5,000,000 .............. ..., 6,762,650 ..... 6,292,250 ....... 122,708 ...... 581,250 ..... (104,109)..... .. ...
1199999 - States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........................................ .. .. 5,634,185 ... 5,000,000 .............. 6,762,650 ..... 6,292,250 ....... 122,708 ...... 581,250 ..... (104,109) oo
1799999 - Subtotal - States, Territories and Possessions (Direct and Guaranteed) ............................ 5,634,185 ... 5,000,000 .............. 6,762,650 ..... 6,292,250 ....... 122,708 ... 581,250 ..... (104,109) oo

Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
Special Revenue & Assessment
Issuer Obligations (10)

United States

United States
676901-4)-7 ... OHIOHSG FINAGY MTGREV TAX-RESID-G... ...... .... 7.750 MS .. 09/01/2030 08/01/2010 ... 100.000 ..... 7,295,000 ..... 7,295,000 ... 7,295,000 ..... 7,295,000 ....... 188,454 ... 565,363 ... 1. 07/21/2000 ... 7.744
.............. Subtotal United States ................... o s 1,295,000 00 7,295,000 L o 7,295,000 .. 7,295,000 ... 188,454 L BB5,3B3 L
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations ............ ... ... 7,295,000 ..... 7,295,000 ... 7,295,000 ..... 7,295,000 ....... 188,454 ... 505,303 .

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

United States

United States
31280H-2G-6 .. FHLMC POOL#E63443 .................. ...... ... 6.500 MTLY 03/01/2011 ............ ... 800,908 ....... 799,389 ... 800,908 ....... 801,887 ......... 4,350 ... 51,960 .......... 5 (- 02/20/1996 ... 6.3%
3128EX-VS-4 .. FHLMC POOL #D61525 ..............ooov o o 8.000 MILY 07/01/2025 . .......... ... 923,801 ....... 907,685 ... 923,801 ....... Q4137 6,061 ....... 72,615 ... 2,061 (- 09/07/1995 ... 7.345
313401-GK-1 .. FHLMC POOL #160081 .................. ...... ... 10.250 MTLY 06/01/2009 ............ ... 76,345 ... 75626 ... 76,345 ... 77,388 ... 646 ........ 7,752 .o 365 (- 06/24/1989 ... 9.469
31374A-HS-2 .. FNMAPOOL#308141.................... ..o 8.000 MILY 04/01/2025 . .......... ... 348,216 ....... 350,233 348,216 ....... 348,304 ... 2,335 ... 2817 ... (105) ..o (- 01/01/2002 ... 8.147
31374Q-XD-2 .. FNMAPOOL#32176.................ooo o 7.500 MTLY 09/01/2025 ............ ..ol 915,773 ... 919,801 ... 915,773 ... 95,777 ... 5749 ... 68,985 ........... T (- 09/07/1995 ... 7.593
31385H-QR-6 .. FNMAPOOL #545064.................... ...... ... 6.500 MTLY 06/01/2031 ............ ... ... 12,084,999 ... 11,941,685 .............. ... 12,084,999 ... 12,083,493 ........ 64,684 ... 582,157 ........ 1506 .o (- 02/15/2002 ... 6.002
313850-KU-1... FNMAPOOL #545807 ................... .ooee ool 5.500 MTLY 08/01/2017 ............ ... ... 7,044,592 ... 6,972,000 .............. ... 7,044,502 ... 7,044,553 ... 31,955 39 (- 11/15/2002 ... 5.342
FN0500-$1-8... FNMADOLLARROLL ............oooooe s 5.000 MTLY 01/01/2018 ............ ... ... 3,009,738 ... 2,988,852 ...l 3,009,738 ... 3,009,738 ......... 8,302 L (- 1211212002 ... 4.892
FN0550-$1-7... FNMADOLLARROLL ... o 5500 MTLY 10/01/2017 ............ ... . 20,578,184 ... 20,288,000 .............. .... 20,578,184 ... 20,578,184 ........ 61,991 ... 23,230 (- 12/13/2002 ... 5.202
FN0550-$3-2... FNMADOLLARROLL ..o s 5500 MTLY 12/01/2032 ............ ...l 4,976,754 ... 4,967,100 ... 4,976,754 ... .. 4,976,754 ......... 9,865 ....... A8 1. 12/05/2002 ... 5.510
.............. Subtotal United States ................... oo . 50,759,310 .. 50,210,371 ... ... 50,759,310 .... 50,760,215 ....... 195,908 .... 1,052,265 ........ 4,629 .. ... ...
2699999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities. ................. ... 50,759,310 .... 50,210,371 .............. ... 50,759,310 .... 50,760,215 ....... 195,908 ... 1,052,265 ........ 4629

Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
Defined Multi-Class Residential (DR)

United States

United States
312903-XV-4 ... FHLMC -CMO SER 146 CL 146-B11 ....... ...... ... 9.450 FA ... 04/15/2021 03/15/2005 ... 100.000 ....... 186,063 ....... 71,206 ... ... 186,063 ....... 164,144 ... 6,112 ....... 16,179 ... 20,719 . 1PE .. 09/12/1990 ... 1.958
31330D-A6-5. .. FHLMC-CMO 2417-ZX ................... ...... ... 8.500 MTLY 01/01/2032 06/01/2009 ... 100.000 ..... 6,126,064 .. .. 5,531,541 ... 6,126,064 ... 6,362,245 ... 39,182 ... 376,976 ... (236,181) ... 1PE .. 12/01/2002 ... 2.910
3133T6-UF-6 .. FHLMC-CMOSER1810-F ............... ...... ... 5.895 MTLY 12/15/2008 05/01/2008 ... 100.000 ..... 2,428,583 ... 2,463,128 ... ... 2,428,583 ... 2,333,428 ... 2,101 ... 145,207 ... .. 18,537 . 1. 02/22/1996 ... 6.776
3133TL-Q9-2 .. FREDDIEMACSER2177ZB6 ............ ...... ... 6.000 MTLY 08/15/2029 06/01/2003 ... 100.000 .... 11,046,046 .... 10,987,148 .............. ... 11,046,046 ... 11,166,420 ... ... .. 54,936 ... 163,173 ... (120,374) ... 1. 12/01/2002 ... 2.560

(continues)



¢'803

H/A

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities (continued)
313921-DE-5... FNMACMO 2001-55PB .................. ..o ool 6.500 04/25/2026  10/01/2003 ... 100.000 ..... 6,506,125 ..... 6,200,000 ... 6,506,125 ..... 6,506,125 ........ 33,583 ... 67,917 1PE.. 07/23/2002 ... 6.19%4
31392A-CW-6 .. FNMACMO62ZC .......oooooeoeois o 8.500 MTLY 11/25/2031  12/01/2017 ... 100.000 ..... 3,779,79% ... 3,335,602 ... 3779794 ... 3,804,626 ........ 28,627 ... 210,892 ... (116,746) ..............o (- 12101/2002 ... 4.720
31392AKC-1 .. FNMACMOSB0Z ... e 8.500 MTLY 11/25/2031 09/01/2017 ... 100.000 ..... 2767.5% ... 2498500 2,767,526 ..... 284127 . 17,202 ...... 197,225 ... 68,169) ... 1. 12/01/2002 ... 4.028
31392B-RX-6 .. CMO-FNMA SERIES 20026 . CLASSZC ... ...... .... 8.500 MTLY 02/25/2032 09/01/2016 ... 100.000 ..... 4,008,334 ... 3,548,040 ... 4,008,334 ..... 4,101,023 ........ 25,132 ... 171,043 ... 94,689) ... 1PE.. 12/01/2002 ... 3.755
31392E-GH-7 .. FNMA2002-52 PB ...............ooooi 6.000 MTLY 02/25/2032 06/01/2006 ... 100.000 ..... 1,029,592 ... 1,000,000 ... 1,029,592 ... 1,031,563 ......... 5,000 ....... 10,000 ....... (1,970) .o (- 10/22/2002 ... 4.807
38373R-6H-7 .. GNMA2001-60ZL ....................... oo 6.500 MTLY 12/20/2031 11/01/2018 ... 100.000 ..... 1,048,621 ... 1,086,972 ... 1,048,621 ... 1,047,175 ... 5719 ... 28,433 ... 1446 (- 12/01/2002 ... 7.010
38373V-N8-9... GOVERNMENT NATIONAL MTGE 2002-81Z ...... .... 6.112 MTLY 09/16/2042 09/01/2042 ... 100.000 ..... 1,960,185 ..... 2,000,000 ... 1,960,185 ..... 1,960,092 ........ 10187 [ S 1. 11/29/2002 ... 6.356
38373X-DY-9 .. GOVERNMENT NATIONAL MORTGAGEASERES ... .... 6.000 MTLY 05/16/2032  04/01/2009 ... 100.000 ..... 3,354,271 ..... 3,210,000 ... 3,354,211 ... 3,360,947 ........ 16,350 ....... 65,400 ....... (6,676) .............o (- 08/08/2002 ... 5.295
38373X-EK-8 .. GOVERNMENT NATIONAL MORTGAGEASERIES ... .... 6.000 MTLY 06/20/2032 07/01/2019 ... 100.000 ..... 4,609,439 ... 551888 . 4,609,439 ... 4,555,013 ........ 25,759 ... 151,888 ....... 54421 1. 12012002 .. 10.064
.............. Subtotal United States .................co o L. 48,848,643 L 47,154,027 ... ... 48,848,643 ... 49,316,928 ....... 274,950 ... 1,764,333 .. .. (B49,523) ... .. ...
2799999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed
SBCUMHIES . . . 48,848,643 ... 47,154,007 .............. ... 48,848,643 ... 49,316,928 ....... 214,950 ... 1,764,333 ..... (549,523) ..o
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions ...................... 106,902,953 ... 104,659,398 .............. ... 106,902,953 ... 107,372,143 ....... 659,312 .... 3,381,961 ..... (B44,894) ...
Public Utilities (Unaffiliated) - Issuer Obligations
Public Utilities (unaffiliated)
Issuer Obligations (10)
United States
00130H-AQ-8 .. AESCORP ..o e 9.500 JD... 06/01/2009 ............ ...l 1,497,135 ... 1,500,000 ...... 61.250 ....... 918,750 ..... 1,496,250 ........ 11,875 ... 142,500 .......... B 4. 10/06/1999 ... 9.537
017361-AA-4 ... ALLEGHENYENERGYINC .............. ...... ... 7.750 FA... 08/01/2005 ............ ... 4,584,790 ... 4,500,000 ...... 89.250 ..... 4,016,250 ..... 4,610,970 ....... 145,313 ... 174,375 ... (26,180) ... 4. 02/07/2002 ... 6.937
017363-AE-2... ALLEGHENYENERGY .................. ... ... 8.250 AO... 04/15/2012 ............ ... 1,996,268 ..... 2,000,000 ...... 64.000 ..... 1,280,000 ..... 1,996,440 ........ 34,833 ... 85,708 ......... (172) o 4. 04/03/2002 ... 8.276
03028P-AA-4 .. AMERICAN TRANSMISSION ............. ...... ... 7125 MS .. 03/16/2011 ... 5,959,485 .. ... 6,000,000 ..... 11.807 ... 6,708,420 ..... 5,954,880 ....... 125,875 ...... 427,500 ........ A 1PE.. 03/27/2001 ... 7.233
040555-CD-4 .. ARIZONAPUBSERVICE ................ ... ... 6.500 MS .. 03/01/2012 ............ ... 3,476,514 ... 3,500,000 ..... 106.503 ..... 3,727,605 ..... 3,475,430 ... 75,833 ... 13,750 ... 1,084 2. 02/26/2002 ... 6.597
049560-AA-3. .. ATMOS ... ..o 6.750 ... 07/15/2028 ... 1,723,020 ..... 2,000,000 ..... 103.244 ... 2,064,880 ..... 1,717,740 ... 62,250 ...... 135,000 ........ 3289 1PE .. 05/16/2001 ... 8.034
049560-AB-1... ATMOS ... . ..o 7.315 MN .. 05/16/2011 ... 4,996,608 ..... 5,000,000 ..... 113.668 ... 5,683,400 ..... 4,997,000 ........ .18 . 368,750 .......... Bl 1PE.. 05/15/2001 ... 7.384
05379B-AC-1 .. AVISTACORP .............coooiiiiiiis i 9.750 JD... 06/01/2008 ............ ... 5,238,019 ... 5,000,000 ...... 98.750 ..... 4,937,500 ..... 5,215,867 ........ 40,625 ...... 487,500 ...... (33,693) ... 3. 11/14/2001 ... 8.622
144141-CK-2... CAROLINAPOWER & LIGHT ............. ...... ... 5.950 MS .. 03/01/2009 ............ ... 3,496,470 .. ... 3,800,000 ..... 108.859 ... 4,136,642 ... 3,396,386 ........ 75,367 ... 226,100 ....... AT 2. 05/04/2000 ... 7.589
15005M-AC-8 .. CEDARBRAKESILLCSERIESB ......... ...... .... 8.500 FA... 02/15/2014 . .......... ... ... 12,264,263 ... 12,264,263 ...... 71.09 ... 8,711,183 ... 12,264,263 ....... 393,819 ... 1,042,462 ... 2. 07/12/2001 ... 8.498
186108-BV-7... CLEVELANDELECILLUM ............... ...... ... 7430 MN 110172009 o 526,327 ... 475,000 ..... 107.721 ... 511,703 ....... 526,576 ......... 5882 ... (49) ..o 2. 12/12/2002 ... 5.509
19958L-AS-4 ... COLUMBUS SOUTHERNPOWERCO ..... ...... .... 6.600 MN .. 08/01/2003 ............ ... ... 7,906,942 ... 8,000,000 .............. ... 7,906,942 ..... 6,993,040 ........ 88,000 ...... 528,000 ...... 149,423 2PE.. 11/07/19%4 ... 8.690
210371-AA-8 ... CONSTELLATION ENERGY GROUP ...... ...... .... 7.875 AO... 04/01/2005 ............ ... 5,030,911 ... 5,000,000 ..... 108.345 ... 547,250 ... 5,060,300 ........ 98,438 ... 393,750 ...... (12,525) ..o 2. 07/07/2000 ... 7.562
23330A-AC-4 .. DAYTONPOWER&LIGHT .............. ...... ... 8.125 MS .. 09/01/2031 ... 1,845,979 ... 2,000,000 ...... 70.068 ..... 1,401,360 ..... 1,845,393 ... 53715 ... 81,250 .......... 586 . LI 03/01/2002 ... 8.868
257469-AH-9. .. DOMINIONRESOURCES ................ ...... ... 5125 JD ... 121152009 ... 995,527 ... 1,000,000 ... 995,527 ....... 995,530 ......... 2135 (3) oo 2PE.. 12/09/2002 ... 5.202
264399-DK-9... DUKEENERGY CORP ............oooen o ot 6.000 JD... 12/01/2028 ............ ... 1,817,409 ... 2,000,000 ...... 91.806 ..... 1,836,120 ..... 1,815,740 ........ 10,000 ...... 120,000 ........ 1,669 .. 1PE .. 05/01/2002 ... 6.750
302569-AA6. .. FLPR&LTCO ... e 7.520 JD... 06/30/2019 ... 3,509,655 ..... 3,509,655 ...... 98.731 ... 3,465,118 ... 3,509,655 ........... 73 263,926 . 2. 07/19/2001 ... 7.523
402550-BZ-9 ... GULF STATESUTILITIESCO ............ ...... ... 8.250 AO... 04/01/2004 ............ ... 5,008,422 ..... 5,000,000 ..... 106.020 ..... 5,301,000 ..... 5,003,250 ....... 103,125 ... 412,500 ....... (6,909) ... 2PE.. 05/27/199%4 ... 8.088
40420E-AA5 .. HOUSTONLIGHT&POWER ............. ...... ... 8.257 FA... 02/01/2037 . .......... ... 1,879,036 ... 2,000,000 ...... 94.210 ... 1,885,400 ..... 1,877,950 ........ 68,808 ...... 165,140 .......... 549 3Z.... 04/10/2001 ... 8.819
41987Q-AZ-6 .. HAWAIIANELECCO ..................co o o, 7.560 AO... 04/10/2006 ............ ...l 500,000 ....... 500,000 ... 500,000 ....... 500,000 ......... 8,505 ....... 31,800 ..o 2. 04/04/2001 ... 7.560
454889-AB-2 . .. INDIANA MICHIGAN POWER SERIESA ... ...... .... 6.875 JJ ... 07/01/2004 ... 2,949,057 ... 3,000,000 ..... 104.210 ... 3,126,300 ..... 2,872,050 ... 103,125 ...... 206,250 ....... 30,743 2PE.. 05/02/2000 ... 8.100
455665-AJ-8 ... INDIANTOWN COGENERATIONLPSER A9... ...... ... 9.260 JD... 12/15/2010 ... 1,654,931 ... 1,654,931 ... 108.522 ..... 1,795,964 ... 1,654,931 ... 6,811 ... 153,247 2PE.. 11/15/19%4 ... 9.258
462613-AD-2. .. IPALCOENTERPRISESINC ............. ...... ... 7.625 MN . 1412010 2,000,000 ..... 2,000,000 ...... 87.000 ..... 1,740,000 ... 2,000,000 ... 19,486 ....... T6.950 - o 3. 05/17/2002 ... 17.625
476556-BP-9... JERSEY CENTRALPR&LT .............. ...... ... 7.125 AO... 10/01/2004 ... 2,974,147 ... 3,000,000 ..... 100.375 ... 3,011,250 ... 2,878,140 ........ 53,438 ...... 213,750 ... 13,000 .. 2. 11/09/1992 ... 7.650
485134-BB-5... KANSAS CITY POWER&LIGHT .......... ...... ... 7125 0D ... 12115/2006 ... 4,992,664 .. ... 5,000,000 ..... 111.050 ... 5,562,500 ..... 4,988,900 ........ 15,833 ... 356,250 ........ 2,081 2PE.. 12/14/2000 ... 7.179
485260-AX-1... KANSASGAS&ELCO .........ooovien i 7.625 MS .. 09/29/2007 ... 4,864,561 ... 5,000,000 ...... 95.578 ... 4,778,900 ..... 4,730,000 ........ 97,431 ... 381,250 ....... 20040 3. 10/28/1994 ... 8.319
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Public Utilities (Unaffiliated) - Issuer Obligations (continued)
494550-AG-1 .. KINDERMORGANPARTNERS ........... ...... .... 7.500 MN .. 11012010 ... 2,581,034 2,500,000 ..... 113.686 2,842,150 ..... 2,587,000 ........ 31,250 ... 187,500 ....... 5,966) ... 2PE .. 03/20/2002 ... 6.954
55269A-AC-1 .. MCN INVESTMENTGROUP ............. ...... ... 6.375 AO... 04/01/2008 04/01/2003 ... 100.000 .... 10,996,588 .... 11,000,000 ..... 100.512 ... 11,056,320 .... 10,989,000 ....... 175,313 ... 701,250 ........ 1100 2PE.. 04/02/1998 ... 6.399
59189G-AS-2 .. METROPOLITANEDISON ............... ...... ... 6.400 MN .. 02/09/2006 ............ ... ... 4,965,795 5,000,000 ... 4,965,795 ..... 4,808,700 ........ 53,333 ... 320,000 ........ 9,635 1PE.. 02/08/1994 ... 6.647
594457-BQ-5 .. MICHIGAN CONSOLIDATEDGAS ........ ...... .... 6.125 MS .. 09/01/2008 ............ ... 2,119,7% 2,000,000 ..... 108.381 2,167,620 ... .. 2,120,900 ........ 40,833 . A04) o 2. 12/04/2002 ... 4.900
595620-AB-1. .. MIDAMERICANENERGYCO ............. ...... ... 6.750 JD ... 12/30/2031 ... 962,909 1,000,000 ..... 104.072 1,040,720 ....... 962,610 ........... 188 ... 60,375 .......... 299 1PE.. 05/02/2002 ... 7.052
629377-AL-6 ... NRGENERGYINC ................ooooen e o 8.625 AO... 04/01/2031 ... 2,340,000 9,000,000 ...... 26.000 2,340,000 ..... 2,340,000 ... 733,125 ... (6,247,400) ............... ... 194,063 6..... 04/05/2002 ... 9.084
63618E-BA-8 .. NATIONALFUELGASCO ............... ..oooe oo, 6.700 MN .. 11212011 .. 5,995,870 6,000,000 .............. .. 5,995,870 ..... 5,996,580 ........ 67,000 ...... 380,783 ... (198,427) ... 11/15/2001 ... 6.709
637432-CT-0... NATIONALRURALUTILITY ............oo oo 8.000 MS .. 03/01/2032 ............ ... 3,994,794 4,000,000 ..... 120.697 4,827,880 ..... 3,995,560 ....... 106,667 ...... 154,667 ......... (766) ... 1PE .. 02/28/2002 ... 8.010
641423-AZ-1... NEVADAPOWER ..................oooo oo o 8.250 JD ... 06/01/2011 ... 4,035,428 4,000,000 ...... 92.990 3,719,600 ..... 4,037,811 ... 21,500 ...... 330,000 ....... (2,383) .o KI 01/21/2002 ... 8.101
649840-BZ-7 ... NEW YORK STATEEL&GASCO ........ ...... ... 7.450 Q). 07M5/2028 4,356,469 4,500,000 ..... 103.207 4,644,315 ... 4,349,660 ....... 154,588 ...... 335,250 ........ 2,670 2PE.. 10/03/2000 ... 7.760
653522-BX-9... NIAGRAMOHAWK ...................... ... ... 9.750 MN .. 11/01/2005 ... 1,000,000 1,000,000 ..... 117.030 1,170,300 ..... 1,000,000 ........ 16,250 ....... 97,500 ..o 2. 172111990 ... 9.750
665772-BQ-1 .. NORTHERN STATESPWR-MINN ......... ...... ... 6.500 MS .. 03/01/2028 ............ ... 2,912,962 3,000,000 ...... 92.015 2,760,450 ..... 2,912,100 ........ 65,000 ....... 97,500 .......... 862 .. 2. 05/06/2002 ... 6.740
668074-AB-3... NORTHWESTERNCORP ................ ... ... 6.950 MN .. 11/15/2028 ............ ... . 4,404,780 5,000,000 ...... 61.849 3,092,450 ... 4,398,500 ........ 44,403 ... 347,500 ........ 6,280 ... 3Z.... 02/04/2002 ... 8.050
67019E-AA5 .. NSTARNTS ... ... i 8.000 FA... 02/15/2010 ............ ... ... 4,981,356 5,000,000 ..... 121.306 6,065,300 ..... 4,977,450 ... 151,11 400,000 ........ 1801 1. 10/03/2000 ... 8.067
679574-AG-8 .. OLDDOMINIONELECTRIC .............. ...... ... 6.210 JD... 12/01/2028 ... 5,000,000 5,000,000 .............. .. 5,000,000 ..... 5,000,000 ........ 12,075 1PE.. 12/12/2002 ... 6.210
686286-AC-9... ORIONPOWERHOLDINGSINC .......... ...... ... 12.000 MN .. 05/01/2010 ............ 750,000 ....... 750,000 ...... 72,000 ....... 540,000 ....... 750,000 ........ 15,000 ....... 90,000 ... 4. 08/01/2001 .. 12.000
69352J-AC-1... PPLENERGY SUPPLYLLC .............. ... ... 6.400 MN .. 11012011 9,745,758 10,000,000 ...... 99,484 9,948,400 ..... 9,727,003 ....... 106,667 ...... 661,333 ....... 18,755 L 2PE.. 02/08/2002 ... 6.785
695114-BT-4 ... PACIFICORP ...................coooe i 7700 MN . 1115/2031 2,084,118 2,000,000 ..... 122.557 2,451,140 ... 2,085,220 ........ 19,678 ... 151,433 ... (904) oo (- 11/30/2001 ... 7.346
69512E-GB-5 .. SCOTTISH POWER SCOTTISHPOWERPLC ... ...... .... 7.240 AO... 08/16/2023 . .......... ... 923,694 1,000,000 ... 923,694 ....... 921,120 ... 18,100 ....... 72,400 ........ 1423 1. 02/06/2001 ... 8.000
708696-BM-0 .. PENNSYLVANIAELECTRICCO .......... ...... ... 6.625 AO... 04/01/2019 . .......... ... 1,814,447 2,000,000 ...... 93.715 1,874,300 ... 1,810,260 ........ 33,125 ... 132,500 ........ 487 2PE.. 03/15/2002 ... 7.629
711030-AC-0... PEOPLESENERGYCORP .............o. oooie ool 6.900 J ... 0115/2011 1,986,683 2,000,000 ..... 110. 141 2,202,820 ..... 1,984,620 ........ 63,633 ...... 138,000 ........ 1191 1PE .. 05/10/2001 ... 7.009
717537-DJ-0 ... PHILADELPHIAELCO .................. ..o oo, 6.375 FA... 08/15/2005 08/15/2003 ... 100.000 ..... 2,201,909 2,200,000 ..... 102.875 2,263,250 ..... 2,255,190 ........ 52,983 ... 140,250 ....... (3,224) ..o 1o 10/20/1993 ... 6.216
723484-AB-7 ... PINNACLE WESTCAPCORP ............ ...... ... 6.400 AO... 04/01/2006 ............ ... 2,995,722 3,000,000 ..... 101.810 3,054,300 ..... 2,994,210 ........ 48,000 ...... 192,000 ........ 1046 2. 03/21/2001 ... 6.445
736508-AX-0... PORTLAND GENERALELEC ............. ...... ... 7.750 AO... 04152023 . .......... ... ... 8,755,373 9,000,000 ...... 89.351 8,041,500 ..... 8,752,000 ....... 147,250 ... 697,500 ........ 3313 3. 03/07/2002 ... 8.021
743263-AC-9... PROGRESSENERGY ............ocoooon i o 6.750 MS .. 03/01/2006 ............ ... 1,578,225 1,572,000 ..... 107.407 1,688,438 ..... 1,578,634 ........ B30 (408) ..o 2. 10/11/2002 ... 6.605
744567-DQ-8 .. PUBLIC SERVICEEL&GASCO .......... ...... ... 7.000 MS .. 09/01/2024 ............ ... 3,579,411 4,000,000 ..... 102.625 4,105,000 ..... 3,564,380 ........ 93,333 ... 280,000 ........ 7,086 1o 09/07/2000 ... 8.030
74836J-AC-7 ... QUESTAR MARKET RESOURCES ........ ...... .... 7.000 MS .. 01/16/2007 ............ ol 3,000,000 3,000,000 ..... 109.422 3,282,660 ..... 3,000,000 ........ 70,000 ...... 105,000 .. 2. 04/05/2002 ... 7.000
T7136X-AE-2 .. ROCHESTERGAS&EL ................. ..o 7.150 MN .. 02/10/2003 ............ 1,497,442 1,500,000 ... 1,497,442 ... 1,368,705 ........ 13,704 ... 107,250 ....... 20,85 2. 11/08/1994 ... 8.660
816851-AB-5... SEMPRAENERGY ................cooo i o 7.950 MS .. 03/01/2010 ............ 4,988,925 5,000,000 ..... 114.027 5,701,350 ..... 4,986,900 ....... 132,500 ...... 397,500 ........ 1,020 2. 02/17/2000 ... 7.988
826418-AY-1... SIERRAPACIFICPOWERCO ............ ...... ... 8.000 JD... 06/01/2008 ............ ... ... 3,996,984 4,000,000 ...... 93.667 3,746,680 ..... 3,996,383 ........ 26,667 ...... 320,000 .......... 600 ... KIS 01/31/2002 ... 8.015
843452-AX-1... ELPASONATURALGASCO ............. ..ooe oo 6.125 MS .. 09/15/2008 ............ ... ... 1,901,383 2,000,000 ...... 88.000 1,760,000 ..... 1,880,380 ........ 36,089 ...... 122,500 ....... 1851 KT 05/24/2001 ... 7.191
843646-AC-4... SOUTHERNPOWER ................... coooee oo 6.250 J ... 07/15/2012 .. 3,557,400 3,400,000 ... 3,557,400 ..... 3,568,372 ....... M3,924 (972) o 2PE.. 11/20/2002 ... 5.616
845467-AB-5. .. SOUTHWESTERNENERGY ............. ...... ... 6.700 JD... 12/01/2005 ... 4,997,008 5,000,000 ...... 92.080 4,604,000 ..... 4,992,750 ........ 297 ... 335,000 .......... T85 3. 11/28/1995 ... 6.720
872375-AC-4... TECOENERGYINC .................oo oo o 7.200 MN .. 05/01/2011 ... 1,031,390 1,000,000 ...... 85.500 ....... 855,000 ..... 1,034,870 ........ 12,000 ....... 72,000 ....... (,747) o 2. 09/21/2001 ... 6.700
882850-BZ-2... TXUTILITIESCO .........ooooiiii e 7.875 MS .. 03/01/2023 03/01/2010 ... 101.150 ..... 3,323,655 3,220,000 ..... 103.494 3,332,507 ... 3,362,614 ........ 84,525 ... 253,515 ... (6,884) ... 2PE.. 02/02/19%6 ... 7.410
882850-CJ-7 ... TXUTILITIESCO ...........coooiiiiin e 7.875 AO... 04/01/204 ... . ... ... 1,860,198 2,000,000 ..... 103.420 2,068,400 ..... 1,860,000 ........ 39,375 198 2. 10/10/2002 ... 8.5%4
976656-BP-2... WISCELECTRICPOWER ............... ...... ... 6.500 JD... 06/01/2028 ............ ... ... 5,770,691 6,000,000 ..... 106.606 6,396,360 ..... 5,768,310 ........ 32,500 ...... 390,000 ........ 2,381 1PE .. 04/25/2002 ... 6.818
.............. Subtotal United States ... o . ... 206,676,337 ... 236,345,849 ... .......... ... 226,993,465 ... 225,254,533 ..... 3,916,204 ... 15,396,699 ... (6,186,324)............... ..... 194063 ... ... ...
Canada
078149-DL-2... BELLCANADA ... ... ... i 7.750 AO... 04/01/2006 ............ ... 1,597,827 1,610,000 ..... 109.726 1,766,589 ..... 1,578,251 ........ 31,194 .. 124,775 ... 3,082 1PE.. 08/11/1994 ... 8.012
39072K-AE-6 .. GREATLAKESPOWERINC ............. ...... ... 8.300 MS .. 03/01/2005 ............ ... 2,986,606 3,000,000 ..... 106.331 3,189,930 ..... 2,971,140 ........ 83,000 ...... 249,000 ........ S5ATT 2. 08/13/1999 ... 8.520
.............. Subtotal Canada ... s 4,584,433 4,610,000 ... 4,956,519 o 4,549,391 o M9 L 3T3TTS o BB0 L
Other Country

450733-AB-6 ... IBERDROLAINTLBY ................oo oo ol 7125 JD ... 06/01/2003 ............ 1,499,731 1,500,000 ..... 101.983 1,529,745 ... 1,499,760 ......... 8,906 ...... 106,875 ......... 100) oo 1o 05/18/1993 ... 7.121
886527-AA-8 ... AESIHBCAYMANLTD .................. cooes o 11500 D ... 1211512015 ... 994,215 ... 996,000 ... 994,215 ... 993,510 ......... 5091 ... 114,540 .......... 128 4. 07/09/2001 .. 11.534
91311Q-AC9 .. UNITEDUTILITIESPLC ................. ..o .. 6.875 FA... 08/15/2028 ............ ... ... 4,390,452 5,000,000 ...... 95.764 4,788,200 ..... 4,388,900 ....... 129,861 ... 10552 2PE.. 10/18/2002 ... 8.000

(continues)
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Public Utilities (Unaffiliated) - Issuer Obligations (continued)
.............. Subtotal Other Country ... i i e ... 6,884,398 7,496,000 ... o 7,312,160 ... 6,882,170 ... 143,858 ... 221415 0 B0 L
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations ........... ... ... 238,145,168 ... 248,451,849 . ............ ... 239,262,144 ... 236,686,094 ..... 4,174,256 ... 15,991,889 ... (6,176,485)............... ..... 194,083 ...
3899999 - Subtotal - Public Utilities (Unaffiliated) ............. ... ..o 238,145,168 ... 248,451,849 . ............ ... 239,262,144 ... 236,686,094 ..... 4,174,256 ... 15,991,889 ... (6,176,485)............... ..... 194,083 ...
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
Industrial & Miscellaneous
Issuer Obligations (10)
United States
251799-AA-0 ... DEVON CORPORATION .............oooe o oo 7.950 AO... 04/15/2032 . .......... ... 1,989,492 ... 2,000,000 ... 1,989,492 ... 1,989,620 ........ 33,567 ... 88,333 ......... (128) oo 2PE.. 03/20/2002 ... 7.99%
00139P-AA-6 .. AIG SUNAMERICAGLOBAL .............. ...... ... 6.900 MS .. 03/15/2032 ............ ... 4,286,474 ... 4,000,000 ..... 116.324 ... 4,652,960 ..... 4,287,480 ........ 81,267 ....... 67,466 ....... (1,006) ... 1o 10/29/2002 ... 6.356
00184A-AC-9 .. AOLTIMEWARNERINC ................ ...... ... 7.625 AO... 04/15/2031 ... 1,964,624 ... 2,000,000 ..... 102.778 ... 2,055,560 ..... 1,964,420 ........ 32,194 ... 152,500 .......... 3B 2. 09/20/2001 ... 7.779
001957-BD-0... AMERICANTEL & TELEGRAPH .......... ...... ... 8.500 MN .. 11/15/2031 ... . 10,145,796 10,000,000 ..... 110.223 ... 11,022,300 .... 10,133,415 ....... 108,611 ... 400,000 ....... 12,31 2. 08/12/2002 ... 8.362
004398-AC-7... ACCURIDECORP ...............ccccoee oiiie ooe. 9.250 FA... 02/01/2008 02/01/2006 100.000 ..... 1,013,157 ... 1,000,000 ...... 60.000 ....... 600,000 ..... 1,025,000 ........ 38,542 ... 92,500 ....... (3,611) oo 5. 04/14/1999 ... 8.749
01741R-AB-8 .. ALLEGHENY TECHNOLOGIES ........... ...... .... 8.375 JD ... 12M15/2011 ... 1,969,463 ..... 2,000,000 ..... 100.211 ... 2,005,420 ..... 1,968,320 ......... 7,444 166,104 ........ L U 2. 06/10/2002 ... 8.622
020002-AK-7 ... ALLSTATE CORPORATION .............. ..o ..o, 7.200 D .. 120012009 10,045,480 14,200,000 ..... 115.973 ... 11,133,408 .... 10,111,196 ........ 57,600 ...... 691,200 ...... (49,998) ... 1PE .. 09/19/2001 ... 6.359
020033-DC-4 .. ALLTEL ..o i 7.875 . 07/01/2032 o 1,991,822 ... 2,000,000 ..... 122,709 ... 2,454,180 ... 1,991,680 ........ 84,000 ... M2 1PE.. 06/14/2002 ... 7.911
023771-P8-5 ... AMERICANAIRLINESSER90-Z .......... ...... ... 10.220 MN .. 05/07/2005 ............ ..ol 1,205,605 ..... 1,205,605 ...... 66.902 ....... 806,574 ..... 1,205,605 ........ 18,482 ... 123,213 3. 11/01/1990 .. 10.220
026351-AZ-9 ... AMERICAN GENERALCORP ............ ...... ... 6.625 FA... 02/15/2029 ............ ... ... 7,169,940 ... 7,000,000 ..... 11.581 ... 7,810,670 ..... 771,180 ... 175,194 ... 21,875 ... (1,240) ..o 1PE .. 06/20/2002 ... 6.431
027789-A@-5 .. AMERICANNATLBANK ................. ... ... 10.000 JD ... 06/23/2007 ...l 1,147,393 ... 147,393 1,147,393 ... 1,147,393 ... 2,550 ... M9 L 2. 03/16/1988 ... 9.996
029717-AC-9. .. AMERICAN STANDARDINC ............. ...... ... 7.315 FA... 02/01/2008 ............ ... 1,209,235 ... 1,250,000 ..... 104.500 ..... 1,306,250 ..... 1,188,930 ........ /41 92,188 ........ 6,205 . 3. 05/24/1999 ... 8.169
030955-AM-0 .. AMERITECH CAPITALFUNDING ......... ...... .... 6.450 J ... 01/15/2018 ... 2,596,393 ... 2,595,000 ..... 108.357 ... 2,811,864 ... 2,596,246 ........ T80 o M8 1PE .. 08/29/2002 ... 6.444
030955-AN-8. .. AMERITECH CAPITALFUNDING ......... ...... .... 6.550 JJ ... 01/15/2028 ... ... 3,071,712 3,000,000 ..... 107.206 ..... 3,216,180 ..... 3,011,880 ........ 90,608 ... (188) ..o 1PE .. 09/10/2002 ... 6.358
032094-AD-6... AMPHENOLCORP...............coooen o oo 9.875 MN .. 05/15/2007  05/15/2005 100.000 ....... 462,956 ....... 450,000 ..... 104.250 ... 469,125 ....... 482,063 ......... 5678 ... 44,438 ... @772) 4. 05/19/1998 ... 8.500
038522-AB-4 ... ARAMARKSERVICES ................... ... oo 7.100 JD ... 12/01/2006 ... 1,958,970 ..... 2,000,000 ..... 106.382 ... 2,127,640 ..... 1,931,540 ........ 11,833 ... 142,000 ........ 8,628 ... 2PE.. 07/06/1999 ... 7.714
039483-AT-9 ... ARCHER-DANIELS-MIDLAND ............ ...... .... 5935 AO... 10/01/2032 ............ 1,965,770 ... 2,000,000 ... 1,965,770 ... 1,965,860 ........ 20675 . (90) .o 1PE .. 10/04/2002 ... 6.059
05523U-AA-8 .. BAE SYSTEMS HOLDINGSINC .......... ...... ... 6.400 D ... 12M15/2011 .. 2,012,097 ... 2,000,000 ..... 103.924 ... 2,078,480 ..... 2,012,680 ......... 5,689 ...... 128,711 ... (583) ..o 1o 05/22/2002 ... 6.310
055381-AK-3... BEAEROSPACE ..............coooii i 8.875 MN .. 05/01/2011  05/01/2009 100.000 ..... 1,003,038 ..... 1,000,000 ...... 73.500 ... 735,000 ..... 1,003,451 ........ 19192 .. 88,750 ......... (370) ..o 4. 08/06/2001 ... 8.807
059438-AC-5... BANCONECORP .............ooooiien e 9.875 MS .. 03/01/2009 ............ ... 1,983,673 ... 2,000,000 ..... 129.181 ... 2,583,620 ..... 1,970,000 ........ 65,833 ...... 197,500 ........ TS 1PE .. 03/03/1989 .. 10.050
06423A-AG-8 .. BANCONECORP ...............ooooen o o 7.875 FA... 08/01/2010 ............ ... ... 5,925,446 .. ... 5,000,000 ..... 119.850 ... 5,992,500 ..... 5,936,950 ....... 164,083 ... (11,804) ..o 1. 171412002 ... 4.920
071813-AB5... BAXTERINTLINC ...................... .o o 9.500 JD... 06/15/2008 ............ ... 998,830 ..... 1,000,000 ..... 120.801 ... 1,208,010 ....... 997,630 ......... 4,22 ... 95,000 .......... M5 1PE .. 06/22/1988 ... 9.526
072012-AB-3... BAY APARTMENT COMMUNITIES ........ ...... ... 6.500 JJ ... 01/15/2005 ............ . 4,995,573 ... 5,000,000 ..... 107.196 ... 5,359,800 ..... 4,987,450 ....... 149,861 ... 325,000 ........ 1,884 2PE.. 01/14/1998 ... 6.545
072732-AE-0... BAYERCORP ... i 6.200 FA... 02/15/2028 02/15/2008 ... 100.000 ..... 5,990,365 ..... 6,000,000 ..... 109.923 ... 6,595,380 ..... 5,984,460 ....... 140,533 ...... 372,000 ........ 1467 (- 02/05/1998 ... 6.235
07384Y-AP-1 .. BEAR STEARNS ABS 01-ACTA3.......... ...... ... 6.350 MTLY 09/25/2031 07/01/2004 ... 100.000 ..... 1,604,073 ... 1,607,000 ... 1,604,073 ..... 1,607,753 ......... 8,504 ... 102,045 ... (3,909) ..o 1. 08/24/2000 ..........
079864-AA-2... BELLSOUTHTEL ...........coooiiiies e o 9125 JJ .. 07/01/2003 ... 27,291 ... 27,291 ... 103.470 ....... 2483 ... 27,291 . 9,914 ... 19,828 1PE.. 01/24/1990 ... 9.118
102183-AC-4... BOWATER ... s 9.000 FA... 08/01/2009 ............ ... 2,000,000 ..... 2,000,000 ..... 1M3.115 ... 2,262,300 ..... 2,000,000 ........ 75,000 ...... 180,000 ..o 3Z.... 08/02/1989 ... 9.000
110122-AB-4 ... BRISTOL-MYERSSQUIBBCO............ ...... ... 6.800 MN .. 11/15/2026 ............ ... 10,940,012 10,500,000 ..... 110.612 .... 11,614,260 .... 10,943,445 ... ... .. 91,283 ..., 357,000 ....... 3433) 1PE.. 11/01/2002 ... 6.451
110122-AG-3 .. BRISTOL-MYERSSQUIBBCO............ ...... ... 5750 AO... 100012011 ... 4,265,480 ..... 4,000,000 ..... 106.485 ..... 4,259,400 ... .. 4,211,940 ... 57,500 ....... 57,500 ....... 6,460) ... 1PE .. 09/26/2002 ... 4.811
12189T-AD-6 .. BURLINGTONNORTHSANTAFE ........ ...... ... 7.290 JD ... 06/01/2036 06/01/2008 100.000 ..... 4,953,496 .. ... 5,000,000 ..... 118.540 ... 5,927,000 ..... 4,940,000 ........ 30,375 ... 364,500 ........ 6,669 ... 2PE.. 11/08/2000 ... 7.500
12634K-AF-1 .. CSFIRSTBOSTON ... e 7.750 MN .. 05/15/2006 ............ ... ... 3,041,629 ... 3,000,000 ... 3,041,629 ... 3,007,200 ........ 29,708 ...... 232,500 ...... (10,836) ... 1PE.. 09/27/1996 ... 7.274
126392-AA-7 ... CSRAMERICAINC ....................o oo 6.875 MS .. 03/01/2004 ............ ... 4,993,725 ... 5,000,000 ..... 105.670 ..... 5,283,500 ..... 4,966,900 ....... 114,583 ... 43,750 ... 441 1PE.. 07/14/1995 ... 6.977
126408-AD-5... CSXCORP ............cooviii e 9.000 FA... 08/15/2006 ............ ........... .. 1,000,000 ..... 1,000,000 ..... 119.074 ... 1,190,740 ... 1,000,000 ........ 34,000 ....... 90,000 ... 2PE.. 08/18/1986 ... 9.000
126650-AF-7 ... CVSCORP ... e 7770 MILY 01/10/2012 ... 5,967,221 ... 5,957,117 ... 5,967,221 ... 5,968,011 ........ 271,001 ... 450,011 ... (B27) oo 1o 12/21/2001 ... 7.864
144195-AJ-3 ... CAROLINATEL&TELCO ............... ... ... 7.250 JD ... 121152004 ..o 4,979,992 ... 5,000,000 ..... 100.577 ... 5,028,850 ..... 4,913,500 ........ 16,111 ... 362,500 ........ 9,002 . 2. 12/15/1992 ... 7.471
149123-BA-8 ... CATERPILLARINC ..................... .o . 9.000 AO... 04/15/2006 ............ ... 1,074,549 ... 2,000,000 ..... 115.000 ..... 2,300,000 ..... 1,928,580 ........ 38,000 ...... 180,000 ........ 6,200 .. 1PE .. 06/28/1991 ... 9.450
149123-BD-2... CATERPILLARINC ..................... ... ... 8.000 FA... 02/15/2023 ............ ... ... 4,050,300 ..... 3,750,000 ..... 110.125 ... 4,129,688 ..... 4,011,488 ... 113,333 ... 300,000 ....... 6,489) ... 1PE.. 05/20/1999 ... 7.237
156503-AG-9 .. ADELPHIA COMMUNICATIONS CENTURY ...... ... 9.500 MS .. 03/01/2005 ............ 190,000 ..... 1,000,000 ...... 26.000 ....... 260,000 ....... 190,000 ... 47,500 ... (767,570) ... 126,667 6..... 10/12/2000 .. 11.115
(continues)
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Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations (continued)
16161L-CJ-1 ... CHASEMANHATTAN ................... oo 6.750 JD ... 12/01/2004 ... 6,918,224 ... 7,000,000 ... 6,918,224 ... 6,813,500 ........ 39,375 ... 472,500 ....... 38,089 ... 1PE .. 01/24/2000 ... 7.410
170032-AN-6.. .. CHIQUITABRANDSINTLINC ............ ...... ... 10.560 MS .. 03/15/2009 03/15/2008 ... 100.000 ..... 1,049,579 ... 1,000,000 ... 1,049,579 ... 1,055,000 ........ 31,093 ... 51,627 ....... (5,421) ..o 4z.... 04/08/2002 ... 9.329
17248R-AJ-5 ... CINGULARWIRELESS .................. ...... ... 7125 0D .. 1211502031 11,881,608 .... 12,000,000 ..... 106.195 ... 12,743,400 .... 11,880,000 ........ 38,000 ...... 427,50 ........ 1,608 .. (- 08/28/2002 ... 7.206
172967-AK-7 ... CITIGROUP ... e 8.625 FA... 02/01/2007 ............ ... 1,994,742 ... 2,000,000 ..... 119.952 ... 2,399,040 ..... 1,986,000 ........ 875 ... 172,500 .......... 982 (- 02/02/1987 ... 8.699
172967-BC-4... CITIGROUP ... s 6.500 ... 011812011 5,160,126 ..... 5,000,000 ..... 112.200 ... 5,610,000 ..... 5,176,100 ....... 147,183 ... 325,000 ...... (15,114) .o (- 11/29/2001 ... 5.992
17303C-BM-2 .. CITIBANK CREDIT CARDMASTERTR93-2A ... ... 5.875 MS .. 03/10/2011  03/10/2009 ... 100.000 ..... 5,978,248 ..... 6,000,000 .............. ... 5,978,248 ..... 5,973,984 ... ... 108,688 ...... 352,500 ........ 2,051 1o 03/07/2000 ..........
17453B-AJ-0 ... CITIZENSUTILITIESCO ................ ... ... 9.000 FA... 08/15/2031 . .......... ... 6,017,782 ... 6,000,000 ..... 17.045 ... 7,002,700 ..... 6,018,185 ....... 204,000 ...... 270,000 ......... (403) ..o 2. 03/15/2002 ... 8.969
184502-AM-4 .. CLEAR CHANNEL COMMUNICATIONS ... ...... .... 6.000 MN .. 11/01/2006 ............ ... 2,466,215 .. ... 2,500,000 ..... 106.342 ... 2,658,550 ..... 2,459,825 ........ 25,000 ...... 152,083 ........ 6,390 . 2. 02/22/2002 ... 6.400
191219-AX-2... COCA COLAENTERPRISES ............. ...... ... 6.700 AO... 10/15/2036 ............ ... 1,085,777 ... 1,000,000 ..... 109.946 ... 1,099,460 ..... 1,086,060 ........ 1444 33,500 ......... (283) .o 1PE.. 10/07/2002 ... 6.097
191219-AY-0... COCA COLAENTERPRISES ............. ...... ... 6.950 MN .. 11/15/2026 ............ ... ... 2,232,155 ... 2,000,000 ..... 113.761 ... 2,215,220 ..... 2,282,720 ........ 1,760 (565) ... 1. 11/21/2002 ... 6.026
195869-AC-6... COLONIALPIPELINE ................... ...... ... 7750 MN . 11/01/2010 3,972,587 ... 4,000,000 ..... M6 ... 4,708,640 ..... 3,968,200 ........ 51,667 ...... 310,000 ........ 2,303 1PE .. 10/24/2000 ... 7.866
195869-AG-7 .. COLONIALPIPELINE ................... ... ... 7.630 MN .. 04/15/2032 ... ... ... 7,241,821 ... 7,000,000 ..... 119.351 ... 8,354,570 ..... 7,241,150 ... 45,992 ... 350,132 ... 677 1. 06/27/2002 ... 7.339
19767Q-AN-5 .. COLUMBIA/HCA ....................... .o . 6.730 JJ ... 07/15/2045 07/15/2003 ... 100.000 ..... 3,977,831 ... 4,000,000 ...... 73470 ... 2,926,800 ..... 3,819,440 ... 124,131 .. 269,200 ....... BATE KT 04/14/1998 ... 7.791
20029P-AM-1 .. COMCAST CABLE COMMUNICATION ... ...... .... 6.875 JD... 06/15/2009 ............ ... 1,490,326 ..... 1,500,000 ... 106.389 ..... 1,595,835 ... 1,489,395 ......... 4,583 ... 103,125 .......... 9B 2PE.. 04/15/2002 ... 7.000
207638-AA9 ... CTNATLBK ... 10.000 JD... 06/15/2008 ............ ... 394,922 ... 394,95 394,922 ... 394,95 ... 1,75 ... 39492 L 2. 12/25(1991 ... 9.998
207633#E-8 ... CT NATL BK FORTHOWARD PAPER ..... ...... .... 9.670 FA... 02115/2010 ............ ... 827,075 ....... 853,914 ... 827,075 ....... 853,914 ........ 31,194 82,573 ....... (2,519) 2. 10/13/1989 ... 9.833
207633#R-9 ... CTNATLBK ... 10.000 JD... 06/15/2006 ............ .. 142,652 ....... 142,652 .. 142,652 ... 142,652 ... 634 ... 265 2. 12/25(1991 ... 9.998
208251-AC-2... CONOCOINC ... e 5.900 AO... 04/15/2004 ............ ... ... 4,873,017 ... 5,000,000 ..... 104.679 ... 5,233,950 ..... 4,654,000 ........ 62,278 ...... 295,000 ....... 89,505 ... (- 05/18/2000 ... 8.000
208251-AE-8... CONOCOINC ... i 6.950 AO... 04/15/2029 . .......... ... ... 3,352,342 ... 3,000,000 ..... 113.338 ... 3,400,140 ..... 3,354,180 ........ 44,017 ... 104,250 ....... (1,838) ..o 1. 09/04/2002 ... 6.051
21036U-AA-5 .. CONSTARINTERNATIONAL ............. ...... ... 11.000 D ... 120012012 498,724 ... 500,000 ... 498,724 ... 498,750 ......... 6,264 ... (26) ..o 4z.... 1211712002 .. 11.087
210805-CF-2... CONTINENTAL AIRLINESSER 98- ...... ...... .... 6.465 AO... 10/15/2004 ............ ... ... 3,939,174 ... 3,986,720 ... 3,939,174 ... 3,862,334 ........ 54,412 ... 87,141 ... 072 3. 01/20/2000 ... 7.721
218693-AF-6 ... CORESTATES CAPITALCORP ........... ...... ... 9.375 AO... 04/15/2003 ............ ... 3,496,756 ... 3,500,000 ..... 102.054 ... 3,571,890 ... 3,464,865 ........ 69,271 ...... 328,125 ... 3,550 1PE .. 06/14/1991 ... 9.516
20237L-CT-7... COUNTRYWIDEFUNDING .............. ...... ... 6.480 JJ ... 03/01/2004 ... 4,871,679 ... 5,000,000 ... 4,871,679 ... 4,258,500 ....... 149,400 ...... 324,000 ...... 100,450 . 1PE.. 11/03/1994 ... 8.850
202746-AC-3... COURTYARD BY MARRIOTTII ........... ...... ... 10.750 FA... 02/01/2008 ............ 985,781 ... 1,000,000 ... 101.875 ... 1,018,750 ....... 980,000 ........ 44792 ... 107,500 ........ 1,90 .o 4..... 09/29/1999 .. 11.118
233835-AQ-0 .. DAIMLERCHRYSLERAG................ ..o e, 8.500 JJ ... 01/18/2031 ... 8,184,391 ... 7,500,000 ..... M7.250 ... 8,793,750 ..... 8,190,540 ....... 208,646 ...... 446,250 ....... (5,557) oo 2. 03/04/2002 ... 7.700
23383F-AA-3 .. DAIMLERCHRYSLERAG .............co o o 7.375 MS .. 09/15/2006 ............ ... 4,998,221 ... 5,000,000 ..... 108.625 ... 5,431,250 ..... 4,998,050 ....... 108,576 ...... 368,750 .......... 29 2PE.. 09/18/1996 ... 7.381
242361-AD-5... DEANFOODS ... ... e 8.150 FA... 08/01/2007 ............ ... 5,009,505 ..... 5,000,000 ..... 105.250 ... 5,262,500 ..... 5,014,200 ....... 169,792 ...... 407,500 ....... (1767) oo 4. 07/27/2000 ... 8.096
247361-VY-1. .. DELTA AIRLINES INC WILMINGTON TTEE90-1. 9 ... ... 10.790 MS .. 03/26/2014 ... .l 2,000,000 ..... 2,000,000 ... 2,000,000 ..... 2,000,000 ........ 56,947 ... 25,800 . KIS 09/20/1990 .. 10.790
247361-VZ-8 ... DELTA AIRLINES INC WILMINGTON TTEE90-1. 9 ... ... 10.250 MS .. 03/26/2005 ............ ...l 1,000,000 ..... 1,000,000 ...... 79.280 ....... 792,800 ..... 1,000,000 ........ 21,049 ... 102,500 . KIS 09/20/1990 .. 10.250
254063-AX-8. .. DILLARDDEPTSTORES ................ ...... ... 6.625 JJ ... 01/15/2018 ............ .. 2,993,936 ... 3,000,000 ...... 85.500 ..... 2,565,000 ..... 2,993,040 ........ 91,646 ...... 198,750 .......... 25 3. 01/08/1998 ... 6.646
26882P-AL-6... ERAC USA FINANCE COMPANY ......... ...... ... 8.250 MN .. 05/01/2005 ............ ... 1,997,459 ... 2,000,000 ..... 110.204 ... 2,204,080 ..... 1,995,740 ........ 21,500 ...... 165,000 .......... 81 2. 04/19/2000 ... 8.302
217432-AA8 ... EASTMANCHEMICAL ................... oo o 6.375 J ... 01/15/2004 ... 9,858,026 .... 10,000,000 ..... 103.817 ... 10,381,700 ..... 9,571,200 ....... 293,958 ... 637,500 ...... 125,985 ... 2PE.. 08/03/2000 ... 7.820
285659-AF-5 ... ELECTRONIC DATASYSTEMSBASIC ... ...... ... 7.450 AO... 10/15/2029 ... 4,266,707 ..... 4,000,000 ...... 93.017 ... 3,720,680 ..... 4,268,020 ........ 62,911 ... 149,000 ....... (1313) o 1PE .. 08/27/2002 ... 6.899
293561-AQ9 .. ENRONCORP ..............ooooiis i e, 9.125 AO... 04/01/2003 ............ ...l 260,000 ..... 2,000,000 ...... 13.000 ....... 260,000 ....... 400,000 ..o (130,000) ... 28,125 6..... 04/04/1991 .. 46.79%
293567-AV-5... ENSERCHCORP ..............ocooin e o 7.125 JD ... 06/15/2005 ............ ... 5,000,000 ..... 5,000,000 ...... 96.458 ..... 4,822,900 ..... 5,000,000 ........ 15,833 ... 356,250 ... 2PE.. 05/30/19%5 ... 7.12%5
29365H-AA-8 .. ENTERGY-KOCHLP .................... ... .. 6.900 FA... 08/01/2011 ... ... 2,991,707 ... 3,000,000 ...... 96.249 ... 2,887,470 ... 2,990,940 ........ 86,250 ...... 21,05 ... 689 ... 1o 07/19/2001 ... 6.942
30254*-AA-8 ... FHCCCAPITAL ... i 8.940 MJSD 06/29/2028 ............ ... ... 3,000,000 ..... 3,000,000 ... 3,000,000 ..... 3,000,000 ......... 1,490 ... 268,200 ... 2. 06/29/1998 ... 8.940
31331F-AE-1 .. FEDERALEXPRESSCORPSERCY ...... ...... ... 7.150 MS .. 09/28/2012 ... 903,882 ....... 932,789 ... 903,882 ....... 892,474 ... 17,29 ... 66,694 ........ 1978 2. 03/23/1994 ... 7.885
313549-AQ-0 .. FEDERALMOGULCO .................. ..o e, 7.315 0. 01/15/2006 . 105,000 ....... 750,000 ...... 15.000 ....... 112,500 ....... 105,000 ... 2,44 ... 3750 80,818 6..... 06/17/1999 .. 62.114
31430Q-AG-2 .. FELCORLODGINGLP .................. oo e, 9.500 MS .. 09/15/2008 09/15/2007 ... 100.000 ..... 2,008,477 ... 2,000,000 ..... 102.000 ..... 2,040,000 ..... 2,002,111 55,944 ... 190,000 ....... (1,462) ..o 3. 09/14/2000 ... 9.379
337358-AR-6... FIRSTUNIONCORP ................ccoe oiie ool 7.250 FA... 02115/2003 . .......... ... 2,993,800 ..... 3,000,000 ..... 100.551 ... 3,016,530 ..... 2,746,080 ........ 82,167 ...... 27,500 ....... 40425 1PE.. 12/15/1994 ... 8.720
338032-AB-1... FISHERSCIENTIFIC .................... ..o oo 7125 0D ... 12M15/2005 ... 2,516,437 ... 2,675,000 ..... 101.500 ..... 2,715,125 ... 2,457,095 ......... 8,411 ... 190,594 ....... 8144 4..... 01/07/1998 ... 8.560
340711-AM-2 .. FLORIDA GAS TRANSMISSION .......... ...... ... 7.625 JD ... 120012010 ... 1,944,154 ... 2,000,000 ..... 108.903 ... 2,178,060 ..... 1,940,620 ........ 12,708 ... 152,500 ........ 353 2. 04/12/2002 ... 8.108
343254-A)-7 ... FLORIDA WINDSTORM UNDERWRITERS . ...... .... 7425 FA.. 022512019 ... 8,841,827 ... 8,000,000 ..... 114.087 ... 9,126,960 ..... 8,853,140 ....... 199,500 ... (M313) 1o 08/23/2002 ... 6.091
344126-AG-2 .. FOAMEX ... ... 9.875 JD ... 06/15/2007 ............ . 600,000 ..... 2,000,000 ...... 31.000 ... 620,000 ....... 600,000 ......... 8,778 ... 197,500 ... (1,413,438) ............... ... 5. 08/13/1997 ... 9.639
345370-BZ-2 ... FORDMOTOR ...........cocoiiiiiiis e 6.375 FA... 02/01/2029 . .......... ... 1,226,203 ..... 1,500,000 ...... 77.084 ... 1,156,260 ..... 1,223,505 ........ 39,844 ... 95,625 ........ 2,608 2. 01/23/2002 ... 8.060
35802Q-AB-4 .. FRESENIUSMED CAPTRIV ............ ...... ... 7.875 MJSD 06/15/2011 ... 850,893 ..... 1,000,000 ...... 97.000 ....... 970,000 ....... 847,500 ......... 3,500 ... 39,375 ... 3303 4. 09/06/2002 .. 10.701
(continues)
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369622-DG-7 .. GENELCAPITALCORP ............ooooe o o 7.875 JD ... 12/01/2006 ... 4,990,488 ... 5,000,000 ..... 114125 ... 5,706,250 ..... 4,976,250 ........ 2,813 ... 393,750 ........ 1,888 (- 12/05/1991 ... 7.929
36962G-XZ-2 .. GENERALELECCAPCORP ............. ...... ... 6.750 MS .. 03/15/2032 ............ ... 16,014,797 ... 16,000,000 .............. .... 16,014,797 .... 16,015,350 ....... 318,000 ...... 525,000 ......... (553) oo 1o 06/21/2002 ... 6.741
370425-RZ-5 ... GENERAL MOTORS ACCEPTANCECORP ...... .... 8.000 MN .. 11/01/2031 ... 5,229,211 ... 5,000,000 ..... 100.544 ... 5,027,200 ..... 5,231,200 ........ 66,667 ...... 398,889 ....... (1,923) o 2. 01/25/2002 ... 7.604
370442-AT-2 ... GENMOTORSCORP ..ot o e MS .. 03/15/2036 ............ ... 1,35, 114 ... 4,000,000 ...... 36.360 ..... 1,454,400 ..... 1201480 . 83,634 ... 2PE.. 03/07/2002 ... 8.095
370442-AZ-8 ... GENMOTORSCORP ..............ooooe o oo 6.750 MN .. 05/01/2028 ............ ... ... 2,843,669 ..... 3,000,000 ...... 87.084 ..... 2,612,520 ..... 2,836,860 ........ 33,750 ... 202,500 ........ 2,130 2. 05/18/1999 ... 7.199
37183F-AA-5 .. GENESISHEALTHVENTURES ........... ...... ... 7.500 JAJO 04/02/2007 ... 1,647,463 ... 1,664,388 ...... 93.000 ..... 1,547,881 ... 1,643,583 ........ 31,933 ... 119,647 ... 329 4. 10/25/2001 ... 7.870
38141G-AL-8 .. GOLDMANSACHS ... e 7.800 .. 012812010 2,143,335 ... 2,000,000 ..... 114.500 ... 2,290,000 ..... 2,154,200 ........ 66,300 ....... 78,000 ...... (10,865) ... 1PE .. 04/15/2002 ... 6.518
382550-AH-4... GOODYEARTIRE&RUBBER ............ ...... .... 7.857 FA... 08/15/2011 ... ... 3,984,332 ... 4,000,000 ...... 74.888 ... 2,995,520 ... 3,983,210 ... 118,728 ... 314,280 ... TATT 3. 08/27/2001 ... 7.918
41078T-AC-1 .. HANOVEREQUIPTRUST ............... ...... ... 8.750 MS .. 09/01/2011 ... 995,247 ... 1,000,000 ...... 96.500 ....... 965,000 ....... 995,000 ........ 29167 ....... 92,617 ... U1 4. 01/23/2002 ... 8.826
421924-AF-8 ... HEALTHSOUTHCORP ...............oo e ool 3.250 AO... 04/01/2003 .. .......... 1,960,266 ..... 2,000,000 ...... 97.625 ... 1,952,500 ..... 1,652,500 ........ 16,250 ....... 65,000 ...... 14,007 4. 09/14/2000 .. 11.330
42307T-AE-8 .. HEINZ (H.J.)CO ... 6.750 MS .. 03/15/2032 ............ ... 6,130,788 ..... 5,635,000 ..... 10.411 ... 6,221,660 ..... 6,131,397 ....... 1,996 ... (610) ..o 1. 12/09/2002 ... 6.100
431282-AD-4 ... HIGHWOODS REALTY LPFORSYTH...... ...... ... 6.835 JJ ... 01/31/2003 ... 5,000,000 ..... 5,000,000 ..... 100.185 ... 5,009,250 ..... 5,000,000 ....... 143,345 ... MLTH0 o 2PE.. 01/28/1998 ... 6.835
441812-FY-5... HOUSEHOLD FINANCE ................. ...... ... 6.400 JD... 06/17/2008 ............ ... 10,115,814 ... 10,000,000 ..... 106.634 ... 10,663,400 .... 10,137,000 ........ 24,889 ... 640,000 ...... (17 425) ..o 1PE .. 09/20/2001 ... 6.146
44856L-AJ5 ... HYATTEQUITIESLLC ................o oo e 9.250 MN .. 06/15/2005 ............ ...l 1,998,433 ... 2,000,000 ...l 1,998,433 ..... 1,997,760 ........ 23,639 ... 185,000 .......... 42 2PE .. 05/05/2000 ... 9.278
451794-AT-8 ... ILLINOISBELL TELEPHONE ............. ...... ... 6.625 FA... 02/01/205 ... ......... ... ... 4,338,403 ... 5,000,000 ..... 101.144 .. 5,057,200 ..... 4,306,350 ....... 138,021 ...... 331,250 ... 10,870 o 1PE .. 10/28/1999 ... 7.900
45254T-LW-2 .. IMPAC SECURED ASSETSMCN OWNER . ...... .... 6.360 MTLY 08/25/2032 05/01/2005 ... 100.000 ..... 3,995,072 ... 4,000,000 ... 3,995,072 ... 3,998,465 ........ 21,200 ...... 127,200 ....... (3,393) oo 1PE .. 05/20/2002 ... 6.262
45811E-AB-9 .. INTEGRATED ELECTRICALSVCS ........ ...... ... 9.375 FA... 020012009 . .......... 257,088 ....... 250,000 ...... 92.000 ....... 230,000 ....... 259,896 ......... 9,766 ....... 2,438 ... (851) oo 4. 03/19/1999 ... 8.763
459200-AM-3 .. INTLBUSINESSMACHINES ............. ...... ... 7.000 AO... 10/30/2025 ............ 3,877,936 ... 3,500,000 ..... 113715 ... 3,808,125 ... 3,880,045 ........ 451 122,500 ....... (2,09) ..o 1PE .. 09/25/2002 ... 6.115
459200-AS0. .. INTLBUSINESSMACHINES ............. ...... ... 6.500 J ... 01/15/2028 ............ ... 3,130,739 ... 3,000,000 ..... 105.500 ..... 3,165,000 ..... 3,131,000 ........ 89917 ... (1) o 1. 10/11/2002 ... 6.156
459200-BB-6 ... INTLBUSINESSMACHINES ............. ...... ... 5.875 MN .. 11/29/202 ... 9,698,721 ... 10,000,000 .............. ... 9,698,721 ... 9,698,930 ........ 55486 ... (209) ..o 1PE.. 12/20/2002 ... 6.095
460146-BK-8 ... INTLPAPERCO .............ocoiiiien e 8.125 JJ ... 07/08/2005 ............ ... 3,001,587 ... 3,000,000 ..... 11.930 ... 3,357,900 ..... 3,002,734 ... 17,135 ... 43,750 ... (578) ..o 2. 01/05/2001 ... 8.100
46625H-AE-0 .. JPMORGANCHASE ................... ... .. 6.250 JJ ... 01/15/2006 ............ ... 3,430,788 ... 3,500,000 ..... 104.375 ... 3,653,125 ... 3,392,700 ....... 100,868 ...... 28,750 ... 19,757 o 1PE .. 01/03/2001 ... 6.982
478160-AJ-3 ... JOHNSON & JOHNSON ................. .ooooe ool 6.950 MS .. 09/01/2029 ............ ... 16,141,498 ... 14,745,000 ..... 119.986 .... 17,691,936 .... 16,152,003 ....... 341,503 ... 512,389 ...... (10,808) ..o 1PE.. 06/27/2002 ... 6.217
484168-AA-7 ... KANEBPIPELINEOPPART ............. ... oo 7750 FA... 02115/2012 ... 5,000,000 ..... 5,000,000 ..... 110.464 ... 5,523,200 ..... 5,000,000 ....... 146,389 ...... 187,292 . 2PE.. 02/15/2002 ... 7.750
49306C-AD-3 .. KEYCORP ....... ..o i 7.000 FA... 02012011 ... 8,162,009 ..... 8,000,000 .............. ... 8,162,009 ..... 8,182,510 ....... 233,333 ... 455,000 ...... (13,713) o 1o 03/08/2002 ... 6.671
493267-AB-4 ... KEYCORP ... i 7.500 JD... 06/15/2006 ............ ... 5,016,836 ..... 5,000,000 ..... 112.284 ... 5,614,200 ..... 5,036,800 ........ 16,667 ...... 375,000 ....... (4,203) ..o 2. 05/16/1997 ... 7.386
49348E-AA5 .. KEYSTONE FINLMIDATLANTIC ......... ...... ... 7.300 MN .. 05/15/2004 ............ ... 1,998,592 ..... 2,000,000 ... 1,998,592 ... 1,995,100 ........ 18,656 ...... 146,000 .......... TT5 o 1PE .. 05/15/1997 ... 7.345
494368-AS-2... KIMBERLY CLARK .............ocooiiee i 6.375 ... 01/01/208 ... 5,038,819 ..... 5,000,000 ..... 110.789 ... 5,539,450 ..... 5,039,010 ....... 159,375 ...... 159,375 ... (191) oo 1PE .. 06/19/2002 ... 6.313
500255-AN-4. .. KOHLSCORP ..........oooiiiiiie e 6.000 J ... 01/15/2033 ... 3,932,837 ... 4,000,000 ... 3,932,837 ... 3,932,960 ........ 26,667 ... (123) o 1. 12/03/2002 ... 6.121
51808B-AE-2 .. LASMO (USA) INC ..................ooo o 7.300 MN .. 1/15/2027 o 9,359,121 ... 8,660,000 ..... 118.009 .... 10,219,579 ..... 9,365,433 ........ 80,779 ...... 316,000 ....... (6,312) ..o 1PE.. 07/12/2002 ... 6.632
530829-AA-8 ... LIBERTY NATLBANK .............oooo i 6.750 JD... 06/01/2003 ............ ... 4,998,782 ... 5,000,000 ..... 101.925 ... 5,090,250 ..... 4,991,900 ........ 28,125 ... 337,500 .......... 635 1PE.. 05/12/1993 ... 6.772
532457-AM-0 . ELILILY ..o 7125 JD ... 06/01/2025 ... . 4,387,042 ... 4,000,000 ..... 105.125 ... 4,205,000 ..... 4,390,830 ........ 28,750 ... 142,500 ....... (3,788) ..o 1PE.. 07/09/2002 ... 6.312
540423-AB-6 ... LOWES CINEPLEX ENTERTAINMENT ... ...... ... 8.875 FA... 08/01/2008 ... ... ... 1,250,000 .. 187,500 ..o (101,563) ..o 268,09 6..... 07/31/1998 .. 60.836
542312-AB9... LONE STARTECHNOLOGIES ............ ...... ... 9.000 JD... 06/01/2011 06/01/2009 ... 100.000 ..... 1,001,024 ... 1,000,000 ...... 92.000 ....... 920,000 ..... 1,001,283 ......... 7,50 ... 90,000 ......... (129) .o 4. 11/28/2001 ... 8.976
543213-AB-8... LONGVIEWFIBRECO ...............coe oien o 10.000 JJ ... 01/15/2009 01/15/2008 ... 100.000 ..... 1,010,844 ... 1,000,000 ..... 105.000 ..... 1,050,000 ..... 1,011,575 ........ 8,11 (782) oo 4. 07/26/2002 ... 9.7
55262C-AB-6 .. MBIAINC ...................cooiii 9.375 FA... 02M5/2011 ... 2,846,254 ... 2,570,000 ..... 125.242 ... 3,218,719 ... 2,990,478 ... 91,021 ... 240,938 ...... (23,908) ..........cois (- 05/09/1995 ... 7.576
571748-A8-9 ... MARSH&MCLENNAN .................. ... ... 9.800 MTLY 04/06/2009 ........................ ... 2,000,000 ..... 2,000,000 ... 2,000,000 ..... 2,000,000 ........ 16,333 ... 196,000 ... 1o 03/30/1989 .. 10.002
571783-AD-1... MARSH SUPERMARKETS ............... ...... ... 8.875 FA... 08/01/2007 08/01/2005 ... 100.000 ....... 260,217 ... 250,000 ...... 89.000 ....... 222,50 ....... 250,616 ......... 9,245 ... 2,188 ... (83) .o 4. 08/12/1997 ... 8.831
577778-AR-4... MAY DEPARTMENTSTORES ............ ...... ... 10,250 JJ . 01012021 1,991,725 ... 2,000,000 ..... 134,597 ... 2,691,940 ..... 1,990,600 ....... 102,500 ...... 205,000 .......... 155 e 1PE .. 01/07/1991 .. 10.301
582834-AM-9 .. MEADCORP .............ooooiiii e 7.350 MS .. 03/01/2017 ... 2,391,920 ... 2,350,000 ..... 115.060 ..... 2,703,910 ..... 2,393,663 ........ 57,575 ...... 172,725 ... (1743) o 2PE.. 02/25/2002 ... 7.146
58503X-AA-5 .. MEDPARTNERSINC .................... oo oo 7.375 AO... 10/01/2006 ............ ... 4,232,603 ... 4,250,000 ..... 102.000 ..... 4,335,000 ..... 4,214,130 ... 78,359 ... 313,438 ... 373 KIS 10/03/1996 ... 7.497
587533-AE-0... MERCANTILESTORES .................. .o ool 8.200 MS .. 09/15/202 ............ ... ... 1,988,672 ..... 2,000,000 ...... 89.075 ..... 1,781,500 ..... 1,983,160 ........ 48,289 ... 164,000 .......... 806 ... 3. 09/16/1992 ... 8.288
589331-AD-9... MERCK&COINC ..................oo i o 6.400 MS .. 03/01/2028 ............ ... ... 3,044,973 ... 3,000,000 ..... 110.860 ..... 3,325,800 ..... 3,045,200 ........ 64,000 ....... 96,000 ......... (7)o 1PE .. 08/16/2002 ... 6.279
589331-AE-7... MERCK&COINC ...................oo e o 5950 JD... 12/01/2028 ... 2,839,860 ..... 3,000,000 ..... 105.740 ... 3,172,200 ..... 2,838,640 ........ 14,875 ... 89,250 ........ 1220 1PE .. 06/07/2002 ... 6.373
589602-AB-7 ... MERIDIAN BIOSCIENCEINC. ............ ...... ... 7.000 MS .. 09/01/2006 ............ ool 150,000 ....... 150,000 ... 150,000 ....... 150,000 ......... 3,500 ... 10,500 . 3. 09/24/1996 ... 7.000
590188-EZ-7... MERRILLLYNCH&CO .............oooov o 6.250 AO... 10/15/2008 ............ ... ... 2,604,591 ... 3,000,000 ..... 110.528 ... 3,315,840 ..... 2,442,660 ........ 39,583 ... 187,500 ....... 39,325 1. 05/09/1994 ... 8.510
590188-JP-4 ... MERRILLLYNCH&CO ............oooen o o 6.000 FA... 0217/2009 ............ ... 2,878,883 ..... 3,000,000 ..... 108.654 ... 3,259,620 ..... 2,827,650 ........ 67,000 ...... 180,000 ....... 15,423 1PE.. 05/18/1999 ... 6.815
(continues)
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502173-AB-4 ... METLIFE ... 7.450 MN 11012028 3,905,692 ..... 4,000,000 ..... 105.014 ... 4,200,560 ..... 3,903,120 ........ 49,667 ...... 298,000 ........ 18T 1PE .. 07/27/2001 7.677
62826N-73-9 . .. THE PIERPONT MONEY MARKETFUNDFUND 828 .. ... . oot it i e 100.000 .o 12000 o e B39 1. 1213172001 ..........
628857-DJ-0 ... NATIONSBANK-TEXASCORP ............ ...... ... 9.500 JD... 06/01/2004 ............ ... 2,000,000 ..... 2,000,000 ..... 110.191 ... 2,203,820 ..... 2,000,000 ........ 15,833 ... 190,000 ... 1PE .. 06/15/1989 ... 9.500
638537-AB-6 ... NATL WESTMINSTERBANKPLC ......... ...... ... 9.375 MN .. 11/15/2003 ............ 4,014,089 ... 4,000,000 ..... 106.424 ... 4,256,960 ..... 4,130,360 ........ a.917 . 375,000 ...... (15,789) ..o 1PE.. 05/07/1992 ... 8.922
638901-AP-3. .. NAVISTAR INTERNATIONAL ............. ...... ... 8.000 FA... 02/01/2008 ............ ... ... 1,500,000 ..... 1,500,000 ...... 81.000 ..... 1,215,000 ..... 1,500,000 ........ 50,000 ...... 120,000 ..o 4. 05/07/1998 ... 8.000
65332V-AJ-2.... NEXTEL COMMUNICATIONS ............ ...... ... MS .. 09/15/2007 ... 989,181 ... 1,000,000 ...... 95.500 ....... 955,000 ....... 752,500 .o 95,099 ... 4. 04/12/2000 .. 10.368
656559-AZ-4 ... NORTEKINC ...................cocoo i 8.875 FA... 08/01/2008 ............ ... ... 1,577,008 ... 1,500,000 ..... 102.250 ... 1,533,750 ... 1,494,615 ........ 55,469 ...... 133,125 ... (10,708) ..o 4. 07/27/1998 ... 7.722
66416T-AF-2. .. NORTHEASTERN GENERATIONCO ...... ...... .... 8.812 AO... 10/15/2026 ............ ... ... 10,062,198 .... 10,000,000 ..... 103.933 ... 10,393,300 .... 10,063,834 ....... 186,031 ...... 873,857 ....... (1,636) ... 2PE.. 01/31/2002 ... 8.737
667281-B#-5 ... NORTHWESTAIRLINES ................. ...... ... 8.700 JJ ... 07/02/2003 ... 314,587 ... 34,587 314,587 ... 314,587 ... 13,608 ....... 309 . 4..... 05/02/1986 ... 8.703
680665-AD-8. .. OLIN CORPORATION ..............oooov oiin oot 9125 JD ... 2M15/2011 . 1,000,000 ..... 1,000,000 ..... 113.581 ... 1,135,810 ... 1,000,000 ......... 4,086 ... 92,264 . 2. 12/06/2001 ... 9.125
681904-AD-0... OMNICAREINC .................ocoo i 5.000 JD... 120012007 ... 1,575,982 ... 2,000,000 ...... 95.375 ... 1,907,500 ..... 1,442,500 ......... 8,333 ... 100,000 ....... 62,506 ... KT 11/15/2000 .. 10.634
68233D-AC-1 .. ONCORELECTRIC ..............coooen e o 7.000 MN .. 05/01/2032 . .......... . 3,941,653 ... 4,000,000 ...... 99.986 ..... 3,999,440 ... 3,941,880 ........ 46,667 ...... 136,11 ... (227) o 2PE.. 05/01/2002 ... 7.118
682680-AL-7 ... ONEOKINC ... i 7125 AO... O4M15/2011 ... 3,996,429 ... 4,000,000 ..... 106.704 ... 4,268,160 ..... 3,996,480 ........ 60,167 ...... 285,000 .......... B4 2. 04/03/2001 ... 7.137
690768-BB-1... OWENS-LLINOISING ................oo e o 8.100 MN .. 05/15/2007 ............ ... 2,042,040 ... 2,000,000 ...... 96.500 ..... 1,930,000 ..... 2,011,520 ........ 20,700 ...... 162,000 ....... (7,906) ..o 4. 11/09/1998 ... 7.523
693204-AC-3. .. PCICHEMICALSCDACO ............... ...ooo .. 10.000 JD ... 12/31/2008 ... 133,333 ... 437,166 ...... 70.000 ....... 306,016 ....... 122,953 ... 21 . B8 10,380 o 6Z.... 01/03/2002 .. 43.202
693476-AF-0... PNCFUNDINGCORP ..............oooon e ol 6.875 MS .. 03/01/2003 ............ ... 2,994,980 ... 3,000,000 ..... 100.797 ... 3,023,910 ..... 2,839,890 ........ 68,750 ...... 206,250 ....... 28,06 ... (- 04/11/1994 ... 7.715
69347S-AA-3 .. PNCBANK ... ... 7.875 AO... 04/15/2005 ............ ... ... 5,093,294 ... 5,000,000 ..... 110.211 ... 5,510,550 ..... 5,284,600 ........ 83,125 ...... 393,750 ...... (36,708) ...t 1. 10/30/1996 ... 6.971
694032-AY-9... PACIFICBELL ....................oooo o 5.875 FA... 02/15/2006 ............ ............ ... 2,873,091 ... 3,000,000 ..... 109.507 ... 3,285,210 ..... 2,600,220 ........ 66,583 ...... 176,250 ....... U834 1PE.. 08/30/1996 ... 7.414
706451-AA9 ... PEMEXFINANCELTD .................. ..o oo 8.500 FA... 02/15/2008 ............ ... ... 1,982,994 ... 2,000,000 ..... 111.500 ... 2,230,000 ..... 1,979,904 ... 64,222 ...... 170,000 ........ 2488 2. 09/28/2001 ... 8.705
709903-BB-3... PENNZOILCO ...........covvviiies s 10125 MN .. MM5/2009 .. 1,989,299 ... 2,000,000 ..... 125.895 ... 2,517,900 ..... 1,982,200 ........ 25875 ... 202,500 .......... 985 2. 11/08/1989 .. 10.230
71345L-DU9 .. PEPSICOINC ... i 7.050 MN .. 05/15/2006 ............ ... .. 6,986,173 ..... 7,000,000 ... 6,986,173 ..... 6,968,850 ........ 63,058 ...... 493,500 ........ 3304 1PE.. 05/15/1996 ... 7.113
71713U-AQ-5 .. PHARMACIA CORPORATIONBASIC ...... ...... .... 6.500 JD... 12/01/2018 ... .l 2,057,559 ... 2,000,000 ..... 109.912 ..... 2,198,240 ... .. 2,058,420 ........ 10,833 ... 65,000 ......... (861) ..o 1PE.. 07/18/2002 ... 6.212
71713U-AW-2 .. PHARMACIA CORPORATIONBASIC ...... ...... .... 6.600 JD... 12/01/2028 ............ ... 4,197,247 ... 4,000,000 ..... 112.984 ... 4,519,360 ..... 4,198,510 ........ 22,000 ...... 132,000 ....... (1,263) ..o 1. 07/19/2002 ... 6.214
718814-NP-7... PHOENIX ARIZONAREF SERBG.O. ... ...... .... 4500 M ... 07/01/2016 ............ ............ ....... 106,514 ....... 110,000 ... 106,514 ....... 105,881 ......... 2,415 ... 4,950 ... 180 1PE .. 04/09/1999 ... 4.822
72354P-AA-3 .. PIONEERAMERSLLC VIR .............. ..o o 4900 MJSD 12/31/2006 ... 50,120 ....... 145,722 ... 69.130 ....... 100,738 ........ 40,94 ... 20 ... 7,899 ... 9136 6Z.... 01/03/2002 .. 39.834
737415-AA-7 ... POST APARTMENTHOMES ............. ...... ... 7.250 AO... 10/01/2003 . .......... 5,374,103 ... 5,365,000 ..... 1027382 ... 5,511,512 ... 5,428,663 ........ 97,241 ... 388,963 ...... (12,833) ..o 2PE.. 12/18/1997 ... 6.992
73765P-BX-3 .. POTOMAC CAPITALINVEST ............. ... ... 6.500 JJ ... 03/11/2004 ... 3,945,230 ... 4,000,000 ... 3,945,230 ..... 3,851,160 ....... 121,549 ... 263,600 ....... A4 2PE.. 08/30/2000 ... 7.820
741929-AJ2 ... PRIMUSTELECOM ................oooo s o 12750 AO... 1011512009 ... 200,000 ..... 1,000,000 ...... 59.000 ....... 590,000 ....... 200,000 ........ 26917 ... 121,500 .. 5. 02/16/2000 .. 64.333
743410-AA0 ... PROLOGISTRUST ... e 7.050 . 07152006 ... 962,198 ..... 1,000,000 ..... 109.399 ... 1,093,990 ....... 937,930 ........ 32,508 ....... 70,500 ........ 8,841 . 2. 01/06/2000 ... 8.303
743410-AC-6... PROLOGISTRUST ............ocooiiin e o 6.700 AO... 04/15/2004 ............ ... ... 1,675,400 ..... 1,700,000 ..... 104173 ... 1,770,941 ... 1,635,621 ........ 24,046 ... 113,900 ....... 25 2. 07/21/2000 ... 7.890
743445-AB-4 ... SECURITY CAPITALPACIFICTR ......... ...... ... 7.500 FA... 02/15/2014 ... ... 8,189,325 ..... 8,000,000 ..... 110.208 ..... 8,816,640 ..... 8,248,560 ....... 206,667 ...... 600,000 ...... (14,598) ... 2PE.. 05/15/1998 ... 7.138
744358-AC-2 .. PRUDENTIAL PROPERTY INVT .......... ...... ... 6.625 AO... 04/01/2009 ............ ... 2,988,406 ..... 3,000,000 ..... 108.187 ... 3,245,610 ..... 2,984,010 ........ 49,688 ...... 198,750 ........ 1400 o (- 03/26/1999 ... 6.699
74438G-AC-5 .. PRUDENTIALHOLDINGSLLC ............ ...... ... 7.245 0D ... 120182028 4,000,000 ..... 4,000,000 ..... 114.104 ... 4,564,160 ..... 4,000,000 ........ 10,465 ...... 289,800 ... 1. 1211212001 ... 7.245
74531L-AC-0 .. PUGET SOUND ENERGY INC CAPITALTRUST . ...... .... 8.231 JD ... 06/01/2027 ............ ... 5,000,000 ..... 5,000,000 ...... 97.357 ... 4,867,850 ..... 5,000,000 ........ 34,29 ...... 1,550 o 3. 06/05/1997 ... 8.231
749275-AA-1. .. RBSG CAP CORP GTD ROYALBK OF SCOTLAND .. ...... ... 10.125 MS .. 03/01/2004 ............ ...l 3,050,388 ..... 3,000,000 ..... 109.1% ..... 3,215,880 ... 3,343,680 ....... 101,250 ...... 303,750 ...... (39,992) ... 1. 05/07/1992 ... 8.560
74955*-AA-8 ... RGS (AEGCO) FUNDINGCORP ......... ...... ... 9.500 JD... 12/07/2004 ... 365,448 ... 365,448 ... 365,448 ... 365,448 ... 2,36 ... 35,046 ... 2. 12/15/1989 ... 9.589
74955@-AA-6 .. RGS (I&M) FUNDING ................oo oo o 9.500 JD ... 12/07/2004 ... 365,448 ... 365,448 ... 365,448 ... 365,448 ... 2,36 ... 35,046 ... 2. 12/15/1989 ... 9.589
760719-BA-1... REPNYCORP ... i 5.875 AO... 10/15/2008 ............ ... ... 5,641,484 ... 6,000,000 ..... 107.873 ... 6,472,380 ..... 5,312,940 ........ T 352,500 ....... 48,362 . 1PE.. 03/07/1994 ... 7.151
76110W-MB-9.. RESIDENTIAL ASSET SEC 2001-KS3AI5 .. ...... ... 6.480 MTLY 09/25/2031 . .......... ... ... 1,067,001 ..... 1,000,000 ... 1,067,001 ..... 1,067,031 ......... 5400 ... (30) .o 1PE.. 12/20/2002 ... 5.927
778669-AA-9 ... ROTECHHEALTHCAREINC ............. ...... ... 9.500 AO... 04/01/2012 ... 608,983 ....... 650,000 ..... 100.125 ... 650,813 ....... 607,750 ........ 15,438 ... KA 1,233 4..... 07/08/2002 .. 10.581
781748-AC-2... RURAL/METROCORP ..............oooe o o 7.875 MS .. 03/15/2008 ............ ... 290,000 ..... 1,000,000 ...... 75,125 ... 751,250 ... 290,000 ........ 23,188 ....... T8750 ..o 5. 04/30/1999 .. 32.894
78387G-AD-5 .. SBC COMMUNICATIONS ................ ...... ... 6.250 MS .. 03/16/2011 ............ ... 2,141,385 ... 2,000,000 ..... 110.244 ... 2,204,880 ..... 2,144,880 ........ 36,806 ... (3,495) ... 1o 09/30/2002 ... 5.180
78388)-AE-6... SBA COMMUNICATIONS ................ ... ... 10.250 FA... 02/01/2009 ............ 1,000,000 ..... 1,000,000 ...... 54.000 ....... 540,000 ..... 1,000,000 ........ 42,708 ... 102,500 ..o 5. 06/04/2001 .. 10.250
784005-AD-2. .. SCINTERNATIONAL SVCSINCSERB ... ...... .... 9.250 MS .. 09/01/2007 09/01/2006 ... 100.000 ..... 4,001,374 ... 4,000,000 ...... 60.000 ..... 2,400,000 ..... 4,004,860 ....... 123,333 ... 370,000 ......... (591) ..o 4..... 08/25/1997 ... 9.229
78411J-AA5 ... SUPERIOR FINANCIALCORP ............ ...... ... 8.650 AO... 04/01/2003 ............ ... 1,000,000 ..... 1,000,000 ..... 100.407 ... 1,004,070 ..... 1,000,000 ........ 18,261 ....... 86,500 ... 2. 03/27/1998 ... 8.649
786429-AK6... SAFECOCORP ................ccco i 6.875 ... 07/15/2007 ... ... 2,992,393 ... 3,000,000 ... 2,992,393 ... 2,986,110 ........ 95,104 ... 206,250 ........ 1,359 2. 07/10/1997 ... 6.940
805564-JZ-5 ... SAXON ASSET SECURITIES TRUST 2001-3AF5 ...... .... 5.910 MILY 12/25/2026 12/01/2026 ... 100.000 ..... 2,066,084 ... 2,000,000 ... 2,066,084 ..... 2,066,250 ......... 9,850 ... (167) oo 1PE.. 11/27/2002 ... 5.686
(continues)
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81413P-AF-2 .. SECURITY CAPITALGROUP ............ ...... ... 7.150 JD ... 06/15/2007 ............ .. 1,997,719 ... 2,000,000 ..... 113.29 ... 2,265,920 ..... 1,996,260 ......... 6,356 ...... 143,000 .......... 402 . 1PE.. 06/18/1998 ... 7.179
817320-AH-7... SEQUACORP ... o 9.000 FA... 08/01/2009 ............ ...l 1,012,721 ... 1,000,000 ...... %.125 ... 961,250 ..... 1,015,000 ........ 37,500 ....... 90,000 ....... (1,394) oo KI 03/28/2001 ... 8.739
84850H-AA-5 .. SPIEKERPROPERTIES ................. ...... ... 8.000 ... 07/19/2005 ............ ... 7,193,411 ... 7,000,000 ... 7,193,411 ... 7,492,170 ... 258,22 ... 560,000 ...... (67,372) ..o 2. 12/03/1997 ... 6.800
85748R-AA-6 .. STATE STREETBANKINSTCAPB ....... ...... ... 8.035 MS .. 03/15/2027 ............ ... ... 5,009,132 ..... 5,000,000 ..... 112,122 ... 5,606,100 ..... 5,010,650 ....... 118,293 ... 401,750 ......... (184) o 1PE .. 03/06/1997 ... 8.016
857555-AH-9. .. STATERBROTHERSHLDGS ............ ...... ... 10.750 FA... 08/15/2006 ............ ...l 1,000,000 ..... 1,000,000 ..... 101.500 ..... 1,015,000 ..... 1,000,000 ........ 40,611 ... 107,500 .o 4. 08/02/1999 .. 10.750
869099-AA-9. .. SUSQUEHANNABANCSHAR ............ ...... ... 9.000 FA... 02/01/2005 ............ ...l 5,018,996 ..... 5,000,000 ..... 108.856 ..... 5,442,800 ... .. 5,029,600 ....... 187,500 ...... 450,000 ....... (8,335) ..o 2PE.. 10/06/2000 ... 8.788
869137-AC-3... SUSQUEHANNAMEDIA ................. ...... ... 8.500 MN .. 05/15/2009 05/15/2007 ... 100.000 ..... 1,004,537 ..... 1,000,000 ..... 103.250 ..... 1,032,500 ..... 1,007,500 ........ 10,861 ....... 85,000 ......... (859) ..o 4. 05/06/1999 ... 8.369
870700-AC-5... SWIFT&CO ... e 10125 AO... 10/01/2009 . ... 948,583 ... 1,000,000 ...... 94.500 ....... 945,000 ....... 947,500 ........ 28,688 ... 1,083 4. 09/16/2002 .. 11.222
872649-AN-8... TRWINC ... 6.050 ... 01/15/2005 .. .......... .. 1,499,838 ... 1,500,000 ..... 105.447 ... 1,581,705 ... 1,499,655 ........ 41,846 ... 90,750 ........... B 2PE.. 01/08/1998 ... 6.054
872649-BL-1... TRWINC ... 7.625 MS .. 03/15/2006 ............ ... 999,214 ... 1,000,000 ..... 110.850 ..... 1,108,500 ....... 999,090 ........ 2,451 ... 76,250 .......... 183 o 2PE.. 03/07/2001 ... 7.647
87308N-AT-5 .. TTXCORP ... e 8.000 MS .. 03/15/2005 ............ ... ... 3,000,000 ..... 3,000,000 ..... 110.666 ..... 3,319,980 ..... 3,000,000 ........ 70,667 ...... 200,000 . 2. 03/09/2000 ... 8.000
88031J-AB-2... TENASKA GEORGIAPARTNERS ......... ...... ... 9.500 FA... 02/01/2030 ............ . 3,000,000 ..... 3,000,000 ...... 99.601 ..... 2,988,030 ..... 3,000,000 ....... 118,750 ...... 285,000 ... 2. 11/03/1999 ... 9.500
881609-AK-7... TESOROESCROWCORP ............co. oiiee ool 9.625 AO... 04/01/2012 04/01/2010 ... 100.000 ..... 2,000,423 ... 2,000,000 ...... 65.000 ..... 1,300,000 ..... 2,002,500 ........ 48,125 ... 9,972 ... (2,007) oo 4. 04/03/2002 ... 9.422
881685-AW-1 .. TEXACOCAPITAL ... i 8.250 AO... 10/01/2006 ............ ... ... 5,088,310 ..... 5,000,000 ..... 119.470 ... 5,973,500 ..... 5,103,300 ....... 103,125 ... 412,500 ....... (8,674) ... 1PE .. 05/22/1992 ... 8.003
881685-BC-4... TEXACOCAPITAL ... i 7.750 FA... 02/15/2033 02/15/2016 ... 101.620 ..... 1,346,735 ... 1,300,000 ..... 105.137 ... 1,366,781 ..... 1,351,337 ... 38,061 ... 100,750 ....... (1187) oo 1PE .. 04/29/1998 ... 7.391
882389-CC-1 .. TEXAS EASTERN TRANSMISSION ....... ...... ... 7.000 W 07/15/2032 6,046,500 ..... 6,000,000 ..... 104.630 ..... 6,277,800 ..... 6,046,650 ....... 208,833 ... (60) ..o 2PE.. 08/16/2002 ... 6.937
883203-BC-4... TEXTRON FINANCIALINC ............... ... ... 6.375 ... 07/15/2004 ... 9,449,321 ... 9,500,000 ..... 103.952 ... 9,875,440 ..... 9,357,500 ....... 219,260 ...... 605,625 ....... 30,049 1. 09/23/1999 ... 6.743
904764-AH-0. .. UNILEVER CAPITALCORP .............. ... ..o, 5900 MN .. 11/15/202 ............ ... 4,947,607 ... 5,000,000 ... 4,947,607 ..... 4,947,950 ........ 40,153 (343) o 1PE.. 11/04/2002 ... 5.975
907770-AW-1 .. UNOCALCORP ..........ooooiiiiiis e 7.200 MN .. 05/15/2005 ............ ... ... 2,990,641 ... 3,000,000 ..... 109.781 ... 3,293,430 ... 2,970,570 ........ 27,600 ...... 216,000 ........ 3,383 2PE.. 05/19/1995 ... 7.340
907818-AW-8 .. UNIONPACIFICCORP ................o. coooee oo 8.350 MN .. 05/01/2025 05/01/2005 ... 104.120 ..... 3,290,967 ... 3,000,000 ..... 113.568 ... 3,407,040 ..... 3,316,680 ........ 44750 ... 125,250 ...... (5,713) . 2PE.. 08/07/2002 ... 5.53
909317-AT-6... UNITEDAIRLINESINC ................. ... ... 8.030 JJ ... 01/01/2013 07/01/2011 ... 100.000 ....... 701,990 ... 2,791,214 ... 40.000 ..... 1,116,486 ....... 701,990 ... 112,067 ...... 24134 .0 (2,089,224) ... 5. 11/09/2001 ... 8.027
91019P-AA-0 .. UNITED DOMINIONREALTY ............. ...... ... 7.950 JD ... 07/12/2006 ............ .. 2,064,191 ... 2,000,000 ... 2,064,191 ... 2,133,480 ........ 13,250 ... 159,000 ...... (15,542) ... 2. 111251997 ... 6.910
91019P-AC-6 .. UNITED DOMINIONREALTY ............. ... ... 7.020 D .. MM5/2006 5,030,504 ..... 5,000,000 ... 5,030,504 ..... 5,068,550 ........ 29,250 ...... 351,000 ....... (9372) oo 2PE.. 06/16/1998 ... 6.781
911363-AG-4 .. UNITEDRENTALS .................ooo o 9.250 .. 01/15/2009 . 1,000,000 ..... 1,000,000 ...... 81.750 ....... 817,500 ..... 1,000,000 ........ 42,653 ....... 92,500 ..o 4. 12/08/1998 ... 9.250
912920-AC-9. .. US WEST COMMUNICATIONS INCQWEST ...... .... 6.875 MS .. 09/15/2033 ............ ... 8,500,018 .... 10,000,000 ...... 77.000 ..... 7,700,000 ..... 8,490,500 ....... 202,431 ... 687,500 ........ 9,518 4. 01/24/2002 ... 8.220
913017-AT-6... UNITED TECHNOLOGIES ............... ...... ... 6.700 FA... 08/01/2028 ............ ... ... 2,172,370 ... 2,000,000 ..... 13137 ... 2,262,740 ..... 2,173,340 ........ 55,833 (970) ..o 1PE .. 08/26/2002 ... 6.034
913026-AQ-3 .. UNITED TELEPHONEFLORIDA .......... ...... ... 7.250 JD ... 120152004 ...l 4,986,567 ..... 5,000,000 ..... 103.914 ... 5,195,700 ..... 4,942,150 ........ 16,111 ... 362,500 ........ 6,045 ... 1PE.. 12/08/1992 ... 7.397
91730A-AA-1 .. USGENNEWENGLANDINC ............. ...... ... 7.459 JJ ... 01/02/2015  01/02/2014 ... 100.000 ..... 4,000,000 ..... 4,000,000 ... 4,000,000 ..... 4,000,000 ....... 148,351 ... 298,360 ... 3. 11/23/1998 ... 7.460
925524-AH-3... VIACOMINC ... i 7.875 .. 07/30/2030 1,067,523 ..... 1,000,000 ..... 124.483 ... 1,244,830 ... 1,067,940 ........ 33,031 ... 39,375 ... 7)o 1. 05/01/2002 ... 7.302
94977F-AB-4 .. WELLS FARGO MTG BACKED SEC 2001-16A2 ...... .... 6.750 MTLY 07/25/2031  11/01/2004 ... 100.000 ..... 3,004,991 ... 3,000,000 ... 3,004,991 ... 3,121,875 ... 16,875 ... 50,625 ...... (26,884) ... 1PE .. 09/20/2002 ..........
961548-AT-1... WESTVACOCORP ..............cooooen iiiin oot 6.850 MN .. 11/15/2004 ............ ... 5,984,610 ..... 6,000,000 ..... 106.375 ..... 6,382,500 ..... 5,964,350 ........ 52,517 ... 411,000 ........ 720 2PE.. 11/10/1999 ... 6.992
962166-AU-8. .. WEYERHAEUSERCO .................o e ol 7.950 MS .. 03/15/205 .. .......... ... 6,209,332 ..... 5,900,000 ..... 116.349 ... 6,864,591 ..... 6,214,512 ....... 138,109 ...... 469,050 ....... (5,180) ... 2PE.. 02/07/2002 ... 7.461
962166-BA-1... WEYERHAEUSERCO .................o e ol 5.950 MN .. 11/01/2008 ... 3,147,443 . 3,225,000 ..... 106.749 ... 3,442,655 ... 3,140,788 ... 31,981 ... 95,944 ... 6,655 . ... 2. 05/08/2002 ... 6.449
969457-BD-1... WILLIAMS COSINC ... e 7.750 JD ... 06/15/2031 ... 4,725,705 ... 5,000,000 ...... 62.500 ..... 3,125,000 ..... 4,723,470 ... 17,22 ... 387,500 ........ 2,332 5. 12/14/2001 ... 8.252
969457-BN-9. .. WILLIAMS COSINC ... e 9.250 MS .. 03/15/2004 ............ ... 1,994,910 ... 2,000,000 ...... 79.500 ... 1,590,000 ..... 1,993,333 ... 54,472 ... 92,500 ........ STT o 5. 07/15/2002 ... 9.455
970620-AC-4. .. WILLISCORROONCORP ............... ..ooe oo 9.000 FA... 02/01/2009 02/01/2007 ... 100.000 ..... 2,010,165 ..... 2,000,000 ..... 105.500 ..... 2,110,000 ..... 2,017,500 ........ 75,000 ...... 180,000 ....... (2,040) 3. 01/28/1999 ... 8.845
98157D-AK-2 .. WORLDCOMINC ................ooooe e 8.250 MN .. 05/15/2031 . .......... 600,000 ..... 4,000,000 ...... 28,500 ....... 940,000 ....... 600,000 ... 165,000 ... (3,349,303)............... ..... 372,167 6..... 05/15/2001 ... 8.365
984121-AW-3 .. XEROXCORP ... e 5500 MN .. 11/15/2003 ............ ... 7,214,263 ... 7,300,000 ...... 97.500 ..... 7,117,500 ..... 6,937,190 ........ 51,303 ... 401,500 ....... 91,859 4. 09/22/1999 ... 6.900
987434-AF-4 ... YOUNG BROADCASTINGSERB ......... ...... ... 9.000 J ... 01/15/2006 ............ 989,007 ..... 1,019,000 ...... 98.625 ..... 1,004,989 ....... 947,670 ........ 42,89 ... 9710 ... 8,082 . 4. 04/30/1996 .. 10.147
98934K-AB-6 .. ZENECAWILMINGTON...............oo e ool 7.000 MN .. 111512023 .. 18,562,316 .... 17,000,000 ..... 115.199 ... 19,583,830 .... 18,562,050 ....... 152,056 ...... 385,000 ....... (9,784) .o 1PE.. 12/03/2002 ... 6.212
.............. Subtotal United States ... o L 48,406,284 .. 761,378,379 ... ... 779,315,712 ... 745,752,001 .... 13,504,685 ... 43,025,631 ... (7,000,681)............... ... 1,075,876 ....... ... .
Canada
01853E-AA-3 .. ALLIANCE ATLANTISCOMM ............. ...... ... 13.000 JD ... 1211512009 .. 991,469 ..... 1,000,000 ..... 109.000 ..... 1,090,000 ....... 990,122 ......... 5718 ... 130,000 .......... 01 4. 04/30/2001 .. 13.187
448096-AG-2 .. HUSKYOILLTD ............coooiiiiis e o 8.900 FA... 08/15/2028 ............ ............ ... 4,987,139 ... 5,000,000 ..... 110.457 ... 5,502,850 ..... 4,987,450 ....... 168,11 ... 445,000 .......... 120 3. 08/05/1998 ... 8.924
564816-AA-4 ... MANUFACTURERSLIFE ................ ...... ... 7.875 AO... 04/15/2005 ............ ... ... 2,997,521 ... 3,000,000 ..... 110.190 ... 3,305,700 ..... 2,993,520 ........ 49.875 ... 236,250 .......... TH 1PE .. 04/20/1995 ... 7.906
698900-AG-2 .. PANCANADIANENERGY CORP .......... ...... ... 7.2000 MN 11012031 6,981,067 ..... 7,000,000 ..... 115.767 ... 8,103,690 ..... 6,981,930 ........ 84,000 ...... 498,400 ........... B 2PE.. 11/02/2001 ... 7.221
87971M-AB-9 .. TELUS CORPORATION ................. .oooee ool 7.500 JD... 06/01/2007 ... 3,045,783 ... 3,000,000 ...... 97.000 ..... 2,910,000 ..... 3,089,220 ........ 18,750 ...... 225,000 ....... (8,602) ... 2. 06/01/2001 ... 7.089
(continues)
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.............. Subtotal Canada ... e 0 19,002,985 .. 19,000,000 L. L 20,932,240 19,012,242 ....... 326,514 1,534,650 ... (B,994) ..
Other Country
00104A-AB-8 .. AESDRAXENERGYLTD ................ ... .. 11500 FA... 08/30/2010 ... 2,000,000 ....... 1250 ... 25,000 . 230,000 ... (2,055,664)............... ... 5. 04/30/2000 ..........
00279R-AA-2 .. ABBEY NATIONALPLC.................. ... ... 6.690 AO... 10/17/2005 ............ ... 6,866,008 ..... 7,000,000 ... 6,866,008 ..... 6,666,250 ........ 96,262 ...... 468,300 ....... 436 (- 04/04/1997 ... 7.456
06738C-AF-6 .. BARCLAYSBANKPLC .................. ... oo 7.375 JD ... 06/15/2049 12/15/2011 ... 100.000 ..... 5,203,508 ..... 5,000,000 ..... 114.805 ... 5,740,250 ..... 5,213,400 ........ 16,389 ...... 368,750 ....... (9,892) ..o 1o 05/15/2002 ... 6.761
111021-AE-1... BRITISHTELECOMPLC ..............oo oo D 2512030 L 120490 .o 5,000 o 2. 1213172001 ..........
111021-AE-1... BRITISHTELECOMPLC ................. oo 8.625 JD... 12/15/2030 ............ .. 4,331,140 . 4,000,000 ..... 127.490 ... 5,099,600 ..... 4,345,630 ........ 15,333 ... 350,000 ...... (12,867) ... 2. 06/14/2001 7.887
236277-AD-1... DANKABUSINESSSYSTEMS ............ ..o oo MATR 0470172004 ... ... ... 296,200 .. 48,882 .. 67,618) ... 6..... 10/23/2001 77.707
4820R-AG-3 .. STATOIL ... i 6.500 JD... 12/01/2028 ............ .. 7,591,764 ... 8,000,000 ..... 105.598 ..... 8,447,840 ..... 7,587,800 ........ 43,333 ... 520,000 ........ 3,964 1o 05/16/2002 ... 6.926
25156P-AA-1 .. DEUTSCHE TELEKOM .................. ... ... 8.250 JD... 06/15/2005 ............ ... ... 2,009,639 ... 2,000,000 ..... 109.341 ... 2,186,820 ..... 2,036,300 ......... 7,383 ... 160,000 ......... (525) ..o 2. 02/21/2001 7.574
25156P-AC-7 .. DEUTSCHE TELEKOM .................. ... ... 8.250 JD... 06/15/2030 06/30/2009 ... 100.000 .... 12,199,041 .... 12,000,000 ..... 115.515 ... 13,861,800 .... 12,234,120 ........ 44,000 ...... 990,000 ...... (33,99) ..o 2. 06/12/2001 ... 7.918
298433-AC-7... EURAMAXINTERNATIONAL ............. ...... ... 11.250 AO... 10/01/2006 ~ 10/01/2004 ... 100.000 ..... 1,030,799 ..... 1,000,000 ... 1,030,799 ... 1,098,750 ........ 28,125 ... 112,500 ...... (15,885) ... 4. 101221997 ... 9.283
33938E-AF-4 .. FLEXTRONICS INTLLTD .........ooooen e oo 9.875 JJ ... 07/01/2010  07/01/2008 ... 100.000 ..... 1,012,409 ..... 1,000,000 ..... 107.750 ... 1,077,500 ..... 1,015,515 ........ 49,375 ... 98,750 ....... (1,647) o 3. 01/05/2001 ... 9.580
35177P-AJ6 ... FRANCETELECOM ... e 8.700 MS .. 03/01/2006 ............ ... 3,009,424 ... 3,000,000 ..... 109.486 ... 3,284,580 ..... 2,995,907 ........ 87,000 ...... 223,500 ....... 13,518 2. 02/15/2002 ... 8.577
35177P-AK-3 .. FRANCETELECOM ..............oooien e 9.250 MS .. 03/01/2011 ... 2,055,680 ..... 2,000,000 ..... 115.627 ... 2,312,540 ... 2,049,151 ... 61,667 ...... 160,000 ........ 6,528 ... 2. 02/15/2002 ... 8.762
35177P-AL-1... FRANCETELECOM .............cooooen s 10.000 MS .. 03/01/2031 .. ...l 7,292,857 ... 7,000,000 ..... 121733 ... 8,521,310 ..... 7,258,126 ....... 233,333 ... 612,500 ....... T 2. 02/15/2002 ... 9.566
71645W-AB-7 .. PETROBRASINTLFINANCE ............. ...... ... 9.750 ... 07/06/2011 ... 3,990,791 ... 4,000,000 ...... 87.000 ..... 3,480,000 ..... 3,989,278 ... 189,583 ...... 195,000 ........ 1513 2. 02/19/2002 ... 9.790
780153-AF-9 ... ROYAL CARIBBEANCRUISES ........... ...... ... 7.000 AO... 10/15/2007 . ... 826,936 ..... 1,000,000 ...... 89.000 ....... 890,000 ....... 800,000 ........ 9w 70,000 ....... 25565 3. 12/05/2001 11.830
780641-AG-1 .. KONINKLIJKE ......................o o 8.000 AO... 10/01/2010 ............ ... 1,951,140 ... 2,000,000 ..... 7107 .. 2,342,140 ... 1,945,020 ........ 40,000 ...... 160,000 ........ 4,283 2. 07/11/2001 ... 8.432
82929R-AC-0 .. SING TELECOMMUNICATIONS .......... ...... ... 7.315 0D .. 120012031 9,203,876 ..... 9,000,000 ..... 109.384 ... 9,844,560 ..... 9,205,420 ........ 55,313 ... 684,031 ....... (1251) o 1PE .. 02/15/2002 ... 7.187
853250-AA6 ... STANDARD CHARTEREDBANK .......... ...... ... 8.000 MN .. 05/30/2031 .. .......... ... 7,473,376 ... 7,630,000 ..... 115.135 ... 8,784,801 ... . 141,212 ... 52,562 ...... 610,400 ........ 1828 1PE.. 10/03/2001 ... 8.186
879385-AD-4... TELEFONICAEUROPE .................. ...... ... 8.250 MS .. 09/15/2030 ............ ... 8,259,239 ..... 7,510,000 ..... 122.808 ... 9,222,881 ..... 8,267,063 ....... 182,430 ...... 495,825 ....... (T719) 1. 03/21/2002 ... 7.39
902118-AC-2... TYCO INTERNATIONALGROUP .......... ...... ... 7.000 JO... 06/15/2028 ............ ... ... 5,949,256 ..... 5,975,000 ...... 88.000 ..... 5,258,000 ..... 5,948,548 ........ 18,589 ...... 418,250 .......... 708 . KIS 01/25/2002 ... 7.036
902118-AY-4 ... TYCO INTERNATIONALGROUP .......... ...... ... 6.750 FA... 02M15/2011 ... 4,966,253 ... 5,000,000 ...... 94.500 ..... 4,725,000 ..... 4,961,450 ....... 127,500 ...... 337,500 ........ 291 3. 02/2212001 6.858
.............. Subtotal Other Country ... i e e 95,243 137 96,411,200 ..o L. 103,001,429 ... 95,137,882 ..... 1,362,905 .... 7,270,306 ... (2,069,312) ... ... ... i
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ......................o 862,652,406 ... 876,789,579 .............. ... 903,249,381 ... 859,902,215 .... 15,284,104 ... 51,830,587 ... (9,076,987)............... ... 1,075,876 ... .
Industrial and Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
Single Class Mortgage (SC)
United States
939335-DN-2 .. WASHINGTONMUTUALMTGSECCORP2001-4 ... .... 6.750 MTLY 06/25/2031  02/01/2005 ... 100.000 ..... 5,064,761 ..... 5,000,000 ...l 5,064,761 ... .. 5,096,875 ........ 28,125 ... 168,750 ...... (32,M4) ... PE .. 05/31/2002 5.578
.............. Subtotal United States ................... ... . 5,064,761 L0 5,000,000 ... L., 5,064,761 ... 5,096,875 ........ 28,125 ... 168,750 ... (32,1M4) ...
4099999 - Industrial and Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities ....................... ..... 5,064,761 ..... 5,000,000 .............. 5,064,761 ... 5,096,875 ........ 28,125 ... 168,750 ...... (B2, 114)
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
Defined Multi-Class Residential (DR)
United States
00077B-K7-7... ABNAMROMTG CORP 2002-4 A7 ........ ...... .... 6.750 MTLY 05/25/2032 08/01/2003 ... 100.000 ..... 7,177,846 ..... 7,309,767 ... 7,177,846 ... 7,098,760 ........ anr 202,163 ....... 79,086 ... 1PE .. 12/01/2002 ... 9.849
126690-F3-5 ... COUNTRYWIDE-CMO 94-F-A5 ......... ...... ... 6.000 MTLY 04/25/2009 01/01/2009 ... 100.000 ..... 2,366,500 ..... 2,409,257 ... 2,366,500 ..... 2,252,656 ........ 12,046 ...... 144,24 (M2) o 1PE .. 03/23/1994 ... 6.909
126690-MU-7 .. COUNTRYWIDE - CMO 93-13-A2 .......... ...... ... 6.375 MILY 02/25/2024  05/01/2003 ... 100.000 ..... 1,405,714 ..... Y 1,405,714 ... 1,305,842 ......... 7,50 ... 90,241 ....... 22558 1PE .. 05/05/1995 ... 7.739
126690-WQ-5 .. COUNTRYWIDE-CMO94-DA9 .......... ...... ... 6.500 MTLY 03/25/2024 02/01/2003 ... 100.000 ..... 1,400,022 ..... 1,408,684 ..............0 ... 1,400,022 ..... 1,390,250 ......... 7,630 ... 90,310 .......... 705 1PE.. 07/08/1998 ... 8.377
12669A-AK-0 .. COUNTRYWIDE HOME LOANS 976 A10... ...... .... 7.250 MTLY 11/25/2027  12/01/2003 ... 100.000 ..... 2,057,716 ..... 2,011,207 ... 2,057,716 ..... 2,030,195 ........ 12,514 ... 149,846 ....... 812 1PE.. 09/22/1999 ... 7.851
12669C-S3-5. .. COUNTRYWIDE ALTERNATIVE LOAN 20027CB1 ... 2 ... .... 6.750 MTLY 08/25/2032 01/01/2010 ... 100.000 ..... 2,072,280 ..... 2,000,000 ...l 2,072,280 ..... 2,075,000 ........ 11,250 ....... 2,50 ....... (2,720) ..o 1PE .. 10/02/2002 ... 6.001
12669D-GH-5 .. COUNTRYWIDE HOME LOANS 2002-27 A3 ...... .... 6.000 MILY 12/25/2032 . .......... ... ... 1,907,727 ... 2,000,050 ... 1,907,727 ... 1,907,685 ........ 10,100 4 1PE .. 12/20/2002 ... 6.586
12669D-GK-8 .. COUNTRYWIDE HOME LOANS 2002-27A5. ...... .... 5.500 MTLY 12/25/2032  08/01/2007 100.000 ..... 1,037,398 ..... 1,000,000 ... 1,037,398 ... 1,038,320 ......... 4583 (922) oo PE.. 11/27/2002 ... 4.190
19390U-AG-6 .. COLLATERALIZED MTGE OBLIGTR49-C . ...... .... 9.000 MTLY 10/01/2018 ............ ... 188,750 ....... 190,047 ... 188,750 ....... 186,246 ......... L 17,104 ... 689 ... PE.. 07/27/1990 ... 9.422
20540V-GE-6 .. CS FIRSTBOSTON MORTGAGE 2001-CKN5A4 ... ... 5.435 MTLY 09/15/2034  07/01/2011 100.000 ..... 4,960,323 ..... 5,000,000 ... 4,960,323 ..... 4,958,984 ........ 2,646 ...... 13,229 ... 1338 1. 06/27/2002 ... 5.588

(continues)
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Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities (continued)
22541N-VP-1 .. HOME EQUITY MORGAGE TRUST 20025 A4... ...... .... 5.780 MTLY 03/25/2033  08/01/2012 100.000 ..... 1,000,000 ..... 1,000,000 ... 1,000,000 ..... 1,000,000 ......... A BT 1PE.. 12/12/2002 ... 5.735
33736L-AG-0 .. FIRST UNION-LEHMAN BROS COMM 1997-C1D ...... .... 7.500 MTLY 04/18/2029 ............ ............ ... 2,229,898 ... 2,000,000 ... 2,229,898 ..... 2,230,000 ........ 12,500 (102) oo 2. 12/23/2002 ... 6.383
33736X-FT-1... FIRST UNION NATL BK COMM MTG Series ...... .... 6.141 MILY 02/12/2034 01/01/2012 ... 100.000 ..... 6,055,654 ..... 6,000,000 .............. .. 6,055,654 ..... 6,059,766 ........ 30,705 ...... 214,935 ... 4112) 1. 04/26/2002 ... 6.045
45660N-AY-1 .. RESIDENTIAL ASSET SECURITIZATI 2001-A1 .. ...... ... 6.860 MTLY 08/25/2029 05/01/2004 ... 100.000 ..... 5,024,474 ... .. 5,000,000 .............. .. 5,024,474 ... 5,073,047 ........ 28,583 ... 206,155 ...... 48,573) ... 1PE .. 04/18/2002 ... 5.417
61745M-FX-6 .. MORGAN STANLEY CAPITALI98-1CLA4 . ...... ... 6.750 MTLY 03/25/2028 08/01/2005 ... 100.000 .... 10,286,406 10,350,000 ... 10,286,406 .... 10,223,068 ........ 58,219 ... 698,625 ....... QM3 1PE.. 02/12/1998 ... 7.013
66937N-VG-0 .. NORWEST ASSET SECURITIES CORP 9718 A3 ... ...... .... 6.750 MTLY 12/25/2027  03/01/2003 ... 100.000 ..... 2,727,201 ..... 2,138,791 . 2,721,201 ... 2,748,206 ........ 15,406 ...... 184,868 ...... (1,875) o 1PE .. 06/02/1998 ... 6.644
66937N-W6-1 .. NORWEST ASSET SECURITIES CORP 98-15A1 9 ... .... 6.750 MTLY 06/25/2028 09/01/2004 ... 100.000 .... 11,908,999 .... 12,000,000 .............. .... 11,908,999 ... 11,687,813 ........ 67,500 ...... 810,000 ...... 153,575 o (. 07/12/1999 ... 7.492
69348L-CJ-6 ... PNC MORTGAGE SECS CORP 1994-3A8 .. ...... .... 7.500 MTLY 07/25/2024  01/01/2011 ... 100.000 ..... 2075 081 ... 2000 000 ..o 2075 081 ... 2,004,375 ... 12,500 ....... 25,000 ...... (19,295) ............................. 1PE .. 09/30/2002 ... 3.460
69348R-GS-9 .. PNC MORTGAGE SECS CORP 1999-31A9 . ...... .... 6.500 MTLY 04/25/2029 07/01/2003 ... 100.000 ..... 3,023,005 ..... 3,038,016 ... 3,023,005 ... 3,010,484 ... 16,456 ...... 197,411 ... MAB3 1PE .. 02/02/2001 ... 6.832
69348R-PS-9 .. PNC MORTGAGE SECS CORP 1999-8 1A15 ...... .... 7.250 MTLY 08/25/2029  02/01/2003 ... 100.000 ..... 1,422,870 ..... 1,427,986 ... 1,422,810 ... 1,449,963 ......... 8,627 ... 103,529 ... (20,972) ... 1PE .. 04/30/2001 ... 6.117
760944-GT-9. .. RESIDENTIAL FUNDING MTGE SEC193-512 ... .... 7.500 MTLY 03/25/2023 02/01/2023 ... 100.000 ..... 4,986,102 ..... 5,025,185 .............. .. 4,986,102 ..... 4,925,908 ........ 31407 ... 368,752 ........ 4,266 1PE.. 02/15/1996 ... 7.801
760944-Q6-8 ... RESIDENTIAL FUNDING MTGE SEC193-549 ... ... 6.000 MTLY 12/25/2008 03/01/2003 ... 100.000 ..... 1,005,680 ..... 1,010,373 ... 1,005,680 ....... 975,799 ... 5,002 ... 59,995 ........ 3,387 1PE.. 12/23/1993 ... 6.525
760947-UV-1. .. RESIDENTIAL FUNDING MTGE SEC | 96-S6A1 . 1 ... .... 7.000 MTLY 03/25/2026  04/01/2019 ... 100.000 ..... 2,817,402 ..... 2,824,211 .. 2,817,402 ..... 2,838,398 ........ 16,475 ... 194,832 ... (10,407) oo 1PE.. 11/05/1998 ... 6.875
760947-XJ-5 ... RESIDENTIAL FUNDING MTGE SEC I 96-S10A . 7 ... .... 7.500 MTLY 05/25/2026 09/01/2019 ... 100.000 ..... 2,403,179 ..... 2,408,706 .............. .. 2,403,179 ... 2,414,634 ... 15,054 ... 178,084 ... (11,020) oo 1PE.. 12/07/2000 ... 7.341
760972-RG-6 .. RESIDENTIAL FUNDING MTGE SEC198-S6A4 . ...... .... 6.750 MTLY 03/25/2028 10/01/2004 ... 100.000 ..... 5,581,456 ..... 5,502,000 .............. .. 5,581,412 ..... 5,661,900 ........ 31,455 ... 372,269 ...... (46,494) ... 1PE.. 10/08/1998 ... 6.428
76110F-5Y-5 ... RES ACCREDIT LOANS INC SER2000-QS5 A.. 4 ... .... 7.750 MTLY 04/25/2030  11/01/2004 ... 100.000 ..... 4,026,063 ..... 4,000,000 .............. .. 4,026,063 ..... 4,110,000 ........ 26,833 ... 304,889 ...... (64,484) ... 1. 02/22/2001 ... 6.552
76110Y-GV-8 .. RESFUNDMTGE SEC199-S12A2 ........ ...... ... 6.500 MTLY 05/25/2029 07/01/2003 ... 100.000 ..... 4,120,872 ..... 4,154,960 .............. .. 4,120,872 ..... 3,942,668 ........ 2,506 ...... 268,318 ...... 163,599 . 1PE .. 06/29/1999 ... 8.073
76110Y-MN-9 .. RESFUND MTGE SEC199-S16A2 ........ ...... ... 7.000 MTLY 07/25/2029  06/01/2003 ... 100.000 ..... 4,676,674 ..... 4,693,851 ... 4,676,674 ... 4,707,083 ........ 21,381 ... 326,287 ...... (29,21) .o 1PE .. 05/03/2001 ... 6.670
94977C-AT-2 .. WELLS FARGO MTG BACKED SECTRO1-21A18 ...... ... 6.750 MTLY 10/25/2031  06/01/2008 100.000 ..... 5,171,9%4 ..... 5,000,000 .............. .. 5,171,964 ..... 5,202,344 ... 28,125 ... 140,625 ...... (30,380) ..o 1PE.. 07/19/2002 ... 5.19%
.............. Subtotal United States ................... ... 105,117,256 .. 105,088,794 ..o o 105,117,212 .. 104,599,364 ... 589,432 ... 5,504,251 ... 199,924 ...
4199999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities .................... ... 105,117,256 ... 105,088,794 .............. ... 105,117,212 ... 104,599,364 ....... 580,432 ... 5,504,251 ...... 199,924
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
Other Multi-Class Residential (OR)
United States
00253C-FG-7 .. AAMES MORTGAGE TRUST98-CA4F ... ...... .... 6.268 MTLY 01/15/2027  09/01/2004 ... 100.000 ..... 4,916,075 ..... 4,916,075 ... 4,916,075 ..... 4,916,075 ........ 25,678 ... 308,140 oo 1PE .. 09/21/1998 ... 5.040
00755W-DG-8.. ADVANTAMTGELOANTR97-2A4 ....... ...... ... 7.600 MTLY 06/25/2027  08/01/2011 ... 100.000 ..... 8,889,118 ..... 8,515,360 .............. .. 8,889,118 ..... 8,575,234 ........ 53,931 ... 647,167 ...... 368,435 . 1PE.. 06/11/1997 ... 5.833
01859Y-AB-1 .. ALLIANCE GLOBAL HOLDINGS SER1AB . ...... .... 9.300 MS .. 09/07/2010 ............ 900,000 ..... 5,000,000 ... 900,000 ....... 900,000 ..o 4,100,000) ... 844,750 4..... 08/31/199%5 ..........
05535D-AA-2 .. BLACKROCK CAPITAL FINANCIAL 96-R1CLBT. ...... .... 7.750 MTLY 09/25/2026  09/01/2026 ... 100.000 ..... 5,016,935 ..... 5,012,192 .............. .. 5,016,935 ..... 4,990,562 ........ 32,758 ... 393,005 ... 1,00 1PE .. 10/10/1996 ... 8.034
T4434R-V3-2. .. PRUHOME MTGE SECS92-39CLB-1..... ...... ... 7.000 MTLY 12/25/2007  11/01/2007 ... 100.000 ....... 795,748 ... 814,733 795,748 ... 729,695 ......... 4,753 ... 57,031 ....... MR 1PE.. 11/05/1992 ... 8.490
76110Y-HE-5 .. RESFUND MTGE SEC199-S12A11 ....... ...... ... 6.500 MTLY 05/25/2029 12/01/2002 ... 100.000 ....... 469,232 ....... 469,232 ... 469,232 ....... 441,25 .. 2,542 ... a4 25,756 .. 1PE .. 01/10/2000 ... 8.789
94978F-AK-3 .. WELLS FARGO MBS TRUST 2002-3 A0 .. ...... .... 6.500 MTLY 01/25/2033 01/01/2006 ... 100.000 ..... 8,190,809 ..... 8,134,000 .............. .. 8,190,809 ..... 8,217,882 ........ 44,05 ... 440,537 ... (20,073) .o 1PE .. 02/05/2002 ... 6.144
.............. Subtotal United States . ...............ooo o L 9,1TT,917 2090590 . AT . 28.710.673 ... 163.721 ... 1,887,084 ... (3,710,535) ... BAATS0 L
4299999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities ...................... ... 29,177,917 32,921,592 ... 29177,917 ... 28,770,673 ....... 163,721 ... 1,887,084 ... (3,710,535) ............... ..... 844750 ...
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
Defined Multi-Class Commercial (DC)
United States
161505-CW-0 .. CHASE COMMERCIAL MTGE 1998-2A2 ... ...... .... 6.390 MILY 11/18/2030 ............ ............ ... 1,128,445 ... 1,000,000 ... 1,128,445 ... .. 1,128,281 ......... 5,305 B4 (- 12/30/2002 ... 5.267
361849-DX-7. .. GMAC COMMERCIAL MTGE SECS INC 98-C2A1 ...... .... 6.150 MTLY 05/15/2035  05/01/2007 100.000 ..... 2,724,569 ..... 2,766,542 .............. .. 2,724,569 ... 2,618,791 ........ U9 173,949 ... 43100 (- 09/30/1999 ... 6.913
361849-TR-3. .. GMAC COMMERCIAL MTGE SECSINC200C1B ... ...... .... 6.453 MILY 11/15/2039 ... ....... ............ ... 8,039,445 .. ... 8,000,000 .............. .. 8,039,445 ... 8,039,874 ........ 43,020 ...... 430,200 ......... (429) ... (- 01/25/2002 ... 6.486
44108P-AM-5 .. HOST MARRIOTT POOL TRUST99CLA .. ...... ... 6.980 MTLY 08/03/2015 08/01/2009 ... 100.000 ..... 6,840,031 ..... 6,868,584 .............. .. 6,840,031 ..... 6,800,392 ........ 39,952 ... 419,41 ... 40787 (- 08/04/1999 ... 7.210
655356-JK-0 ... NOMURA ASSET SEC CORP 1998-D6A2 .. ...... .... 6.784 MTLY 03/15/2030  02/11/2013 ... 100.000 .... 14,147,748 .... 13,054,000 .............. .... 14,147,748 ... 14,187,556 ........ 49,198 ... 450,837 ...... (39,808) ... 1. 06/28/2002 ... 5.744
T4434T-X3-6 ... PRUHOME MTGE SECS 199354 A19 ..... ...... ... 6.500 MTLY 11/25/2024 02/01/2004 ... 100.000 ..... 6,242,788 ..... 6,242,788 .............. .. 6,242,788 ... 6,242,788 ........ 33,815 ... 204,842 1PE.. 12/01/2002 ... 6.236
.............. Subtotal United States ................... . . 39,123,060 37,931,914 L. 39,123,026 ... 39,077,682 ....... 185,489 ... 1,829,255 ... ... 43,814 .. ... ...
4399999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities ................... ... 39,123,026 ... 37,931,914 ... ... 39,123,026 .... 39,077,682 ....... 185,489 ... 1,829,255 ... .. B3804
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Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
Other Multi-Class Commercial (OC)
United States
125590-AE-9 ... CIT MARINE TRUST SER99-ACTFS ...... ...... ... 6.200 MTLY 11/15/2019  11/15/2010 100.000 ..... 1,545,341 ... 1,488,122 ... 1,545,341 ... 1,487,283 ......... 4101 ... 92,64 ....... 57,99 ... 1PE.. 02/12/1999 ... 5.117
16678N-AA-4 .. CHEVY CHASERACEOIT-A .............. ...... ... 7.650 MILY 12/20/2007 ............ oo 305,724 ... 305,798 305,724 ... 305,639 ........... 5 28,394 ... B 1. 06/19/1997 ... 7.783
172850-BA-6... CITRVTRUST99-AAS .................. ... ... 6.240 MTLY 08/15/2015  05/15/2006 100.000 ... 12,998,317 .... 13,000,000 .............. .... 12,998,317 ... 12,996,763 ........ 36,053 ...... 811,200 .......... 486 1PE.. 05/12/1999 ... 6.326
23322B-CU-0 .. DLJ COMMERCIAL MTGE CORP 98-CG1AIC .. ...... .... 6.460 MTLY 06/10/2031 . .......... ............ ... 9,701,886 .... 10,000,000 .............. .. 9,701,886 ..... 9,691,406 ........ 53,833 ...... 646,000 ...... 96,832) ..o 1. 06/03/1999 ... 6.775
23322B-FD-5 .. DLJCOMMERCIAL MTGE CORP 99-CG2A1A .. ...... ... 6.880 MTLY 06/10/2032  07/01/2008 100.000 ..... 9,745,507 ..... 9,846,526 .............. .. 9,745,507 ..... 9,671,135 ........ 56,453 ...... 678,562 ....... 68,918 ... 1PE .. 01/07/2000 ... 7.339
23322B-FF-0. .. DLJ COMMERCIAL MTGE CORP 99-CG2A2 ...... .... 7.450 MTLY 06/10/2032 ............ ... ... 8,117,315 ... 8,000,000 .............. .. 8,117,315 ... 8,121,250 ........ 49,667 ...... 596,000 ....... 37,005 . (- 06/11/1999 ... 7.425
251562-AD-6. .. DEUTSCHE MTGE & ASSETREC98-C1B . ...... .... 6.664 MTLY 06/15/2031 02/15/2008 ... 100.000 .... 10,079,537 .... 10,000,000 .............. .... 10,079,537 10,149,232 ........ 55,533 ...... 666,400 ...... (15,748) ... (- 03/24/1998 ... 6.510
31786Y-AF-7 .. FINGERHUT MASTER TRUST SER 1998-2CLA. ...... ... 6.230 MTLY 02/15/2007  11/15/2003 ... 100.000 ..... 4,933,011 ..... 4,913,333 .. 4,933,011 ... 4,911,934 ... 13,604 ... 306,101 ....... 05T 1. 04/21/1998 ... 5.3%
40650N-AA-6 .. CBO-HALYARD LIMITED SER1ACLC ... ...... ... 9.410 MS .. 03/24/2010 ... 160,000 ..... 2,000,000 ... 160,000 ....... 160,000 ........ 50,709 ....... 94,100 (1,840,000) ... 3Z.... 03/18/1998 ... 9.410
55265K-AH-2 .. MASTR ASSET SECURITIZATION TR 2001-1AA 8 ... .... 6.750 MTLY 11/25/2031 03/01/2004 ... 100.000 ..... 4,245,377 ..... 4,398,942 ... 4,245,317 ... 4,165,037 ........ 6,744 .. 286,354 ... 80,340 ... 1PE .. 12/01/2002 ... 9.5%4
617059-BM-1 .. JP MORGAN COMMERCIALMTGE FIN9%-C3C ...... .... 8.056 MTLY 04/25/2028 03/01/2006 ... 100.000 ..... 5,007,976 ..... 5,000,000 .............. .. 5,007,976 ..... 5,067,850 ........ 33,569 ... 404,940 ... (22,866) .............oe 1PE.. 06/19/1996 ... 7.934
61745M-HQ-9 .. MORGAN STANLEY CAPITALI98-CF1..CLB . ...... .... 6.880 MTLY 06/15/2008 ............ ............. 11,093,424 ... 11,000,000 .............. ... 11,093,424 11,163,427 ........ 63,067 ...... 756,800 ...... (17,803) ... (- 08/13/1998 ... 6.729
61910D-FJ-6 ... MORTGAGE CAPITAL FUNDING INC 9&-MC3A1 ...... .... 6.001 MTLY 11/18/2031 09/01/2007 ... 100.000 ..... 1,961,297 ..... 2,009,796 ... 1,961,297 ... 1,901,298 ........ 10,051 ... 128,181 ....... 47464 (- 01/07/2000 ... 7.411
63859C-AF-0 .. NATIONSLINK FUNDING CORP 96-1D .... ...... .... 7.690 MTLY 01/20/2006  01/01/2006 100.000 ..... 3,929,864 ..... 4,000,000 ... 3,929,864 ..... 3,847,896 ........ 25,633 ... 307,600 ....... 16,212 (- 05/02/1996 ... 8.344
668584-AB-1. .. CBO-NORTHWOODS CAPITAL CLASSII .. ...... ... 2.795 MS .. 03/10/2013 ... ... 1,993,984 ... 2,000,000 ...l 1,993,984 ... 1,992,260 ........ 17,546 ....... 381 T4 1. 01/28/1999 ... 2.828
668584-AD-7 ... CBO-NORTHWOODS CAPITALTHIRDPRIORITY ... .... 7.795 MS .. 03/10/2013  03/04/2003 100.000 ..... 2,000,000 ..... 2,000,000 ... 2,000,000 ..... 2,000,000 ........ 48,935 ...... 8,730 ..o 3. 01/28/1999 ... 7.793
67419R-AC-8 .. CBO-MS/OASIS .................ooi i 3.020 MN .. 05/30/2011 ... 9,870,200 .... 10,178,423 .............. .. 9,870,200 10,048,623 ........ 21,323 ... 362,618 ... (213,236) ..o 2. 05/30/2002 ... 3.060
683385-BG-2 .. ONYXACCEPTANCEAUTOTRUST99-DA4 ... ...... ... 7.000 MTLY 11/15/2004 10/15/2003 ... 100.000 ..... 2,031,332 ..... 2,016,888 .............. .. 2,031,332 ... 2,016,393 ......... 6,215 ...... 141,182 ... MB15 1PE.. 10/21/1999 ... 5.073
69316Y-AA-7 .. PBGEQUIPMENT TRUST1AA ........... ... ... 6.270 MTLY 01/20/2012  02/20/2010 ... 100.000 ..... 2,846,148 ..... 2,846,292 ... .. 2,846,148 ... .. 2,846,039 ......... 5453 ... 178,463 ........... T8 (. 06/25/1998 ... 6.354
72345L-AA-4 ... CBO-PINNACLELTD1AAT ... o 6.850 MN .. 11/27/2009 ... 2,714,012 ... 2,719,507 ... 2,714,012 ... 2,711,484 ... 17,504 ... 188,874 .......... 577 1. 121041997 ... 6.886
.............. Subtotal United States ................... o s .. 105,280,252 .. 107,723,627 .............. ... 105,280,252 105,244,949 ....... 600,858 .... 6,925,095 (1,857,540) ..o
Other Country
349188-AC-6... FORTWASHINGTONCBOISER1A..CLC.... ...... ... 9.610 JD... 12/10/2010 ... 6,250,000 ..... 6,250,000 .............. .. 6,250,000 ..... 6,250,000 ........ 35,036 ...... 600,625 ... 3. 1112411998 9.610
.............. Subtotal Other Country .................. i i s . 6,250,000 ... 6,250,000 .............. ..... 6,250,000 ..... 6,250,000 ........ 35,036 ...... 600,625 ... i
4499999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed
SBCUMHIES . . e 111,630,252 ... 13,973,627 .............. .. 111,530,252 ... 111,494,949 ... ... 635,894 ... 7,525,720 ... (1,857,540) ... ... ...
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ............ ... . 1,152,665,618 . 1,171,705,506 .............. . 1,193,262,549 . 1,148,941,758 ... 16,886,765 ... 68,745,647 .. (14,433,438)............... ... 1,920,626 ....... .
Credit Tenant Loans - Issuer Obligations
Credit Tenant Loans
Issuer Obligations (10)
United States
092554-AA-7 ... WALGREEN Commercial CMO............ ...... ... 7.480 MTLY 02/01/2018 ............ ... 1,616,526 ..... 1,612,484 ... 1,616,526 ... .. 1,616,783 ........ 10,051 ... 120,614 ... (207) o (- 09/28/2001 7.556
34417@-AA-2.. WALGREEN COMPANY ................. ..o oo 7.320 MILY 02/01/2018 ............ ... 3,308,121 ... 3,382,757 ... 3,308,121 ... 3,306,532 ........ 20,330 ...... 243,958 ... 10259 (- 09/28/2001 ... 7.557
56033@-AA-9 .. CVS CORP MAIN DEVELOPMENTLLC ... ...... ... 8.720 MILY 07/01/2017 ............ ... 1,161,027 ... 1,120,131 1,161,027 ... 1,165,288 ......... 8,140 ....... 97,675 ....... (2,185) ..o (- 12127/2000 ... 8.240
676274-AA6 ... CVS CORP OGDEN ASSOCIATESLLC ... ...... ... 8.060 MTLY 11/01/2019 ............ ... ... 2,056,386 ..... 2,062,005 .............. .. 2,056,386 ..... 2,055,882 ........ 13,850 ...... 166,198 .......... 255 (- 12/27/2000 ... 8.238
737384-AA0 ... CVS CORP POSHJOSEPHT & LUCILLE .. ...... .... 7.720 MILY 02012018 ... 1,242,025 ... 1,211,515 1,242,025 ... 1,239,132 ... 8,180 ....... 98,161 ........ 1460 .o 1. 12/27/2000 ... 8.245
.............. Subtotal United States .................co o . 9,384,085 0 9,398,892 o L. 9,384,085 ... 9,383,617 ........ 60,551 ...... 726,606 .......... B12 ...
4699999 - Credit Tenant Loans - Issuer Obligations ... 9,384,085 ..... 9,398,892 ... 9,384,085 ..... 9,383,617 ........ 60,551 ...... 726,606 .......... B12
5499999 - Total Bonds - Subtotal - Issuer Obligations ............. ... . 1,136,680,45 . 1,176,335,320 .............. . 1,180,613,720 . 1,133,161,321 .... 20,018,453 ... 70,173,401 .. (15,323,856)............... ... 1,269,939 ...
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/Asset-Backed Securities ......................................... ... 100,566,505 ... 100,023,187 .............. ... 100,566,505 ... 100,596,214 ....... 467,160 ... 3,891,778 .. ... (33,208) ..o
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest

Interest Amount of

14 15 Interest Due

4 5 and Accrued

Amount Due December 31

and Accrued Gross Increase Current Year,

Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CUsIP Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
Identification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ..................................... ... 153,965,899 ... 152,242,821 .............. ... 153,965,855 ... 153,916,292 ....... 864,382 .... 7,268,584 ..... (349,599) .o
5799999 - Total Bonds - Subtotal - Other Multi-Class Residential Mortgage-Backed Securities ....................................... ... 977,917 ... 32,921,892 ... 29177,917 ... 28,770,673 ....... 163,721 ... 1,887,084 ... (3,710,535) ............... ... 844750 ...
5899999 - Total Bonds - Subtotal - Defined Multi-Class Commercial Mortgage-Backed Securities. . ................................... ... 39,123,026 ... 37,931,914 ... ... 39,123,026 .... 39,077,682 ....... 185,489 ... 1,829,255 ... .. B3804
5999999 - Total Bonds - Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ......................... ... 111,530,262 ... 113,973,627 .............. ... 111,530,252 ... 111,494,949 ... .. 635,804 ... 7,525,720 ... (1,857,540) ... ... ... ...
8099990 - TOTALS .. .. e . 1,571,044,055 . 1,613,428,461 .............. . 1,614,977,275 . 1,567,017,131 ... 22,335,099 ... 92,575,822 .. (21,230,924)............... ... 2,114,689 ...
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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
10 11 Increase
Rate Per (Decrease) by
Number Par Value Share Used Increase Foreign
CUsIP of Per Rate Per Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange NAIC Date
Identification Description Shares Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment Designation Acquired

Preferred Stocks - Public Utilities (Unaffiliated)

Public Utilities (unaffiliated)

United States
186108-50-2 ....... CLEVELAND ELEC ILLUMADJSERL ............ ....... 4,040.000 .......... 100.00 ..o 404,000 .... 99.750 ......... 402,990 ......... 404,000 ............... T07 RP3A........ 12/01/1983. ..
695114-65-2 ....... PACIFICORP ... 27,000.000 .......... 100.00 2,679,750 ... 102.375 ....... 2,764,125 ... 2,879,750 o RP2A........ 05/31/19%. ..
842400-798 ....... SOUTHERN CALEDISON7.23% ..........oovee et 50,000.000 .......... 100.00 ...... 89.000 ....... 4,450,000 .... 89.000 ....... 4,450,000 ....... 5,000,000 ............ 90,375 ... 632,625 ......... 356,250 ... RPAL........ 03/31/19%. ..
.................. Subtotal United States . ... e 183850 1B M5 8,083,750 L 91,082 o 632,625 . 356,250 L
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated) ..................... 7,583,750 ... 7,617,115 ... 8,083,750 ............ 91,082 ........... 632,625 ......... 356,250 L.
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)

Banks, Trust & Insurance Companies

Other Country
002920-AA4 ... ABBEY NATIONALPLC ... o 2,500,000.000 ............ 1.00 2,581,150 ... 1.008 ... 2,743,800 ....... 2,581,150 ............ 38,792 ... 183,750 o PIL......... 10/03/1997. ..
638539-AG-1 ...... NATL WESTMINSTERBANKPLC ............... ... 5,000,000.000 ............ 1.00 4,993,750 ... 113 5,604,950 ....... 4,993,750 ... 80,729 ........... 387,500 . PIL......... 04/16/1997. ..
.................. Subtotal Other Country .......... ..o o e TBTA900 L 8,438,750 L 574,900 L 19520 L BT2B0 e
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ..................................... ... 7,574,900 ... 8,438,750 ....... 7,574,900 ........... 119,521 ... ST 250
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

Industrial & Miscellaneous

United States
11161P-20-5 . ... .. BROADWING SERIESB ... 2,000.000 ........ 1,000.00 ...... 88.800 ......... 177,600 ... 88.800 ......... 177,600 ....... 17,500 . 125,000 ...... (1,122,400) ................. PoL......... 09/05/2001. . .
251528-AA3 ... ... DEUTSCHBANK ... 6,000,000.000 ............ 1.00 6,482,880 ..... 1122 ... 6,730,500 ....... 6,482,880 ............. 10312 472,30 PIU......... 10/04/2001. ..
291087-30-2 ....... EMERSONRADIOCORP ..o 194.000 ............ 0.01 0.010 ... o PSA......... 03/31/1994. ..
582266-80-5 ... .. MCLEOD INC SERAPFD2.5% CONV ........... ....... 6,516.000 ........... 1750 23,391 ... 410 . 26,781 ... 28,30t PeU......... 04/17/2002. . .
.................. Subtotal United States ... . BB838T1 . 6,934,883 L 8423 TTY L 2 597,320 s (1,122,400) L

Canada
893525-20-4 ....... TRANS-CANADAPIPELINE ..................oo . 100,000.000 ........... 2500 . 2,559,000 .... 25.200 ....... 2,520,000 ....... 2,559,000 ... 28,749 PoL......... 02/07/1997.
.................. Subtotal Canada ... 2,859,000 L 2,520,000 . 2,559,000 L 218 TAD

Other Country
20541A-PAS .. CS FIRSTBOSTON LONDONBRANCH ........... ... 5,000,000.000 ............ 1.00 5,095,550 ..... 1.00 ... 5,349,500 ....... 5,095,550 ............ 65,833 ........... 395,000 .. PIL......... 10/24/1997.
.................. Subtotal Other Country ... o e . 5,095,850 . 5,349,500 ... 5,095,550 ..o 65,833 oo 395,000 L e
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .......................oo 14,338,421 14,804,383 ...... 16,078,321 ............ 67,145 ......... 1,211,069 ... (1,122,400) ..o
6599999 - TOTAL - Preferred StOCKS ... ... o 20,447,071 . 30,860,248 ...... 31,736,971 ... 201,148 ... 2,414,944 ... (766,150) . ...
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1 2 3 4 5 6 7 Dividends 10 11 12 13
8 9 Increase
Rate Per (Decrease) by
Number Share Used Increase Foreign NAIC
CUsIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange Designation Date
Identification Description Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment (a) Acquired

Common Stocks - Public Utilities (Unaffliated)

Public Utilities (unaffiliated)

United States
111620-10-0. ... BROADWINGINC ... 80,400.000 ........... 283,008 ....... 3520 283,008 ........... 1,955,240 o (480,792) ... [ 08/27/2001.. ...
172474-10-8. ... CINERGY ... 16,925.000 ........... 570,711 ... BTN 570,711 ... 543,710 oo 8,618 ... 2,000 [ 09/12/2002. . ...
25746U-10-9 . ... DOMINIONRESOURCES ..o 17,100.000 ........... 938,790 ...... 54900 ............. 938,790 ........... 1,027,875 3,346 ... (110,235) ... Lo, 05/16/2002. . ...
................ Subtotal United States ... R T92509 e 1T92,500 L 3526,825 e 45964 (B64,026)
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffliated).............................o 1,792,509 1,792,509 ... 3,526,825 ... 45,94 ... (564,026) . ...
Common Stocks - Banks, Trust and Insurance Companies (Unaffliated)

Banks, Trust & Insurance Companies

United States
160903-10-0....... CHARTERONE FINANCIAL ... 37,079.000 ......... 1,085,280 ...... 28730 ... 1,085,280 ............. 995,463 ... 28280 ... 58,359 ... [ 09/11/2002. . ...
172062-10-1....... CINCINNATIFINANCIAL ..o 99,225.000 ......... 3,725,899 ... 37550 . 3,725,899 ........... 1,560,000 .............. 208 ... 87,070 ............... (59,538) ... Lo, 12/07/1993. ...
200340-10-7. ... COMERICAINC. ... 17,500.000 ........... 756,700 ...... 4340 ... 756,700 ... 760,366 .............. 16,608 .. (3,666) ...l [ 10/29/2002. . ...
313586-109. ... ENMA o 5,460.000 ........... 351,242 ... 64.330 ............. 351,242 ... 104,183 . 7,00 oo (82,828) ... [ 03/21/199%. ...
316773-100.. ... FIFTHTHIRDBANCORP ... 76,812.000 ......... 4,407,343 ... 58.550 ........... 4,407,343 ... 3,000,000 ... 19,971 (205,856) ... [ 12/31/2001. ...
339030-10-8. ... FLEETBOSTON FINL CORP .. . e e e e 1200 o [ 12/31/2001. ...
339030-10-8. ... FLEETBOSTON FINL CORP . . e e e e [ 08/02/2001. . ...
534187-109...... LINCOLN NATIONALCORP ... ..o e 46,400.000 ......... 1,465,312 ... 31580 ... 1,465,312 ... 2,007,663 ... 14,502 (157,636) ... [ 02/23/2001. ...
677240-10-3.... ... OHIO CASUALTY CORP ... 272,000.000 ......... 3,502,400 ...... 12950 ... 3,502,400 ........... 6,583,665 ... (889,200) ... [ 06/25/199. . ...
902973-304. ... USBANCORP. ... 36,400.000 ........... 772,408 ... 200 ... 772,408 ............. 755,450 ... 7,08 7,040 16,958 ... Lo, 10/18/2002.......
................ Subtotal United States ... . 16,156,584 . 16,156,583 ... 15,766,770 ... 85,755 ... 155,389 oo (1,328,404) o
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) .............. ........ 16,156,584 ... 16,156,583 .......... 15,766,770 .............. 65,785 ............. 155,389 ... (1,323,404) .o
Common Stocks - Industrial and Miscellaneous (Unaffliated)

Industrial & Miscellaneous

United States
00184A-10-5 ... AOLTIMEWARNERINC ... 40,300.000 ........... 527,930 ...... 13100 . 527,930 ... 659,711 ... 2762 (686,635) ..............ooiiii [ 01/16/2002. . ...
013817-10-1..... ALCOAING. ... 56,300.000 ......... 1,282,514 ... 2780 ... 1,282,514 ... 2,209,898 ... 17,50 ... (280,201) ... [ 07/25/2001. ...
020039-10-3. ... ALLTEL. ..o 11,300.000 ........... 576,300 ...... 51,000 ............. 576,300 ............. 41,348 7,840 076 . (97,575) .o [ 05/09/2002. . ...
032654-10-5. ... ANALOGDEVICES. ... 12,900.000 ........... 307,923 ... 280 ... 307,923 ... 706,298 . (264,708) ... [ 02/28/2001. . ...
035229-10-3. ... ANHEUSER-BUSCHCOSINC ... 20,850.000 ......... 1,009,140 ...... 48.400 ........... 1,009,140 ............. 865,190 ... 15,638 ... 66,512 ... [ 02/08/2001. ...
060505-10-4. . ... BANK OF AMERICACORP ... 17,200.000 ......... 1,196,604 ...... 69.570 ........... 1,196,604 ........... 1,046,294 26488 ... 120 [ 09/06/2002. . ...
110122-10-8. ... BRISTOL-MYERSSQUIBBCO ... 32,800.000 ........... 759,320 ... 2150 .. 759,320 ........... 1,694,855 ............... 9,184 ...l 36,736 ... (913,480) ... [ 07/05/2001. ...
126650-10-0...... CVSCORP. ... 29,500.000 ........... 736,615 ... 4970 ... 736,615 ... 1,088,425 ... 6,785 .............. (136,585) ... [ 08/16/2001. . ...
14149Y-10-8 ... .. CARDINALHEALTHINC ... 9,315.000 ........... 551,355 ... 50190 ... 551,355 ... 602,392 ... 83 466 ... (51,037) .o [ 06/17/2002. . ...
149123-10-1...... CATERPILLARINC . ... oo 9,600.000 ........... 438,912 ... B0 438,912 ... 516,548 ... 6,720 ... (T7,836) ... [ 05/09/2002. . ...
162813-10-9...... CHECKFREE HLDGS CORP..........oiviiiiiiies o 754,500.000 ........ 12,072,755 ... 16.001 .......... 12,012,755 .......... 15,275,835 . 3,486,545 ... [ 04/18/2000. . ...
166764-10-0....... CHEVRONTEXACO CORPORATION. ... 9,600.000 ........... 638,208 ...... 66.480 ............. 638,208 ............. 860,836 ... 26,740 ... (221,732) oo [ 05/09/2002. . ...
171232101, CHUBB ... 12,500.000 ........... 652,500 ...... 52200 ... 652,500 ............. 898,144 ... 8,645 .............. 15,443 (231,975) ... [ 05/09/2002. . ...
172967-10-1...... CITIGROUP ... 20,200.000 ........... 710,838 ... 3B.190 710,838 ... 814,250 ... 5760 ... (75,728) .o Lo, 05/09/2002. . ...
20825C-10-4 ... CONOCOPHILLIPS. ... 19,083.000 ........... 923,46 ...... 48390 ... 923,426 ............. 995,60 ... 7633 (72,234) ... [ 09/03/2002. . ...
263534-109. ... DU PONT EIDENEMOURS&CO ..o 23,000.000 ........... 975,200 ...... 42400 ... 975,200 ........... 1153,967 o 32,20 ... (2,530) ... [ 04/2712000. . ...
30231G-10-2..... EXXONMOBILCORP ... 19,634.000 ........... 686,012 ...... 4940 . 686,012 ............. 619,925 ... 9,783 ... (48,49) ... [ 08/13/2002. . ...
313400-30-1. ... FREDDIEMAC. . ... ..o 18,350.000 ......... 1,083,568 ...... 59.050 ........... 1,083,568 ........... 4,630 4,037 (31,062) ..o [ 09/18/2002. . ...
31410H-10-1. ... FEDERATED DEPTSTORES ..o 20,900.000 ........... 601,084 ...... 28760 ... 601,084 ............. 894,939 L (255,486) ..o [ 05/09/2002. . ...
369604-10-3. . ... GENELECTRICCO ... 16,400.000 ........... 399,340 ...... 24350 ... 399,340 ... 519,440 ... M6 5,904 ... (120,101) ..o [ 05/09/2002. . ...
401698-10-5. . ... GUIDANT CORP .. ... 12,105.000 ........... 373,439 ... 30.850 ...l 373,439 . 467,545 (94,105) ... [ 05/06/2002. . ...
421933102, ... HEALTH MGMT ASSOCIATESINC-A ... 38,900.000 ........... 696,310 ...... 17900 ............. 696,310 ............. 3195 T8 (38,978) ... [ 05/09/2002. . ...
428236-10-3. . ... HEWLETT PACKARD . ... 80,100.000 ......... 1,390,536 ...... 17.360 ........... 1,390,536 ........... 2,092,873 ... 12,776 .. 24,048 ... (248,580) ... Lo, 08/02/2002. . ...
(continues)

(a) For all common stocks bearing the NAIC designation "U" provide: the number of suchissues ............... 1, the total § value (included in Column 6) of all such issues $ ......... 165,037 .
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Common Stocks - Industrial and Miscellaneous (Unaffliated) (continued)
437076-10-2. ... HOME DEPOT. ... .o 37,955.000 ........... 911,679 ... 24.020
438516-106. . ... HONEYWELL INTERNATIONALINC ... 12,425.000 ........... 298,200 ...... 24.000
458140-100. . ... INTEL CORPORATION. ... ..o 24,400.000 ........... 379,908 ...... 15.570
459200-10-1. ... INTLBUSINESSMACHINES . ... 5,600.000 ........... 434,000 ...... 77.500
46625H-10-0 . ... JPMORGANCHASE . ... .o 19,100.000 ........... 458,400 ...... 24.000
494368-10-3. ... .. KIMBERLY CLARK ... ... 40,500.000 ......... 1,922,5% ... 47.470
502161-10-2....... LSILOGICCORP ... 134,900.000 ........... 718,373 ... 5.770
516555-109. . ... LANVISION SYSTEMS .. .. ... 35,000.000 ............ 99,400 ....... 2.840
524908-100. . ... LEHMAN BROTHERSHOLDINGS ..o 12,200.000 ........... 650,138 ...... 53.290
529771107 LEXMARK. ..o 16,800.000 ......... 1,016,400 ...... 60.500
574599-10-6. . ... MASCOCORP. ... .. i 43,300.000 ........... 911,465 ... 21.050
580135-10-1...... MEDONALDS ... 60,125.000 ........... 966,810 ...... 16.080
59501*-10-0...... MICROCOMINC ... 1,477.000 ........... 760,109 ..... 514.630
717081-10-3...... PFIZERINC ... 33,015.000 ......... 1,009,269 ...... 30.570
78387G-10-3 ... SBC COMMUNICATIONS ... 19,900.000 ........... 539,489 ...... 21.110
806857-10-8. ... SCHLUMBERGERLTD ... o 15,000.000 ........... 631,350 ...... 42.090
830854-10-5. ... SKYLINK COMMUNICATIONSCORP ... 1,209,919.000
872274-100. . ... TCEPII301AVEAMER. ... 3,706.000
89154X-849 ... .. TOUCHSTONE Value Plus FundA. ... 1,383,907.790 ........ 10,711,446 ... 7.740
902124-106. ... TYCOINTERNATIONALLTD ... o 24,800.000 ........... 423,584 ... 17.080
916906-100. . ... USFREIGHTWAYSCORP ... .o 34,800.000 ......... 1,000,500 ...... 28.750
92343V-104 . ... VERIZON COMMUNICATIONS ... 16,400.000 ........... 635,500 ...... 38.750
94973H-10-8 . ... WELLPOINT HEALTHNETWORKS INC ... 11,140.000 ........... 92,722 ... 71.160
972487-10-2. ... WILTEL COMMUNICATIONS, INC. ... 10,452.000 ........... 165,087 ...... 15.790
983024-100. ... WYETH. . 17,2710.000 ........... 645,898 ...... 37.400
G4776G-10-1. ... INGERSOLL-RAND CO ... 22,075.000 ........... 950,550 ...... 43.060
690078109 ... TRANSOCEANINC. ... 25,157.000 ........... 583,642 ...... 23.200
................ Subtotal United States ... ... 56266233 ... ..

Canada
559222-40-1. ... MAGNA INTERNATIONALINCCLA ... 17,300.000 ........... 971,395 ... 56. 150
T9971E-20-7 ... SANCTUARY WOODS MULTIMEDIA. ... o 16,250.000
................ Subtotal Canada. ... 9395

Other Country
Y2573F-102..... FLEXTRONICS ... oo 138,900.000 ......... 1,137,591 ... 8.190
................ Subtotal Other Country. ... BT
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ........ 58,375,219 .............. ..
Common Stocks - Parent, Subsidiaries, and Affiliates

Parents, Subsidiaries & Affiliates

United States
12477%109. ... CATHOLDING CO ... ..o 1,000.000 ........... 634,377 ... 634.377
19517%106. ... 500.000 ......... 4,246,573 ... 8,493.146
................................................................................. 4,880,950 .............. ..
6999999 - Subtotal - Common Stocks - Parent, Subsidiaries, and Affiliates.............................. ... 4,880,950 ... .
7099999 - TOTAL - CommON StOCKS . .. ... ..o 81,205,262 .............. ..
7199999 - TOTAL - Preferred and Common StockS. . ...............o i 110,652,333 ... ..

1,081,286

... 692,437

1,107,891

____________________________________________________________________________________________________________________________________________ (16
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..................................... 8,588 .............. (138,195
..................................... 1,788 ... (375,623
..................................... 3,304 ... (243,376
.................................... 18,224 .............. (208,483)
............ 18,480 ... 23,872 .............. (464,887
.......................................................... (533,134)
............................................................ 27,650
..................................... 3,204 o (129,717)
............................................................. 8,502
.................................... 21,682 .............. (168,262
.................................... 14,129 ... (710,890
........................................................... 760,109
........................................................... (72,017)
.................................... 12,062 .............. (179,092)
............. 2,813 . 54450

(12,099)

(125,573)
........................................................... 678,115
.............. 30 o 230 L (1,028,802)
............. 4,648 ... 5562 ... (38,092)
.................................... 25,25 .............. (142,844
............................................................ 79,642
............................................................ 15,037
..................................... 3,972 . (97,330)
.................................... 14,297 . (40,197)
..................................... 1,383 . (277,983)
............ 89,807 ............. 415458 ... ... (3,819,634)
.................................... 254 ... (156,963)
.................................... 254 ... (156,979)
.......................................................... (575,213)
.......................................................... (575,213)
............ 89,807 ............. 438,000 ............ (4,551,880
.......................................................... (159,497)
............................................................ 80,832
........................................................... 78,665
........................................................... (78,665)
........... 155,562 ............. 639,383 ............ (6,517,981)
........... 433,310 ... 3,054,297 ... (7,284,131)
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1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
BONDS
US Governments
United States
3134A1-2K5 ... FHIMC ... 0.000% 02/04/28 ... ... oo 09/30/2002.... LAZARD FRERES .. ... e e 3,659,400 .......... 20,000,000.00 ...
3134A4-HE-T ... FHIMC .................. 6.375% 08/01/11 06/06/2002.... GOLDMAN SACHS . .. ..o e e 5,058,850 ........... 5,000,000.00 ................ 111,563
31369M-ML-4 ... FNMA ... 6.200% 0312212 ... .o 06/28/2002.... UBSWARBURG . ... .. ... ittt e 1,180,613 ........... 1,150,000.00 ................. 19,766
GN0B00-38-2 ... GNMADOLLARROLL ....... 6.000% 09/15/32 ... 12/17/2002. ... BANKof AMERICASEC Chi ... o e 9,685,920 ........... 9,641,124.00 ................. 33,744
............... SUBOtAl UMt SHatES . .. 19,584,783 35,791,124.00 L. 165,073
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS ... ... ... e 19,584,783 ... ... 35,791,124.00 ................ 165,073
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment
United States
31339D-A6-5. ... FHLMC-CMO 2417-ZX ...... 8.500% 01/01/32 ..o 02/12/2002.... WILLIAMR. HOUGH .. ... e e 5,985,269 ........... 5,154,565.00 ................. 32,860
31339D-A6-5. ... FHLMC-CMO 2417-ZX ...... 8.500% 01/01/32 ..o 12/01/2002. ... Interest Capitalization. . ... ... e 376,976 ............. 376,976.00 ...
3133TL-Q9-2. ... FREDDIE MAC SER 2177 ... 6.000% 08/15/29 ... .. ... . i 08/28/2002.... SALSMITH-BARNEY-CHI-FI ... o e 11,003,247 .......... 10,823,975.00 ...l 3,608
3133TL-Q9-2. ... FREDDIE MAC SER 2177 ... 6.000% 08/15/29 ... .. ... . o 12/01/2002. . .. Interest Capitalization. .......... ..o 183,173 .. 163,173.00 ...
31374A-HS-2 ... FNMAPOOL #308141 ...... 8.000% 04101725, .. o 01/01/2002. ... Interest Capitalization. ... ... i e 16,543 ... 16,543.00 ...
31385H-QR-6 ... FNMA POOL #545064 ... .. .. 6.500% 0B/01/31. .. o 02/15/2002. ... SALSMITH-BARNEY-VARIOUS ... .. .o e 12,083,493 ... ... 11,941,685.00 ................. 25,874
31385J-KU-1. ... FNMA POOL # 545807 . .. .. 5.500% 0B/01/17 ..o 1171512002, ... LEHMANBROS FXDINC ... e e 7,044,553 ... 6,972,000.00 ................. 17,043
313921-DE-5. ... FNMACMO 2001-55PB ... 6.500% 04/25/26. ... .. . oo 07/2312002.... UBSWARBURG . ... ... e e 6,506,125 ........... 6,200,000.00 ................. 27,986
31392A-CW-6 ... FNMACMO62ZC ......... 8.500% 11125131, . 12/01/2002. . .. Interest Capitalization. .......... ..o e 210,893 ... 270,893.00 ...
31392A-KC-1 ... FNMACMOS0Z .......... 8.500% 11/28/31 . 12/01/2002. . .. Interest Capitalization. ......... ... e 197,225 ... 197,225.00 ...
31392B-RX-6 ... CMO-FNMA SERIES 20026 . 8.500% 02/25/32 ... ... ..o i 05/03/2002.... WILLIAMR. HOUGH .. ... o e 3,929,980 ........... 3,376,997.00 ... 5,581
31392B-RX-6 ... CMO-FNMA SERIES 20026 . 8.500% 02/25/32 ... .. ... o i 12/01/2002. ... Interest Capitalization. .......... ... e 171,043 .. 171,043.00 ...
31392E-GH-7 ... FNMA2002-52 PB ....... 6.000% 02/25/32 ...t 10/22/2002. ... RAYMOND JAMES . ... ..o e e 1,031,563 ........... 1,000,000.00 .................. 4,000
38373R-6H-7.... GNMA2001-60ZL ........ 6.500% 12120131 . ..o 07/26/2002. ... MERRILLLYNCH-NY-FXINC ... .o e 1,018,741 ... 1,038,538.00 .................. 5,625
38373R-6H-7.... GNMA2001-60ZL ........ 6.500% 12120131 ... 12/01/2002. . .. Interest Capitalization. ......... ..o 28433 . 28,433.00 ...
38373V-N8-9. ... GOVERNMENT NATIONAL ... 6.112% 09/16/42 ....... ... o i 1172912002, ... Tax Fre@ EXChANGe .. ... ... i e 1,960,092 ........... 2,000,000.00 .................. 8,828
38373X-DY-9 ... GOVERNMENT NATIONAL ... 6.000% 05/16/32 ....... ..o o 08/08/2002.... FIRSTTENNESSEE. .. ... o e e 3,360,947 ........... 3,270,000.00 ................. 15,805
38373X-EK-8 ... GOVERNMENT NATIONAL ... 6.000% 06/20/32 ....... ..o 06/28/2002. ... Interest Capitalization. . ......... ... ..o i e 4,403,125 ... 5,000,000.00 ................. 22,500
38373X-EK-8 ... GOVERNMENT NATIONAL ... 6.000% 06/20/32 ....... ..o 12/01/2002. ... Interest Capitalization. ......... ... o e 151,888 ............. 151,888.00 ...
FN0500-$1-8 ... FNMADOLLARROLL ....... 5.000% 01701718 .o 12/12/2002. ... LEHMANBROTHERS ... ... e e 3,009,738 ........... 2,988,852.00 .................. 8,302
FN0550-$1-7.... FNMADOLLARROLL ....... 5.500% 10101117 oo 12/13/2002. ... DEUTSCHE BANK . .. ..o e e 20,578,184 .......... 20,288,000.00 ................. 61,991
FN0550-$3-2.... FNMADOLLARROLL ....... 5.500% 12001132 ..o 12/05/2002. ... BANKof AMERICASEC Chi ... o e 4,976,754 ........... 4,967,100.00 .................. 9,865
............... Total United States 88,267,985 .......... 86,397,886.00 ................ 249,868
............... SUDIOtAI UNItEd SIS .. .. e
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ........... .. .. .. .. ... 88,267,985 .. ... 86,397,886.00 ................ 249,868
Bonds - Public Utilities (Unaffiliated)
Public Utilities (unaffiliated)
United States
017361-AA-4 . ... ALLEGHENY ENERGY INC ... 7.750% 08/01/05 ........ oo 02/07/2002.... GOLDMAN SACHS . ... . o e e 4,610,970 ........... 4,500,000.00 ................. 10,656
017363-AE-2. ... ALLEGHENY ENERGY ....... 8.260% 04/15/12 ..o 04/03/2002.... JPMORGANSECFIXED INC ... .. . e e 1,996,440 ........... 2,000,000.00 ...
040555-CD-4. ... ARIZONAPUB SERVICE .... 6.500% 03/01/12 ... ... i 02/26/2002. ... BANKof AMERICASEC Mont ... ..o e 3,475,430 ... 3,500,000.00 ...
186108-BV-7.... CLEVELAND ELEC ILLUM ... 7.430% 11701709 ... .o o 12/12/2002. ... LAZARDFRERES ... . e 526,576 ............. 475,000.00 ...l 4,510
23330A-AC-4 ... DAYTONPOWER & LIGHT ... 8.125% 00/01/31. ... ... o 03/01/2002.... Tax Free EXChange . ... i e 1,845,393 ... 2,000,000.00 ................. 81,701
257469-AH-9. ... DOMINION RESOURCES ... 5.125% 12115100 . .. o 1210912002, ... WACHOVIA .. e 995,530 ........... 1,000,000.00 ...
264399-DK-9. ... DUKE ENERGY CORP ....... 6.000% 12/01/28. ... .o 05/01/2002.... JPMORGANSECFIXED INC ... ... o e 1,815,740 ........... 2,000,000.00 ................. 51,667
462613-AD-2. ... IPALCO ENTERPRISES INC . 7.625% 11/14/11 - . o 05/17/2002.... Tax Free EXChange . ..... ..o e 2,000,000 ........... 2,000,000.00 ... 847
494550-AG-1. ... KINDER MORGAN PARTNERS . 7.500% 11/01/10 ... ... 03/20/2002.... GOLDMAN SACHS ... ... e e 2,587,000 ........... 2,500,000.00 ................. 75,000
594457-BQ-5. ... MICHIGAN CONSOLIDATED .. 6.125% 09/01/08 ........ ..o 12/04/2002. ... MORGAN STANLEY FIXED INC ... .. o e 2,120,900 ........... 2,000,000.00 ................. 33,347
595620-AB-1. ... MIDAMERICAN ENERGY CO .. 6.750% 12/30/31. ... ... oo 05/02/2002. ... CREDIT SUISSE FIRST BOSTON . ... ..o e 962,610 ........... 1,000,000.00 ................. 16,688
629377-AL-6 .... NRGENERGYINC ......... 8.625% 04101731, 04/05/2002. ... VAIIOUS. ... ..o e e 8,587,400 ........... 9,000,000.00 ................ 295,646
(continues)
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Bonds - Public Utilities (Unaffiliated) (continued)
637432-CT-0. ... NATIONAL RURAL UTILITY . 8.000% 03/01/32 ... ..o 02/28/2002.... LEHMANBROTHERS . .. ... e e 3,995,560 ........... 4,000,000.00 ...
641423-AZ-1.... NEVADAPOWER ........... 8.260% 0B/01/11 ..o 01/21/2002.... Tax Free EXChange . ... ..o o i e 4,037,810 ... 4,000,000.00 ................. 55,000
665772-BQ-1.... NORTHERN STATES ........ 6.500% 03/01/28. ... oo 05/06/2002.... JPMORGANSECFIXED INC ... .. . . e o 2,912,100 ........... 3,000,000.00 ................ 36,833
668074-AB-3 . ... NORTHWESTERNCORP ... 6.9500% 11716128 ... 02/04/2002.... MORGAN STANLEY FIXED INC ... ..o e e 4,398,500 ........... 5,000,000.00 ................. 79,153
679574-AG-8. ... OLD DOMINION ELECTRIC .. 6.210% 12/01/28 ... 12/12/2002.... JPMORGANSECFIXEDINC . ... o e 5,000,000 ........... 5,000,000.00 ...
69352J-AC-1. ... PPLENERGY SUPPLY LLC .. 6.400% 11/01/11 ... ... oo 02/08/2002. ... Tax Free EXChanGe . ...... ..o o i e 9,727,003 .......... 10,000,000.00 ................ 193,778
708696-BM-0 ... PENNSYLVANIAELECTRIC .. 6.625% 04/01/19. ... ..o 03/15/2002.... LEHMANBROTHERS . .. ... o e 1,810,260 ........... 2,000,000.00 ................. 62,201
736508-AX-0. ... PORTLAND GENERALELEC .. 7.7850% 04/15/23. .. ... . o 03/07/2002. ... VAIIOUS. ... ... e e e e e 8,752,000 ........... 9,000,000.00 ................ 269,743
743263-AC-9. ... PROGRESS ENERGY ........ B.750% 03/01/06 ... ... e 1071172002, ... MELLON CAPITAL MKT .. e e 1,578,634 ........... 1,572,000.00 ................. 13,264
74836J-AC-7.... QUESTARMARKET ......... 7.000% 01/16/07 ..o 04/05/2002.... Tax Free EXChange . ... ..o e 3,000,000 ........... 3,000,000.00 ................ 19,833
826418-AY-1. ... SIERRAPACIFIC POWER ... 8.000% 06/01/08 ... ... ... i e 01/31/2002.... Tax Free EXChange ...........oo oo o 3,996,383 ........... 4,000,000.00 ................. 53,333
843646-AC-4.... SOUTHERNPOWER ......... 6.250% 07/18/12 ..o 11/20/2002. ... MORGAN STANLEY FIXED INC ... ... e 3,568,372 ........... 3,400,000.00 ................. 92,674
882850-CJ-7 ... TXUTILITESCO ........ T8T5% 04101124 . 10/10/2002. ... MERRILLLYNCH-NY--FXINC . ... o e 1,860,000 ........... 2,000,000.00 .................. 6,563
976656-BP-2. ... WISC ELECTRICPOWER ... 6.500% 0B/01/28. ... ... ..o i 04/25/2002.... JPMORGANSECFIXED INC ... .. . e e 5,768,310 ........... 6,000,000.00 ................ 154,375
............... SUBOtAl UM SHatES . .. 91,918,922 ... 93,947,000.00 .............. 1,606,812
Other Country
91311Q-AC9 ... UNITED UTILITIESPLC ... 6.875% 08/15/28 ... ... . 10/18/2002.... JPMORGANSECFIXEDINC . ... oo e 4,388,900 ........... 5,000,000.00 ................. 64,931
............... SUBOtAl OtNEr COUNIIY .. e e . 4,388,900 ... 5,000,000.00 ................. 64,931
3899999 - Subtotal - Bonds - Public Utilities (Unaffiiated) . .. ... ... o 96,307,822 .......... 98,947,000.00 .............. 1,671,743
Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
251799-AA-0 ... DEVON CORPORATION ... .. T.950% 0418132 ..o 03/20/2002.... UBSWARBURG . ..... ..\t e 1,989,620 ........... 2,000,000.00 ...
00077B-K7-7.... ABNAMROMTGCORP ...... 6.750% 05/25/32 ..o 07/2312002. ... BearSteams & CO. ... e 6,896,597 ........... 7,107,604.00 ................. 33,317
00077B-K7-7.... ABNAMROMTGCORP ...... 6.750% 05/25/32 ... .o 12/01/2002. ... Interest Capitalization. ... ... o e 202,163 ............. 202,163.00 ...
00139P-AA-6 ... AIG SUNAMERICA GLOBAL .. 6.900% 03/15/32. . ... .. oo 10/29/2002.... JPMORGAN SECFIXEDINC . ... oo e 4,287,480 ........... 4,000,000.00 ................. 72,067
001957-BD-0.... AMERICANTEL& ......... 8.500% 11/18/31. o 08/12/2002.... Tax Free EXChange . ...... ..o e 10,133,415 ... ... 10,000,000.00 ................ 193,333
01741R-AB-8 ... ALLEGHENY TECHNOLOGIES . 8.375% 12/15/11 ... o 06/10/2002.... Tax Free EXChange ....... ... o o e 1,968,320 ........... 2,000,000.00 ................. 81,424
020039-DC-4. ... ALLTEL ................. TBT5% OTI01/32. .o 06/14/2002. ... MERRILLLYNCH-NY-FXINC ... .o e 1,991,680 ........... 2,000,000.00 ...
026351-AZ-9 . ... AMERICAN GENERAL CORP .. 6.625% 02/15/29 .. .. .. .. o i 06/20/2002.... UBSWARBURG . ... ... oottt e e TAT1,180 ... 7,000,000.00 ................ 167,097
030955-AM-0 ... AMERITECH CAPITAL ...... 6.450% 0171618, ..o 08/29/2002.... LEHMANBROS FXDINC ... . e e 2,506,246 ........... 2,595,000.00 ................. 2,782
030955-AN-8. ... AMERITECH CAPITAL ... ... 6.550% 01/15/28. ... . o 09/10/2002.... MORGAN STANLEY FIXED INC ... ... o e 3,071,880 ........... 3,000,000.00 ................. 28,383
039483-AT-9 . ... ARCHER-DANIELS-MIDLAND . 5.935% 10/01/32 ... oo 10/04/2002.... JPMORGANSECFIXEDINC ... ..o i e 1,965,860 ........... 2,000,000.00 .................. 2,638
05523U-AA-8 ... BAE SYSTEMS HOLDINGS ... 6.400% 12/16/11 ... . o 05/22/12002. ... MORGAN STANLEY FIXED INC . ... ..o e e 2,012,680 ........... 2,000,000.00 ................. 58,667
06423A-AG-8 ... BANCONECORP .......... T875% 08101710 ..o 11/14/2002. ... MORGAN STANLEY FIXED INC ... ..o e 5,936,950 ........... 5,000,000.00 ................ 118,125
110122-AB-4 . ... BRISTOL-MYERS SQUIBB ... 6.800% 11/15/26 . ....... .o TOT2002. ... VETIOUS. . ..o e e e e 10,943,445 ... ... 10,500,000.00 ................ 104,456
110122-AG-3. ... BRISTOL-MYERS SQUIBB ... 5.750% 10/01/11 ..o 0972612002 ... VAIIOUS. ... ... e e e 4,211,940 ........... 4,000,000.00 ................. 57,181
12669C-S3-5.... COUNTRYWIDE ............ B.760% 08/25/32 .. ... oo 10/02/2002. ... MERRILLLYNCH-NY--FXINC . ... o e 2,075,000 ........... 2,000,000.00 .................. 2,250
12669D-GH-5 ... COUNTRYWIDE HOME LOANS . 6.000% 12/25/32. ..o 1212012002, ... GREENWICH CAPITAL . .. .o e e 1,907,685 ........... 2,020,050.00 .................. 8,417
12669D-GK-8 ... COUNTRYWIDE HOME LOANS . 5.500% 12/25/32. ... ....oooi i 112712002, GREENWICH CAPITAL . ... e 1,038,320 ........... 1,000,000.00 .................. 306
161505-CW-0 ... CHASE COMMERCIAL MTGE .. 6.390% 11/18/30 ... ... o 1213012002, ... WACHOVIA ..o o e 1,128,281 ........... 1,000,000.00 .................. 5,325
170032-AN-6... .. CHIQUITABRANDS INTL .. 10.560% 03/15/09 . ... i 04/08/2002.... UBSWARBURG . ... ...\t e 1,055,000 ........... 1,000,000.00 .................. 6,453
17248R-AJ-5 . ... CINGULAR WIRELESS ... .. T2 1211803 08/28/2002.... TaxFree EXChange . ...... ..o i e 11,880,000 .......... 12,000,000.00 ................ 178,125
17453B-AJ-0 ... CITIZENS UTILITIES CO .. 9.000% 08/15/31 ... ..o 03/15/2002.... Tax Free EXChange ... ... ..o o i e 6,018,185 ........... 6,000,000.00 ................. 45,000
184502-AM-4 ... CLEARCHANNEL .......... 6.000% 11701706 .. ..o 02/2212002.... SALSMITH-BARNEY-CHI-FI ... o e 2,459,825 ........... 2,500,000.00 ................. 50,417
191219-AX-2..... COCA COLA ENTERPRISES .. 6.700% 10/15/36 . ... ..o 10/07/2002.... PARIBAS CAPITAL ... e e e 1,086,060 ........... 1,000,000.00 ................. 32,569
191219-AY-0.... COCA COLA ENTERPRISES .. 6.950% 11/15/26 . ..o 11721/2002.... JPMORGANSECFIXEDINC . ... o e 2,282,720 ........... 2,000,000.00 .................. 4,247
195869-AG-7.... COLONIALPIPELINE ..... T.630% 0411832 ..o 082712002 ... VAIIOUS. ... ..\ e 7,41150 ... 7,000,000.00 ................. 74,604
20029P-AM-1 ... COMCAST CABLE .......... 6.875% 06/15/00 ... ..o 04/15/2002.... MERRILLLYNCH-NY-FXINC ... o o 1,489,395 ........... 1,500,000.00 ................. 35,234
208251-AE-8.... CONOCOINC ............. 6.950% 04115729 ... 09/04/2002.... GOLDMAN SACHS . .. ... e e 3,354,180 ........... 3,000,000.00 ................ 83,400
21036U-AA-5 ... CONSTAR INTERNATIONAL . 11.000% 12/01/12 ... ..o 12/17/2002.... S. G. COWEN SECURITIES CORP. ... ..o e e 498,750 ... 500,000.00 .................. 4,583
22540V-GE-6 ... CSFIRSTBOSTON ........ 5.435% 00115134 . 06/27/2002.... MORGAN STANLEY FIXED INC ... .. ..o o e 4,958,984 ... ... 5,000,000.00 ................. 755
22541N-VP-1 ... HOME EQUITY MORGAGE .... 5.780% 03/25/33 .. ... . o 12/12/2002. ... CREDIT SUISSE FIRSTBOSTON ... ... e e e 1,000,000 ........... 1,000,000.00 ................. 3,051

(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
233835-AQ-0. ... DAIMLER CHRYSLERAG ... 8.500% 01/18/31. ... ... o 03/04/2002.... JPMORGANSECFIXED INC ... ... o e 5,023,620 ........... 4,500,000.00 ................. 52,063
285659-AF-5 . ... ELECTRONICDATA ........ TAS0% 10016729 o 082712002 ... VAMIOUS. . ...t e e e e 4,268,020 ........... 4,000,000.00 ................ 110,508
33736L-AG-0 ... FIRST UNION-LEHMAN ..... 7.500% 04718129 ... o 1212312002, ... SAL SMITH-BARNEY-CHIFI ... o e 2,230,000 ........... 2,000,000.00 ................. 10,833
33736X-FT-1.... FIRSTUNIONNATLBK ... 6.141% 02/12/34. ... o 04/26/2002.... DEUTSCHE BANK .. ... o e e 6,059,766 ........... 6,000,000.00 ...
340711-AM-2 ... FLORIDAGAS ............ T.625% 12101110 .o 04/12/12002.... JPMORGANSEC FIXED INC ... ... o e 1,940,620 ........... 2,000,000.00 ................. 57,611
343254-AJ-7 ... FLORIDAWINDSTORM ...... TA25% 02125019, .o 082312002 ... VAIIOUS. . ... e e 8,853,140 ........... 8,000,000.00 .................. 4,354
345370-BZ-2.... FORDMOTOR ............. 6.375% 02101729 ... . 0172312002, ... MELLON CAPITAL MKT . e e 1,223,505 ........... 1,500,000.00 ................. 47,016
35802Q-AB-4 ... FRESENIUSMED CAP TR ... 7.875% 06/15/11 . ... . o 09/06/2002. ... VAIIOUS. . ... .. e e 847,500 ........... 1,000,000.00 ................. 18,047
361849-TR-3. ... GMAC COMMERCIAL MTGE ... 6.453% 11/15/39 ... ... ..o 01/25/2002.... DEUTSCHE BANK .. ..o e 8,039,874 ........... 8,000,000.00 .................. 5,736
36962G-XZ-2 ... GENERAL ELEC CAP CORP .. 6.750% 03/15/32 ... ... oo 0672112002 ... VAIIOUS. . ... e e 16,015,350 .......... 16,000,000.00 ................ 192,000
370425-RZ-5 ... GENERALMOTORS ......... 8.000% 11101131, .o 01/25/2002. ... HONG KONG SHANGHAIBK . . ... o 5,231,200 ........... 5,000,000.00 ................. 97,778
370442-AT-2 ... GENMOTORSCORP ........ 0.000% 03/15/36 ... ... 03/07/2002.... UBSWARBURG .. ... ..ot e 1,271,480 ........... 4,000,000.00 ...
38141G-AL-8 ... GOLDMANSACHS .......... 7.800% 01/28/10. ..o 04/15/2002.... GOLDMAN SACHS . ... . o e e 2,154,200 ........... 2,000,000.00 ................. 34,667
41078T-AC-1 ... HANOVEREQUIP TRUST ... 8.780% 09/01/11. ... o oo 01/23/2002.... JPMORGANSECFIXED INC ... ..o e 995,000 ........... 1,000,000.00 ................. 35,972
42307T-AE-8. ... HEINZ (H.J.)CO ........ 6.750% 03/15/32 ... 120092002, ... VEIIOUS. . ... ..ot e 6,131,397 ........... 5,635,000.00 ................. 77,937
45254T-LW-2 ... IMPAC SECURED ASSETS ... 6.360% 08/25/32 ... ... oot 05/20/2002.... UBSWARBURG .. ... ..ottt e e 3,998,465 ........... 4,000,000.00 ................. 19,080
45660N-AY-1 ... RESIDENTIAL ASSET ...... 6.860% 08/25/29 .. ... 04/18/2002.... MORGAN STANLEY FIXED INC ... ..o e e 5,073,047 ........... 5,000,000.00 ................. 20,961
459200-AM-3 ... INTL BUSINESS MACHINES . 7.000% 10/30/25 ... ... . o 0972512002 ... VAIIOUS. . ... e e 3,880,045 ........... 3,500,000.00 ................ 101,306
459200-AS-0 . ... INTL BUSINESS MACHINES . 6.500% 01/15/28 ... ... . 1071112002, ... BARCLAYS L. e 3,131,000 ........... 3,000,000.00 ................ 46,222
459200-BB-6 . ... INTL BUSINESS MACHINES . 5.875% 11/29/32 ... .. o 1202012002, ... VEIIOUS. . ... ..o e 9,698,930 .......... 10,000,000.00 ................. 16,319
478160-AJ-3 .... JOHNSON & JOHNSON ... ... 6.950% 00/01/29 ... o 06/27/2002.... JPMORGANSECFIXED INC ... .. .o e 16,152,003 .......... 14,745,000.00 ................ 326,871
484168-AA-7.... KANEBPIPELINEOP ..... TT60% 02015112 .o 02/15/2002. ... BANKOf AMERICASEC Chi ... ... o e 5,000,000 ........... 5,000,000.00 ...
49306C-AD-3 ... KEYCORP ................ 7.000% 02001711 o 03/08/2002.... MCDONALD & CO. .. ...ttt e e 3,089,610 ........... 3,000,000.00 ................. 24,500
494368-AS-2. ... KIMBERLY CLARK ......... B.375% 01/01/28 . . 06/19/2002.... MORGAN STANLEY FIXED INC ... ..o e e 5,039,010 ........... 5,000,000.00 ................ 149,458
500255-AN-4. ... KOHLSCORP ............. 6.000% 01/15/33 ..o 1200312002, ... VEIIOUS. . ... ..o e 3,932,960 ........... 4,000,000.00 ................. 10,000
51808B-AE-2 ... LASMO (USA)INC ........ 1.300% 11AB/27. . 0711202002 ... VAIIOUS. . ... e e e e 9,365,433 ........... 8,660,000.00 ................. 51,007
532457-AM-0 ... ELILILY ............... TA5% 06101125 . 07/09/2002.... JPMORGANSECFIXED INC ... ... o e 4,390,830 ........... 4,000,000.00 ................. 271,115
543213-AB-8 ... LONGVIEWFIBRECO ..... 10.000% 01/15/00 ... 07/26/2002.... Tax Free EXChange . ... i e 1,011,575 ........... 1,000,000.00 .................. 3,056
55265K-AH-2 ... MASTRASSET ............ 6.780% 11120131 . 12/01/2002. . .. Interest Capitalization. ... ... e 286,315 ... 286,315.00 ...
582834-AM-9 ... MEADCORP .............. 7.380% 03101117 02/25/2002.... JPMORGANSECFIXED INC ... .. . e e 2,393,663 ........... 2,350,000.00 ................. 84,923
589331-AD-9. ... MERCK&COINC ......... 6.400% 03/01/28. ... oo 08/16/2002. ... VAMIOUS. . ... e e 3,045,200 ........... 3,000,000.00 ................ 61,156
589331-AE-7.... MERCK&COINC ......... 5.960% 12101128, ..o 06/07/2002. ... VAIIOUS. . .. ..ot e e e e e 2,838,640 ........... 3,000,000.00 ...l 4,132
655356-JK-0 ... NOMURA ASSET SEC CORP .. 6.784% 03/15/30 ... ..o 06/28/2002.... GREENWICH CAPITAL .. .. o e 14,187,556 .......... 13,054,000.00 ................. 54,113
66416T-AF-2.... NORTHEASTERN ........... 8.812% 10/15/26. .. ... 01/31/2002.... TaxFree EXChange . ..... ..o e 10,063,834 .......... 10,000,000.00 ................ 266,808
67419R-AC-8 ... CBO-MS/OASIS ........... 3.020% 05730111 .o 05/30/2002. ... Interest Capitalization. .......... ... .. o e 178,423 ............. 178,423.00 ...
68233D-AC-1 ... ONCORELECTRIC ......... 7.000% 05/01/32 ..o 05/01/2002.... LEHMANBROTHERS . .. ... e e 3,941,880 ........... 4,000,000.00 ...
693204-AC-3. ... PCI CHEMICALS CDA CO .. 10.000% 12/31/08 ... ... . o 01703/2002. ... VAHIOUS. . ..o e e 122,93 ... 437,166.00 ...
69348L-CJ-6 . ... PNC MORTGAGE SECS CORP . 7.500% 07/25/24. ... ..o o 09/30/2002. ... DESCAP. ...\ . e 2,004,375 ... 2,000,000.00 ...l 417
71713U-AQ-5 ... PHARMACIA CORPORATION .. 6.500% 12/01/18 ... ... oo 07/18/2002.... JPMORGANSECFIXED INC ... .. . e e 2,008,420 ........... 2,000,000.00 ................. 18,778
71713U-AW-2 ... PHARMACIA CORPORATION .. 6.600% 12/01/28 ... .. o 07/19/2002.... MORGAN STANLEY FIXED INC ... ..o o e 4,198,510 ........... 4,000,000.00 ................. 35,567
72354P-AA-3 ... PIONEER AMERS LLC V/R . 4.900% 12/31/06. .. .. ...\ 0170312002 ... VAIIOUS. ... ..o e e e 40,94 ... 145,722.00 ...
744347-X3-6 . ... PRUHOME MTGE SECS ... 6.500% 11125124 . 02/28/2002. ... ING/ENCFINANCIALNE CO . ... ..o e 5,947,945 ... ... 5,947,945.00 .................. 4,29
T4434T-X3-6 . ... PRUHOME MTGE SECS ... .. 6.500% 11125124 . 12/01/2002. . .. Interest Capitalization. .......... ... o 204,842 ... 294,842.00 ...
76110W-MB-9 .. RESIDENTIAL ASSET SEC .. 6.480% 09/25/31 ... ... . i 12/120/2002.... FINANCIALNE CO. ... oo e e 1,067,031 ........... 1,000,000.00 .................. 4,500
778669-AA-9 . ... ROTECH HEALTHCARE INC .. 9.500% 04/01/12 ... ... oo 07/08/2002.... UBSWARBURG .. ... ...\t e e 607,750 ............. 650,000.00 ................. 18,010
78387G-AD-5 ... SBC COMMUNICATIONS ..... 6.250% 03115111 .o 09/30/2002. ... MORGAN STANLEY FIXED INC ... ... e 2,144,880 ........... 2,000,000.00 .................. 6,250
805564-JZ-5 . ... SAXON ASSET SECURITIES . 5.910% 12/25/26 . ... ... ..o 11/27/2002. ... CREDIT SUISSE FIRSTBOSTON ... ...t e e 2,006,250 ........... 2,000,000.00 ... 657
870700-AC-5.... SWIFT&CO ............ 10.125% 10101700 .. 09/16/2002.... JPMORGANSECFIXED INC ... .. o o e 947,500 ........... 1,000,000.00 ...
881609-AK-7 . ... TESORO ESCROW CORP ... 9.625% 04/01/12 ..o 040312002 ... VAIIOUS. ... ..o e 2,002,500 ........... 2,000,000.00 ...
882389-CC-1.... TEXASEASTERN .......... 7.000% 07/15/32. ..o 08/16/2002. ... VAIIOUS. . .. ..o e e 6,046,650 ........... 6,000,000.00 ................. 12,250
904764-AH-0. ... UNILEVER CAPITALCORP .. 5.900% 11/15/32 ... ... o i 11/04/2002.... JPMORGANSECFIXEDINC ... o o e 4,947,950 ........... 5,000,000.00 ...
907818-AW-8 ... UNION PACIFIC CORP ... .. B.360% 05/01/25 . o 08/07/2002.... SALSMITH-BARNEY-CHI-FI ... o e 3,316,680 ........... 3,000,000.00 ............... 70,279
912920-AC9. ... US WEST COMMUNICATIONS . 6.875% 09/15/33 ... ... .o 01/2412002. ... MERRILLLYNCH-NY-FXINC ... .o e 8,490,500 .......... 10,000,000.00 ................ 255,903
913017-AT-6 ... UNITED TECHNOLOGIES ... 6.700% 08/01/28. ... ... ..o i 08/26/2002.... MORGAN STANLEY FIXED INC ... ..o e e 2,173,340 ........... 2,000,000.00 ................. 10,422
(continues)




€113

H/A

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
925524-AH-3.... VIACOMINC ............. T875% 0713030 ..o 05/01/2002.... SALSMITH-BARNEY-CHI-FI ... o e 1,067,940 ........... 1,000,000.00 ................. 21,000
939335-DN-2. ... WASHINGTON MUTUAL MTG .. 6.750% 0B/25/31 ... ... ..o 05/31/2002.... BANKOf AMERICASEC Mont ... ... o o 5,090,875 ........... 5,000,000.00 .................. 3,750
94977C-AT-2 ... WELLS FARGO MTG BACKED . 6.750% 10/25/31 ... .o 07/19/2002. ... BearSteams & CO. ... e 5,202,344 ... 5,000,000.00 ................. 21,563
94977F-AB-4. ... WELLS FARGOMTG BACKED . 6.750% 07/25/31 ... ... o 09/20/2002. ... SALSMITH-BARNEY-CHI-FI .. o o e 3,121,875 ... 3,000,000.00 ................. 13,500
94978F-AK-3. ... WELLS FARGO MBS TRUST .. 6.500% 01/25/33 ... ... .o 02/05/2002.... GREENWICH CAPITAL .. ..o e e 8,217,882 ........... 8,134,000.00 ................. 39,653
962166-AU-8.. ... WEYERHAEUSERCO ........ 7.950% 03/18/25. ..o 0210712002 ... VAIIOUS. . ... e e e e e e 6,214,512 ........... 5,900,000.00 ................ 180,045
962166-BA-1. ... WEYERHAEUSERCO ........ 5.950% 11101108 ... 05/08/2002.... Tax Free EXChange . ... ..o e 3,140,788 ... 3,225,000.00 ...l 3,731
969457-BN-9. ... WILLIAMS COSINC ........ 9.260% 03/15/04. ..o 07/15/2002.... Tax Free EXChange . ... ..o i e 1,993,333 ... 2,000,000.00 ................. 61,667
98934K-AB-6 ... ZENECA WILMINGTON ...... T.000% 11118123, .o 1200312002, ... VEIIOUS. . ... e 18,562,050 .......... 17,000,000.00 ................ 181,806
............... SUBOtAl UM SHatES . .. . 397,022,831 L 389,068,230.00 ... 4,449,799
Other Country
06738C-AF-6 ... BARCLAYSBANKPLC ...... T.375% 06715749 ..o 0571512002, ... BARCLAYS .. 5,213,400 ........... 5,000,000.00 ................ 158,767
24820R-AG-3 ... STATOIL ................ 6.500% 12101128, ..o 0571612002 ... VAIIOUS. . ... o e e e 7,587,800 ........... 8,000,000.00 ................ 204,931
35177P-AJ-6 . ... FRANCE TELECOM ......... 8.700% 03/01/06. . ... 02/15/2002.... Tax Free EXChange ... ... ..o e 2,995,907 ........... 3,000,000.00 ................ 98,400
35177P-AK-3 ... FRANCE TELECOM ......... 9.280% 03101 /1 .o 02/15/2002.... Tax Free EXChange . ... ..o e 2,049,151 ... 2,000,000.00 ................. 70,611
35177P-AL-1. ... FRANCE TELECOM ...... .. 10.000% 03/01/31 .o 02/15/2002. ... Tax Free EXChange . ... ..o e 7,258,126 ........... 7,000,000.00 ................ 271,056
71645W-AB-7 ... PETROBRAS INTL FINANCE . 9.750% 07/06/11 .. ... ... o 02/19/2002.... Tax Free EXChange . ... o i e 3,989,278 ........... 4,000,000.00 ................. 78,000
82929R-AC-0 ... SING................... T315% 210103 0211512002 ... VAIIOUS. ... ..o e e 4,136,340 ........... 4,000,000.00 ................. 57,361
879385-AD-4 . ... TELEFONICAEUROPE ...... 8.250% 09/15/30 ... 0372012002, .. VAIIOUS. . ... e e 5,535,480 ........... 5,000,000.00 ................. 72,188
902118-AC-2. ... TYCO INTERNATIONAL ... .. 7.000%06/15/28 ... oo 0172512002, ... VAIIOUS. . ... e e e e 5,948,548 ........... 5,975,000.00 ................. 52,281
............... SUBOtAl OthEr COUMIY ... e AAT14000 L 43,975,000.00 ..., 1,063,595
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... ... ..o 441,736,861 ......... 433,043,230.00 .............. 5,513,394
B099997 - SUDtOtAl - BONAS - Part 3 . . 645,807,451 ... ... 654,179,240.00 .............. 7,600,078
6099998 - Summary Item from Part 50T BONGS ... ... ... . 238,632,646 ......... 234,218,134.00 .............. 1,231,649
6099999 - SUBOTAl - BONGS . . ... 884,530,097 ......... 888,397,374.00 .............. 8,831,721
Preferred Stocks - Public Utilities (Unaffiliated)
PREFERRED STOCK
Public Utilities (unaffiliated)
United States
186108-50-2 ... CLEVELAND ELEC ILLUMADJ SERL ... oo 12/01/1983.... CLICCONTRIBUTION ..o e 4,040.000 ... 404,000 ..o
B95114-65-2 ... PACIFICORP .. ... o 05/31/1994. ... CLICI-CONTRIBUTION ... ...\ 27,000.000 .............. 2,679,750 ..o
............... Subtotal United SHatES . .. ... .o e 10400000 L 3,083,750 e
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated) ... ... . . o 3,083,750 ...
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
582266-80-5 . ... MCLEOD INC SER A PFD 2.5% CONV 6,516.000 ................. 23,301
............... Subtotal United States 6,516.000 ... 23301
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... ... . . o e 23,301 L
8599907 - SUbtOtal - Preferred StOCKS - Part 3. . 307 M
8599999 - SUBHOtAl - Prefermed SHOCKS .. ... 307 M
Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
T2474-10-8 ... CINERGY ... 09/12/2002. ... VaIIOUS. . ...\ 16,925.000 ................ BA3,TI0 Lo

(continues)
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25746U-10-9 ... DOMINION RESOURCES ... .. ... e 05/16/2002. ... VaIIOUS. ...\t 10,500.000 ................ 652,365 ...
............... SUbtotal United SHatES . .. .. o 21250000 L 198,075
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) . . .. ... .. 10196,075

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

United States
160903-10-0 ... CHARTER ONE FINANCIAL ... o 05/09/2002. ... VAIIOUS. . .......oout e 33,200.000 ................ 949,544
160903-10-0 ... CHARTER ONE FINANCIAL ... o 09/11/2002. ... Stock Dividend ......... ... 1785670 o
200340-10-7 ... COMERICAING ... . e 1072912002, ... VAOUS. ... .. ..o\ 17,500.000 ................ 760,366 ...
316773-10-0 ... FIFTHTHIRDBANCORP ... ... e 12/31/2001. ... CLICI-CONTRIBUTION ... oo 76,812.000 .............. 4,703,199 L
534187-10-9 ... LINCOLNNATIONAL CORP ... ... e 02/23/2001. ... CLICI-CONTRIBUTION ... ... 35,000.000 .............. 1,089,250 ...
677240-10-3 ... OHIO CASUALTY CORP . ... e 04/08/1998. ... CLICI-CONTRIBUTION ..o 200,000,000 .............. 3,256,000 ...
902973-30-4 ... USBANCORP ... oo 10/18/2002. ... VAMIOUS. .. ..o 36,400.000 ................ 785,450 .. o
............... Subtotal United SHatES . ... e 00,6TTBT0 L 1493,809
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ... ... ... . o 11,493,809 .

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

United States

00184A-10-5 ... AOLTIMEWARNERINC ... . o 01/16/2002.... LEHMANSOFTSEQ. ... ..o 40,300.000 .............. 214,565
013817-10-1 ... ALCOAING ... o 06/26/2001. ... CLICI-CONTRIBUTION ... ... oo 27,000.000 ................ 521,100 ..o
020039-10-3 ... ALLTEL ..o 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 1,900.000 ...l 93,613
060505-10-4 ... BANKOF AMERICACORP ... .. i 09/06/2002. ... VaIIOUS. ..........out e 11,600.000 ................ 816,964 ...
14149Y-10-8 . ... CARDINALHEALTHING ... 06/17/2002. ... VAIIOUS. ... ..ot 9,315.000 ... 602,392 ...
149123-10-1 ... CATERPILLARING ... o o 05/09/2002. ... VAIIOUS. ...t 9,600.000 ................ 516,548 .
162813-10-9 ... CHECKFREE HLDGS CORP ... .. ... .o i 04/18/2000. ... CLICI-CONTRIBUTION ... oo e 754,500,000 .............. 8,586,210 ...
166764-10-0 ... CHEVRONTEXACO CORPORATION ...\ e 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 200.000 ... 17,806 ..
171232101 . CHUBB 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 2,800.000 ................ 25,075 L
172967-10-1 ... CITIGROUP ... 05/09/2002. ... VAIIOUS. . ...\ 16,000.000 ................ 662,031 ...
172967-10-1 ... CITIGROUP ..o 06/10/1998. ... CLICI-CONTRIBUTION ... ..o 4,200.000 ... 124,530 o
20825C-10-4 ... CONOCOPHILLIPS ... .. e 09/03/2002. ... TaxFree EXChange ..............ooiiiiiii e 19,083.000 ................ 995,860 ...
30231G-10-2. ... EXXONMOBIL CORP ... .. 08/13/2002. ... VAIIOUS. ....... ..ot 12,800.000 ................ 465,931 L
313400-30-1 ... FREDDIEMAC ... 09/18/2002. ... VaIIOUS. . ...........cooi i 18,350.000 .............. TAA630
31410H-10-1. ... FEDERATED DEPT STORES .. ... o e 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 2,000.000 ...l 83,560 ...
369604-10-3 ... GENELECTRICCO .. ...ttt 05/09/2002. ... VAIIOUS. . ...\t 16,400.000 ................ BI9,440 L
401698-10-5 ... GUIDANT CORP ... ...\ 05/06/2002. ... CHARLESSCHWAB ... ... .. .. i 12,105.000 ................ 467,545 .
421933-10-2 ... HEALTHMGMT ASSOCIATES INC - A ..o 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 8,000.000 ................ 166,728 ..
428236-10-3 ... HEWLETT PACKARD ... .. e e 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 9,900.000 ................ 197,208 .
437076-10-2 ... HOMEDEPOT ... o e 1201202002, ... VAHOUS. ... ..o 37,955.000 .............. 1,004,540 o
438516-10-6 ... HONEYWELL INTERNATIONALINC ... 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 3,900.000 ...l 8,079
458140-10-0 ... INTEL CORPORATION ... o 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 4,100.000 ................ 7,006 .
46625H-10-0 ... JPMORGAN CHASE ... . o 05/09/2002. ... VaIIOUS. . ...........cooi i 19,100.000 ................ 666,883 ...
494368-10-3 ... KIMBERLY CLARK .. ... o e 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ......... ..o 3,600.000 ... 289,262 ..o
494368-10-3 ... KIMBERLY CLARK .. ... oo 02/12/1998. ... CLICI-CONTRIBUTION ...\ 18,500.000 .............. 047,840
502161-10-2 ... LSILOGIC CORP ... ... e 04/04/2002. ... Bear Stearns & CO. ..ot 46,900.000 ................ T52,707 Lo
502161-10-2 ... LSILOGIC CORP ... ..o 04/02/2002. ... CLICI-CONTRIBUTION ... e 88,000.000 ................ 558,800 ...
518555-10-9 ... LANVISION SYSTEMS .o o 07/10/1996. ... CLICI-CONTRIBUTION ... e 35,000.000 ................. THTB0 o
524908-10-0 .... LEHMANBROTHERS HOLDINGS ... . .o o 05/09/2002. ... VaIIOUS. . ...........cooi it 12,200.000 ................ 779,855 o
5207T1-10-7 . LEXMARK 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 3,300.000 ...l 21,308 L
574599-10-6 ... MASCO CORP ... o e 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 7,100.000 ... 192,827 o
580135-10-1 ... MCDONALDS .. 05/16/2002. ... VAIOUS. ..........out e 60,125.000 .............. 677,700 .
TAT081-10-3 ... PRIZERINC ... ..o 12612002 ... VAMOUS. ... ..o 33,015.000 .............. 1,081,286 .
78387G-10-3. ... SBCCOMMUNICATIONS . 05/09/2002. ... VaIIOUS. ....... oot 17,400.000 ................ 620,656 ... .
(continues)
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806857-10-8 ... SCHLUMBERGERLTD ... .. .o 12/11/1997. ... CLICIFCONTRIBUTION ... 15,000.000 ................ 576,900 ...
89154X-84-9 ... TOUCHSTONE Value Plus FUNd A ... ... o 09/03/2002. ... CLICI-CONTRIBUTION ... 1,383,907.790 ............. 10,033,331 L
902124-10-6 ... TYCOINTERNATIONALLTD .. ..o e 05/24/2002. ... UBSPAINEWEBBER .. ... .. ... oo 400.000 ...l 10,26 .
916906-10-0 ... USFREIGHTWAYS CORP ... ...\ i 02/15/2000. ... CLICI-CONTRIBUTION ... .. 0o 19,900.000 ................ 570,732 .o
94973H-10-8 . ... WELLPOINT HEALTHNETWORKS INC . ... .o 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o e 3,600.000 ... 02,556 ..
94973H-10-8 . ... WELLPOINT HEALTHNETWORKS INC . ... oo 03/18/2002. ... Stock Split .. ... o 370,000 o
972487-10-2 ... WILTEL COMMUNICATIONS, INC. ... o 12/03/2002.... TaxFree Exchange ... 10,452.000 ................ 150,000 ...
983024-10-0 ... WYETH oo 09/10/2002.... KENNEY&CO, LLC ... . ... 17,2710.000 ................ TA3,208 .
G4776G-10-1 ... INGERSOLL-RAND CO .. ..o 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 4,200.000 ... 24,518
G4776G-10-1 ... INGERSOLL-RAND CO .. ..o e 01/03/2002. ... TaxFree EXChange .................ccccooiiiiiiiiis 17,875.000 ................ TT6,168 ..o
G90078-10-9. ... TRANSOCEANINC. ... e 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o 4,200.000 ... 152,860 ...
............... SUBOtal United SHatES . .. e 2,046,822.790 L 40,052,895 L
Canada
559222-40-1 ... MAGNAINTERNATIONALINC CLA .. o 05/09/2002. ... CAPITALINSTITUTIONALSERVICES ....... ..o e 2,900.000 ... 24,300 L
............... SUBEOAI CANAUR . . .. 29000000 L 210300
Other Country
Y2573F-10-2 . ... FLEXTRONICS ... oo 03/18/2002. ... MERRILL-CARSON ... ..o 5,200.000 ... 88,075 .
Y2573F-10-2 ... FLEXTRONICS ..., 03/19/2002. ... CLICI-CONTRIBUTION ... ..o 93,000.000 ................ 648,396 ...
............... Subtotal Other COUMIY ... e B8,2000000 L TIBATY
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... . .. o 40,003,556 ..o
7099997 - Subtotal - COmMMON SI0CKS - Part 3 . .. 53,693,440 ...
7099998 - Summary Item from Part 5 for CommON St0CKS .. .. 4,605,455 .
7099999 - Subtotal - COMMON STOCKS . . .. .. ... 95,298,895 ...
7199999 - Subtotal - Preferred and COmMMON STOCKS . .. ... ... .o 98,406,036 ....... ..o
7000000 - TOT AL o 982,936,133 ... 8,831,721
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Bonds - U.S. Governments
BONDS
US Governments
United States
31364G-SM-2 FNMANote ............ 6.000% 02/05/09. ... 06/17/2002  Redemption ... 100.0000................. oo 1,500,000 .. 1,500,000.00 ..... 1,476,563 ...... 1,481,749 ... 18,0 78,000 ...
36200W-S3-6 GNMA 30 YRPOOL ... 6.000% 11/15/31....... 07/31/2002  BANKof AMERICASEC Chi..............o oo 9,685,920 .. 9,641,124.00 ..... 9,687,070 ...... 9,687,041 ......... 112 369,576 ...............
36200W-S3-6 GNMA 30 YRPOOL ... 6.000% 11/15/31...... 08/01/2002  Paydown..............ooiiiiiii 345,860 ... 345,860.00 ....... 347,509 ........ 347,508 ......... BT ) 58,832 ...............
36203C-E4-0 GNMA 30 YRPOOL ...... 7.500% 08/15/23.... .. 1210172002 Paydown. ... e 322,135 ... 322,135.00 ....... 309,400 ........ 3200 ... 10,805 . e 14,609 ...
36203G-JY-0 GNMA 30 YRPOOL ...... 7.500% 05/15/23.... .. 1210172002 Paydown. ..o 1,161,003 .. 1,161,003.00 ..... 1,115,107 ... 121,947 .. 30,057 e 50,901 ...
36206M-ZZ-3 GNMA 30 YRPOOL ...... 7.500% 11/15/25..... .. 1210172002 Paydown. ... e 664,162 .... 664,162.00 ....... 655,445 ........ 656,232 .......... L PP 25,638 ...
36206W-B2-0 GNMA 30 YRPOOL ... 7.500% 10/15/29..... .. 1210172002 Paydown. ............oiii i 1,780,929 .. 1,780,929.00 ..... 1,782,599 ... 1,782,330 ......... 1A00) o 63,142 ...
36209B-DX-3 GNMA 30 YRPOOL ... 6.500% 12/15/28..... .. 1210172002 Paydown. ..o 2,437,062 .. 2,437,062.00 ..... 2,411,333 ... 2,468,694 ........ 3083 88,368 ...............
36209C-6Y-7 GNMA 30 YRPOOL ...... 7.000% 07/15/28..... .. 1210172002 Paydown. ............oiii i 1,886,779 .. 1,886,779.00 ..... 1,913,902 ...... 1,911,607 ........ (24,828) . 83419 ...
36209D-JJ-4 GNMA 30 YRPOOL ...... 6.500% 05/15/29..... .. 1210172002 Paydown. ... e 289,501 ... 289,501.00 ....... 280,455 ... 20,49 ... B 11,840 ...
36209R-JL.-8  GNMA 30 YRPOOL ...... 8.000% 02/15/30...... .. 1210172002 Paydown. ..o 1,702,209 .. 1,702,209.00 ..... 1,694,762 ...... 1,694,852 .......... 1T 51,797 ..o
36209R-JS-3 GNMA 30 YRPOOL ...... 8.000% 02/15/30...... .. 1210172002 Paydown. ............oiii i 1,778,991 .. 1,778,991.00 ..... 1,771,208 ... 1,771,302 ... T80 62,281 ...............
36209V-MH-4 GNMA 30 YRPOOL ...... 6.500% 12/15/28..... .. 1210172002 Paydown. ... e 893,316 .... 893,316.00 ....... 905,878 ........ 904,911 ... (1180 e 31488 ..
36209V-NQ-3 GNMA 30 YRPOOL ... 6.500% 01/15/29..... .. 1210172002 Paydown. ... e 623,793 .... 623,793.00 ....... 623,696 ........ 623,616 ........... DT 8372
36210J-TB-4  GNMA 30 YRPOOL ...... 6.500% 03/15/29..... .. 1210172002 Paydown. ... e 352,648 ... 352,648.00 ....... 362,593 ........ 362,549 ... 00 e 13,808 ...
36210K-VU-6 GNMA 30 YRPOOL ... .. 8.000% 03/15/30...... .. 1210172002 Paydown. ..o 1,146,347 .. 1,146,347.00 ..... 1,141,382 ... 1141392 . 400D 43,884 ..
36210Y-DP-7 GNMA 30 YRPOOL .. .. .. 7.500% 10/15/29..... .. 1210172002 Paydown. ............oiii i 3,115,249 .. 3,115,249.00 ..... 3,118,170 ... 317,699 ......... (2,880 .o 129,609 ...............
36210Y-DQ-5 GNMA 30 YRPOOL ...... 7.500% 10/15/29..... .. 1210172002 Paydown. ..o 3,108,839 .. 3,108,839.00 ..... 3,M,78% L 311,283 .. (2,445) o 116,045 ...............
36211B-LY-3  GNMA 30 YRPOOL ...... 6.500% 06/15/29..... .. 1210172002 Paydown. ............oiii i 1,605,783 .. 1,605,783.00 ..... 1,852,000 ...... 1,554,560 ......... Bl 58,923 ...
36211T-UE-3 GNMA 30 YRPOOL ...... 8.000% 03/15/30...... .. 1210172002 Paydown. ..o 1,609,783 .. 1,609,783.00 ..... 1,602,740 ...... 1,602,825 .......... 6,008 53,570 ...............
36211T-UM-5 GNMA 30 YRPOOL ... 8.000% 03/15/30...... .. 1210172002 Paydown. ..o 1,803,880 .. 1,803,880.00 ..... 1,795,988 ...... 1,79,082 .......... T 57,954 ...
36211T-UP-8 GNMA 30 YRPOOL ...... 8.000% 03/15/30...... .. 1210172002 Paydown. ... 2,013,611 .. 2,013,611.00 ..... 2,004,801 ... 2,004,907 .......... 8,04 87,997 ...
............ Subtotal United States ... . 39,827,800 . 39,783,004.00 ... 39,723,394 ... 39,733,775 ... 94,027 Lo 1581048
0399999 - Subtotal - Bonds - U.S. GOVEIMMENTS . ... .. ... 39,827,800 . 39,783,004.00 .... 39,723,394 ..... 39,733,775 ......... 04,027 1,581,048 ...
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment
United States
31280H-ZG-6 FHLMC POOL #E63443 . .. 6.500% 03/01/11..... .. 1210172002 Paydown. ... e 835,393 .... 835,393.00 ....... 838,003 ........ 836,357 .......... (9B5) . 29821
3128EX-VS-4 FHLMC POOL #D61525 ... 8.000% 07/01/25..... .. 1210172002 Paydown. ... ... e 636,757 .... 636,757.00 ....... 648,299 ........ 646,554 ......... (9,797 o 2,744
312903-XV-4  FHLMC - CMO SER 146 C 9.450% 04/15/21.... .. 02/15/2002  Paydown........... ..o e 108,794 ... 108,794.00 ....... 104,306 ........ 105,031 .......... 303 541 .
312912-ZX-9  FHLMC - CMO SER 1403 . 6.500% 05/15/20. ... .. 02/01/2002  Paydown..............ooiiiiii e 2,146,361 .. 2,146,361.00 ..... 1,986,725 ...... 2,137,461 ... 8,000 L 16,939 ...
313376-UF-6  FHLMC - CMO SER 1810- 5.895% 12/15/08 ... .. 1210172002 Paydown. ............oiii s e 1,202,002 .. 1,202,002.00 ..... 1,138,709 ...... 1,176,08 ......... 25, 004 38,625 ...
313378-X8-6  FHLMC - CMO SER 1931 . 7.250% 05/15/25.. . ... 04/01/2002  Paydown..............ooiiiiii i e 47,204 ... 417,204.00 ....... 48,312 ... 46,228 ........... 078 5,046 ...
3133T9-GQ-2 FHLMC - CMO SER 1943 . 7.500% 10/15/24. ... .. 03/01/2002  Paydown...............oiiiiiiii e 4,250,664 .. 4,259,664.00 ..... 4,201,611 ... 4,249,551 ... ... 10,007 43841
313401-GK-1  FHLMC POOL #160081 . . 10.250% 06/01/09. ... .. 1210172002 Paydown. ... ... e 18,460 ..... 18,460.00 ........ 18,890 ......... 18,546 ........... (B8] - 1,4
313401-XV-8  FHLMC POOL #200074 . .. 9.000% 05/01/02. ... .. 05/01/2002  Paydown.............coiiiiiiii e 617 ... 617.00 .......... 580 ... 800 o B B
31341Y-K8-0  FHLMC POOL #219319 ... 9.000% 11/01/02. ... .. 11701/2002  Paydown. ..ot e 8,853 ...... 8,853.00 ......... 8,758 .......... 8,75 ... 08 23
31358Q-4A-0  FNMA - CMO SER 1992 C 6.500% 10/25/18 ... .. 04/01/2002  Paydown..............oiiiiii e 1,230,114 .. 1,230,114.00 ..... 1,145,159 ... 1,221,489 ... 8,805 B2
31359A-CK-3  FNMA - CMO SER 1993 C 7.000% 01/25/21 ... .. 01/01/2002  Paydown. ..o e 301,233 ... 301,233.00 ....... 301,139 ... 299,841 ... 130 1757
31374A-HS-2 FNMA POOL #308141 ... 8.000% 04/01/25. ... .. 1210172002 Paydown. ... ... e 143,001 ... 143,001.00 ....... 12,175 ... 142,182 ... 10 3712
31374Q-XD-2 FNMA POOL #321176 ... 7.500% 09/01/25...... .. 121012002 Paydown. ....... ... e 783,267 ... 783,267.00 ....... 779,840 ........ m,m 308 2747
676901-4J-7  OHIO HSG FIN AGY MTG . 7.750% 09/01/30. ... .. 09/01/2002  Redemption ... 100.0000................. oo 2,465,000 .. 2,465,000.00 ..... 2,465,000 ...... 2,465,000 . 108,888 ...............
............ Total United States . ... e 14,556,720 . 14,566,720.00 ... 14,287,515 ... 14,503,479 Lo 5240 L 335,016
............ SUDIOtAI UNItEd SIS .. . . e e e e e e
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUBAIVISIONS . .. ... . . o 14,556,720 . 14,556,720.00 .... 14,287,515 ..... 14,503,479 ......... 53,240 . 335,016 ...
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Bonds - Public Utilities (Unaffiliated)
Public Utilities (unaffiliated)
United States
03774B-AN-3  APPALACHIANPWR ...... 6.850% 06/01/03 ... 07/24/2002  Redemption ... 100.0000................. oo 4,000,000 .. 4,000,000.00 ..... 3,585,920 ...... 3,908,182 ......... O 818 200172 ..o
040555-BP-8  ARIZONA PUB SERVICE .. 8.125% 03/15/02. .. .. 03/15/2002  Maturity. ... 4,000,000 .. 4,000,000.00 ..... 4,058,400 ...... 4,000,706 .......... (T06) o e 162,500 ...
04775H-AJ6 ATLANTAGASLT ....... 8.200% 04/01/02. ... 04/01/2002  Maturity. ... 4,500,000 .. 4,500,000.00 ..... 4,458,465 ...... 4,496,236 .......... KN (L SRR 184,500 ...
05379B-AC-1 AVISTACORP .......... 9.750% 06/01/08.. ... .. 04/30/2002 BANKOFNEWYORK ... s 1,080,000 .. 1,000,000.00 ..... 1,068,131 ...... 1,067,106 ......... (2,730) .o 15,624 ... 15,624 ........ 167
059165-BT-6  BALTIMORE GAS & EL CO 7.250% 07/01/02.... .. 07/01/2002  Maturity. ... 3,000,000 .. 3,000,000.00 ..... 3,003,900 ...... 3,000,289 .......... (280) o 27,500 ...
15005M-AC-8 CEDAR BRAKES I LLC . .. 8.500% 02/15/14. ... .. 02/15/2002  Redemption ... 100.0000. ................ oo 235,738 ... 235,738.00 ....... 235,738 ........ 235, T8 10,019 ...
15405C-CM-2 CENTRAL MAINE POWER .. 7.000% 08/15/11 ... 06/17/2002 JPMORGANSECFIXEDINC .............. ... oot 3,014,820 .. 3,000,000.00 ..... 3,000,000 ...... 3,000,000 ... e 14,820 ... 14,820 ... 150,500 ...l
172070-BN-3  CINCINNATI GAS & EL C 7.250% 09/01/02......... 09/01/2002  Maturity. ... 5,000,000 .. 5,000,000.00 ..... 4,730,450 ...... 4,968,335 ......... 3085 . 362,500 ...
23330A-AA-8  DAYTON POWER & LIGHT . 8.125% 09/01/31.... 03/01/2002 Tax Free Exchange........................ oo ol 1,845,393 .. 2,000,000.00 ..... 1,844,700 ...... 1,844,808 ........... D 163,403 ...
266228-BW-4 DUQUESNELTCO ....... 8.375%05/15/24. .. .. 05/24/2002  Redemption ... 103.8100................. ... 3,840,970 .. 3,700,000.00 ..... 3,838,750 ...... 3,824,970 ......... 18,000 . e 162,684 ...
302569-AA6 FLPR&LTCO........ 7.520%06/30/19....... .. 12/31/2002  Redemption .... 100.0000................. oo 296,745 ... 296,745.00 ....... 296,745 ........ 208, TS 16,302 ...
455665-AJ-8  INDIANTOWN ........... 9.260% 12/15/10..... .. 12/15/2002  Redemption .... 100.0000................. oo 115,852 .... 115,852.00 ....... 115,852 ........ 110,80 8,046 ...............
462613-AC-4  IPALCO ENTERPRISES IN 7.625% 11/14/11... .. 05/17/2002  Tax Free Exchange...................ooo i 2,000,000 .. 2,000,000.00 ..... 2,000,000 ...... 2,000,000 . 521
50185K-AF-4 LG&E ENERGY CORP ... 7.411% 11/01/11.... 07/15/2002 JPMORGANSECFIXEDINC .............. ... e, 7,264,690 .. 7,000,000.00 ..... 7,475,190 ... 7,469,604 ........ (18,942) ... (185,973)....... (185,973)....... 369,607 ...
546387-BV-2 LA PR&LTCO....... 7.740%07/01/02......... 07/01/2002  Maturity. ... 1,510,000 .. 1,510,000.00 ..... 1,438,834 ... 1,603,703 .......... 8,207 116,874 ...............
597519-AA-5  MIDLAND COGENERATION 10.330% 07/23/02. .. 07/23/2002  Redemption .... 100.0000................. .....oiis it 489,008 ... 489,098.00 ....... 501,937 ........ 489,922 .......... (B24) 38,79 .
641423-AX-6 NEVADAPOWER ......... 8.250% 06/01/11.... 01/21/2002 TaxFree Exchange....................ooo s o 4,037,811 .. 4,000,000.00 ..... 4,040,060 ...... 4,038,317 .......... (B05) . 55,000 ...............
69352J-AA-5  PPL ENERGY SUPPLY LLC 6.400% 11/01/11... .. 02/08/2002 Tax Free Exchange....................oo i 9,727,003 . 10,000,000.00 ..... 9,723,550 ...... 9,724,977 .......... 2,008 193,778 ...
75952A-AJ-6  RELIANT ENERGY INC ... 9.681% 07/02/26 . .. .. 06/20/2002  CREDIT SUISSE FIRSTBOSTON .........o0 o e 2,010,000 .. 2,000,000.00 ..... 1,963,358 ...... 1,964,401 ........... W4 45,35 ... 45,35 ... 189,855 ...
826418-AW-5 SIERRA PACIFIC POWER . 8.000% 06/01/08. .. .. 01/31/2002  Tax FreeExchange....................oo i 3,996,383 .. 4,000,000.00 ..... 3,996,720 ...... 3,996,616 .......... (283) o 53,333 ...
84258P-AC-1 SOUTHERN CO CAP TRUST 8.190% 02/01/37 ... 09/04/2002 LEHMANBROS FXDINC................o oo e 2,155,000 .. 2,000,000.00 ..... 1,853,830 ...... 1,854,652 ........... 307 299,951 ... 299,951 ... 181,000 ...
872375-AC-4 TECOENERGYINC ... ... 7.200% 05/01/11..... 06/27/2002  VAMIOUS. ... ..o 11,111,190 . 10,500,000.00 .... 10,673,015 ..... 10,671,026 ......... (6,611) .o 446,775 ... 446,775 ... 499,800 ...............
882850-BR-0 TXUTILITIESCO ...... 8.500%08/01/24........ 08/08/2002  Redemption ... 104.0500................. o 3,121,500 .. 3,000,000.00 ..... 3,106,830 ...... 3,086,771 ......... 10 259,958 ...
............ Subtotal United States . ... L. 18,352,193 77,347,433.00 ... 77,010,375 ..... 77,558,956 ........ 156,685 ................ ......................... 636,552 ........ 636,552 ... 3,714,904 . ... ...
Other Country
886527-AA-8  AES IHB CAYMANLTD .. 11.500% 12/15/15.... .. 12/15/2002  Redemption .... 100.0000...............o o 4,000 ...... 4,000.00 ......... 3,990 ... 3,992 B 460 ...
............ Subtotal Other COUNIY. .. ... ... s e 4000 4000000 L 3,990 L 30992 B e B0
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ............ ... o 78,356,193 . 77,351,433.00 .... 77,014,365 ..... 77,562,948 ........ 156,693 .. 636,562 ........ 636,552 ..... 3,715,364 ...
Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
001957-BA-6 AMERICANTEL& ....... 8.000% 11/15/31...... 08/12/2002 Tax FreeExchange..................ooo o 6,946,757 .. 7,000,000.00 ..... 6,947,470 ...... 6,947,094 .......... (337 o 406,000 ...............
00253C-FG-7  AAMES MORTGAGE TRUST . 6.268% 01/15/27... 12/01/2002  Paydown.. ...t s 2,383,926 .. 2,383,925.00 ..... 2,383,926 ...... 2,383,005 119,351 ...
00755W-DG-8 ADVANTA MTGE LOAN TR . 7.600% 06/25/27. ... 12/01/2002  Paydown................cooiiiiiiiiiiis s 5,542,038 .. 5,542,038.00 ..... 5,581,006 ...... 5,545,502 ......... (34B4) o 190,536 ...............
01741R-AA-0  ALLEGHENY TECHNOLOGIE 8.375% 12/15/11... 06/10/2002 Tax Free Exchange........................ .o e 1,969,716 .. 2,000,000.00 ..... 1,968,820 ...... 1,968,775 ........... P 80,028 ...............
023771-P8-5  AMERICAN AIRLINES SER 10.220% 05/07/05.... .. 05/07/2002  Redemption ... 100.0000................. oo 202,837 ... 202,837.00 ....... 202,837 ........ 202, BT 10,365 ...
027789-A@-5 AMERICAN NATL BANK .. 10.000% 06/23/07...... 06/23/2002 Redemption .... 100.0000................. .....oiis oo, 173,611 ... 173,511.00 ....... 173,511 ... L6 TR PP 8,676 ...............
05535D-AA-2 BLACKROCK CAPITAL ... 7.750% 09/25/26. .. .. 1210172002 Paydown. ... e 265,519 ... 255,619.00 ....... 261,407 ... 262,180 .......... 3,380 13,709 ..
055959-AD-2  BMW VEHICLE OWNER ... 6.540% 04/25/04.... 04/26/2002 DEUTSCHEBANK ........... ... i s 5,833,075 .. 5,744,219.00 ..... 5,743,454 ... .. 5,744,011 ... B8 88,99 ......... 88,99 ....... 131,485 ...
055959-AD-2  BMW VEHICLE OWNER ... 6.540% 04/25/04. ... 04/25/2002 Paydown...................cccoooiiiiiiis coiiiiiiiis e, 265,781 ... 255,781.00 ....... 205,747 ... 205,712 ... USRI 5516 ...............
05947U-CF-3 BANC OF AMERICA COMM . 5.787% 05/11/35 ... 06/28/2002 BANK of AMERICASEC Chi................ ... 14,183,750 . 14,000,000.00 .... 14,070,700 ..... 14,068,871 ......... (3,742) o 118,621 ........ 118,621 ....... 612,136 ...............
05947U-CF-3 BANC OF AMERICA COMM . 5.787% 05/11/35 ... 02/01/2002  PaYOWN. . .. ... e e e e e e e e e e (67,515)...............
064057-AG-7 BANK OF NEWYORK ... .. 7.625%07/15/02 ... 07/15/2002  Maturity. ... 2,500,000 .. 2,500,000.00 ..... 2,456,425 ...... 2,496,565 .......... 335 190,625 ...............
064213-AN-1 BANC ONE CORP COLUMBU 7.375% 12/01/02... 12/01/2002  Maturity. ... s 2,000,000 .. 2,000,000.00 ..... 1,986,760 ...... 1,998,158 .......... LB 147,500 ...
073914-MZ-3 BEAR STEARNS MTG SEC . 7.400% 07/25/10.... 02/01/2002  Paydown.................cocoiiiiiiiiis coiiiis 359,143 ... 359,143.00 ....... 345,619 ........ 367,085 .......... 2,008 3,087 .
073914-MZ-3 BEAR STEARNS MTG SEC . 7.400% 07/25/10.... 03/01/2002  Redemption .... 100.0000................. ... . 90,139 ... 90,139.00 ........ 86,744 ......... 89,622 ........... BT 1,642 .
07785G-AB-6 BELLATLANTIC ........ 5.750% 04/01/03 ... .. 04/23/2002  MERRILLLYNCH-NY-FXINC .............. ..o 1,010,000 .. 1,000,000.00 ....... 965,000 ........ 980,384 .......... 4,881 2473 ... 24.73% ... R4
078167-AH-6 BELLTELCOPENN ..... 6.750% 05/01/08...... 03/08/2002  Redemption ... 100.3000................. .o 2,507,500 .. 2,500,000.00 ..... 2,309,800 ...... 2,384,023 ........ 2 AT 59,531 ...
079864-AA-2  BELLSOUTHTEL ........ 9.125%07/01/03..... .. 07/01/2002  Redemption ... 100.0000................. oo 265,781 ... 255,781.00 ....... 205,781 .. ... 2B T8 17,674 ...
11041R-B@-6 BRITISH AEROSPACE ... 8.500% 06/10/02..... 06/10/2002  Maturity. ... 5,000,000 .. 5,000,000.00 ..... 5,000,000 ...... 5,000,000 . e 206,597 ...
(continues)
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Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
125590-AE-9  CIT MARINE TRUST SER . 6.200% 11/15/19 ... 12/15/2002  Paydown................ccooiiiiiiiiiii i 376,662 .... 376,662.00 ....... 376,450 ........ 376,466 ........... 0T 12,36 ...
126408-AN-3 CSXCORP ............. 7.000% 09/15/02. .. .. 09/15/2002  Maturity. ... 4,000,000 .. 4,000,000.00 ..... 3,973,150 ... 3,996,837 .......... 3103 280,000 ...
126408-BH-5 CSXCORP............. 7.050% 05/01/02. .. .. 05/01/2002  Maturity. ... 3,000,000 .. 3,000,000.00 ..... 2,998,050 ...... 2,999,032 ........... 008 . 105,750 ...
126650-AF-7 CVSCORP............. 7.770%01/10/12. ... 12/10/2002  Redemption .... 100.0000................. oo 192,884 ... 192,884.00 ....... 193,236 ........ 193,228 .......... (344 o 8,423 ...
126690-F3-5 COUNTRYWIDE - CMO ... 6.000% 04/25/09. ... 12/01/2002  Paydown.................cooiiiiiiiiii v e 2,590,743 .. 2,590,743.00 ..... 2,422,344 ... .. 2,544,885 ... ... A5 BB 87,214 ...
126690-MU-7 COUNTRYWIDE - CMO ... 6.375% 02/25/24 ... 12/01/2002  Paydown.................cooiiiiiiiiiii i e 2,266,793 .. 2,266,793.00 ..... 2,001,117 ... 2,21493 ... B 870 102,493 ...
126690-WQ-5 COUNTRYWIDE - CMO 94- 6.500% 03/25/24. ... 12/01/2002  Paydown................ccooiiiiiiiii v 11,872,514 . 11,872,514.00 .... 11,717,151 .. .. 11,793,568 ......... T8940 . 418,493 ...
12669A-AK-0  COUNTRYWIDE HOME LOAN 7.250% 11/25/27 .. 12/01/2002  Paydown................cooiiiiiiiiiiiin i e 7,928,703 .. 7,928,703.00 ..... 7,771,368 ... 7,808,533 ........ 120,170 o 295,705 ...
143128-AC-0  CARMAX AUTO OWNER ... 6.760% 08/15/03... 07/15/2002  Paydown..................cccoiiiiiiiis i e 2,941,694 .. 2,941,694.00 ..... 2,941,542 ... 2,940,343 .......... L TSP PRRN 63,458 ...............
143128-AC-0  CARMAX AUTO OWNER ... 6.760% 08/15/03... 08/15/2002  Redemption .... 100.0000................. ... e, 156,613 .... 156,613.00 ....... 156,605 ........ 156,641 ... T 7,088 ...
151018-AC-2 CELESTICA ........... 10.500% 12/31/06 . ... 08/21/2002  Redemption ... 105.2500................ oo 567,825 ... 530,000.00 ....... 565,775 ........ 548,266 .......... 0,500 3B709 .
153469-AA-9  CENTRAL FIDELITY BANK 8.150% 11/15/02..... 11/15/2002  Maturity. ... ... ... i 6,000,000 .. 6,000,000.00 ..... 6,640,785 ...... 6,077,597 ........ TT,007) o 489,000 ...............
161477-AA-2 CHASE CAPITAL ........ 7.670% 12/01/26. . ... 07/23/2002 JPMORGANSECFIXEDINC ............o. oo 3,653,030 .. 3,650,000.00 ..... 3,468,157 ...... 3,476,308 .......... 1079 175,642 ........ 175,642 ....... 182,748 ...
16678N-AA-4 CHEVY CHASE RACE 97-A 7.650% 12/20/07..... 05/20/2002  Paydown.................ccooviiiiiiiii v 152,913 ... 162,913.00 ....... 152,833 ........ 152,869 ............ A 975
17248R-AG-1 CINGULAR WIRELESS ... 7.125% 12/15/31..... 08/28/2002 TaxFreeExchange........................ oo oo, 4,970,616 .. 5,000,000.00 ..... 4,971,100 ...... 4,970,836 .......... (220) o 253,333
172967-BC-4 CITIGROUP ............ 6.500% 01/18/11..... 01/22/2002  JPMORGANSECFIXEDINC ............. oo 5,205,350 .. 5,000,000.00 ..... 5,176,100 ...... 5,175,240 .......... (863) ..o 30,973 ... 30,973 ... 168,819 ...............
17453B-AF-8  CITIZENS UTILITIES CO 9.000% 08/15/31...... 03/15/2002 Tax FreeExchange..................ooo i 6,018,185 .. 6,000,000.00 ..... 6,018,720 ...... 6,017,952 ........... A RSP 313,500 ...
19390U-AG-6 COLLATERALIZED MTGE .. 9.000% 10/01/18. ... 12/01/2002  Paydown...................cccooiiiiiiis it e 80,761 ..... 80,761.00 ........ 79,146 ... 79,917 ... B 3,280 .
201615-DB-4 COMMERCIAL CREDIT ... 7.375% 04/15/05.... 11/26/2002  SAL SMITH-BARNEY-CHI-FI................ ... ... 7,685,790 .. 7,000,000.00 ..... 6,963,880 ...... 6,982,970 .......... 4304 698,516 ........ 698,516 ....... 583,649 ...............
205887-BA-9 CONAGRAINC .......... 6.750% 09/15/11..... 02/28/2002 MERRILLLYNCHNY-FXINC .............. ... . 5,229,500 .. 5,000,000.00 ..... 4,997,400 ...... 4,996,790 ........... B19 232,091 ... 282,091 ... 164,083 ...............
20763#AA9 CTNATLBK.......... 10.000% 06/15/08. . .. .. 06/15/2002  Redemption ... 100.0000................. oo 38,204 ... 38,204.00 ........ 38,204 ... 38,00 1915
207633-#E-8  CT NATL BK FORT HOWAR 9.670% 02/15/10.... 02/15/2002  Redemption .... 100.0000 ................. ... o, 48,904 ... 48,904.00 ........ 48,904 ......... .51 10303 2,365 ...
207633-#R-9  CTNATLBK .......... 10.000% 06/15/06. . .. .. 06/15/2002  Redemption ... 100.0000................. oo 31,498 ... 31,498.00 ........ 31,498 ... B A0 1575
210805-CF-2  CONTINENTAL AIRLINES . 6.465% 10/15/04. ... 10/15/2002  Redemption .... 100.0000................. ...coooiiiins ooies 2,643,710 .. 2,643,710.00 ..... 2,561,226 ...... 2,600,462 ......... 328 123,809 ...
23322B-FD-5 DLJ COMMERCIAL MTGE .. 6.880% 06/10/32.... 12/01/2002  Paydown....................cccoiiiiiis oo 1,087,532 .. 1,087,532.00 ..... 1,068,161 ...... 1,068,763 ......... 18,700 43507 .
233835-AP-2 DAIMLER CHRYSLERAG .. 7.750% 01/18/11.... 03/04/2002 JPMORGANSECFIXEDINC .............. .......coin e 5,276,700 .. 5,000,000.00 ..... 5,007,750 ...... 5,007,397 .......... (519) o 269,823 ........ 269,823 ....... 46,493 ...
233835-AQ-0  DAIMLER CHRYSLERAG .. 8.500% 01/18/31.... 08/23/2002 JPMORGANSECFIXEDINC .............. .....cocois e 1,163,530 .. 1,000,000.00 ....... 992,170 ........ 992,150 ........... (35) o mMad mMad 94444
256605-AF-3 DOLE FOODSCO ........ 6.375% 10/01/05.. ... 12/19/2002 BANK of AMERICASECMont............... ... e, 2,080,000 .. 2,000,000.00 ..... 1,634,260 ...... 1,732,162 ......... 60,082 ... 207,756 ........ 207,756 ....... 156,89 ...............
31331F-AE-1 FEDERAL EXPRESS CORP . 7.150% 09/28/12... 09/28/2002 Redemption .... 100.0000................. ... . 739 ... 77,739.00 ........ 74819 ... 75,165 .......... 2T 3,557
60934N-62-5 FEDERATED PRIME CASHOBLIGFD .......... 01/03/2002  VariOUS. ..ot 12,000,000 ... 12,000,000 ..... 12,000,000 o e
60934N-62-5 FEDERATED PRIME CASHOBLIGFD .......... 01/03/2002  VAriOUS .. ...\ e 4,203 4,203 ... B 03 o
31786Y-AE-0  FINGERHUT MASTER TRUS 6.290% 02/15/05 ... 02/15/2002  Paydown................cooiiiiiiiiiiis s 2,666,667 .. 2,666,667.00 ..... 2,663,125 ...... 2,666,571 ............ 0D 20,97 ...
31786Y-AF-7  FINGERHUT MASTER TRUS 6.230% 02/15/07 ... 12/15/2002  Paydown....................ccoiiiiiiiiis oo e 1,786,667 .. 1,786,667.00 ..... 1,786,158 ...... 1,785,001 .......... BB 97,39 ...
345370-BZ-2 FORDMOTOR ........... 6.375% 02/01/29..... 06/04/2002 JPMORGANSECFIXEDINC .............. ..o o 1,691,680 .. 2,000,000.00 ..... 1,644,620 ...... 1,645,512 ... ... 15719 L 44589 ... 44589 ... 108,375 ...
36157R-BV-6 GE CAPITALMTGE ...... 7.000% 12/26/27. .. .. 01/25/2002  Call ... 100.0000............cooiiiiiiiit e 044,367 ... 944,367.00 ....... 916,146 ........ 939,030 .......... BT 5509 ...
361849-DX-7  GMAC COMMERCIAL MTGE . 6.150% 05/15/35.. 12/01/2002  Paydown...................coooiiiiiiiis oo e, 547,057 ... 547,057.00 ....... 529,705 ........ 530,235 ......... 18,822 o 15,632 ...
361849-EA6  GMAC COMMERCIAL MTGE . 6.420% 08/15/35 .. 04/18/2002  SAL SMITH-BARNEY-CHI-FI................ ... .. 5,150,977 .. 5,000,000.00 ..... 5,077,148 ...... 5,068,256 ......... (3,400) ..o 86,120 ......... 86,120 ....... 126,617 ...............
362311-AC-6  GTE CALIFORNIA ... .. 6.750% 03/15/04. .. .. 1172212002 SAL SMITH-BARNEY-CHI-FI. ... o 5,255,400 .. 5,000,000.00 ..... 4,579,400 ...... 4,875,080 ......... 48,386 ... 331,94 ... 331,934 ... 405,000 ...
36962G-SY-1 GENERAL ELEC CAP CORP 5.880% 05/19/03.... 06/21/2002 GOLDMANSACHS...................coooo s oo 11,348,810 . 11,000,000.00 .... 10,669,560 ..... 10,862,677 ......... 46,760 ... 439,374 ... 439,374 ... 504,863 ...............
370425-RS-1  GENERALMOTORS ... .. 7.500% 07/15/05. ... 01/25/2002 JPMORGANSECFIXEDINC .............. ..o e, 5,237,550 .. 5,000,000.00 ..... 5,006,700 ...... 5,005,413 .......... (127) o 232,264 ........ 232,264 ... 203,125 ...
37183F-AA-6 GENESISHEALTH ....... 7.590% 04/02/07 ... 10/01/2002 Redemption .... 100.0000................. oo 16,812 ... 16,812.00 ........ 16,602 ......... 16,609 ........... 203 e 9
41163G-AC-5 HARCOURTGENINC ..... 8.250% 06/01/02 ... 06/01/2002  Maturity. ... 2,500,000 .. 2,500,000.00 ..... 2,485,700 ...... 2,498,567 .......... DA 103,125 ...
44108P-AM-5 HOST MARRIOTT POOL ... 6.980% 08/03/15.... 12/01/2002  Paydown....................cccooiiiiiiis oo e, 766,714 ... 766,714.00 ....... 759,102 ........ 788,973 ... TTA0 2938 ..
45686X-CD-3 INGERSOLL-RAND CO ... 6.460% 11/19/03 ... 04/17/2002  SAL SMITH-BARNEY-VARIOUS............. ......ocoiin i 5,159,550 .. 5,000,000.00 ..... 5,000,000 ...... 5,000,000 ... e 159,550 ........ 159,550 ....... 140,864 ...
458104-AB-2  INTEGRA FINL CORP ... 8.500% 05/15/02 ... 05/15/2002  Maturity. ... 5,000,000 .. 5,000,000.00 ..... 4,988,250 ...... 4,997,696 .......... 2,304 212,500 ...
521865-AE-5 LEARCORP ............ 8.110% 05/15/09. .. .. 08/20/2002  GRANTCHESTER....... ..ot o 1,027,500 .. 1,000,000.00 ....... 935,000 ........ 040,847 .......... 3,883 82,969 ......... 82,969 ........ 62,627 ...............
549463-AD-9  LUCENT TECHNOLOGY INC 5.500% 11/15/08.... 03/13/2002  CREDIT SUISSE FIRSTBOSTON ........... ..o e 3,787,500 .. 5,000,000.00 ..... 4,810,200 ...... 4,852,494 ... ... 3,676 . (1,068,671)..... (1,068,671)........ 93,958 ...
582266-AC-6  MCLEODINC .......... 10.500% 03/01/07. ... 0471712002 VAMIOUS. . ...t oo e 467,215 .. 2,000,000.00 ....... 500,000 ........ 500,000 ... (32,785)........ (32,785) ...
590188-JP-4 MERRILLLYNCH & CO ... 6.000% 02/17/09..... 09/19/2002 BANKONE CORPORATES ................ .ooiiiiiis e 2,115,520 .. 2,000,000.00 ..... 1,753,340 ...... 1,791,339 ... 1,475 307,706 ........ 307,706 ....... 132,333
59751E-AE-6  MIDLAND ENTERPRISES .. 9.750% 12/05/05.... 08/14/2002 Redemption.... 118.9320................. ... ... 3,567,960 .. 3,000,000.00 ..... 3,000,000 ...... 3,000,000 ........ 87,000 ... e 24313
605051-AB-7  MISSION ENERGY ....... 8.125% 06/15/02..... 06/15/2002 Maturity.......... ... 2,000,000 .. 2,000,000.00 ..... 1,986,020 ...... 1,998,832 .......... DB 81,250 ...
617446-AM-1 MORGAN STANLEY ....... 8.100% 06/24/02.... 06/24/2002 Maturity. ... 3,000,000 .. 3,000,000.00 ..... 3,000,000 ...... 3,000,000 . e e 121,500 ...
61910D-BV-3 MORTGAGE CAPITAL ..... 6.909% 02/20/06. ... 01/16/2002 BANKof AMERICASEC Chi................ ..o o 8,205,000 .. 8,000,000.00 ..... 8,080,000 ...... 8,018,907 .......... (818) o 186,910 ........ 186,910 ........ 78302 ...
(continues)
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61910D-FJ-6 MORTGAGE CAPITAL ..... 6.001% 11/18/31. ... 12/01/2002  Paydown...............coooiiiiiiiiiiiii i 346,947 ... 346,947.00 ....... W27 . 330,381 ... 18,500 . 12,169 ...
629527-AR-3 NABISCOINC .......... 6.700% 06/15/02........ 06/15/2002  Maturity. ... 5,500,000 .. 5,500,000.00 ..... 5,390,475 ...... 5,490,551 .......... 040 184,250 ...
638585-AA-7  NATIONSBANK CORP ... 8.125%06/15/02. ... 06/15/2002  Maturity. ... 5,000,000 .. 5,000,000.00 ..... 4,987,500 ...... 4,998,548 .......... DA 203,125 ...
644239-BH-7 NEW ENGLAND TEL &TEL . 6.875% 10/01/23.... 04/23/2002 MORGAN STANLEY FIXEDINC............. ... ol 2,755,500 .. 3,000,000.00 ..... 2,744,040 ... 2,154371 ... 1,698 (569).......... (569)....... 17,448 ...
66416T-AB-1 NORTHEASTERN ......... 8.812% 10/15/26.... 01/31/2002 TaxFree Exchange........................ oo 8,000,000 .. 8,000,000.00 ..... 8,000,000 ...... 8,000,000 ... i e 23,446 ...
667281-B#-5 NORTHWEST AIRLINES ... 8.700% 07/02/03. ... 07/02/2002 Redemption .... 100.0000................. .....oiis e, 326,219 ... 326,279.00 ....... 326,219 ........ 308,270 o 28,386 ...
66937N-VG-0 NORWEST ASSET ........ 6.750% 12/25/27 ... 1210172002  Paydown................ccoiiiiiiiii 2,261,209 .. 2,261,209.00 ..... 2,268,982 ...... 2,261,445 ... (280) ..o 151131
66937R-U5-6 NORWEST ASSET ........ 7.250% 02/25/30 ... 08/01/2002  Paydown................cccoiiiiiiiiiis 4,027,000 .. 4,027,000.00 ..... 3,883,538 ... 3,985,698 ......... A0 84,903 ...
677177-AB-3 OHIOBELLTELCO .. ... 5.375% 03/01/07 ... .. 11/08/2002  Redemption ... 100.000Q ...............co oo 3,080,000 .. 3,080,000.00 ..... 2,461,724 ... 2,755,146 ........ 324,854 196,361 ...............
68338S-BG-2 ONYX ACCEPTANCE AUTO . 7.000% 11/15/04. .. 12/15/2002  Paydown................cooiiiiiiiiiiiis s 1,983,112 .. 1,983,112.00 ..... 1,982,625 ...... 1,982,944 ... B e 98,680 ...............
69316Y-AA-7  PBG EQUIPMENT TRUST 1 6.270% 01/20/12..... 12/20/2002  Paydown................cooiiiiiiiiiiiis s 1,091,990 .. 1,091,990.00 ..... 1,091,893 ...... 1,091,905 ............ B0 30,505 ...
69348R-GS-9 PNC MORTGAGE SECS COR 6.500% 04/25/29 .. 12/01/2002  Paydown................cooiiiiiiiiiiis s 6,632,859 .. 6,632,859.00 ..... 6,572,749 ...... 6,575,736 ......... BT 124 268,564 ...............
69348R-PS-9 PNC MORTGAGE SECS COR 7.250% 08/25/29 .. 12/01/2002  Paydown..................cocooiiiiiiiiis o 3,635,014 .. 3,635,014.00 ..... 3,690,960 ...... 3,675,377 ........ (40,362) ... 284T47
705220-AD-3  PECO ENERGY TRANSITIO 5.800% 03/01/07.... 06/26/2002 BANKof AMERICASEC Chi................ ... ol 5,249,023 .. 5,000,000.00 ..... 4,993,411 ... 4,995,970 ......... 60,679 ... 192,374 ... 192,374 ... 241,667 ...............
713411-AB-2 PEPSICOINC .......... 5.625% 02/17/09....... 03/26/2002 JPMORGANSECFIXEDINC .............. .o e 4,896,850 .. 5,000,000.00 ..... 4,818,350 ...... 4,858,630 .......... 4,002 . 428 ... 428 ... 175,000 ...
72345L-AA-4  CBO-PINNACLE LTD 1A A 6.850% 11/27/09. ... .. 111272002 Redemption ... 100.000Q...............co oo 1,075,751 .. 1,075,751.00 ..... 1,072,518 ...... 1,073,349 .......... 2402 63,351 ...
72346N-AB-7  PINNACLE HOLDINGS INC 0.000% 03/15/08. .. .. 11701/2002  DISTRIBUTION ... e 175,385 ... 500,000.00 ....... 100,000 ........ 100,000 .. e 75,385 ... 75,385 ... 2,503
723551-AF-4  PIONEER AMERICA ... .. 9.250% 06/15/07... .. 01/03/2002  VAMIOUS. ... ... e 562,500 .. 2,000,000.00 ..... 2,015,000 ........ 562,500 ........ 157,500 .. (157,500)....... (157,500) .. ..o
T4005P-AF-1 PRAXARINC .......... 6.625% 10/15/07...... .. 03/12/2002 JPMORGANSECFIXEDINC ............o. oo e 5,147,250 .. 5,000,000.00 ..... 4,986,950 ...... 4,990,790 ........... 53 155,926 ........ 155,926 ....... 138,021 ...
74434R-VV3-2  PRUHOME MTGE SECS ... 7.000% 12/25/07.... 12/01/2002  Paydown. ... s 542,699 ... 542,699.00 ....... 486,054 ........ 522,508 ......... 20,100 L 19,830
74434T-VP-9  PRU HOME MTGE SECS ... 6.500% 10/25/08.... 11/01/2002 Paydown...................coooiiiiiiiis cois 927,396 ... 927,39%6.00 ....... 836,106 ........ 911,820 ......... 18D e 26,998 ...
74955*-AA-8  RGS (AEGCO) FUNDING .. 9.590% 12/07/04.... 12/07/2002 Redemption .... 100.0000................. .....oiis e, 158,598 .... 158,598.00 ....... 158,598 ........ 188,008 e 11,49 ...
74955@-AA-6 RGS (1&M) FUNDING ... 9.590% 12/07/04 ... .. 12/07/2002  Redemption .... 100.0000................. oo 158,598 ... 158,598.00 ....... 158,598 ........ 188,008 e 11,49 ...
758940-AA-8  REGIONS FINL CORP ... 7.800% 12/01/02.... .. 121012002 Maturity. .. ... 2,000,000 .. 2,000,000.00 ..... 1,994,480 ...... 1,999,099 ........... 002 e 156,000 ...............
760944-GT-9  RESIDENTIAL FUNDING .. 7.500% 03/25/23. .. .. 1210172002 Paydown. ..o 4,746,218 .. 4,746,218.00 ..... 4,652,452 ...... 4,705,275 ......... 40,942 L 166,910 ...............
760944-Q6-8  RESIDENTIAL FUNDING .. 6.000% 12/25/08. .. .. 1210172002 Paydown. ..o 8,420,094 .. 8,420,094.00 ..... 8,131,969 ...... 8,352,767 ......... 07,32 UT678 ...
760947-UV-1 RESIDENTIAL FUNDING .. 7.000% 03/25/26. .. .. 121012002 Paydown. ..o e 1,377,295 .. 1,377,295.00 ..... 1,384,181 ... 1,318,871 ......... (178) o 55,687 ...............
760947-XJ-5  RESIDENTIAL FUNDING .. 7.500% 05/25/26. .. .. 1210172002 Paydown. ... 854,246 ... 854,246.00 ....... 856,348 ........ 856,194 ......... (L 088) o 36,586 ...............
76110Y-GV-8 RESFUNDMTGE SEC .. 6.500% 05/25/29 ... .. 1210172002 Paydown. ... ... e 845,040 ... 845,040.00 ....... 801,863 ........ 804,834 ......... 40,206 ..o 54571 ...
76110Y-HE-5 RES FUNDMTGE SECI .. 6.500% 05/25/29 ... .. 170112002 Paydown. ..ot 1,995,968 .. 1,995,968.00 ..... 1,876,833 ...... 1,886,409 ........ 100,550 o 17,889 ...
76110Y-MN-9 RES FUND MTGE SEC .. 7.000% 07/25/29 ... .. 121012002 Paydown. ............. ..o 3,730,480 .. 3,730,480.00 ..... 3,740,972 ... 3,740,060 ......... (9,580) ..o 153,758 ...
773903-AA-7  ROCKWELL INTL CORP ... 6.150% 01/15/08 ... 06/14/2002 JPMORGANSECFIXEDINC .............. ..o oo 10,934,490 . 10,500,000.00 .... 10,108,905 ..... 10,197,896 ......... 18,801 7% "i79% . 509,113 ...
80589M-AA-0 SCANACORP ........... 2.110%02/08/02. .. .. 02/08/2002  Maturity. ..o 10,600,000 . 10,600,000.00 .... 10,600,000 ..... 10,600,000 .o e 9
833667-AC-2  SOCIETY NATLBANK ... 7.250% 06/01/05... .. 03/08/2002 MCDONALD &CO..........oviiiiit e 2,894,265 .. 2,750,000.00 ..... 2,939,200 ...... 2,929,538 ......... (9,819) oo (25,454) ........ (25,454)........ 56,490 ...............
872649-AN-8 TRWINC .............. 6.050% 01/15/05....... 04/12/2002  MCDONALD &CO..........cooiiiiiit e 1,485,315 .. 1,500,000.00 ..... 1,499,655 ...... 1,499,787 .......... (106) ..o (14,367)........ (14,367)........ 68,567 ...............
872649-BL-1 TRWINC .............. 7.625% 03/15/06.. ... 02/14/2002 JPMORGANSECFIXEDINC .............. oo 2,079,700 .. 2,000,000.00 ..... 1,998,180 ...... 1,998,101 ........... 28 81,381 ......... 81,381 ... 65,660 ...............
88033G-AD-2 TENET HEALTHCARE ... .. 6.000% 12/01/05. ... 08/06/2002 Redemption .... 100.0000................. ... 1,000,000 .. 1,000,000.00 ....... 856,875 ........ 913,513 ... 80,487 40,833 ...
902494-AF-0  TYSONFOODSINC ... 7.000% 05/01/18..... 02/04/2002 JPMORGANSECFIXEDINC ...........o0 oo e 3,789,760 .. 4,000,000.00 ..... 3,367,140 ...... 3,371,099 .......... 1673 416,989 ........ 416,989 ........ TA667 ...
90337Q-AB-3 USXCORP ............. 7.970% 08/05/02. ... 08/05/2002  Maturity. ... 3,775,000 .. 3,775,000.00 ..... 3,950,122 ... 3,798,854 ........ (23,854) .o 192,221
909317-AT-6  UNITED AIRLINES INC . 8.030% 01/01/13..... .. 07/01/2002  Redemption ... 100.0000................. oo 9,774 ... 98,774.00 ........ 98,774 ... 08, 7T 5,240 ...
912920-AN-5  US WEST COMMUNICATION 5.625% 11/15/08. .. 01/24/2002  MERRILL LYNCH-NY-FXINC .............. ... .. 4,598,650 .. 5,000,000.00 ..... 4,317,250 ...... 4,452,783 ... 4594 9213 213 57,813 ...
912920-AU-9  US WEST COMMUNICATION 7.200% 11/01/04. .. 01/24/2002  CREDIT SUISSE FIRSTBOSTON ........... oo e 5,114,550 .. 5,000,000.00 ..... 5,005,450 ...... 5,003,323 .......... (189) o M46 ... M46 ... 88,000 ...............
92925T-AA-3 WCGNOTE TRUST ....... 8.250%03/15/04 ... 07/15/2002 TaxFree Exchange...................cooo oo oo, 2,000,000 .. 2,000,000.00 ..... 2,000,000 ...... 2,000,000 .. 137,500 ...
929901-83-3 WACHOVIAUS TREASURY .................... 05/31/2002  TaxFree Exchange....................ooo o 25,000 ... 25,000 ......... 25,000 L 25
949740-BU-7  WELLS FARGO &CO ..... 8.750% 05/01/02. . ... 05/01/2002  Maturity. .............ooi 4,000,000 .. 4,000,000.00 ..... 3,984,120 ... 3,997,556 .......... P PSR 175,000 ...
962166-AP-9  WEYERHAEUSERCO ...... 9.050% 02/01/03. .. 03/06/2002 JPMORGANSECFIXEDINC .............. ..o o, 4,173,360 .. 4,000,000.00 ..... 4,000,000 ...... 4,000,000 ... e 173,360 ........ 173,360 ....... 2,22
969455-AB-0 WILLIAMS COMM GROUP D 10.875% 10/01/09. .. 12/03/2002 Tax Free Exchange......................oo oo e, 150,000 .. 1,000,000.00 ....... 150,000 ........ 993,156 ....... (B3, 150) .
97180*-DS-4  WILMINGTONTRCO ... 9.680% 03/26/02. ... 03/26/2002  Maturity. ... e 87,957 ... 87,957.00 ........ 87,957 ......... 8705 4,257
97180*RE-0  WILMINGTONTRCO ... 9.720%01/01/02. ... 01/01/2002  Redemption ... 100.0000................. oo 214,303 ... 214,303.00 ....... 214,303 ... 208 10,415 ..
97180*RF-7  WILMINGTONTRCO ... 9.720%01/01/02. ... 01/01/2002  Redemption ... 100.0000................. oo 214,336 ... 214,336.00 ....... 214,336 ........ 3B 10,417
97180*RG-5 WILMINGTONTRCO ..... 9.720% 01/01/02. ... 01/01/2002  Redemption ... 100.0000................. oo 214,336 ... 214,336.00 ....... 214,336 ........ 2B 10,417
98157D-AK-2 WORLDCOMINC ......... 8.250% 05/15/31...... 10/03/2002  GOLDMANSACHS. ... ... i 130,000 .. 1,000,000.00 ....... 150,000 ........ 987,326 ....... (837,326) ... (20,000 ........ (20,000........ 450
987434-AF-4  YOUNG BROADCASTING SE 9.000% 01/15/06... 09/25/2002  Redemption ... 100.0000................. ..o it 481,000 .... 481,000.00 ....... 447,330 ... 463,051 ......... 140 51,708 ...
(continues)
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989701-AA-5  ZIONSBANCORP .......... 8.625% 10/15/02. ... 107152002 Maturity. .. ... 2,000,000 .. 2,000,000.00 ..... 2,229,460 ...... 2,025,498 ........ (25,408) . 172,500 ...
............ Subtotal United States ... . 370,609,201 360,811,633.00 ... 363,619,653 .... 365,327,680 ........ 530,765 ................ ....................... 4,750,753 ...... 4,750,753 .... 14,866,919 ...............
Canada
012873-AK-1 ALBERTAENERGY ....... 7.375% 11/01/31..... 05/30/2002  JPMORGANSECFIXEDINC .............. .o e 5,210,170 .. 5,000,000.00 ..... 4,979,550 ...... 4,978,811 ... 51 230,846 ........ 230,846 ....... 27,972 .
01877K-AA-1  ALLIANCE PIPELINE .... 7.770% 06/30/15..... .. 08/20/2002 JPMORGANSECFIXEDINC .............. oo 5,422,601 .. 4,896,740.00 ..... 4,896,740 ...... 4,896,740 . 525,861 ........ 525,861 ....... 246,253 ...
01877K-AA-1 ALLIANCE PIPELINE .. .. 7.770% 06/30/15 ... .. 06/30/2002  Redemption ... 100.0000................. oo 51,630 ..... 51,630.00 ........ 51,630 ......... B B0 L 2,006 ...
665815-AE-6  NORTHERN TELECOM ... 6.875% 10/01/02. .. 10/01/2002  Maturity. ......... ... 3,000,000 .. 3,000,000.00 ..... 2,873,100 ...... 2,984,804 ......... 15,108 206,250 ...
............ Subtotal Canada. ... . 13,684,401 12,948,370.00 ... 12,801,020 ... 12,911,985 ... 15,710 ... .. T56,707 .. 756,707 ... 672,481 ...
Other Country
35177P-AA-5 FRANCE TELECOM ....... 7.200% 03/01/06. ... 02/15/2002 Tax Free Exchange..................ccoor oo oo, 2,995,907 .. 3,000,000.00 ..... 2,995,440 ... 2,995,533 ... K P 98,400 ...
35177P-AB-3 FRANCE TELECOM ....... 7.750%03/01/11.... 02/15/2002 Tax Free Exchange..................ccooe oo oo, 2,049,151 .. 2,000,000.00 ..... 2,051,860 ...... 2,049,423 ... (2T o 70611 ...
35177P-AC-1 FRANCE TELECOM ....... 8.500% 03/01/31.... 02/15/2002 Tax Free Exchange..................ccooe oo oo, 7,258,126 .. 7,000,000.00 ..... 7,250,330 ...... 7,251,562 ........... B 21,06 ...
71645W-AA-9 PETROBRAS INTL FINANC 9.750% 07/06/11. ... 02/19/2002  TaxFreeExchange...................oooo i 3,989,278 .. 4,000,000.00 ..... 3,989,960 ...... 3,990,132 ..., (8B4) o 273,000 ...
902118-AY-4  TYCO INTERNATIONAL ... 6.750% 02/15/11....... 01/25/2002  SAL SMITH-BARNEY-VARIOUS............. ... e 5,067,900 .. 5,000,000.00 ..... 4,961,450 ...... 4,963,282 ........... S 104,077 ... 104,077 ... 154,688 ...............
F23457-ET-1 CREDIT LYONNAIS PARIS 3.188% Perpet. ...... 09/19/2002  Redemption ... 100.0000................. oo 1,400,000 .. 1,400,000.00 ..... 1,393,875 ...... 1,393,875 .......... 6,105 MA2
............ Subtotal Other COUNIY. .. ... ..o s e L. 22,760,362 . 22,400,000.00 ... 22,651,915 ... 22,649,807 .......... 6,478 ... 104,077 o 04,077 o 902,167
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated). ................. o 407,053,964  396,160,003.00 ... 399,072,588 .... 400,889,472 ........ 552,953 5,611,537 ... 5,611,537 ... 16,441,567 ...............
Bonds - Credit Tenant Loans
Credit Tenant Loans
United States
09255#-AA-7  WALGREEN Commercial .. 7.480% 02/01/18. .. .. 12/01/2002  Redemption .... 100.0000................. oo 55,211 ... 56,211.00 ........ 56,359 ......... 56,367 ... (5) o 2,262 ...
34417@-AA-2 WALGREEN COMPANY ... .. 7.320%02/01/18... 12/01/2002  Redemption .... 100.0000................. ..o 115,844 115,844.00 ....... 114,932 ... 114,944 ... 000 e 4,644
56033@-AA-9 CVSCORPMAIN ........ 8.720% 07/01/17....... 12/01/2002  Redemption .... 100.0000................. oo 36,549 ... 36,549.00 ........ 38,022 ... 37,953 ... (10405) o 1749
67627#AA6 CVSCORP OGDEN ....... 8.060% 11/01/19..... 12/01/2002  Redemption .... 100.0000................. ... 37,9% ... 37,99%5.00 ........ 37,883 ... 37,887 ... 0 1,679 ...
73738#AA-0  CVS CORP POSH JOSEPH . 7.720% 02/01/18.... 12/01/2002  Redemption .... 100.0000 ................. ..o o, 42,562 ... 42,562.00 ........ Y418 4,825 1030 e 1,801
............ Subtotal United States . ... o . 288,161 L 288,161.00 L. 287,674 ... 287,860 ... 494 L 12136
4699999 - Subtotal - Bonds - Credit TenantLONS. . ... 288,161 .... 288,161.00 ....... 207,674 ... 207,666 ........... QO 2,135
6099997 - Subtotal - Bonds - Part 4 .. ... .o 540,082,838  528,139,321.00 ... 530,385,536 .... 532,977,340 ........ 857,407 .. 6,248,089 ...... 6,248,089 ... 22,085,130 ...............
6099998 - Summary Item from Part 5for BONGS. ... .. ... 235,957,563  234,218,134.00 ... 238,632,646 .... 235,301,840 ..... (3,330,807) ..o 655,723 ........ 655,723 ..... 2,707,030 ...............
6099999 - SUBtOtAl - BONGS . . ... .. ..o 776,040,401  762,357,455.00 ... 769,018,182 .... 768,279,180 ..... (2,473,400) ... 6,903,812 ...... 6,903,812 ... 24,792,160 ...............
Preferred Stocks - Public Utilities (Unaffiliated)
PREFERRED STOCK
Public Utilities (unaffiliated)
United States
452092-20-8 ILLINOISPOWERCO.............covveinn 03/29/2002  Redemption ... 36.5600. ... 1,000.000 ........ 36,560 ... 51,000 ......... 51,000 .o (14,440)........ (14,440) ... 827
............ Subtotal United States ... . 1,000.0000 L 36,560 . 510000 s B1,000 L e (14,440) o (14,440) . BT
6199999 - Subtotal - Preferred Stocks - Public Utilities (Unaffiliated)............ ... .. 36,560 ... 51,000 ......... 51,000 .o (14,440)........ (14,440) ... 827
6599997 - Subtotal - Preferred StockS - Part 4. ... ... o 36,560 ... 51,000 ......... 51,000 .o (14,440)........ (14,440) ... 827
6599999 - Subtotal - Preferred StOCKS. . ... .. ... ..o 36,560 ... 51,000 ......... 51,000 .o (14,440)........ (14,440) ... 827
Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
111620-10-0  BROADWINGINC ...t 04/26/2002  W-SLIFEINSURANCE..................... ... 41,000.000 ....... 285,360 ... 680,092 ........ 389,500 ........ 290,592 . (394,732)....... (394,732) ..o
111620-10-0  BROADWINGINC ...t 1212612002 W-SEPA.................. 34,300.000 ....... 128,625 ... 653,149 ........ 325,850 ........ 20,299 (524,524)....... (524,524) ...
(continues)




g'cia

H/A

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

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

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

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

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

cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Common Stocks - Public Utilities (Unaffiliated) (continued)
125896-10-0 CMSENERGY CORP.......................... 05/16/2002  Various.....................oc 93,500.000 ..... 1,585,088 ... 2,795,204 ... 2,246,805 ........ 548,399 . (1,210,116) ... (1,210,116) ... 59,240
25746U-10-9  DOMINIONRESOURCES ...................... 04/26/2002  W-SLIFEINSURANCE..................... ... 5,600.000 ....... 370,160 ... 297,308 ........ 336,560 ........ (39,252) oo 72,852 ... 7285 3,612
25746U-10-9  DOMINIONRESOURCES ...................... 12126/2002 W-SEPA................... 9,100.000 ....... 496,951 ...l 483,126 ... 546,910 ........ (63,784) ... 13,825 ... 13,825 23,478
............ Subtotal United States . ...................... .. 183,500,000 ... 2,866,184 ................ ... 4,908,879 ...... 3,845,625 ...... 1,083,254 ... ... .. ... ... ... (2,042,695)..... (2,042,695)................ ....... 86,330
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) .......... ... ... 2,866,184 ... ... 4,908,879 ...... 3,845,625 ... 1,083,254 ... (2,042,69) ..... (2,042,695) ................ ... 86,330

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

United States
160903-10-0  CHARTERONEFINANCIAL .................... 05/03/2002  Various. ... 49,400.000 ..... 1,738,409 ... 1,028,199 ...... 1,341,210 ... (313,011) o 710,210 ... 70,210 oo 14,170
160903-10-0 CHARTERONEFINANCIAL .................... 1212612002 W-SEPA.................. 34,666.670 ..... 1,046,864 ... 744,012 ... 941,200 ....... (197,188) ..o 302,852 ........ 302,852 .. 29,813
313686-10-9 FNMA ... 09/20/2002  Various.................oco 18,640.000 ..... 1,371,002 . 355,605 ...... 1,481,880 ... (1,126,275) ..o 1,015,397 ...... 1,015,397 . 14,956
313586-10-9 FNMA ... 1212612002 W-SEPA................... 5,300.000 ....... 351,602 .. 101,11 421,350 ... (320,239) ... 250,491 ... 20,491 6,996
534187-10-9  LINCOLN NATIONALCORP .................... 10/08/2002  Various. ..o 54,500.000 ..... 2,49,715 .. 2,355,265 ...... 2,647,065 ....... (291,800) ... (205,550)....... (205,550) ... 46,000
534187-10-9  LINCOLN NATIONALCORP .................... 1212612002 W-SEPA.................. 11,100.000 ....... 34,000 480,013 ... 539,127 ... (59,114) ... (125,923)....... (125,923) ... 14,208
659424-10-5 NORTH FORKBANCORP ...................... 05/31/2002  Various.................ocoi 60,150.000 ..... 2,145,621 ... 757,23 ... 1,924,199 ... (1,166,975) ..o 1,388,404 ...... 1,388,404 ... 13,704
............ Subtotal United States . ... L 233,756,670 L 9,157,309 L 5,821,428 0 9,296,031 ... (3,474,602) ... .. 3,335,881 ... 3,335,881 ... ... 139,847
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ... ... 9,157,309 ... 5,821,428 ... .. 9,296,031 ..... (3,474,602) ... 3,335,881 ... 3,335,881 . 139,847

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

United States
013817-10-1 ALCOAINC.................................. 04/26/2002 W-SLIFEINSURANCE. .................... ... 23,400.000 ....... 817128 ... 781,101 831,870 ... ... (50,769) ... 36,027 ... 36,027 3,510
013817-10-1 ALCOAINC.................................. 1212612002 W-SEPA........................... ... 24,400.000 ....... 562,176 .. 916,855 ........ 867,420 ... ... 49435 (354,679)....... (354,679)................ ... 14,640
020039-10-3  ALLTEL..................................... 04/26/2002 W-SLIFEINSURANCE. .................... ... 7,300.000 ....... 387,557 233,989 ... 450,629 ... .. (216,640) ... 153,568 ........ 153,568 ... ... . 4,964
020039-10-3  ALLTEL..................................... 1212612002 W-SEPA...... ... ... 11,100.000 ....... 581,529 . 355,792 ... 685,203 ....... (329,411) ... 25731 ... 25737 . 15,096
032654-10-5 ANALOGDEVICES........................... 11/15/2002  Various.............................. ... 23,400.000 ....... 765,483 ... ... 1,100,014 ... ... 1,088,726 ......... 61,288 ... (334,531)....... (334,531) ..o
032654-10-5 ANALOGDEVICES........................... 1212612002 W-SEPA. ... . 9,700.000 ....... 245992 .. 369,591 ... .. 430,583 ... ... (60,992) ... (123,599) ... (123,599) ...
035229-10-3  ANHEUSER-BUSCHCOSINC .................. 10/01/2002  Various............................... ... 38,750.000 ... 2,001,988 ... 1,618,179 .. ... 1,751,888 ... ... (133,708) ... 383,759 ..., 383,759 10,066
035229-10-3  ANHEUSER-BUSCHCOSINC .................. 1212612002 W-SEPA...... ... ... 20,200.000 ....... 965,560 ... 829,537 ........ 913,242 ... (83,705) ... 136,023 ... 136,023 ... 15,150
060505-10-4 BANK OF AMERICACORP ..................... 04/26/2002  Various.................................. ... 16,900.000 ... .. LM9135 692,085 ...... 1,063,855 ....... (B7,770) ... 41,049 ... Q1,049 4,800
060505-10-4 BANK OF AMERICACORP ..................... 1212612002 W-SEPA. ... ... ... 16,900.000 ... .. AAT8,775 692,085 ...... 1,063,855 ....... (B7,770) ... 486,690 ........ 486,690 ... ... 41,236
071813-10-9 BAXTERINTLINC............................ 10/02/2002  Various...................... ... 25,600.000 ....... 896,800 ................ ... 670,560 ...... 1,312,928 ... ... (702,368) ... 226,330 ........ 226,330 ... 14,899
110122-10-8  BRISTOL-MYERSSQUIBBCO .................. 1212612002 W-SEPA........ ... ... 4,000.000 ........ 94,360 ... 202,767 ........ 204,000 ......... (1,233) (108,407)....... (108,407)................ ... 4,480
126650100 CVSCORP.................................. 04/26/2002 W-SLIFEINSURANCE. .................... ... 19,000.000 ....... 634,600 ... ... 611,559 ........ 562,400 ......... 49159 2,041 ... 041 2,185
126650100 CVSCORP............... ... ................ 1212612002 W-SEPA...... ... ... 23,500.000 ....... 574105 ... . 841,688 ... .. 695,600 ........ 146,088 .. (267,583)....... (267,583)................ 5,405
166764-10-0 CHEVRONTEXACO CORPORATION. ............ 04/26/2002 W-SLIFEINSURANCE. .................... ... 6,200.000 ....... 532,580 ... 498,105 ...... .. 555,582 ... ... (BT ATT) . 475 MATS 4,340
166764-10-0  CHEVRONTEXACO CORPORATION. ............ 1212612002 W-SEPA. ... ... 7,800.000 ....... 519,870 ... . 626,648 ... .. .. 698,958 ... ... (72,310) ... (106,778) ....... (106,778) ................ ... 21,840
1712324101 CHUBB ... ... ... ... ... 06/04/2002 ISIGROUP............................... ... 9,000.000 ....... 654,517 ... 632,755 ........ 621,000 ......... 755 2,762 ... 062 6,210
1712324101 CHUBB ... .. ... ... . ... 1212612002 W-SEPA. ... ... .. 7,000.000 ....... 370 492,576 ... .. 483,000 .......... 9576 (121,786) ... (121,786) ... 9,730
172967-10-1 CITIGROUP ......... ... ... ... ... 09/06/2002  Various................................. ... 61,000.000 ..... 2,552,463 ... ... 1,715,922 .. ... 3,039,850 ... .. (1,323,928) ... 836,541 ........ 836,541 ... ... .. 12,844
172967-10-1 CITIGROUP ... ... ... ... 1212612002 W-SEPA. ... ... 14,400.000 ....... 525,600 ... .. 305,043 ... 677,964 ... .. (372,921) ... 220,557 ... 220,557 . 10,080
172967-10-1 CITIGROUP ......... ... ... ... ......... 08/21/2002  SpinOff....... ... . BT 38,157 ... 88,378 ........ (80,22 .o
204912-10-9  COMPUTER ASSOCIATESINTLINC .......... .. 02/06/2002  Various................................. ... 99,100.000 ..... 3,208,611 ... 3,966,441 ... 3,417,959 ... .. 548,482 . . (757,829)....... (757,829) ... 3,964
208251-50-4 CONOCOINC ............................... 04/26/2002 W-SLIFEINSURANCE. .................... ... 26,600.000 ....... 750,652 ... 611 ,800 ........ 752,780 ... .. (140,980) ... 138,852 ... 138,852 ... 5,054
208251-50-4 CONOCOINC ............................... 09/03/2002 Tax Free Exchange........................ ... 74,200.000 ..... 1,728,561 ..................... 1,728,561 ... 2,099,860 ....... (371,299) 42,294
263534-10-9 DU PONT EIDENEMOURS&CO ............... 04/26/2002 W-SLIFEINSURANCE. .................... ... 14,900.000 ....... 658,133 ... . 640,849 ... .. .. 633,399 .......... TA50 17,84 ... 17,4 5,215
263534-10-9 DU PONT EIDENEMOURS&CO ............... 1212612002 W-SEPA...... ... ... 18,500.000 ....... 789,025 ... 859,732 ........ 786,435 ... ... 13,201 . (70,707)........ (70,707) ... 25,900
30231G-10-2  EXXONMOBILCORP ......................... 04/26/2002 W-SLIFEINSURANCE..................... ... 9,400.000 ....... 1,076 . 21,815 ... 369,420 ... .. (157,605) ... 169,261 ........ 169,261 ... . 2,162
30231G-10-2  EXXONMOBILCORP ... .................... 1212612002 W-SEPA. ... ... 19,400.000 ....... 687,148 ... ... ... 437,150 ... 762,420 ... .. (325,210) ... 249,998 ... 249998 .. 17,848
31410H-10-1 FEDERATED DEPTSTORES ................... 1212612002 W-SEPA. ... ... ... 14,600.000 ....... 407,30 597,702 ........ 597,140 ........... 502 . (190,362) ....... (190,362) ...
421933-10-2  HEALTH MGMT ASSOCIATESINC-A ......... .. 07/23/2002  Various.................................. ... 50,600.000 ..... 1,000,082 824,693 ... ... 931,040 ... .. (106,348) ... 184,350 ... 184,350
421933-10-2  HEALTH MGMT ASSOCIATESINC-A ......... .. 1212612002 W-SEPA...... ... ... 37,500.000 ....... 678,750 ... ... 619,343 ... .. 690,000 ........ (70,657) ..o 59,407 ... 59,407 ... 750

(continues)
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
428236-10-3 HEWLETTPACKARD.......................... 04/26/2002  W-SLIFEINSURANCE..................... ... 38,800.000 ....... 674,344 .. 637,337 ... 796,952 ....... 159,615) .. 37,007 ... 3,007 6,208
428236-10-3 HEWLETTPACKARD.......................... 1212602002 W-SEPA.................. 38,100.000 ....... 701,802 ..o 634,129 ... 782,514 ... W8,445) . 67,673 ......... 67,673 ... 12,192
438516-10-6  HONEYWELL INTERNATIONALINC ............. 05/15/2002  Various. ... 36,975.000 ..... 1,426,524 ... 1,282,970 ...... 1,250,495 ......... AT6 . 143,554 ... 143,554 6,933
438516-10-6  HONEYWELL INTERNATIONALINC ............. 1212612002 W-SEPA.................. 12,200.000 ....... 205,842 .. 471,515 ... 412,604 ... WO (151,673)....... (151,673) ... 9,150
456866-10-2  INGERSOLL-RAND CO *EXCHANGED* .......... 01/03/2002  Tax Free Exchange........................ ... 74,600.000 ..... 3191,824 3,191,824 ... 3,119,006 ......... 10T e
458140-10-0  INTEL CORPORATION. ..................oooe 04/26/2002  W-SLIFEINSURANCE..................... ... 16,200.000 ....... 4,258 306,277 ........ 509,490 ....... 203,213) o 164,981 ........ 164,981 . 324
458140-10-0  INTEL CORPORATION. ..................oooe 1212602002 W-SEPA.................. 24,800.000 ....... 6,144 468,869 ........ 779,960 ....... 3091 o (52,725)........ (52,728) ... 1,984
459200-10-1  INTLBUSINESSMACHINES .................... 07/29/2002  Various...................cocoiiii 19,400.000 ..... 1,647,559 ... 1,793,705 ...... 2,346,624 ... 552,919) o 146,146) ... 146,146)............... 3,811
459200-10-1  INTLBUSINESSMACHINES .................... 1212612002 W-SEPA................... 4,100.000 ....... 016 376,335 ... 495,936 ....... 119,601) oo (49,319) ........ (49,319) ... 2,419
494368-10-3  KIMBERLY CLARK .................oooiiine. 04/26/2002  Various...................oci 25,200.000 ..... 1,620,254 ... 1,225,098 ...... 1,506,960 ....... 281,862) ... 395,156 ........ 395,156 ... 14,616
494368-10-3  KIMBERLY CLARK ..., 1212612002 W-SEPA.................. 21,100.000 ....... 991,067 ... 1,000,045 ...... 1,261,780 ....... 261,735) o (8,978)......... (8,978) ... 24,898
529771-10-7  LEXMARK. ... 06/11/2002  Various. ... 18,900.000 ..... AT AT 639,312 ...... 1,115,100 ....... A75,788) ..o 497,825 ... 497,825 .
529771-10-7  LEXMARK. ... 1212612002 W-SEPA.................. 16,300.000 ..... 1,021,082 . 549,073 ........ 961,700 ....... (412,627) ..o 471,959 ... 471,989
574599-10-6  MASCOCORP...............ccoooiiiiinn. 04/29/2002  Various...................o 57,800.000 ..... 1,612,231 . 1,267,085 ...... 1,416,100 ....... (149,0d5) ... 45176 ... MEATE 15,606
574599-10-6  MASCOCORP................ocooiiiiiinn. 12/26/2002 W-SEPA................................. 41,600.000 ....... 885,248 ... 883,874 ...... 1,019,200 ....... (135,326) ... 1974 134 22,672
589331-10-7  MERCK&COINC............................. 04/04/2002  CAPITAL INSTITUTIONAL SERVICES........ .... 27,000.000 ..... 1,507,282 . 1,727,160 ...... 1,587,600 ........ 139,560 ... (219,928)....... (219,928).............. 18,900
617446-44-8 MORGANSTANLEY........................... 04/29/2002  Various........................ 19,200.000 ....... 921,098 .. 1,470,841 ... 1,074,048 ........ 396,793 (549,747) ... (549,747) ... 8,832
750438-10-3 RADIOSHACK........................o. 02/06/2002  CAPITAL INSTITUTIONAL SERVICES........ .... 87,500.000 ..... 2,411,656 ... 2,738,724 ... 2,633,750 ........ 104,974 (327,068)....... (327,088)...........ccoo
78387G-10-3  SBC COMMUNICATIONS ...................... 04/26/2002  W-SLIFEINSURANCE..................... ... 13,000.000 ....... 45610 ..o 373,263 ... 509,210 ....... (135,948) ... 42,348 ... 438 6,841
78387G-10-3  SBC COMMUNICATIONS ...................... 1212602002 W-SEPA.................. 19,500.000 ....... 542,100 ... 559,804 ........ 763,815 ... (203,921) .o (17,79%)........ (1779%) ..o 20,792
786514-20-8  SAFEWAYINC................................ 09/03/2002  Various.................ocoii 57,800.000 ..... 1,750,646 ................ ... 2,545,611 ... 2,413,150 ........ 132,461 . (794,965)....... (794,965) ...
902124-106  TYCO INTERNATIONALLTD ................... 04/29/2002  Various.................oco 59,900.000 ..... 1,066,538 ... 3,101,094 ... 3,528,110 ....... (427,016) ... (2,034,585) ... (2,034,585) ... 1,498
90390U-10-2  USA EDUCATION INC **EXCHANGED** ... ..... 03/05/2002  Various...................c.cc 24,200.000 ..... 2,211,936 ... 728,991 ... 2,033,284 ... (1,304,293) ..o 1,542,945 ... ... 1,642,945 2,540
916906-10-0  USFREIGHTWAYSCORP ..................... 04/26/2002  W-SLIFEINSURANCE..................... ... 9,800.000 ....... 335,944 320,759 ........ 307,720 ... 13,039 15,185 ......... 15,185 1,829
916906-10-0  US FREIGHTWAYSCORP ..................... 12/26/2002 W-SEPA.................. 12,500.000 ....... 363,500 ... 470,408 ........ 392,500 ......... TT908 .o (106,908)....... (106,908) ... e 4,666
92343V-10-4  VERIZON COMMUNICATIONS .................. 04/26/2002  Various. ... 25,200.000 ..... 1,097,168 ... 1,280,463 ...... 1,195,992 ......... AT (192,29)....... (192,295) ... 13,822
92343V-10-4  VERIZON COMMUNICATIONS .................. 1212612002 W-SEPA.................. 13,400.000 ....... 529,300 ... 614,102 ........ 635,964 ........ (20,862) ..o (84,802)........ (84,802)..............o 20,636
94973H-10-8  WELLPOINT HEALTHNETWORKSINC ........... 07/30/2002  Various...................ccoooiiii 25,780.000 ..... 3765197 ... 2,454,596 ... 3,012,393 ... (857,797) ..o 1,310,601 ...... 1,310,601 ...
94973H-10-8  WELLPOINT HEALTHNETWORKSINC ... 12126/2002 W-SEPA........................ 5,350.000 ....... 74,680 ... 500,089 ........ 625,148 ....... (125,058) ... 214,591 ... 4500
969457-10-0  WILLIAMSCOSINC ...................oooee 07/22/2002  AUTRANET-DELAWARE ................... .... 20,300.000 ........ 44354 562,483 ........ 518,06 ......... Q44T (518,128)....... (518,128) ... 8,120
98157D-10-6  WORLDCOM INC WORLDCOM GROUP ........... 04/23/2002  Various....................cociii 134,700.000 ....... 78,736 2,634,403 ... 1,896,576 ........ TI,827 o (1,900,666) . ... (1,900,666) .............ooo e
(90078-10-9  TRANSOCEANINC. ..., 04/26/2002  W-SLIFEINSURANCE..................... ... 16,600.000 ....... 577,680 ... 498,442 ... 561,412 ........ (62,970) ... 79,238 ... 79,238 . 498
(90078-10-9  TRANSOCEANINC. ... 12/26/2002 W-SEPA................. 25,100.000 ....... 622,229 ... 794,745 ... 848,882 ........ (B4,137) o (172,516)....... (172,516) ... 1,506
............ Subtotal United States ... e 1TTT,255.000 .. 62,447,424 o 62,791,580 L. 71,449,495 0 (8,657,914) ... (344,150) .. ... (344,150)................ ...... 535,95
Canada
559222-40-1  MAGNA INTERNATIONALINCCLA ............. 04/26/2002  Various. ... 23,300.000 ..... 1,715,016 ... 1,200,090 ...... 1,478,851 .. ... (218,761) .o 514,96 ........ 514,96 ... 7,922
559222-40-1  MAGNA INTERNATIONALINCCLA ............. 1212612002 W-SEPA.................. 16,800.000 ....... 938,616 ... 888,538 ...... 1,066,296 ....... (177,758) . 50,078 ......... 50,078 ... 22,848
............ Subtotal Canada. ... . 40,100,000 ... 2,653,632 ... L. 2,088,628 ... 2,545.147 ... (456,519) ... ... 565,004 ... 565,004 ....................... 30,770
Other Country
Y2573F-10-2 FLEXTRONICS ..., 11212002 Various. ..o 62,100.000 ....... 505,276 ... 12,44 . 1,489,779 ... (212,365) ..o (772,138)....... (TT2,138) ..o
............ Subtotal Other Country. ... o . 62,100.000 L 505,276 L 2T A 489,779 (212,365) e (TT238) s (TT238)
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ............. ... 65,606,332 ................ ... 66,157,622 ..... 75,484,421 ... .. (9,326,798) ... (551,284)....... (551,284) ... 566,725
Common Stocks - Parent, Subsidiaries, and Affiliates
Parents, Subsidiaries & Affiliates
United States
12563#10-0  CLICCOIl ... 12/01/2002  Dissolution of company..................... ..... 1,000.000 ... 21,410,001 ................ ... 21,410,001 ..... 25,589,707 ... (A179,708) .o e e 6,000,000
12563*10-4  CLICCOIl........ooooi 12/01/2002  Dissolution of company..................... ..... 5,000.000 .... 18,469,070 ................ ... 18,469,070 ..... 26,872,325 ... (8,403,255) . ..o e
............ Subtotal United States . ...................c . 6,000,000 ... 39,879,071 ..o 39,879,071 ... 52,462,032 ... (12,582,961) ... ... e . 6,000,000
6999999 - Subtotal - Common Stocks - Parent, Subsidiaries, and Affiliates . ..................... 39,879,071 ... 39,879,071 ... 52,462,032 ... (12,582, 961) .o 6,000,000
7099997 - Subtotal - Common Stocks - Part 4 .. ... o 117,508,896 ................ ... 116,767,000 ... 141,088,109 .... (24,321,107) ... 741,902 ... 4,902 6,792,902
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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
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CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on
|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received

cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
7099998 - Summary Item from Part 5 for Common StOCKS . ... ... 34,764,070 ... 41,605,455 .. ... 40,605,455 . (6,841,382) ... (6,841,382)................ 181,973
7099999 - Subtotal - COMMON SHOCKS . . ... ... 152,272,966 ................ ... 158,372,455 ... 182,693,564 .... (24,321,107) ... (6,099,480) ... (6,099,480) ................ ... 6,974,875
7199999 - Subtotal - Preferred and CommON SEOCKS. . .. .. ... ... o 152,309,526 ... 158,423,455 ... 182,744,564 ... (24,321,107) ... (6,113,920) ... (6,113,920)................ .. 6,975,702
928,349,927 ................ ... 927,441,637 ... 951,023,744 ... (26,794,507) ... 789,892 ........ 789,802 ... 24,792,160 .... 6,975,702

7299999 - TOTALS
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase
(Bonds) Book/Adjusted (Decrease) Foreign Interest and Paid for
CUSIP or Number Carrying Value Increase by Foreign Exchange Realized Total Dividends Accrued
|dentifi- Date Name of Disposal of Shares at Disposal (Decrease) Exchange Gain (Loss) Gain (Loss) Gain (Loss) Received Interest
cation Description Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost Consideration Date by Adjustment Adjustment on Disposal on Disposal on Disposal During Year and Dividends
Bonds - U.S. Governments
BONDS
US Governments
United States
GN0B00-35-2 GNMA DOLLAR ROLL .. 6.000% 09/15/32 11/06/2002 BANK of AMERICA SEC Chi ...... 12/17/2002 BANK of AMERICASEC Chi .......... 38,564,496.000 ... 38,743,678 .... 38,743,678 ... 38,743,678 ... e 130,185 ....... 130,155
............ Subtotal United States . ... o . 38,564,496.000 ... 38,743,678 ... 38,743,678 ... 38,743,678 ... . 130,155 130,155
0399999 - Subtotal - Bonds - U.S. GOVEIMMENTS ... ... .. e 38,564,496.000 ... 38,743,678 ... 38,743,678 ... 38,743,678 .. ... 130,185 ....... 130,155

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment

United States
01F050-4B-9 FNMATBA.......... 5.000% 11/15/17 .. 10/15/2002 MERRILL LYNCH-NY--FXINC ..... 10/15/2002 MERRILL LYNCH-NY--FXINC ......... . 3,000,000.000 ..... 3,021,004 ... 3,021,094 ... .. 3021004 7,500 ......... 7,500
01F062-63-0 FNMA DOLLARROLL .. 6.500% 03/01/32 02/15/2002 SAL SMITH-BARNEY-VARIOUS ... 02/15/2002 SAL SMITH-BARNEY-VARIOUS ....... 17,000,000.000 .... 17,201,875 .... 17,201,875 ... A7, 200,875 .o e e 36,833 ........ 36,833
31374A-HS-2  FNMA POOL #308141 . 8.000% 04/01/25.. 01/01/2002 Interest Capitalization............. 12/01/2002 Paydown ... 5,795.000 ......... 579 ... 579 ... BT e 183
31385H-QR-6 FNMA POOL #545064 . 6.500% 06/01/31.. 02/15/2002 SAL SMITH-BARNEY-VARIOUS ... 12/01/2002 Paydown ........................... . 5,068,315.000 ..... 5,118,382 ..... 5,058,315 ..... 5,058,315 ....... (B0,067) ... e 179,219 ... 10,960
31389M-QH-3 FNMA PL# 629656 ... 5.500% 03/01/17... 08/15/2002 MERRILL LYNCH-NY--FXINC ..... 10/17/2002 LEHMANBROTHERS ................ ... 994,332.000 ..... 1,002,091 ..... 1,002,027 ..... 1,002,027 ........... (B4) . 7,58 ... 2,734
31389M-QH-3 FNMA PL# 629656 ... 5.500% 03/01/17... 08/15/2002 MERRILL LYNCH-NY-FXINC ..... 10/01/2002 Paydown ... 5,568.000 ......... 5612 ........ 5568 ......... 5568 ........... (B3] 6 ... 15
31390C-AJ5 FNMAPOOL#....... 5.500% 04/01/17.. 07/26/2002 CREDIT SUISSE FIRST BOSTON .. 09/17/2002 DEUTSCHE BANK ................... . 8,857,759.000 ..... 8,983,013 ... 8,982,242 ... .. 8,982,242 .......... (T o 64,957 ........ 24,359
31390C-AJ5 FNMAPOOL#....... 5.500% 04/01/17.. 07/26/2002 CREDIT SUISSE FIRST BOSTON .. 09/01/2002 Paydown ......................o.oe. ... 142,241.000 ....... 144,252 ... 14 1,4 (2,0 o 652 ........... 391
31390L-EY-8 FNMAPOOL#....... 5.500% 06/01/17.. 07/30/2002 SAL SMITH-BARNEY-CHI-FI ...... 09/17/2002 DEUTSCHEBANK ................... . 1,992,502.000 ..... 2,008,691 ..... 2,008,579 ..... 2,008,579 .......... (1) o 14,612 ... 5,479
31390L-EY-8 FNMAPOOL#....... 5.500% 06/01/17.. 07/30/2002 SAL SMITH-BARNEY-CHI-FI ... ... 09/01/2002 Paydown .................cccooiis il 7,498.000 ......... 7,559 ... L 7,498 ... (B1) e K 21
31390M-JZ-8 FNMAPOOL#....... 5.500% 07/01/17.. 07/09/2002 CREDIT SUISSE FIRST BOSTON .. 08/15/2002 MERRILL LYNCH-NY--FXINC ......... . 4,975,441.000 ..... 5,014,312 ... 5,014,083 ... .. 5,014,083 .......... (229) .. 36,487 ........ 12,922
31390M-JZ-8 FNMAPOOL#....... 5.500% 07/01/17.. 07/09/2002 CREDIT SUISSE FIRST BOSTON .. 08/01/2002 Paydown ........................cc. ... 24,559.000 ........ 24,751 24,559 ... 24,859 ... (192) < My 64
31390V-KE-3 FNMAPOOL#....... 5.500% 09/01/17.. 07/30/2002 SAL SMITH-BARNEY-CHI-FI ...... 09/17/2002 DEUTSCHEBANK ................... . 4,469,865.000 ..... 4,506,182 ..... 4,505,934 ... .. 4,505,934 ... ... (248) . 719 . 12,292
31390V-KE-3 FNMAPOOL#....... 5.500% 09/01/17.. 07/30/2002 SAL SMITH-BARNEY-CHI-FI ...... 09/01/2002 Paydown ...l L 30,135.000 ........ 30,380 ........ 30,135 .. 30,136 (245) 138 . 83
31390V-LA-0  FNMA POOL #657421 . 5.500% 09/01/17.. 08/22/2002 Bear Steamns & Co. .............. 10/17/2002 LEHMANBROTHERS ................ . 1,991,008.000 ..... 2,025,228 ..... 2,025,005 ..... 2,025,006 .......... (203) o 15,209 ......... 5,475
31390V-LA-0  FNMA POOL #657421 . 5.500% 09/01/17.. 08/22/2002 Bear Steamns & Co. .............. 10/01/2002 Paydown ... ol 8,992.000 ......... 9,47 ... 8,992 ......... 8,992 .......... (185) . 2
31390V-W4-2  FNMA POOL #657767 . 5.500% 10/01/32.. 09/05/2002 Bear Steamns & Co. .............. 11/06/2002 BANK of AMERICASEC Chi .......... . 4,902,899.000 ..... 4,912,415 ... .. 4,912,428 ... .. 4,912,428 ... (A7) 32,209 ... 10,487
31390V-W4-2  FNMA POOL #657767 . 5.500% 10/01/32.. 09/05/2002 Bear Steamns & Co. .............. 11/01/2002 Paydown ..................ccc ol 6,513.000 ......... 6,526 ......... 6,513 ......... 6,513 ........... (18] o 0. 14
31391D-2R-3  FNMA PL#664184 . ... 5.500% 10/01/17 .. 08/15/2002 MERRILL LYNCH-NY--FXINC ..... 10/17/2002 LEHMANBROTHERS ................ . 3,987,364.000 ..... 4,018,417 ... 4,018,231 ... 4,018,231 .......... (246) .. 30,459 ........ 10,965
31391D-2R-3  FNMA PL#664184 . ... 5.500% 10/01/17 .. 08/15/2002 MERRILL LYNCH-NY-FXINC ..... 10/01/2002 Paydown ...................oc 12,236.000 ........ 12,331 ... 12,26 ........ 12,26 ........... (98] o L 34
31391E-H6-1  FNMA POOL #664553 . 5.500% 10/01/32.. 09/05/2002 Bear Steamns & Co. .............. 11/06/2002 BANK of AMERICASEC Chi .......... .... 89,998.000 ........ 0174 ... 0173 ... 073 .. (1) o 591 . 193
31391E-H6-1  FNMA POOL #664553 . 5.500% 10/01/32.. 09/05/2002 Bear Steamns & Co. .............. 11/01/2002 Paydown ... 91.000 ............ [ 9N Gl
31391F-D96 FNMAPOOL#....... 5.500% 10/01/17.. 09/13/2002 CREDIT SUISSE FIRST BOSTON .. 11/14/2002 DEUTSCHEBANK ................... . 4,968,333.000 ..... 5,082,450 ..... 5,081,802 ..... 5,081,802 .......... (5B8) e 36,434 ... 15,181
31391F-D96 FNMAPOOL#....... 5.500% 10/01/17.. 09/13/2002 CREDIT SUISSE FIRST BOSTON .. 11/01/2002 Paydown ......................c.coe ... 31,667.000 ........ 32,304 ... 31,667 ........ 31,667 .......... (72T 5 97
31391J-4)-6  FNMAPOOL#....... 5.000% 11/01/17.. 10/15/2002 MERRILL LYNCH-NY--FXINC ..... 12/12/2002 LEHMANBROTHERS ................ . 2,988,852.000 ..... 3,000,867 ..... 3,009,738 ... 3,009,738 .......... (130) o 19,095 ......... 7,472
31391J-4)-6 FNMAPOOL#....... 5.000% 11/01/17.. 10/15/2002 MERRILL LYNCH-NY--FXINC .. ... 12/01/2002 Paydown ... 10,848.000 ........ 10,924 ........ 10,848 ... 10,848 ... (78] e b 27
BCCO078-T5-3 GOVERNMENT NATL ... 6.000% 06/01/32 ... 06/25/2002 ING/FNC FINANCIALNECO ...... 06/28/2002 Security Withdraw.................... . 5,000,000.000 ..... 4,403,125 ... .. 4,403,125 ... .. 403,105 250 ........ 22,500
FN0550-$1-7 FNMA DOLLAR ROLL .. 5.500% 10/01/17 11/15/2002 Various......................... 11/15/2002 Various........................oo... 69,872,930.000 .... 70,700,512 .... 70,700,527 .... 70,700,512 ... ... ... e B 15 188,502 ....... 188,502
FN0550-$3-2 FNMA DOLLAR ROLL .. 5.500% 12/01/32 11/06/2002 BANK of AMERICASEC Chi ...... 12/05/2002 BANK of AMERICASEC Chi .......... . 4,992,897.000 ..... 5,002,601 ..... 5,002,607 ..... 5,002,601 ..o 6. [ 8,391 ......... 8,391
GNR028-1$-Z GOVERNMENT ........ 6.112% 10/16/42 11/07/2002 GREENWICH CAPITAL ........... 11/29/2002 Tax Free Exchange................... . 2,000,000.000 ..... 1,960,092 ..... 1,960,092 ..... 1,080,002 . 8,88 ......... 8,828
............ Subtotal United States . ... . 147,428,638.000 ... 148,350,403 ... 148,284,110 ... 148,284,089 ....... (66,315) ... s 20 N TART2A L 391,844
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of
Governments and Their Political SUbIVISIONS . . ... .. ... ... 147,428,638.000 ... 148,350,403 ... 148,284,110 ... 148,284,089 ....... (66,315) ..o 2 2. 434 391,844
Bonds - Public Utilities (Unaffiliated)

Public Utilities (unaffiliated)

United States
018803-AF-3  ALLIANT ENERGY . ... 9.750% 01/15/13 . 12/20/2002 MERRILL LYNCH-NY--FXINC ..... 12/23/2002 MERRILL LYNCH-NY--FXINC ......... . 1,500,000.000 ..... 1,476,360 ..... 1,509,375 ..... 1,476,354 ... ... (6) o 33,021 ... 33,021 ... 406 ...
74836J-AB-9  QUESTAR MARKET ... 7.000% 01/16/07 01/09/2002 MERRILL LYNCH-NY-FXINC ..... 04/05/2002 Tax Free Exchange................... .3,000,000.000 ..... 3,000,000 ..... 3,000,000 ..... 3,000,000 .. 46,083 ................
............ Subtotal United States . ................ o . 4,500,000.000 ... 4,476,360 ... 4,509,375 ... 4,476,354 ... ... (6) ... 330210 33,021 L 46,489
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ........... .. .. . 4,500,000.000 ..... 4,476,360 ..... 4,509,375 ... 4,476,354 ... (6) o 33,021 ... 33,021 ... 46,489 ...
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Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
001957-BA-6  AMERICAN TEL & ... 8.000% 11/15/31 . 01/11/2002 JP MORGAN SEC FIXED INC ..... 08/12/2002 Tax Free Exchange................... . 3,000,000.000 ..... 3,187,830 ... 3,186,658 ..... 3,186,658 ........ A02) o 174,000 ........ 36,667
17248R-AG-1 CINGULAR WIRELESS . 7.125% 12/15/31 04/09/2002 J P MORGAN SEC FIXEDINC .. ... 08/28/2002 Tax Free Exchange................... . 7,000,000.000 ..... 6,913,860 ..... 6,914,134 ... .. 6,914,134 ... T 354,667 ....... 117,167
172967-8J-9 CITIGROUP ......... 6.000% 02/21/12 .. 02/13/2002 SAL SMITH-BARNEY-CHI-FI ... .. 02/22/2002 SAL SMITH-BARNEY-CHI-FI .......... . 5,000,000.000 ..... 4,972,950 ... 5,026,400 ..... 4,991 (39) 53,489 ........ 53,489 ......... 5,000 ...
184502-AM-4  CLEAR CHANNEL ... .. 6.000% 11/01/06 02/22/2002 SAL SMITH-BARNEY-CHI-FI ...... 10/29/2002 SAL SMITH-BARNEY-CHI-FI .......... . 2,500,000.000 ..... 2,459,825 ... .. 2,578,400 ..... 2,465,196 ......... 5,311 113,204 ... 113,204 ... 152,083 ........ 50,417
228227-AH-7  CROWN CASTLE INTL . 9.500% 08/01/11 02/27/2002 GRANTCHESTER ............... 03/20/2002 BANK of AMERICASEC Chi .......... . 1,000,000.000 ....... 728,750 ....... 867,500 ....... 729,440 ... B0 . 138,060 ....... 138,060 ........ 14,250 ... 8,708
25468P-BW-5 DISNEY ............ 7.000% 03/01/32. .. 02/26/2002 SAL SMITH-BARNEY-CHI-FI ...... 10/29/2002 J P MORGAN SECFIXEDINC ......... . 2,000,000.000 ..... 2,001,460 ..... 2,079,240 ... .. 2,001,196 .......... 64) 78,044 .. 78,044 .. 94,500 ......... 1,167
260543-BJ-1  DOW CHEMICAL CO ... 7.375% 11/01/29 05/23/2002 JP MORGAN SEC FIXED INC ... 06/13/2002 MORGAN STANLEY FIXEDINC ... .. .3,000,000.000 ..... 3,169,530 ..... 3,220,470 ... 3,169,302 .......... (28) .o 51,168 ........ 51,168 ........ 28,885 ........ 17,208
543213-AA-0  LONGVIEW FIBRE CO 10.000% 01/15/09 ... 01/18/2002 BANK of AMERICA SEC Mont ... 07/26/2002 Tax Free Exchange................... .1,000,000.000 ..... 1,012,500 ..... 1,011,575 ... 1,011,675 .. (925) .. 50,278 ................
62826N-73-9  THEPIERPONT ....................... 12/02/2002 JPMFUNDS .................... 12/09/2002 JPMEUNDS ... 1,430 ... 1,430 ... A0 e 2
62826N-73-9 THEPIERPONT ....................... 11/25/2002 Various ......................... 12/09/2002 JPMFUNDS ... 2,833,331 ... 2,833,331 ... 2,833, 33 3421 3,430
66416T-AB-1 NORTHEASTERN ...... 8.812% 10/15/26 01/11/2002 BARCLAYS ..................... 01/31/2002 Tax Free Exchange................... . 2,000,000.000 ..... 2,063,860 ..... 2,063,834 ... 2,063,834 ........... (28] . 53,362 ........ 43,081
949748-AE-7  WELLS FARGO BANK . . 7.550% 06/21/10 05/06/2002 MORGAN STANLEY FIXED INC ... 07/31/2002 Bear Stearns & Co. .................. . 4,000,000.000 ..... 4,395,840 ... .. 4,515,720 ... 4,386,674 ........ (9,166) ... 129,046 ....... 129,046 ....... 187,911 ... 115,767
962166-AU-8 WEYERHAEUSER CO ... 7.950% 03/15/25. .. 01/25/2002 Various......................... 07/11/2002 MORGAN STANLEY FIXEDINC ... .. . 6,000,000.000 ..... 6,323,910 ..... 6,460,920 ... .. 6,321,250 ........ (2,660) ... 139,670 ....... 139,670 ....... 398,825 ....... 177,550
962166-AY-0  WEYERHAEUSER CO ... 5.950% 11/01/08. .. 01/22/2002 J P MORGAN SEC FIXED INC ... 05/08/2002 Tax Free Exchange................... . 3,225,000.000 ..... 3,137,409 ... 3,140,788 ... .. 3,140,788 ......... 3,310 104,472 ... 49,571
98157D-AK-2 WORLDCOMINC ... 8.250% 05/15/31 03/05/2002 Various......................... 10/03/2002 GOLDMAN SACHS. .................. . 4,000,000.000 ..... 3,859,720 ....... 520,000 ....... 600,000 .... (3,259,720) ...t (80,000)....... (80,000)....... 165,000 ........ 88,917
............ Subtotal United States . ... . 43725,000.000 ... 47,062,205 ... 44,420,400 .... 43,797,719 .... (3,264,486) ................ ................ ... 622,681 ... 622,681 ..... 1,786,662 ....... 709,650
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........ ... ... 43,725,000.000 .... 47,062,205 .... 44,420,400 .... 43,797,719 .... (3,264,486) ................ . 622,681 ....... 622,681 ..... 1,786,662 ....... 709,650
6099998 - SUbtotal - BONAS . ... ... 234,218,134.000 ... 238,632,646 ... 235,957,563 ... 235,301,840 .... (3,330,807) ... ...l 655,723 ....... 655,723 ... 2,707,030 ..... 1,231,649
Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
111620-10-0  BROADWINGINC ..................... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 12/26/2002 W-SEPA ........................... ... 10,500.000 ........ 745 39,375 ... TS (32,370)....... (32,370) ...
125896-10-0 CMSENERGYCORP .................. 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 05/16/2002 CAPITAL INSTITUTIONAL SERVICES .. ..... 6,300.000 ....... 125,206 ........ 99,006 ....... 125,206 ..o (26,200)....... (26,200) ...
172474-10-8  CINERGY ............................. 10/11/2002 Various ......................... 12/26/2002 W-SEPA ... 16,400.000 ....... 492,130 ... 550,220 ....... 492,130 o 58,090 ........ 58,090 ......... 558 ...
25746U-10-9  DOMINION RESOURCES . ... ... 10/01/2002 BANK of AMERICA SEC Mont ... 12/26/2002 W-SEPA ... 7,400.000 ....... 379,636 ....... 404,114 ... 379,836 o 214,478 ... 214,478 ... 4713
............ Subtotal United States . ... e o 40,600,000 ... 1,068,717 L. 1,092,715 L 088,717 L e 23,998 23,998 1033
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) ... o 1,088,717 ... 1,092,715 ... 1088, 717 L 23,998 ... 23,998 ... 10,31
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies
United States
160903-10-0  CHARTER ONE FINANCIAL ............. 09/11/2002 Stock Dividend................... 12/26/2002 W-SEPA ... 788,300 o e B
200340-10-7  COMERICAINC ....................... 10/29/2002 MCDONALD &CO. .............. 12/26/2002 W-SEPA ... 17,100.000 ....... 721,097 ... 748,125 ... 12,007 o 21,08 ... 2,08
313586-10-9 FNMA .............................. 05/09/2002 Various ......................... 09/20/2002 Various. ..................cooiin 13,600.000 ..... 1,099,135 ....... 915,782 ... 1,009,135 L (183,383)...... (183,353)........ 11,682 ...
534187-10-9  LINCOLN NATIONALCORP ............. 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 10/07/2002 S. C. BERNSTEIN. .................. ..... 4,200.000 ....... 192,132 ... 112,675 ....... 192,132 o (79,457)....... (79,457)......... 1,844
659424-10-5 NORTHFORKBANCORP ............... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 05/24/2002 FOX PITTKELTONINC............... ..... 1,300.000 ........ 50,765 ........ 51,229 ........ 50,765 . 44 84
89420G-10-9  TRAVELERS PROPERTY CASUALTY CLTAP . 08/21/2002 SpinOff ........................ 08/30/2002 INSTINET ... 1,900.990 ........ 30,089 ........ 29418 ... 30,089 L 672).......... (672) ..o
89420G-40-6  TRAVELERS PROPERTY CASUALTY CLTAP . 08/21/2002 SpinOff ........................ 08/30/2002 INSTINET ... 3,905.690 ........ 61,820 ........ 64,382 ........ 61,820 L. 2,562 ... 2,562 .
902973-30-4 USBANCORP ........................ 10/21/2002 Various ......................... 12/26/2002 W-SEPA ... 35,800.000 ....... 733,44 ... 770,088 ....... T8424 36,634 ... 36,634 .
............ Subtotal United States . .. ... o L 19,540,010 L 2,088,462 ... 2,691,669 ..... 2,888,462 ... (196,794) L (196,794) L 13407
Other Country
G0070K-10-3 ACELTD 27,080.000 ....... 922,021 ....... 931,091 ....... 922,007 o 9,064 ......... 9,064 ......... 9,207 ...
............ Subtotal Other Countr 27,080.000 ....... 922,027 ....... 931,091 .......0 922,027 ... 9,064 0 9,084 L 9,207
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ....... ... ... o 3,810,489 ... 3,622,760 ..... 3,810,489 (187,730)...... (187,730)........ 2614 ...
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(Bonds) Book/Adjusted (Decrease) Foreign Interest and Paid for

CUSIP or Number Carrying Value Increase by Foreign Exchange Realized Total Dividends Accrued

|dentifi- Date Name of Disposal of Shares at Disposal (Decrease) Exchange Gain (Loss) Gain (Loss) Gain (Loss) Received Interest

cation Description Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost Consideration Date by Adjustment Adjustment on Disposal on Disposal on Disposal During Year and Dividends
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

Industrial & Miscellaneous
United States

00184A-10-5 AOLTIMEWARNERINC ............... 02/06/2002 Various ......................... 04/26/2002 W-SLIFE INSURANCE ............... ... 26,200.000 ....... 676,569 ....... 510,638 ....... 676,569 ... .. (165,931)...... (165,931) ...
00184A-10-5 AOLTIMEWARNERINC ............... 05/09/2002 Various ......................... 12/26/2002 W-SEPA ... 39,600.000 ..... 1,041,697 ....... 521,928 ... 041,697 Lo (519,769)...... (519,769) ...
013817-10-1  ALCOAINC ........................... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 12/26/2002 W-SEPA ...................cooooes oo 4,900.000 ....... 172,517 ... 112,8% ....... 2,571 L (59,681)....... (59,681)......... 1470
032654-10-5 ANALOGDEVICES .................... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 12/26/2002 W-SEPA ....................oooee oo 3,100.000 ....... 17,529 ... 78,616 ....... 7,529 L (38,913)....... (38,913) ...
035229-10-3  ANHEUSER-BUSCHCOSINC ........... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 05/16/2002 JOHNSONRICE ..................... ... 4,600.000 ....... 235,566 ....... 23,774 ... 235,560 ... (1,792) ... 1792) oo
05548)-106  BJ'S WHOLESALECLUBINC ........... 05/09/2002 Various ......................... 1212012002 Various. ..o 44,100.000 ..... 1,901,843 ... 1,069,343 ... 1,901,843 L 832,499)...... 832,499) ...
071813-10-9 BAXTERINTLINC ..................... 07/23/2002 Various ......................... 10/03/2002 Various. ..................ocooiei 20,900.000 ....... 712,518 ... 538,273 ....... TI2,518 o (174,305) ... AT4,305) .o
110122-10-8  BRISTOL-MYERS SQUIBBCO ........... 03/08/2002 Bear Stearns & Co. .............. 04/26/2002 W-S LIFEINSURANCE ............... ... 13,300.000 ....... 644,592 ....... 397,537 ... 644,502 . (247,085) ... (247,085)......... 374
110122-10-8  BRISTOL-MYERSSQUIBBCO ........... 08/13/2002 Various......................... 1212612002 W-SEPA ... 27,500.000 ....... 664,865 ....... 648,725 ....... 664,865 ... .. (16,140) ....... (16,140)......... 8,652 ................
126650-10-0 CVSCORP ..................coooiie. 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 12/26/2002 W-SEPA ......................ooooe o 4,900.000 ....... 173,754 ... 119,707 ... 3,754 (54,047)....... (54,047) ... 564 ...
14149Y-10-8  CARDINALHEALTHINC ................ 06/11/2002 CREDIT SUISSE FIRSTBOSTON .. 11/13/2002 SAL SMITH-BARNEY-VARIOUS ....... .... 10,800.000 ....... 707,09 ... 78,17 .. T07,099 oo 31,018 ... 31,018 ... 540 .
14149Y-10-8  CARDINALHEALTHING ................ 07/25/2002 Various ......................... 12/26/2002 W-SEPA ... 8,800.000 ....... 466,888 ....... 521,488 ....... 466,888 ... 54,600 ........ 54,600 ........... U3
149123-10-1  CATERPILLARINC .................... 04/23/2002 S. C. BERNSTEIN ............... 04/26/2002 W-SLIFEINSURANCE ............... ..... 3,100.000 ....... 166,496 ....... 166,160 ....... 166,496 ... (336).......... (336) ..o
149123-10-1  CATERPILLARING .................... 04/29/2002 Various ......................... 12/26/2002 W-SEPA ... 9,400.000 ....... 501,630 ....... 436,160 ....... 501,630 ... (65,470 ....... (65,470)......... 6,50 ................
166764-10-0  CHEVRONTEXACO CORPORATION ... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 12/26/2002 W-SEPA .....................ooooe oo 1,400.000 ....... 123,242 ... 93,310 ....... 123,242 (29,932)....... (29,932)......... 2,940 ...
171232101 CHUBB.....................oo. 01/16/2002 GOLDMAN SACHS ............... 04/26/2002 W-SLIFE INSURANCE ............... ... 11,000.000 ....... 735,383 ... 818,400 ....... 735,383 83,017 ........ 83,017 ......... 3,850 ...
171232101 CHUBB.......................o. 01/16/2002 GOLDMAN SACHS ............... 1212612002 W-SEPA ... 5,200.000 ....... 47,910 ... 275,444 ... TOM0 o (72,466) ....... (72,466) ......... 5,460 ................
172967-10-1  CITIGROUP ... 05/06/2002 MCDONALD & CO. .............. 12126/2002 W-SEPA ... 2,000.000 ........ 82,477 ... 73,000 ........ B2 ATT (9.477)........ (9.417)........... 720 .
172967-10-1 CITIGROUP ... 05/09/2002 Various ......................... 08/21/2002 Spin Off ... 53,752 ... 53,752 ........ B8 T e
208251-50-4  CONOCOINC ... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES  09/03/2002 Tax Free Exchange................... ..... 6,800.000 ....... 191,658 ....... 191,658 ....... 00,808 e 1292
20825C-10-4  CONOCOPHILLIPS .................... 09/03/2002 Tax Free Exchange............... 09/16/2002 CAPITAL INSTITUTIONAL SERVICES .. ......... 0.700 ............ Mo B K PP 2 2
20825C-10-4  CONOCOPHILLIPS .................... 09/03/2002 Tax Free Exchange............... 12/26/2002 W-SEPA ... 18,800.000 ....... 924,54 ... 923,832 ....... Q4,524 (692).......... (692)......... 7,50 .
263534-10-9 DU PONT EI DE NEMOURS &CO ....... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 12/26/2002 W-SEPA ....................oooee o 3,800.000 ....... 175,368 ....... 162,070 ....... 175,368 . (13,298) ....... (13,298)......... 3,990 .
293637-10-4  ENTERASYSNETWORKSINC .......... 01/24/2002 BANK of AMERICA SEC Mont ... 03/19/2002 INSTINET ..o 63,000.000 ....... 646,393 ....... 213,954 ... 646,393 . (372,439)...... (372,439) ...
313400-30-1 FREDDIEMAC ........................ 09/20/2002 Various ......................... 12/26/2002 W-SEPA ......... ... 17,600.000 ..... 1,051,052 ..... 1,056,528 ..... 1,051,052 L 5476 ... 5416 ... 3872
31410H-10-1 FEDERATEDDEPTSTORES ............ 04/05/2002 UBSPAINE WEBBER-CIN-EQY .... 04/26/2002 W-SLIFEINSURANCE ............... ... 13,500.000 ....... 532,050 ....... 554,040 ....... 532,050 ... 21,990 ... 20990
31410H-10-1 FEDERATEDDEPTSTORES ............ 05/09/2002 Various ......................... 12/26/2002 W-SEPA ... 5,600.000 ....... 204,600 ....... 156,240 ....... 24800 ..o (68,360)....... (68,360) ...
369604-10-3 GENELECTRICCO .................... 04/29/2002 S. C. BERNSTEIN ............... 12/26/2002 W-SEPA ... 16,300.000 ....... 514,935 ... 412,879 ... 514,035 (102,056)...... (102,056)......... 5,868 ................
38141G-10-4 GOLDMANSACHS ..................... 05/09/2002 Various ......................... 07/18/2002 Various. ...................ccooin oo 11,800.000 ....... 991,852 ....... 890,934 ....... 991,852 . (100,917)...... (100,917)......... 1832
401698-10-5 GUIDANTCORP ....................... 05/20/2002 Various ......................... 12/18/2002 GERARDKLAUER ................... ... 12,095.000 ....... 460,803 ....... 375,364 ....... 460,803 ... (85,438)....... (85,438) ...
401698-10-5 GUIDANTCORP ....................... 05/20/2002 Various ......................... 12126/2002 W-SEPA ... 11,900.000 ....... 459,625 ....... 359,618 ....... 459,625 . (100,007)...... (100,007) ...
428236-10-3 HEWLETTPACKARD .................. 08/02/2002 CREDIT SUISSE FIRSTBOSTON .. 12/26/2002 W-SEPA ...................oooos oo 41,500.000 ....... 551,638 ....... 764,430 ... 501,838 o 22,192 ... 22,192 ... 3,320
437076-10-2  HOMEDEPOT ........................ 1212012002 Various ......................... 12126/2002 W-SEPA ... 37,300.000 ....... 941,860 ....... 902,660 ....... Q41,860 ... (39,200....... (39,200) ...
459200-10-1  INTL BUSINESSMACHINES ............ 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 12/26/2002 W-SEPA .................oooiiis oo 1,500.000 ....... 122,245 ... 119,640 ....... 120,245 (2,605)........ (2,605)........... 450
460690-10-0  INTERPUBLICGROUP ................. 05/09/2002 Various ......................... 10/28/2002 Various. ... 83,300.000 ..... 2,757,078 ... 1,458,378 ... 281,078 o (1,298,700) (1,298,700)........ 1913
46625H-10-0 JPMORGANCHASE .................. 03/01/2002 CAPITAL INSTITUTIONAL SERVICES  09/18/2002 Various......................coooen . 31,200.000 ....... 920,175 ....... 832,472 ....... 920,175 o (87,703)....... (87,703)........ 16,262 ...
46625H-10-0 JPMORGANCHASE .................. 07/10/2002 Various ......................... 12/26/2002 W-SEPA ......... ... 19,400.000 ....... 632,039 ....... 469,480 ....... 632,039 .. (162,559)...... (162,559)........ 12,444
502161-10-2 LSILOGICCORP ...................... 01/24/2002 UBS PAINEWEBBER ............. 04/26/2002 W-SLIFE INSURANCE ............... ... 30,800.000 ....... 482,836 ....... 431,816 ....... 482,836 .. (51,020)....... (51,020) ...
502161-10-2 LSILOGICCORP ...................... 05/09/2002 Various ......................... 12/26/2002 W-SEPA ......... ... 47,200.000 ....... 715,804 ... 269,040 ....... 715,804 446,854) . ... 446,854) ...
524908-10-0  LEHMAN BROTHERS HOLDINGS ....... 04/22/2002 WILSHIRE ...................... 04/26/2002 W-SLIFEINSURANCE ............... ..... 7,900.000 ....... 500,424 ....... 457,489 ... 500,424 . (42,935)....... 42,93)
524908-10-0  LEHMAN BROTHERS HOLDINGS ........ 04/22/2002 WILSHIRE ...................... 12/26/2002 W-SEPA ... 11,900.000 ....... 756,549 ....... 659,260 ....... 756,549 . (97,289)....... (97,289)......... 323
564055-10-1 MANORCAREINC .................... 05/09/2002 Various ......................... 08/13/2002 Various. ...................c.coooin 88,400.000 ..... 1,876,582 ... 1,960,915 ... 876,582 . 84,333 ........ 84,333
580135-10-1  McDONALDS ......................... 02/11/2002 Various ......................... 04/26/2002 W-SLIFE INSURANCE ............... ... 23,000.000 ....... 623,074 ....... 651,500 ....... 623,074 o 28,516 ........ 28516 ...
580135-10-1 McDONALDS ......................... 12/19/2002 Various......................... 12/26/2002 W-SEPA ... 58,600.000 ..... 1,187,234 ... 907,128 ... TABT,284 (280,106)...... (280,106)......... 4694 ..
617446-44-8  MORGAN STANLEY ................... 04/17/2002 FOXPITTKELTONINC........... 05/06/2002 Various....................cocoin o 17,300.000 ....... 961,001 ....... 812,998 ....... 961,001 o (148,003)...... (148,003) ...
717081-10-3 PFIZERINC ........................... 12/18/2002 Various ......................... 12/26/2002 W-SEPA ... 31,300.000 ....... 969,120 ....... 982,194 ....... 969,120 ..o 13,074 ... 18074
723643-30-0  PIONEER COMPANIESINC ............. 01/03/2002 NONE .......................... 05/29/2002 CIBCWORLDMKTS ................. ... 28,270.000 ....... 398,563 ........ 46,646 ....... 398,563 ... 351,917) ... (351,917) o
786514-20-8  SAFEWAYINC ....................... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES  09/03/2002 Morgan Stanley...................... ..... 3,900.000 ....... 167,466 ........ 98,55 ....... 7,466 ... (68,911)....... (68,911) ...
902124-10-6  TYCO INTERNATIONALLTD ............ 01/15/2002 SAL SMITH-BARNEY-VARIOUS ... 04/26/2002 W-SLIFEINSURANCE ............... ... 10,000.000 ....... 480,600 ....... 207,500 ....... 480,800 ... (273,100)...... (273,100)........... 125
902124-10-6  TYCO INTERNATIONALLTD ............ 05/24/2002 Various ......................... 12/26/2002 W-SEPA ... 24,700.000 ....... 617,507 ....... 394,953 ... 817,507 o (222,554)...... (222,554)........... 618 ...
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase
(Bonds) Book/Adjusted (Decrease) Foreign Interest and Paid for
CUSIP or Number Carrying Value Increase by Foreign Exchange Realized Total Dividends Accrued
|dentifi- Date Name of Disposal of Shares at Disposal (Decrease) Exchange Gain (Loss) Gain (Loss) Gain (Loss) Received Interest
cation Description Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost Consideration Date by Adjustment Adjustment on Disposal on Disposal on Disposal During Year and Dividends
Common Stocks - Industrial and Miscellaneous (Unaffiliated) (continued)
916906-10-0  US FREIGHTWAYSCORP .............. 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 12/26/2002 W-SEPA ....................oooee oo 2,500.000 ........ 87,150 ........ 72,700 ........ 87,150 o (14,450 ....... (14,450)........... 47 .
92343v-10-4  VERIZON COMMUNICATIONS .......... 05/09/2002 CAPITAL INSTITUTIONAL SERVICES ~ 12/26/2002 W-SEPA .................oooiiis o 2,700.000 ....... 110,390 ....... 106,650 ....... 110,390 . (3,740)........ (3,740)......... 2,019 ...
94973H-10-8  WELLPOINT HEALTH NETWORKS INC ... 03/18/2002 Stock Split ...................... 04/26/2002 Various. ...................ooois 25,180,000 .. e
94973H-10-8  WELLPOINT HEALTH NETWORKS INC ... 03/18/2002 Stock Split ...................... 12126/2002 W-SEPA ... 5,300,000
969457-10-0  WILLIAMS COSINC .................... 05/09/2002 Various ......................... 07/22/2002 Various. .................ccoocoois oo 31,200.000 ....... 753,914 ... 312,8% ....... 783,914 (441,078)...... (441,078)......... 9,300 ...
983024-10-0 WYETH ... 10/01/2002 Various......................... 12/26/2002 W-SEPA ... 16,800.000 ....... 561,943 ....... 635,208 ....... 561,943 L 73,265 ........ 73,265 ......... 3,864 ...
G4776G-10-1 INGERSOLL-RANDCO ................. 01/03/2002 Tax Free Exchange............... 04/26/2002 Various. ...................cooos o 35,325.000 ..... 1,532,609 ..... 1,758,556 ..... 1,532,609 ..o 205,947 ... 205947 ... 5
G4776G-10-1 INGERSOLL-RANDCO ................. 01/03/2002 Tax Free Exchange............... 12/26/2002 W-SEPA ... 21,400.000 ....... 883,047 ....... 97,418 ... 883,047 . 4371 4371 14,562
............ Subtotal United States . ... e . 1,160,520.700 ... 35,290,279 ... 28,994,933 ... 35,290,279 ... i o . (6,295,343) .. (6,295,343)....... 149,028 ................
Other Country
Y2573F-10-2 FLEXTRONICS ........................ 03/01/2002 PRUDENTIAL SEC-NY-EQTY ..... 04/26/2002 W-SLIFEINSURANCE ............... ... 49,900.000 ....... 747,622 ....... 672,153 ....... TAT622 .o (75,469) ....... (75,469) ...
Y2573F-10-2 FLEXTRONICS .......... ... 05/09/2002 Various . ........................ 12/26/2002 W-SEPA ... 44,100.000 ....... 688,348 ....... 381,509 ....... 688,348 ... (306,838)...... (306,838) ..o
............ Subtotal Other COUNIY ... ..o e e o 94,000,000 ... 1,435,970 ... 1,053,662 ... 1,435,970 ... (382,307) . (382,307)
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ... o 36,726,249 ... 30,048,595 ... 36,726,249 ... .. ... (6,677,650).... (6,677,650)....... 149,028 ...
7099998 - Subtotal - COMMON SHOCKS .. . ... 41,605,455 ... 34,764,070 .... 41,605,455 .. .. ... (6,841,382) ... (6,841,382)....... 181,973
7199999 - Subtotal - Preferred and COMMON STOCKS ... .. ... . o 41,605,455 ... 34,764,070 .... 41,605,455 ... .. ... (6,841,382) ... (6,841,382)....... 181,973
7299000 - TOT AL . 280,238,101 ... 270,721,633 ... 276,907,295 .... (3,330,807) ... ... (6,185,659) ... (6,185,659)..... 2,889,003 ... 1,231,649



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such Company Owned
NAIC NAIC by Insurer on Statement Date
Company Valuation Do Insurer's
Code or Method Assets Include Total 8 9
Alien (See SVO Intangible Amount of
Description Insurer Purposes and Assets Connected Such
CUsIP Name of Subsidiary, Controlled or [dentification | Procedures | with Holding of Such Intangible Book/Adjusted Number % of
Identification Affiliated Company Number manual) Company's Stock? Assets Carrying Value of Shares Outstanding
Common Stocks - Other Affiliates
19517*10-6 ... Colmain Properties, Inc. ................. 00000000000 .. @ ..ot NO Lo 4,246,513 ... 500.000 ............. 100.000
12477*109 ... CAlHolding Company, Inc. ............... 00000000000 .. @ ..ot NO o 634,377 ... 1,000.000 ............. 100.000
1599999 - Subtotal - Common Stocks - Other Affiliates ......... ... ... 4,880,950 ..
1699999 - Subtotal - COMMON STOCKS . ... ... o 4,880,950 ..
1799999 - TOTALS e 4,880,950 ...
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: $ 294,062,640
2. Total amount of intangible assets nonadmitted $ ...................
1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer
Intangible Assets on Statement Date
Included in
Amount Shown in 5 6
CUsIP Name of Company Listed in Section 1 Column 6, Number % of
Identification Name of Lower-tier Company Which Controls Lower-tier Company Section 1 of Shares Outstanding
Common Stocks
13971*10-8 ... Capital Analysts, Inc. ... CAl Holdings Company, Inc. ... 500,000.000 ......... 100.000
0299999 - Subtotal - COmMMON STOCKS ... .. ... e
E14

L/H
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

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

1 2 3 4 7 8 9 10 11 12 Interest 15 16 17
Interest 13 14
Increase Amount Due and
5 6 Increase (Decrease) Accrued Dec. 31
CUSIP (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
|dentifi- Date Rate How Maturity Book/Adjusted | by Adjustment Exchange Actual on Bonds Not Amount Accrued Desig- Rate of
cation Description Acquired Name of Vendor of Paid Date Carrying Value (a) Adjustment Par Value Cost in Default Received Interest nation Interest

Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

Industrial & Miscellaneous
Issuer Obligations (10)

United States
80589M-AA-0 SCANACORP ..., 12/31/2000  NoBroker.. ... FMAN..... 0210812002 . ... o e e T9) ..o o
........... SUBtOtAl UM SIS . . . o e e e e e TT9)
3999999 - Industrial and Miscellaneous (Unaffiliated) - IsSUEr OblIGAtIONS. . . . .. ... . . o (T19) o
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) . . ... .. .o o (T19) .o
5499999 - Total Bonds - SUbtOtal - ISSUBT ODgationS. . . .. (T19) .
8099999 - TOTAL = BONGS. . ... .ot (T19) o

Exempt Money Market Mutual Funds
Exempt Money Market Mutual Funds

299920-43-9 EVERGREEN TSY MONEY MARKET ........ 05/31/2002 TAXFREEEXCHANGE .................o. oo 12/31/2003...... ........ 25,000 . 25,000 ........ 25,000 . 175

7799999 - Subtotal - Exempt Money Market Mutual FUNGS. .. ... ... . o 25,000 L 25,000 .. 5

8009990 - TOTALS. . 25,000 . 25,000 .. (604) ...
(a) Includes$ .................. other than accrual of discount and amortization of premium.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Date of Other
Number of Maturity, Used to Adjust Investment/
Contracts or Expiry, or Strike Price, Date of Exchange or Cost/Option Book Statement Fair Increase/ (Decrease) | Basis of Hedged | Miscellaneous
Description Notional Amount |  Settlement Rate or Index | Acquisition Counterparty Premium Value * Value Value by Adjustment ltem Income
Caps - Hedging Transactions
COMPOUND RACHET OPTION (CLIQUET) ... 2,200,000 09/30/2005.... S&P500BASED.. 12/16/1998 WESTERN SOUTHERNLIFEINSCO...... ........ 770,000 ........ 770,000 ....... 324,456 ... U456 .
COMPOUND RACHET OPTION (CLIQUET) ... ... 500,000 03/31/2006 . S&PS00BASED . 04/01/1999 WESTERNSOUTHERNLIFEINSCO. .. .. ... 87,500 ... .. 87,800 ... ... 28,865 ... .. 28,885 . ... ... ...
COMPOUND RACHET OPTION (CLIQUET) .. ... ... 1,000,000 07/30/2006. .. S&PS500BASED . 07/01/1999 WESTERNSOUTHERNLIFEINSCO. .. .. ... 180,000 .. .. 180,000 ... ... 63,713 ... 63,713 ... ... ...
COMPOUND RACHET OPTION (CLIQUET) ... ... 1,000,000 01/31/2007. . S&PS500BASED . 02/01/2000 WESTERNSOUTHERNLIFEINSCO. .. .. ... 228,700 ... .. 228700 ... ... 76395 ... 7635 ... ... ...
COMPOUND RACHET OPTION (CLIQUET) ... ... 250,000 08/31/2007. . S&PS00BASED . 12/19/2000 WESTERN SOUTHERNLIFEINSCO. . .. ... 658,250 .. .. 658,250 ... ... 371,963 ... 71,463 ... ... ...
COMPOUND RACHET OPTION (CLIQUET) ... ... 50,000 07/31/2008 . S&PS00BASED . 02/01/2001 WESTERNSOUTHERNLIFEINSCO. . .. ... 120,550 ... .. 120,880 ... ... 59270 ... 89,200 ... ... ...
COMPOUND RACHET OPTION (CLIQUET) .. ... ... 80,000 04/30/2008 . S&PS00BASED . 04/19/2001 WESTERNSOUTHERNLIFEINSCO. .. .. ... 187,775 .. . 187,715 ... ... GASTd .. 9374 ... ... ...
COMPOUND RACHET OPTION (CLIQUET) ... ... 50,000 07/31/2008 .. S&PS00BASED . 07/31/2001 WESTERNSOUTHERNLIFEINSCO. .. .. ... ... 84,350 .. .. 84380 ... ... 61559 . . 61,559 ... ... ...
0999999 - Subtotal - Caps - Hedging TranSaChoNs ... 23135 2375 . 00979 . 009,795 ...

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year

1 2 3 4 5 6 7
Date of
Number of Maturity,
Contracts or Expiry, or Date of Cost/Option
Description Notional Amount Settlement Strike Price, Rate or Index Acquisition Exchange or Counterparty Premium

NONE
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Date of Other
Number of Maturity, Used to Adjust Investment/
Contracts or Expiry, or Strike Price, Date of Exchange or Cost/Option Book Statement Fair Increase/ (Decrease) | Basis of Hedged | Miscellaneous

Description Notional Amount |  Settlement Rate or Index | Acquisition Counterparty Premium Value * Value Value by Adjustment ltem Income
1299999 - TOTAL = CaDS . .. ..ot 2,317,125 ... 2,317,125 . 1,079,795 ... 1,079,795 o
2599999 - Subtotal - Hedging TranSaCtions. . . ... .. ... o 2,715 ... 2715 ... 1,079,795 ... 1,079,795
0999990 - TOTALS. ... 2,317,125 ... 2,317,125 . 1,079,795 ... 1,079,795 o



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

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

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

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

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

Page E19
Sch. DB, Pt. C, Sn. 1, Collar, Swap and Forwards Open
NONE

Sch. DB, Pt. C, Sn. 2, Collar, Swap and Forwards Opened
NONE

Page E20
Sch. DB, Pt. C, Sn. 3, Collar, Swap and Forwards Terminated
NONE

Sch. DB, Pt. D, Sn. 1, Futures and Ins Futures Contracts Open
NONE

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

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

Page E22
Sch. DB, Pt. E, Sn. 1, Counterparty Exposure Derivative Instr.
NONE
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE DM

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

1

Statement (Admitted)
Value

2

Fair Value

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

...................... 1,571,069, 005
......................... 29,447,071
1,600,516,076

1,646,150, 149

.. 30,858,639

1,677,008,788

75,081,144
1,411,568
76,492,712

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

Fair Market Values were generally obtained from HUB and Princeton Financial's Spread Pricing Module.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information of Interest Year of Current Year Balance *
Open Depositories
Northern Trust Co ..., Chicago, OIS .. ... ... 250,000 .......
National City Bank ............................... Columbus, ORIO ... .. 2,005 ...
PNCBank ...........coovvvviiiiiiiiiii ColUMBUS, ORI ... e (3,342,498) .......
Bank of New York ... New YOrk, NEW YOTK ... o e e e 1,091,019 ...
BankOne ... Springfield, IN0IS ... ... o 34,384 ...
USBank ... Cincinnati, ORIO ... ... e e 7% ...
0199999 - TOTAL - Open DEPOSIONIES ... ... ... e (1,887,285) .......
0399999 - TOTAL Cash 0N DEPOSI ... ... e e (1,887,285) .......
0499999 - Cash in Company's OffiCe ... .. . oo 1,385,101 ...
0599999 - TOTAL CaSh ..o oo e e e (552,184) .......
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

fodanuary o (11,373,464) | 4. April ... 7,936,782 | T.duly ] (795,715) [10. October ..........| ..........o.. (170,413)

2. February ............| (21,039,491) [ 5. May ..........ooo | oo 3,044,828 | 8. August ............| 3,426,218 |11. November .........| .............. (373,424)

3.March ... (897,322) 6. June ..............| 5,899,989 | 9. September .........| ............. 2,898,293 |12. December .........[ ............ (1,887,285)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 4 5 6 7
Line
Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value | Statement Value (a) Fair Value

Arizona
AZ00001 B .......... PHOENIX ARIZONAREF SERB GO ... 4.500% 07/01/16 ... Arizona, AZ1-BNY WESTERN TRUST COMPANY, PROTECTION OF POLICYHOLDERS . . .. ... e 110,000 ............ 106,514 ........... 106,514
AZ09999 - ATIZONA . . 110,000 ............ 106,514 ........... 106,514
Arkansas
AR00001 B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 Arkansas, AR-BANK OF AMERICA, PROTECTION OF POLICYHOLDERS . .. ... e e e 200,000 ............ 198,482 ........... 220,376
ARIITY - ATKANSES . ..o 200,000 ............ 198,482 ........... 220,376
Georgia
GA00001 B .......... EVERGREEN TSY MONEY MARKET ........... 0.048% ... Georgia, GA1-WACHOVIA BANK - GA, PROTECTION OF POLICYHOLDERS . . .. .o e e 25,000 ............. 25,000 ............ 25,000
GA9ITT - GEOTGIA .. ..ottt 25,000 ............. 25,000 ............ 25,000
Massachusetts
MA00001 B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 Massachusetts, MA1-BANK OF BOSTON, PROTECTION OF POLICYHOLDERS .. ... ... oo e e 480,000 ............ 476,357 ... 528,902
MAQ0002 B .......... U S TREASURY 97/8% Due 11/15/2015M . 9.875% 11/15/15 Massachusetts, MA1-BANK OF BOSTON, PROTECTION OF POLICYHOLDERS ... ... ..o e 40,000 ............. 50,139 ............ 61,750
MA999Y - MBSSACIUSEES . .. .. . 520,000 ............ 56,496 ........... 590,652
Nevada
NV00001 B .......... U S TREASURY 97/8% Due 11/15/2015M . 9.875% 11/15/15 Nevada, NV-NEVADA INS DIVISION, PROTECTION OF POLICYHOLDERS .. .. ... ot 200,000 ............ 250,694 ... 308,750
NVO9990 - NEVAOA ... 200,000 ............ 250,694 ... 308,750
New Mexico
NM0000t B .......... FNMA 6 1/4% Due 3/22/2012MS22 . ... 6.250% 03/22/12. New Mexico, NM1-WELLS FARGO BANK, PROTECTION OF POLICYHOLDERS . ... .. .o e e e 115,000 ............ M7,529 ... 124,092
NMBIGIT - NEW MBXICO . ... 115,000 ............ M7,529 ... 124,092
North Carolina
NCO0001 B .......... U S TREASURY 97/8% Due 11/15/2015M . 9.875% 11/15/15 North Carolina, NC1-WACHOVIA BANK NA, PROTECTION OF POLICYHOLDERS .. ... ..o e e e 250,000 ............ 313,367 ... 385,938
NCO9999 - North CaIONA ... ... 250,000 ............ 313,367 ... 385,938
Virginia
VA00001 B .......... U S TREASURY 9 1/8% Due 5/15/2009 MN . 9.125% 05/15/09 Virginia, VA1-SUNTRUST BANK, PROTECTION OF POLICYHOLDERS . . .. ..o e e e 220,000 ............ 218,330 ... 242,414
V9990 - VITGINa . . 220,000 ............ 218,330 ... 242,414
XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors 0f the Company. .. .. ... . o o e 1,640,000 .......... 1,756,412 ......... 2,003,736

Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company

2200001 B .......... USTREASURY ... ..o Ohio, OHI-BANK OF NEW YORK, PROTECTION OF "ALL" POLICY HLD
2200002
2200003
2200004
2200005
2200006
2200007
2200008
2200009
2200010
2200011 ... 97/8%Duett/15/2016M ... Ohio, OHI-BANK OF NEW YORK, PROTECTION OF "ALL"POLICY HLD . .. ..o e e 1,000,000 .......... 1,253,410 ......... 1,543,750
7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company . ... ... . o 2,635,000 .......... 2,909,195 ......... 3,310,920

(a) Including$ .................. cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE COLUMBUS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 4 5 6 7
Line
Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value | Statement Value (a) Fair Value
0999990 - TOTALS .. 4,275,000 .......... 4,665,607 ......... 5,314,656
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