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STATEMENT AS OF December 31, 2002 OF THE American Home Shield of Ohio, Inc.

ASSETS

Current
Year

Previous
Year

10
11
12
13

14
15

16

Bonds (Sch. D. Part 1 Col. 16)
Stocks
a. Preferred stocks (Sch. D, Part 2, Col. 6)
b. Common stocks (Sch. D, Part 2, Section 2)
Real estate, less encumbrances (Sch. A)
Mortgage loans on real estate (Sch. A)
Cash on hand and on deposit
a. Cash in company's office
b. Cash on deposit (Sch. N)
Other invested assets (Sch. A)
Subtotals, Cash & Invested Assets

(items 1 to 6)
Home protection contract fees receivable
Contracts fees receivable
Receivables from affiliates
Federal income tax recoverable
Electronic data processing equipment
Interest, dividends and real estate income
due and accrued
Reinsurance recoverable on loss payments
Other assets
a. Deff. Tax Asset

3,393,487

3,156,031

1,681,615

1,664,430

76,855

75,753

3,658,694

2,900,196

8,810,651

7,786,410

1,506,927

1,096,872

263,918

64,587

55,541

b.

C.

TOTALS (Lines 7 to 15)

10,382,165

9,202,741

Total, current year, to agree with page 8, Exhibit 1, Col 4, line 18.
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STATEMENT AS OF December 31, 2002 OF THE American Home Shield of Ohio, Inc. 3
LIABILITIES, SURPLUS AND OTHER FUNDS
Current Previous
Year Year

1 Unpaid contract claims in process of settlement 1,576,915 1,198,069
2  Statutory reserve (pg. 24, Report 1, line 6,

Col. (1) + Col. (2)) 5,886,558 2,493,668
3 Unpaid claims adjustment expense
4  Other expenses (excluding taxes, licenses and fees) 3,296 1,924
5  Taxes, licenses and fees (excluding federal and foreign

income taxes) 10,000 -
6  Federal and foreign income taxes

(excluding deferred taxes) 856,174 660,707
7 Borrowed money
8 Interest payable
9  Unearned contract fees
10 Dividends declared and unpaid - 1,250,000
11 Reinsurance in unauthorized companies

a. Unearned contract fees

b. Reinsurance recoverable

1. paid claims
2. unpaid claims
¢. Reinsurance recoverable on paid &
unpaid claims adjustment expense

12 Ceded reinsurance balances payable
13 All other liabilities:

a. Noncontingent Payable to Affiliate 189,814 -

b. Defferred Tax - 79,148

C.
14 Total liabilities (Items 1 to 13c) 8,522,757 5,683,616
15 a. Common capital stock 1,000 1,000

b. Preferred capital stock
16 Gross paid-in and contributed surplus 259,000 259,000
17 Unassigned funds (surplus) 1,599,408 3,259,225
18 Less treasury stock, at cost
19  Surplus as regards contractholders

(Items 15 to 17 less 18) 1,859,408 3,519,225
20 Totals (Items 14 plus 19) 10,382,165 9,202,741

Line 19 to agree with Page 4, line 27.




STATEMENT AS OF September 30, 2002 OF THE American Home Shield of Ohio, Inc. 4
STATEMENT OF INCOME
UNDERWRITING INCOME Current Previous
Year Year
1  Contract fees earned 11,105,705 10,419,317
(Part 2B, Col 4)
DEDUCTIONS
2 Claims incurred (Part 3, Col. 7) 5,366,374 5,346,346
3 Claims adjustment expenses incurred 798,251 591,605
(Part 4, col 1, line 22)
4  Other underwriting expenses incurred 2,889,725 2,706,515
(Part 4, col 2, line 22)
5
6 Total deductions (Lines 2 to 5) 9,054,350 8,644,466
7 Net underwriting gain or loss (-) 2,051,355 1,774,851
(Item 1 less 6)
INVESTMENT INCOME
8 Netinvestment income earned 229,885 246,837
(Part 1, Col 8,In 15)
9 Net realized capital gains or losses 90,062 129,412
(Part 1A, Col 7, In 11)
10 Net investment gain or loss 319,947 376,249
OTHER INCOME
11
12
13 Total other income (Lines 11 + 12)
14 Net income, before federal income taxes
(Lines 7+10+13) 2,371,302 2,151,100
15 Federal income taxes incurred 856,624 746,917
16 Net income (item 14 less 15) 1,514,678 1,404,183
CAPITAL AND SURPLUS ACCOUNT
17 Surplus as regards contractholders Dec. 31 Previous
year Gains (+) and Losses (-) in Surplus 3,519,225 3,514,193
18 Netincome (from Item 16) 1,514,678 1,404,183
19 Net unrealized capital gains and losses {83,339) (86,912)
20 Change in non-admitted assets (Exhibit 2) 10,751 (68,901)
21 Capital changes:
a Paidin
b Transferred from surplus
¢ Transferred to surplus
22 Surplus adjustments:
a Paidin
b Transferred to capital
¢ Change due to application of codification practice (3,1701,907) 6,66
23 Dividends to stockholders (cash) - (1,250,000)
24 Change in treasury stock
25 Change in Statutory reserve
26 Change in surplus as regards contractholders
(lines 18 to 25) (1,659,817) 5,032
27 Surplus as regards contractholders at statement date
(line 17 + 26) 1,859,408 3,519,225

Line 27 to agree with Page 3, line 19




STATEMENT AS OF December 31, 2002

OF THE American Home Shield of Ohio 5

UNDERWRITING AND INVESTMENT ENHIBIT

PART I - INTEREST. DIVIDENDS AND REAL ESTATE INCOME

! 2 3 Paid in Advance Ducand  accrued S
Collected 4 3 6 7
during vr Current Previous Current Previous Farned
Sch - paid on Year Year Year Year During vear
accrued J+546
purchase -4 -7
1. Bonds D* 220,475 64,588 51,544 233,517
2. Preflerred D
Stock
3. Common D
Stock 15,451 15,451
4. Mortgage A”
loans
5. Real A#
estate
6. Cash N
7. Other A
assets
8§
9,
10. Totals
235,926 64,588 51,546 248,968
Deductions
11, Total investment expenses incurred
Pg. 7, Col 3, line 22 19,083
12, Depreciation on real estate
13.
14, Total deductions (ltems 11 10 13) 19,083
15, Net investment income earned (Item 10 less 14)
229,885
*Includes § accrual of discount less § amortization of premium.
“Includes $ accrual of discount less $ ____amortization of premium.
#Includes § for company’s occupancy of its own buildings.
PART 1A - CAPITAL GAINS AND LOSSES ON INVESTAENTS
| 2 3 4 3 6 7
Profit on sales or Loss on Increase Decrease Net Tolal
maturity sales by adj. by adj Change (2-3+4-
or maturity in book in book in BV and 54+6)
value value admitted
value
l. Bonds 6,167 (6,167)
2. Preferred stock
3. Common stock 96,2729 15.851 132 080
4. Mortgage loans ] ’
5. Real estate
6. Cash
7. Other assets
8.
0.
10. Totals
125,913
11, Net realized capital gains or losses 90,047
12, Net unrealized capital gains or losses i
(Pg. 4, line 19) 35,851




STATEMENT AS OF

December 31, 2002

UNDERWRITING AND INVESTNENT EXHIBIT

__ OFTHE American Home Shield of Ohio

ol L 6

Part 2A - Contract Fees Written
Direct Reinsurance Net Fees Written
Fees Written Assumed Ceded (Col. 1+2-3)
| 2 3 4
11,477,328 11,477,328

Part 2B - Contract Fees Earned

Net Fees Written Uncarned Fees Unearned Fees Net Fees Earned
Prior Year Current Year (Col, 1+2-3)
| 2 3 4
11,477,328 5,514,935 5,886,558 11,105,705
Part 3 - Contract Claims Paid and Incurred
Claims Paid Net Claims { Claims
Net Claim Unpaid Net Claims Incurred
Direct Reinsurance Payments Current Unpaid Current
Business Assumed Ceded (Col. 1+2-3) Year Prior Year Year
1 2 3 4 6 7
4,166,091 4,166,091 1,576,913 376,630 ! 5,366,374
Part 3A - Claims and Claim Adjusiment Expenses to Net Fees Earned
Ratios
Calendar Net Fees Claims Claims Ratio | Ratio 2
Year Earned Incurred Expense Incurred Col. 37/ Col. 47
Pg 71n 21 col. | Cal. 2 Col. 2
| 2 3 4 5 f
2000 9,412,555 3,882,539 526,093 41.25 5.62
2001 10,419,317 5,346,346 591605 51,31 5,68
2002 11,105,705 5,366,374 798, 25] 48,39 7.18
Part 3B - Contract Fees Written - OHIO BUSINESS ONLY
Direct Direct Dividends Direct Claims Direct Direct
Fees Fees Paid Paid (deduct Claims Claims
Written Earncd salvage) Incurred Unpaid
| 2 3 4 5 6
11,477,328 11,105,705 1,250,000 4,166,091 5,366,374 1,576,913

Part 4 B - Development of Prior Year Unpaid Contract Claims Reserve

Prior Year Unpaid

Contract Claims Reserve
]

Claims Paid Current Year

Incurred Prior Year
il

Col. (2)-Col. (1)
Difference

.
D

376,630




STATEMENT AS OF December 31, 2002

OF THF American Home

Shield of Ohio 7

PART 4 - EXPENSE EXHIBIT

Claims Under- Invest- Total
Adjustment writing ment Fxpense
Expense Expense Expense
I. Claims adjustment expense 1,179,351
2. Commission and brokerage:
a.  Direct
b.  Reinsurance ceded
c. Reinsurance assumed
d. Net commission
3. Allowance to managers
and agents
4.  Advertising 28{772
5. Salaries 140,886
6. Employee relations
and welfare 14,891
7. Insurance
8. Directors’ fees 16,939
9. Travel and travel items
10. Rent and rent items
11, Equipment
12. Printing and stationery 43,893
13. Postage. telephone
and telegraph 14,314
14, Legal and auditing 15,606
15.
16. Taxes. licenses and fees:
a. Stalc & local 23,360
insurance taxes
b, Ins. department
licenses & Fees
c.  Pavroll taxes 33,871
d.  All other (excl federal and
foreign income and real estate
17. Real estate expenses
18. Real Estate taxes
19. other 5,113
20). overhead 798,251 1,372,729
21. Total expenses incurred
(Lines | to 20) 798,251 2,889,725 3,687,976
22. Less unpaid expenses - current year 3,296 1,294
23. Add unpaid expenses - previous year 1.4924 1.924
24. Total expenses paid (Linc 21-22+23) 798,251 2,888,353 3,686,604




STATEMENT AS OF DECEMBER 31, 2002 OF THE American Home Shield of Ohio, Inc.

EXHIBIT 1 - ANALYSIS OF ASSETS

Ledger Nonledger Assels Not Net
Assels (include Admitted Admitted
excess of (include excess Assets
MV over BV) BV over MV)
1 Bonds 3,393,487 3,393,487
2 Stocks
a. Preferred stocks
b. Common stocks 1,681,615 1,681,615
3 Real estate, less encumbrances
4 Mortgage Loans on real estate
5 Cash on hand and on deposit
a. Cash in company's office
b. Cash on deposit 76,855 76,855
6 Other invested assets 3,658,694 3,658,694
7 Home protection contract fees receivable 1,639,223 132,296 1,506,927
8 Service fees receivable
9 Receivables from affiliates - -
10 Federal income tax recoverable
11 Electronic data processing equipment
12 Interest, dividends and real estate income 64,587 64,587
due and accrued -
13 Reinsurance recoverable on loss payments
14 Equipment, furniture & supplies XXXXXXXX
15 Deferred acquisition cost XXXXXXXX
16 Other assets:
a. Inter 10 -
b. Deferred Tax Asset - -
c.
17 Prepaid expense
a. Supplies 4,896 4,896 XXXXXXXX
b. XXXXXXXX
c XXXXXXXX
18 TOTALS 10,519,357 137,192 10,382,165
‘Tine 18, Col. 4 to agree with Page 2, Cal 1, Line 16.
EXHIBIT 2 - ANALYSIS OF NON-ADMITTED ASSETS
2 3 4
End of End of Change
Previous Current increase -
Year Year decrease +
Col. 2-3
19 Company's stock owned
20 Deposits in suspended depositories, less
estimated amount recoverable
21 Equip., furniture and supplies
22 Prepaid Expenses:
a. Prepaid Suppiies 2,209 4 896 (2,687)
b. Appliance inv.
C.
23 Other assets not admitted:
a. Accounts Receivable over 90 days 145,734 132,296 13,438
b.
C.
24 Total Change XXXXXXXX XXX XXXXXXX 10,751

Line 24 to agree with Page 4, line 20.




STATEMENT AS OF March 31, 2002 , OF THE American Home Shield of Ohio, Inc.

STATEMENT AS OF DECEMBER 31, 2002 OF THE American Home Shield of Ohio, Inc.

EXHIBIT 3 - RECONCILIATION OF LEDGER ASSETS

9

Increase in ledger assets
1 Contracts fees written (Part 2A, Col 4)
2 Interest, dividends and real estate income received (Part 1, Col 3)

3 From sale or maturity of ledger assets (Part 1A, Col 2)
4 Other income items or increases:

Funds held under reinsurance treaties {net)
Borrowed money (gross)

Amounts withheld or retained for account of others
Ceded reinsurance balances

Increase in interest receivable

O 0000

Deff. Tax Asset

w

5 Adjustment in book value of ledger assets (Part 1A, Col 4)
6 Capital paid in
7 Surplus paid in
8 Total (Items 1 to 7)
Decrease in ledger assets
9 Net Contract Claims Paid (Part 3, Col 4)
10 Expenses paid (Part 4, Col 4, In 24)
11 From sale or maturity of ledger assets (Part 1A, col 3)
12 Other disbursement items or decreases:
a Funds held under reinsurance treaties (net)
b Borrowed money (gross)
¢ Amounts withheld or retained for account of others
d Ceded reinsurance balances
e
f

Decrease in Interest Receivable
Decrease in intercompany receviable

g

13 Adjustment in book value of ledger assets (Part 1A, col 5)
and depreciation (Part 1, In 12)

14 Federal and foreign income taxes paid
15 Dividends paid stockholders

16 Other

17

18

19 Total (Items 9 to 18)
Reconciliation between years

20 Amount of ledger assets as per balance December 31 of previous year

21 Increase (+) or decrease (-) in ledger assets during the year (Item 8 less 19)

22 Balance = ledger assets as of statement date

11,477,328

235,926

96,229

9,046

11,818,529

4,166,091

3,686,604

6,167

263,918

661,107

1,250,000

10,033,887

9,350,683

1,784,642

11,135,325

Line 22 to agree with Page 8, line 18, col. 1.
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STATENMENT ASOF  December 31, 2002

12
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10,

OF T1i1: American Home Shield of Ohio |,

GENERAL INTERROGATORIES
fattach additional sheets where necessary)

Provide the number and type of stock authorized. outstanding and the par value.

50 shares authorized, 100 shares outstanding B
Report any changes in the By-laws or Articles of Incarporation and attach to statement il not already filed with

Department. Yes ¢ ) No (%) Ifves explain,

Pnes the company have any material contingent abilities that affect its financial condition® Yest YNofx).
If ves explam,

When was the last report of examination done and by whom. Date J12/31/94 . State _ph4io

[ave there been any changes in contract fee rates on contracts issued during the vear in Ohio? Yes () No (X)),
Ifyes explain.

EnﬂmnﬂmlnmhmklwuiMrasu\nMMkm.Common stock at market. Bonds at amortized cost.

Give information ahout relationships with parents, subsidiarics and affiliates (sce Schedule Y1, American Home Shield
of Ohio, Inc is a wholly owned subsidiary of AHS Corp.

ave any of the company assets heen pledeed or hypothecated at any time during the vear? Yes {1 No & ).
If yes explain.

Iave any loans been made to officers or directors at anv time during the vear? Yes () No (X),
If ves explain.

Are all securities in actual possession of company (except for special and other depositsi? Yest yNoq ),
ITthey differentiate explain. Yes, except marketable securities are in custody of Union Bank
of CA.

What is the Company’s maximum liability an any anc contract $ ) See note

Has the Company been under any disciplinary action or regulatory restrictions by a regulatory ageney at any time

during the year? Yes (XY No () I yes, provide a complete explanation. Since 1972 American Home Shield
Corporation and subsidiaries have experienced its highest on any one contract to
rarely exceed $3,500. 1In 2002 American Home Shield of Ohio, Inc had and average
per contract liability of approximately $177.00.



STATENENT AS OF December 31, 2002 = __

FOUR-YEAR HISTORICAL DATA

Show ameunts in whale dollars: show ratios ta ane decimal place

OF T American Home Shield of Ohio

T

T
2002 2001 2000 | 1999
i
Ralance Sheet lems {pg 2.3) “
Total Assets (pg 2. 1In 16) 10,382,165 9,202,741 7,799,612 7,402,492
Total Liabilities (pg 3. In 14 8,522,757 5,683,514 4,285,419 5,253,AAR3
Capital (pg 3. in 15) 1,000 1,000 1,000 1,000
Total Surplus (pg 3. 1n 19) 1,859,408 3,519,225 3,514,193 2,802,795
|
Income Statement liems (pg ) ;
{
Net Underwriting Gain (In 7) 2,051,355 1,774,851 2,401,058 1,757,885
Net Investment Gain (In 10) 319,947 176,249 627,030 512,762
Total Other Income (In 13) 0 0 0 0
Federal Income Tax ncurred (In 1351 856,624 746,917 987,630 753,225
|
Net Income (In 16) 1,514,678 1,404,183 2,040,455 | 1,517,422
i
Ratios (pg 4) ‘
Claims Incurred (In 2) divided by
(pgd. In v 100 48.32 51.31 41.25 45.82
Claims Adjustment Expense |
Divided by (pg 4. In 1) v 100 7.18 5.67 5.59 i 5.71
Combhined Ratio:
(P 4 Ins 24 3) divided by
(pe4In 1y x 100 55.5 56.98 46.84 51.53
(pg 4 nsd + S - I3 divided by
(pg 9 In Tyx 100 26,02 25,97 27.44 27.47
Contracts !
Total contracts issued {number of ) 30,164 28,332 25,441 24,644
Total claims paid (doltar amounty 4,166,091 4,483,283 3,924,165 3,997,823




STATEMENT AS OF December 31, 2002 OF THE American Home Shield of Ohio,Inc.

SCHEDULE A

SHOW REAL ESTATE, MORTGAGE LOANS AND OTHER INVESTED ASSETS OWNED BY THE COMPANY AS OF DECEMBER 31, OF THE CURRENT YEAR

ACTUAL COST OF BOOK VALUE NET OF MARKET VALUE | AMOUNT OF INCOME
DATE INVESTMENT OR AMOUNT OF ENCUMBRANCES LESS PRINCIPAL INTEREST
DESCRIPTION ACQUIRED | AMOUNT OF LOAN | ENCUMBRANCES DEPRECIATION AND DEPRECIATION DEPRECIATION UNPAID EARNED
(1 (2) (3) 4) (9) 6 (7) 8 9)
SECTION A - INVESTMENT IN REAL ESTATE
NONE
TOTAL STATEMENT VALUE ( To Page 2, Line 3)
TOTAL FOR RENTAL & INTEREST EARNED (To Part, Pg. 5, Col. 8)
SECTION B - INVESTMENT IN MORTGAGE LOANS
NONE
TOTAL BALANCE ON LOANS (To Page 2, Line 4)
TOTAL INTEREST EARNED (To Part 1, Page 5, Line 4, Col.8)
SECTION C - OTHER INVESTED ASSETS
Cook Money Market 12/31/2002 224 637 24 637 0 0
Wellington Money Market 12/31/2002 97,057 97,057
Repo Agreement 12/31/2002 3,337,000 3,337,000
TOTAL STATEMENT VALUE ( To Page 2, Line 6) 3,658,694 3,458,694 0 0
TOTAL INTEREST OR INCOME EARNED ( To Part 1, Page 5, Line 7, Col. 8)

13.




Form 2

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE AMERICAN HOME SHIELD OF OHIQ, INC.

SCHEDULE D - PART 1

Showing ail Long-Tern BONDS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Interest 9 10 1 12 13 14 15 16
Date of Amount
Interest Maturity Option 9.1 In- De- of
crease crease Interest
by by Due and
Ad- Ad- Accrued
Amount just- just- Dec. 31
Rate Due and Gross ment ment Current
used Accrued Amt. In- In- year, on Statement
to Ob- Dec. 31 of Re- Book Book Bonds in Value
tain Current ceived Value Value Default as Effec- | Dec. 31 of
CUSIP Mar- Year on Dur- Dur- Dur- to NAIC Year tive Current
|denifi- Rate How Call Book Par ket Market Actual 8onds not ing ing ing Principle Desig- Ac- Rate of Year
cation Description of Paid Year { Month Year Price Value Value Value Value Cost in Default Year Year Year of Interest nation quired Interest (a)
677177AAS CORESTATES CAP CORP $.375% 9.380% 2003 4 20,044 20,000 9.380% 20,411 21,520 367 0 1875 1994 9.380%| 20,044
381317AG1 UNITED STATES TREAS NT 7.875% 7.880% 2004 11 68,543 70,000 7.880% 78,159 76,978 8617 0| 551256 1996 7.880%] 69,543
218693AF6 FIRST FINL CARIBBEAN CORP 7.84% 7.840% 2006 10 20,000 20,000 7.840% 21,868 20,000 1,868 0| 1568.04 1PE 13996 7.840%] 20,000
912827R87 SUSA PARTNERSHIP LP NT 7.125% 7.130% 2003 1 14,995 15,000 7.130% 15,635 14,958 640 0 1068.72 1PE 1996 7.130%| 14,995
CREDIT NATL BK NT 7% 7.000% 2005 11 29,850 30,000 7.000% 32,256 29,633 2,406 0 2100 1997 7.000%| 29,850
TC! COMMUNICATIONS SR NT 8% 8.000% 2008 8 14,978 15,000 8.000% 15,580 15,516 602 ¢] 1200 1997 7.125%| 14,978
GTE CORP DEB 9.1% 9.100% 2003 6 35,252 35,000 9.100% 35,883 39,160 630 0| 318504 1997 9.100%| 35,252
GTE SOUTHWEST INC 6.23% 6.230% 2007 1 35.000 35,000 6.230% 38,158 35,000 3,158 0| 2180.52 1998 6.875%f 35000
LINCOLN NATL CORP 6 5% 6.500% 2008 3 15,013 15,000 6.500% 16,106 14,949 1,093 0| 219378 1998 6.500%( 15,013
ST LOUIS MO MUN REV 6.350% 6.350% 20056 8 19,987 20,000 6.350% 21,930 19,963 1.944 0| 1269.96 1998 6.350%| 19,987
AMER ANNUITY GRP 6.875% 6.880% 2008 ] 39,933 40,000 6.880% 36,710 38,877 0 (3.223)] 2750.04 1998 6.880%| 39,933
AMERUS GROUP CQ 6.950% 6.950% 2005 6 24,990 25,000 6.950% 25,502 24,970 512 Q 1737.48 1998 6.950%| 24,990
CHASE COML 1997-2-A1 6.45% 6.450% 2004 12 9,433 9,555 6.450% 10,009 9,646 576 0 896.02 1998 6.450% 9,433
25243YAAT7 DIAGEO PLC (YANKEE) 6.125% 6.130% 2005 8 14,998 15,000 6.130% 16,424 14,958 1.426 [¢] 918.72 1PE 1998 6.130%| 14,998
NORWEST FINL INC 6.375% 6.380% 2003 1" 40,133 40,000 6.380% 41,640 40,838 1,508 0 2550 1998 6.380%| 40,133
73317PAC3 POPULAR INC 6.375% 6.380% 2003 9 24,984 25,000 6.380% 25673 24,882 688 0 1593.72 1 1988 6.380%| 24984
163123NH1 CHELAN CNTY WASH 6 96% 6.960% 2004 6 20,298 20,000 6.960% 21,394 21,208 1,096 o} 1392 1PE 1998 6.960%| 20298
7010SHAF2 PARKER-HANNIFIN 5 65% 5.650% 2003 9 39,994 40,000 5.650% 41,146 39,960 1,151 0] 225996 1PE 1998 5650%| 39,994
251124879 DETROIT MICH BLDG 6.75% 6.750% 2005 7 35868 35000 6.750% 38,760 37,346 2,891 0| 2362.56 1PE 1998 6.750%| 35,869
05965F AAS BANCO SANTANDER CHIL 6 5% 6.500% 2005 " 10,018 10,000 6.500% 10,624 9,953 605 0 1056.29 1 1998 6.500%| 10,018
US TREASURY NOTES 6.125% 6.130% 2007 8 35,826 35,000 6.130% 40,250 36,829 4,424 ¢] 21438 1999 6.130%| 35,826
96647KAJ1 WHITMAN CORP 6.0% 6.000% 2004 5 15,000 15,000 6.000% 15,771 14,999 770 0 1400 2W 1999 6.000%| 15,000
482620AT8 KN ENERGY INC 6.45% 6.450% 2003 3 14,965 15,000 6.450% 15,069 14,485 104 0 967.56 2w 1999 6.450%) 14,965
208251AC2 CONOCO INC 59% 5.900% 2004 4 14,849 15,000 5.900% 15,702 14,438 852 0 885 1 1999 5.900%} 14,849
00440EAB3 ACE INS HLDGS B.3% 8.300% 2006 8 14,983 15,000 8.300% 16,966 14,967 1,983 o} 1245 1PE 1999 8.300%| 14,983
_ 630,936 629,555 667,626 | 646,934 39,913 (3.223) 46,312 630,936
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CcusIP Mar- Year on Dur- Dur- Dur- to NAIC Year tive Current
Idenifi- Rate Haw Call Book Par ket Market Actual Bonds not ing ing ing Principle Desig- Ac- Rate of Year
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045424FF0 ASSET SEC CORP 6.75% 6.750% 2009 1 48,650 50,000 | 6.750% 55,433 47,930 6,783 0 3375 1 1999 6.750% 48,650
438516AK2 HONEYWELL INTL 7.5% 7.500% 2010 3 9,981 10,000 | 7.500% 11,686 9,945 1,706 0 2125 1 2000 7.500% 9,981
792860ADO ST PAUL CO INC 8.125% 8.130% 2010 4 16,945 17,000 | 8.130% 19,713 16.918 2,768 0] 151664 2w 2000 8.130% 16,945
837004BP4 SO CAROLINA ELEC & GAS 7.5% 7.500% 2005 6 14,997 15,000 | 7.500% 16,722 14,936 1,726 0f 178125 1PE 2000 7.500% 14,997
31359MEV1 FNMA 6.375% 6.380% 2009 6 38,948 40,000 | 6.380% 46,288 38,566 7.339 0 2550 1PE 2000 6.380% 38,948
172967AWA CITIGROUP INC 5.800% 5.800% 2004 3 29,710 30,000 | 5.800% 31,356 29,1582 1,646 0 1740 1PE 2000 5.800% 29,710
423328BP7 HELLER FINL INC 8.000% 8.000% 2005 [} 15,205 15,000 | 8.000% 16,907 15,397 1,702 0 1200 1 2000 8.000% 16,205
36962EX95 GECC MTN 8.850% 8.850% 2007 3 16,902 15,000 | B.850% 17,867 16,390 1,965 0| 1327.56 NR 2000 8.850% 15,902
|92833UAAS VISTEON CORP 7.950% 7.950% 2005 8 15,043 15,000 { 7.950% 15,902 15,079 858 0| 119256 2 2000 7.950% 15,043
548661CC9 LOWES COS INC 7. 500% 6.630% 2005 12 9,997 10,000 | 6.630% 11,403 9,995 1,406 0 662.52 1PE 2000 6.630% 9,997
34527RET6 FORDO 2000-F-CL-A3 6.580% 6.580% 2004 11 30,230 30,000 | 6.580% 31,165 30,470 935 0 1974 1 2001 6.580% 30,230
163762AL1 CHEM MSTR CRD 96-2-A 5.980% 5.980% 2008 9 29,978 30,000 | 5.980% 32,298 29,971 2,320 0 1794 1 2001 5.980% 29,978
210805C81 CONTINENTAL 98-1-A 6.648% 6.650% 2017 9 22,280 22,172 | 6.650% 19,371 22,295 0 (2,909)] 1494.06 2 2001 6.650% 22,280
501044BX8 KROGER CO 8.050% 8.050% 2010 2 15,857 15,000 | 8.050% 17,626 16,092 1,769 0| 1207.56 2 2001 8.050% 15,857
75952UAF0 RELIASTAR FiNL NT 8 000% 8.000% 2006 10 15,758 15,000 | B.000% 17,143 16,145 1,385 0 1200 1PE 2001 8.000% 15,758
29444GAHO EQUITABLE COS INC 6.500% 6.500% 2008 4 16,017 15,000 { 6.500% 16,049 15,023 1,032 0 975 1 2001 6.500% 15,017
742718BMO PROCTOR & GAMBLE 6.875% 6.880% 2009 9 10,293 10,000 | 6.880% 11,795 10,512 1,502 0] 1260.38 1PE 2001 6.880% 10,283
19128275N8 US TREAS NTS 6.000% 6.000% 2009 8 36,772 35,000 | 6.000% 40,698 37.551 3,926 0 2100 1 2001 6.000% 36,772
723484AB7 PINNACLE WEST 6.400% 6.400% 2006 4 14,982 15,000 | 6.400% 16,272 14,971 290 0 960 2 2001 6.400% 14,982
927804ENC VIRGINIA ELEC & PWR 5.800% 5.800% 2006 3 14,967 15,000 | 5.800% 16,114 14,847 1.147 0 870 2 2001 5.800% 14,967
86764PABS SUNOCO INC 6.750% 6.750% 2011 4 14,930 15,000 | 6.750% 15,301 14914 371 0] 1012.56 2 2001 6.750% 14,930
00184AAB1 AQL TIME WARNER INC 6.750% 6.750% 2011 4 19,835 20,000 | 6.750% 20,798 19,801 963 o} 1350 2 2001 6.750% 19,835
448814HR7 HYDRO-QUEBEC 6.300% 6.300% 2011 5 19,972 20,000 | 6.300% 22,770 19,966 2,798 0 1260 1 2001 6.300% 19,972
302570ANS5 FPL GROUP 6.125% 6.130% 2007 5 14,934 15000 | 6.130% 16,210 14,909 1,276 o} 918.72 NR 2001 6.130% 14,934
28336LABS EL PASO 7.000% 7.000% 2011 5 0 0| 7.000% [¢] 0 0 o} 962.5 3 2001 7.000% 4]
491,184 | 489,172 535,887 | 491,873 47,612 (2,909) 36,809 491,184
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POTASH CORP SASKA NT 7.750% 7.750% 2011 5 4,973 5,000 | 7.750% 5,829 4,967 856 0| 387.48 2 2001 7.750% 4,973
Amﬁﬁmm\’om TXU CORP 6.375% 6.380% 2006 [} 0 0] 6.380% o] 0 0 0] 87659 3 2001 6.380% 0
46222PAAT 10S CAPITAL INC 9.75% 9.750% 2004 6 14,955 15,000 | 9.750% 15,257 14,905 302 01 146256 2 2001 9.750% 14,955
152312AG9 CENTEX CORP NTS 7.875% 7.880% 2011 2 14,998 15000 | 7.880% 16,900 14,997 1,902 0| 1181.28 2 2001 7.880% 14,998
320809AA4 FIRST MASS BK NT 7.625% 7.630% 2011 6 4,989 5,000 | 7.630% 5810 4,987 822 0] 38124 2PE 2001 7.630% 4,989
75968NAAS RENAISSANCERE HLDGS 7.000% 7.000% 2008 7 14,985 15,000 | 7.000% 15,852 14,981 867 0 1050 1 2001 7.000% 14,985
268766BUS EOP OPER LTD PARTNER 7.000% 7.000% 2011 7 14,937 15,000 | 7.000% 16,343 14,926 1,406 0 1050 2 2001 7.000% 14,937
359262AT9 FROST NATL BANK BDS 6.875% 6.880% 2011 8 14,994 15,000 | 6.880% 16,287 14,994 1,292 0} 1031.28 2 2001 6.880% 14,994
444859AT9 HUMANA INC NTS 7.250% 7.250% 2006 8 4,991 5000 ] 7.250% 5,370 4,988 378 a1 36252 2PE 2001 7.250% 4,991
081434AA0 BEMIS COMPANY INC 6.500% 6.500% 2008 8 4,993 5,000 | 6.500% 5,643 4,991 650 0| 3249 1PE 2001 6.500% 4,993
833034ACS SNAP ON TOOLS NTS 6.250% 6.250% 2011 8 9,951 10,000 | 6.250% 10,872 9,943 921 0| 6249 NR 2001 6.250% 9,951
594457BQ5 MICHIGAN CONS GAS 6.125% 6.130% 2008 9 14,978 15000 | 6.130% 16,257 14,972 1,279 0| 918.72 2 2001 6.130% 14,978
69351UAB9 PPL ELEC UTIL SR NT 6.250% 6.250% 2009 8 14,947 15,000 | 6.250% 16,783 14,935 1,837 0] 93756 1PE 2001 6.250% 14,947
87612EAB2 TARGET CORP 7.500% 7.500% 2010 8 21,577 20,000 | 7.500% 23,742 21,872 2,164 0 1500 1 2001 7.500% 21,577
205887AZ5 CONAGRA FOODS INC 6.000% 6.000% 2006 9 15,044 15,000 | 6.000% 16,414 15,060 1,370 0 900 2 2001 6.000% 15,044
679574AF0 OLD DOMIN ELEC SER A 6.250% 6.250% 201 6 10,011 10,000 | 6.250% 11,058 10,013 1,047 0| 6249 1PE 2001 6.250% 10,011
441812JW5 HOUSEHOLD FIN NT 6.375% 6.380% 2011 10 9,999 10,000 | 6.380% 10,455 9,999 456 0| 63756 1 2001 6.380% 9,999
40621PAFS HALLIBURTON CO 6.000% 6.000% 2006 8 10,193 10,000 | 6.000% 10,200 10,262 7 0 600 2 2001 6.000% 10,193
020002AK2 ALLSTATE CORP 7.200% 7.200% 2009 12 10,669 10,000 { 7.200% 11,597 10,791 929 0 720 NR 2001 7.200% 10,669
370425RG7 GMAC 6.150% 6.150% 2007 4 49,309 50,000 | 6.150% 50,870 49,102 1,561 0 3075 2 2001 6.150% 49,309
AMR 2001-2 A1 6.987% 6.980% 2011 4 8,672 8,566 | 6.980% 8,318 8,690 o] (354)] 67182 2001 6.980% 8,672
FORD MOTOR CR CO 6.500% 6.500% 2007 1 29,923 30,000 | 6.500% 29,632 29,857 [+] (291)] 3656.22 2001 6.500% 29,923
50075NABO KRAFT FOODS INC 5.625% 5.630% 2011 11 9,994 10,000 | 5.630% 10,691 9,993 697 0| 56256 1PE 2001 5630% 9,994
41014SAA4 JOHN HANCOCK 5.625% 5.630% 2008 12 20,001 20,000 | 5.630% 20,9639 20,001 968 4 1125 1PE 2001 5.630% 20,001
42B8236AE3 HEWLETT PACKARD CO 5.750% 5.750% 2008 12 14,932 15000 { 5750% 16,120 14,920 1,188 0] 86256 1 2001 5.750% 14,932
345,013 343,566 367,268 | 345,144 22,899 * (645) 25,525 345,013
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013817AF8 ALCOA INC 6.000% 6.000% 2012 1 14973 15,000 | 6.000% 16,513 14,970 1,540 0 900 1 2001 6.000% 14,973
14911RADA1 CATERPILLAR FIN SERV 5950% 5.950% 2006 5 5,079 5000 | 5950% 5,407 5,106 327 o} 297.48 1 2001 5.950% 5079
585510CG3 MELLON FINL CO 6.375% 6.380% 2010 2 10,123 10,000 | 6.380% 11,203 10,141 1,080 [} 637.56 1PE 2001 6.380% 10,123
925524AQ3 VIACOM INC 6.625% 6.630% 2011 5 10,132 10,000 | 6.630% 11,302 10,149 1171 0 662.52 1 2001 6.630% 10,132
31359MHA4 FNMA 5.000% 5.000% 2003 2 130,259 130,000 | 5.000% 130.569 133,628 310 0| 6500.04 1PE 2001 5.000% 130.259
904764AG2 UNILEVER CAP CORP 7.125% 7.130% 2010 11 10,754 10,000 | 7.130% 11,803 10,852 1,049 0 712.56 1 2002 7.130% 10,754
319963AF 1 FIRST DATA CORP 5.625% 5.630% 2011 " 9,892 10,000 | 5.630% 10,582 9,880 630 0 515.68 1PE 2002 5.630% 8,892
459745EY7 INTL LEASE FIN CORP 5.750% 5.750% 2007 2 9,942 10,000 | 5.750% 10,468 9,929 526 0 527.12 1 2002 5.750% 9,942
12201PAKZ BURLINGTON RESOURCES 5.700% 5.700% 2007 3 9,984 10,000 | 5.700% 10,771 9,981 787 o} 8225 2 2002 5.700% 9,984
743263AF2 PROGRESS ENERGY INC 5.850% 5.850% 2008 10 9,945 10,000 | 5.850% 10,587 9,937 642 0 487.5 2PE 2002 5.850% 9,945
90332JAB4 USA NETWORKS INC 6 750% 6.750% 2005 11 15,120 15,000 | 6.750% 15,708 15,126 588 0 337.55 2PE 2002 6.750% 15,120
224044AY3 COX COMM INC NTS 7.750% 7.750% 2010 11 10,369 10,000 | 7.750% 11,390 10,408 1,021 0 645.8 2 2002 7.750% 10,369
652482AR1 NEWS AMER INC 6.625% 6.630% 2008 1 9,975 10,000 § 6.630% 10,718 9,971 743 0 §52.1 2PE 2002 6.630% 8,975
20029PAF6 COMCAST CABLE COMM 8.375% 8.380% 2007 5 10,761 10,000 | 8.380% 11,220 10,907 459 0 697.9 2 2002 8.380% 10,761
42222GAC2 HEALTH NET SR NT 8.375% 8.380% 2011 3 10,669 10,000 | B.380% 11,530 10,736 861 o} 697.9 2 2002 8.380% 10,669
184502AM4 CLEAR CHANNEL COMM 6.000% 6.000% 2006 11 9,781 10,000 | 6.000% 10634 9,733 853 0 500 2 2002 6.000% 9,781
484550AHS KINDER MORGAN ENERGY 6 750% 6.750% 2011 3 9,891 10,000 | 6.750% 10,863 9,880 a71 0 562.5 2 2002 6.750% 9,891
487836AS7 KELLOGG CO SER B 6.600% 6.600% 2011 4 10,188 10,000 | 6.600% 11,262 10,208 1,074 0 550 2 2002 6.600% 10,188
268B4AAN3 EQUITY RESIDENTIAL 6.625% 6.630% 2012 3 9,933 10,000 | 6.630% 10,750 8,927 817 0 552.1 2 2002 6.630% 98,933
267561AU4 DOMTAR INC 7.875% 7.880% 201 10 10,441 10,000 | 7.880% 11688 10,483 1,247 0 £56.3 2 2002 7.880% 10,441
539830AC3 LOCKHEED MARTIN NT 7.250% 7.250% 2006 5 10,417 10,000 | 7.250% 11,262 10,521 845 0 604.2 2PE 2002 7.250% 10,417
755111AE1 RAYHEON CO 6.750% 6.750% 2007 8 10,116 10,000 | 6.750% 11,089 10,137 973 o] 562.5 2PE 2002 6.750% 10,116
52108HGZ1 LBUBS 2001-C7 A5 6.133% 6.130% 2030 12 24611 25000 | 6.130% 27,656 24,600 3,045 o 1277.7 1 2002 6.130% 24611
169361 YABS PEGTF 2001-1 A2 5.740% 5.740% 2007 3 24,896 24,423 | 5740% 25,546 25011 650 0 1369.38 1 2002 5.740% 24,896
6553564G9 NASC 1998-D6-CL-AIC 6.690% 6.690% 2030 3 35,722 35000 { 6.690% 39,972 35,744 4,251 [¢] 1951.3 1 2002 6.690% 35,722
433,973 429,423 460,491 437,964 26,519 0 23,280 433,973
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207678AC7 CTRRB 2001-1 A3 5.730% 5.730% 2009 3 30,477 30.000 { 5.730% 32,792 30,537 2,314 0 1289.25 1 2002 5.730% 30477
139732CD1 CARAT 2001-2-A4 5.000% 5.000% 2006 12 30,378 30,000 | 5.000% 31,393 30.450 1.014 0 1125 1 2002 5.000% 30,379
17305EAS4 CCCIT 2001-A8-CL-A8 4.100% 4.100% 2006 12 28,709 30,000 | 4.100% 31,226 29,653 1,518 0 9225 1 2002 4.100% 29,709
52108HJJ4 LBUBS 2002-C1 A4 6.462% 6.460% 2031 3 25121 25,000 | 6.460% 28,138 25,124 3,017 0 1211.67 1 2002 6.460% 25121
615337AA0 MONY GROUP INC 8.350% 8.350% 2010 3 5313 5,000 | 8350% 4,818 5,346 0 (496)] 313.11 2PE 2002 8.350% 5313
9128276J6 US TREAS NTS 5.750% 5.750% 2010 8 0 0| 5750% 0 o} o} 0| 1916.64 1 2002 5.750% 0
GENERAL MILLS NTS 6.000% 6.000% 2012 2 9,725 10,000 | 6.000% 10,876 9,705 1,151 0 400 2002 6.000% 9,725,
;mwmwmm.)lo TEMPLE-INLAND BDS 7.875% 7.880% 2012 5 9,934 10,000 | 7.880% 11,071 9,928 1,138 o] 525.04 2 2002 7.880% 9,934
453258ANS INCO NT 7.750% 7.750% 2012 5 9,992 10,000 | 7.750% 11,140 9,992 1,147 0 516.64 2 2002 7.750% 9,992
9128277A4 US TREAS N/8 3.875% 3.880% 2003 7 171,212 170,000 | 3.880% 172,603 172,829 1,390 0| 4391.68 1 2002 3.880% 171,212
679833AB9 OLD KENT FINL CORP 6.625% 6.630% 2005 11 10,508 10,000 | 6.630% 11,098 10,610 590 o] 386.47 1PE 2002 6.630% 10,508
FNMA 6.000% (12/15/05) 6.000% 2005 12 36,711 35,000 | 6.000% 38,752 37,044 2,040 o] 1225 2002 6.000% 36,711
037735BX4 APPALACHIAN PWR NT 4.8% 4.800% 2005 6 4,995 5000 4.800% 5,021 4,994 25 o} 140 2 2002 4.800% 4,995
421915EB1 HLTH CARE PPTY NT 6.45% 6.450% 2012 6 10,017 10,000 | 6.450% 10,074 10,018 57 0 376.25 2PE 2002 6.450% 10,017
574539AX4 MASCO CORP NTS 5.875% 5.880% 2012 7 9,887 10,000 | 5.880% 10,517 9,880 630 Q 342.72 2 2002 5.880% 9,887
03674BABO ANTHEM INC NT 4 875% 4.880% 2005 8 9,883 10,000 | 4.880% 10,383 9,980 400 0 24378 2PE 2002 4.880% 9,983
US TREAS NTS 5.0% 5.000% 2011 8 51,734 50,000 | 5.000% 54,828 51,836 3.094 0] 1249.98 2002 5.000% 51,734
61166WAA9 MONSANTO CO 7.375% 7.380% 2012 8 9,918 10,000 | 7.380% 10,781 9,915 862 0 307.3 2 2002 7.380% 9,818
31359MEG4 FNMA 4.75% 4.750% 2003 11 102,056 100,000 | 4.750% 102,969 103,341 913 0] 1979.16 1PE 2002 4.750% 102,056
49337WAD2 KEYSPAN CORP 6.15% 6.150% 2006 6 10,760 10,000 { 6.150% 10,865 10,836 105 0 205 1PE 2002 6.150% 10,760
125581AC2 CIT GROUP INC MTN 5.75% 5.750% 2007 9 9,995 10,000 | 5.750% 10,359 9,994 364 0 191.68 1PE 2002 5.750% 9,995
1912827710 US TREAS 4.875% 4.880% 2012 2 97,551 90,000 | 4.880% 97,735 97,826 183 [¢] 1462.52 1 2002 4.880% 97,551
31358MMQ3 FNMA 6.125% 6.130% 2012 3 327,468 290,000 | 6.130% 330,600 328,253 3,132 0| 344532 1PE 2002 6.130% 327,468
74456QAJ5 PUBLIC SVC E & GMTN 5.125% 5.130% 2012 9 9,962 10,000 | 5.130% 10,287 9,961 325 0 170.84 1PE 2002 5.130% 9,962
06423AAD5 BANK ONE CORP 6.875% 6.880% 2006 8 11,146 10,000 | 6.880% 11,241 11,226 26 0 171.87 1PE 2002 6.880% 11,146,
91159HGD6 US BANCORP NTS 3.95% 3.950% 2007 8 10,187 10,000 | 3.950% 10,224 10,197 37 0 98.76 1PE 2002 3.950% 10,187
039483AG7 ARCHER DANIELS MIDLD 8.875% 8.880% 20114 4 12,787 10,000 | 8.880% 12,763 12,871 0 (24)] 221.88 1PE 2002 8.880% 12,787
025816ANS AMERICAN EXPRESS CO 5.5% 5.500% 2006 9 10,758 10,000 | 5.500% 10,802 10,810 44 o} 137.49 1 2002 5.500% 10,758
1729678J9 CITIGROUP NT 6.0% 6.000% 2012 2 16,054 15000 | 6.000% 16,461 16,083 407 o] 225 1 2002 6.000% 16,054
010392DN5 ALABAMA PWR CO NT K 7.125% 7.130% 2004 8 10623 10,000 | 7.130% 10,718 10,721 a5 0 178.14 1PE 2002 7.130% 10,623
530188JP4 MERRILLLYNCH & CO 6.0% 6.000% 2009 2 10,357 10,000 | 6.000% 10,865 10,371 509 0 150 1PE 2002 6.000% 10,357
91324PAAQ UNITED HLTH GRP INC 7.5% 7.500% 2005 11 5539 5,000 | 7.500% 5,640 5,588 102 0 93.75 1PE 2002 7.500% 5,539
066050CB9 BK AMERICANT 7.2% 7.200% 2006 4 10,989 10,000 | 7.200% 11,311 11,065 322 0 180 1 2002 7.200% 10,989
67019EAAS NSTAR 8.0% 8.000% 2010 2 11,697 10,000 | 8.000% 12,131 11,717 433 0 66.67 1 2002 8.000% 11,697
31359MEM1 FNMA 5.125% 5.130% 2004 2 103,798 100,000 | 5.130% 104,188 104,114 390 0 427.08 1PE 2002 5.130% 103,798
1,237,342 | 1,170,000 1,264,669 { 1,242,814 27 846 (520) 26,268 1,237,342
Totals 3,138,448 3,061,716 | 3,295,94113,164,729] 164,789 -7,297 158,214 3,138,448




JANUARY 1 - MARCH 31, 2002 OF THE AMERICAN HOME SHIELD OF OHIO, INC.
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1904764AG2 JUNILEVER CAP CORP 7.125% 01/30/2002 Union Bank of California 10851.70 10000.00j 1

[125577AM8 JICIT GROUP INC 6.500% 02/08/2002 Union Bank of California 13669.95) 15000.00f 1
3134A4DY7 JJFHLMC 5.625% 02/08/2002 Union Bark of California 85272.27 85000.00f 1PE
319963AF1 IFIRST DATA CORP 5.625% 02/21/2002 Union Bank of California 9880.20] 10000.00] 1PE
459745EY7 HINTL LEASE FIN CORP 5.750% 02/20/2002 Union Bank of California 9929.30| 10000.00f NR

12201PAK2 JBURLINGTON RESOURCES 5.700% 02/25/2002 Union Bank of California 9980.50]| 10000.00f 2
743263AF2 [[PROGRESS ENERGY INC 5.850% 03/07/2002 Union Bank of California 9936.70f — 10000.00§ 2PE
190332JAB4 JUSA NETWORKS INC 6.750% 03/08/2002 Union Bank of California 5013.80)f 5000.00) 2PE

{224044AY3 JCOX COMM INC NTS 7.750% 03/08/2002 Union Bank of California 10408.00} 10000.00§ 2
ll652482AR1 INEWS AMER INC 6.625% 03/22/2002 Union Bank of California 9971.20f 10000.00}f 2PE

20029PAF6 ICOMCAST CABLE COMM 8.375% 03/08/2002 Union Bank of California 10907.10f 10000.00f 2

42222GAC2 [HEALTH NET SR NT 8.375% 03/28/2002 Union Bank of California 10736.05| 10000.00 2

184502AM4 ECLEAR CHANNEL COMM 6.000% 03/12/2002 Union Bank of California 9733.10 10000.00f 2

494550AH9 JKINDER MORGAN ENERGY 6.750% 03/12/2002 Union Bank of California 9880.10}f 10000.00{ 2

487836AS7 [KELLOGG CO SER B 6.600% 03/13/2002 Union Bank of California 10207.508 10000.00f 2
26884AAN3 HEQUILTY RESIDENTIAL 6.625% 03/14/2002 Union Bank of California 9926.60 10000.00f NR

257561AU4 IDOMTAR INC 7.875% 03/19/2002 Union Bank of California 10482804 10000.00} 2
539830AC3 JLOCKHEED MARTIN NT 7.250% 03/20/2002 Union Bank of California 10521.20] 10000.00f 2PE
755111AE1 JRAYTHEON CO 6.750% 03/20/2002 Union Bank of California 10136.90f  10000.00}f 2PE
26816LAD4 [[DYNEGY HLDGS INC 6.875% 03/20/2002 Union Bank of C 9384.50f 10000.00f 2PE

52108HGZ 1 L BUBS 2001-C7 A5 6.133% 03/27/2002 Union Bank of C 24599.61  25000.00 1

69361YABI IPEGTF 2001-1 A2 5.740% 03/28/2002 Union Bank of C 30721.88]f 30000.00f 1

[1655356JG9 INASC 1998-D6-CL-AIC 6.690% 03/28/2002 Union Bank of California 35743.75 35000.00] 1

1
367,894.71 365000.00]




APRIL 1 - JUNE 30, 2002 OF THE AMERICAN HOME SHIELD OF OHIO, INC.
SCHEDULE D - PART 3 - WELLINGTON
Show All Bonds and Stocks Acquired by the Company During the Current Period

1 2 3 4 5
Number Actual Cost Par Paid
Description of Shares (Excluding Value of for Accrued NAIC
(Give complete and accurate description in each case, including the location Date Name of Vendor of Stock Accrued Bonds Interest and Designation
CUSIP of the issuing corporation, where necessary for identification, and also in case Acquired Interest and Dividends
of senal issues the amount maturing each year) Dividends)

207678AC7 JCTRRB 2001-1 A3 5.730% 04/01/2002 Union Bank of California 30536.72 30000.00]f 1

139732CD1 HCARAT 2001-2-A4 5.000% 04/01/2002 Union Bank of California 30450.00 30000.00] 1

17305EAS4 CCCIT 2001-A8-CL-A8 4.100% 04/01/2002 Union Bank of California 29653.13 30000.00] 1
{52108HJJ4 LBUBS 2002-C1 Ad 6.462% 04/02/2002 Union Bank of California 25123.60| 25000.00| 1PE
1615337AA0 IMONY GROUF INC 8.350% 04/02/2002 Union Bank of California 5345.75 5000.00]| 2PE
f19128276J6 US TREAS NTS 5.750% 04/15/2002 Union Bank of California 51785.16 50000.00jf 1PE

[[370334AS3 JGENERAL MILLS NTS 6.000% 05/02/2002 Union Bank of California 9705.00] 10000.00]f 2
879868AH0 ITEMPLE-INLAND BDS 7.875% 05/06/2002 Union Bank of California 9928.90j 10000.00}t NR
453258AN5 [[INCO NT 7.750% 05/13/2002 Union Bank of California 9991.70) 10000.00ff NR
9128277A4 JlUS TREAS N/B 3.875% 05/31/2002 Union Bank of California 172828.91)  170000.00|f 1PE
I679833AB9 JOLD KENT FINL CORP 6.625% 06/06/2002 Union Bank of California 10609.60f 10000.00)f 1PE
' FNMA 6.00% (12/15/05) 06/10/2002 Union Bank of California 37043.95 35000.00 NR
[l037735BX4 JAPPALACHIAN PWR NT 4.8% 06/18/2002 Union Bank of California 43993.95 5000.00} NR
421915EB1 JHLTH CARE PPTY NT 6.45% 06/25/2002 Union Bank of California 10018.00 10000.00| NR
574599AX4 IMASCO CORP NTS 5.875% 06/27/2002 Union Bank of California 9880.30j 10000.00§f NR

|
447,894.67 440000.00§




JULY 1- SEPT 30, 2002 OF THE AMERICAN HOME SHIELD OF OHIO, INC.
SCHEDULE D - PART 3 - WELLINGTON
Show All Bonds and Stocks Acquired by the Company During the Current Period

1 2 3 4 5
Number Actual Cost Par Paid
Description of Shares {Excluding Value of for Accrued NAIC
(Give complete and accurate description in each case, including the focation Date Name of Vendor of Stock Accrued Bonds Interest and Designation
CUSIP of the issuing corporation, where necessary for identification, and aiso in case Acquired Interest and Dividends
of senal issues the amount matunng each year) Dividends)
[l03674BAB0 JANTHEM INC NT 4.875% 07/31/2002 Union Bank of California 9979.80f 10000.00 NR
| US TREAS NTS 5.0% 07/31/2002 Union Bank of California 51835.94] 50000.00f
61166WAAIEMONSANTO CO 7.375% 08/28/2002 Union Bank of California 9914.90)f 10000.00}i NR
[FNMA 4.75% 09/30/2002 Union Bank of California 206682.00f 200000.00}[
KEYSPAN CORP 6.15% 09/30/2002 Union Bank of California 10835.70]1 10000.00j
CIT GROUP INC MTN 5.75% 09/25/2002 Union Bank of California 9994 .42} 10000.00]
US TREAS 4.875% 09/23/2002 Union Bank of California 97825.780  90000.00ff
HFNMA 6.125% 09/20/2002 Union Bank of California 124575.00§  110000.00}
PUBLIC SVC E & G MTN 5.125% 09/17/2002 Union Bank of California 9961.00 10000.008
1
531,604.54 || 500000.00]|




OCT 1-DEC 31, 2002 OF THE AMERICAN HOME SHIELD OF OHIO, INC.

SCHEDULE D - PART 3 - WELLINGTON

Show All Bonds and Stocks Acquired by the Company During the Current Period

1 2 3 4 5
Number Actual Cost Par Paid
Description of Shares (Excluding Value of for Accrued NAIC
(Give complete and accurate description in each case, including the location Date Name of Vendor of Stock Accrued Bonds interest and Designation
cusip of the issuing corporation. where necessary for identification, and also in case Acquired Interest and Dividends
of senal issues the amount matunng each year) Dividends}

HFNMA 4.75% 10/01/2002 Union Bank of California -103341.00f -100000.00
#m\,zx ONE CORP 6.875% 10/01/2002 Union Bank of California 11225.80]  10000.00]

U S BANCORP NTS 3.95% 10/02/2002 Union Bank of California 10197.304 10000.00|
JARCHER DANIELS MIDLD 8.875% 10/04/2002 Union Bank of California 12871.10} 10000.00f

CIGNA CORP 6.375% 10/08/2002 Union Bank of California 10685.10 10000.00|

AMERICAN EXPRESS CO 5.5% 10/09/2002 Union Bank of California 10810.00{ 10000.00}

CITIGROUP NT 6.0% 10/15/2002 Union Bank of California 16082.70] 15000.00f

ALABAMA PWR CO NT K 7.125% 10/29/2002 Union Bank of C 10721.10] 10000.00f

MERRILL LYNCH & CO 6.0% 10/29/2002 Union Bank of C 10371.40) 10000.00]

UNITED HLTH GRP INC 7.5% 10/29/2002 Union Bank of C 5587.55] 5000.00}

BK AMERICA NT 7.2% 10/30/2002 Union Bank of California :omE 10000.00}

FNMA 6.125% 11/13/2002 Union Bank of California 62530.27| 55000.00|
HFNMA 6.125% 12/20/2002 Union Bank of California 14114746  125000.00}
JINSTAR 8.0% 12/12/2002 Union Bank of California 11717.30{ 10000.00|l
IFNMA 5 125% 12/31/2002 Union Bank of California 104114.00  100000.00}f
JUSANETWORK INC 6.750% 12/12/2002 Union Bank of California 10112.50)) 10000.00]|
I 335,897.98 | 300000.00)




JANUARY 1 - MARCH 31, 2002 OF THE AMERICAN HOME SHIELD OF OHIO, INC.
SCHEDULE D - PART 3 - COOK
Show All Bonds and Stocks Acquired by the Company During the Current Period

1 2 3 4 5
Number Actual Cost Par Paid
Description of Shares (Excluding Value of for Accrued NAIC
(Give complete and accurate description in each case, including the location Date Name of Vendor of Stock Accrued Bonds Interest and Designation
CUsIP of the issuing corporation, where necessary for identification, and also in case Acquired Interest and Dividends
of serial issues the amount maturing each year) Dividends)
147195101 CASCADE CORP 02/05/2002 Union Bank of California 1200.00 14476.00} L
34354P105 FLOWSERVE CORP 02/05/2002 Union Bank of California 100.00]| 2400.00} L
938824109 WASHINGTON FED INC 02/22/2002 Union Bank of California 374.00 0.00f L
670837103 OGE ENERGY CORP 02/05/2002 Union Bank of California 1400.00 30935.52 L
903236107 URS CORP NEW 02/13/2002 Union Bank of California 1200.00 34906.92 L
731068102 POLARIS INDS INC 02/05/2002 Union Bank of California 800.00] 44984.00 L
18091108 IALLEN TELECOM INC 03/20/2002 Union Bank of California 2300.00] 15564.79 L
Union Bank of California
7,374 143,267.23




SCHEDULE D - PART 3 - COOK

APRIL 1 - JUNE 30, 2002 OF THE AMERICAN HOME SHIELD OF OHIO, INC.

Show All Bonds and Stocks Acquired by the Company During the Current Period

1 2 3 4 5
Number Actual Cost Par Paid
Description of Shares (Excluding Value of for Accrued NAIC
(Give complete and accurate description in each case, including the location Date Name of Vendor of Stock Accrued Bonds Interest and Designation
cusip of the issuing corporation, where necessary for identification, and also in case Acquired Interest and Dividends
of serial issues the amount maturing each year) Dividends)
598148104 MIDWAY GAMES INC 04/02/2002 Union Bank of California 800.00 10646 .64 L
198516106 COLUMBIA SPORTWEAR CO 04/29/2002 Union Bank of California 2200.00f 78562.80) L
1049156102 IATLANTIS PLASTICS INC 06/19/2002 Union Bank of California 3600.00 18000.00 L
903236107 URS CORP NEW 06/19/2002 Union Bank of California 1100.00 29235.91 L
Union Bank of California
Union Bank of California
Union Bank of California
Union Bank of California
7,700 136,445.35




JULY 1 - SEPT 30, 2002 OF THE AMERICAN HOME SHIELD OF OHIO, INC.
SCHEDULE D - PART 3 - COOK
Show All Bonds and Stocks Acquired by the Company During the Current Period

1 2 3 4 5
Number Actual Cost Par Paid
Description of Shares (Excluding Value of for Accrued NAIC
(Give complete and accurate description in each case, including the location Date Name of Vendor of Stock Accrued Bonds Interest and Designation
CuUsSIP of the issuing corporation, where necessary for identification, and also in case Acquired Interest and Dividends
of serial issues the amount maturing each year) Dividends)
02364L109 AMERICA SVC GROUP INC 07/03/2002 Union Bank of California 800.00 7920.00 L
34354P105 JFLOWSERVE CORP 07/29/2002 Union Bank of California 1800.00}( 27268.74 L
720279108 |PIER 1 IMPORTS INC 07/03/2002 Union Bank of California 1000.00Jf 20740.00 L
731068102 JPOLARIS INDS INC 07/03/2002 Union Bank of California 400.00( 26300.00] L
ALLEN TELECOM INC 09/25/2002 Union Bank of California 1800.00]| 9288.00{
Union Bank of California
Union Bank of California
Union Bank of California
5,800 91,5616.74
OCT 1 - DEC 31 2002 OF THE AMERICAN HOME SHIELD OF OHIO, INC.
SCHEDULE D - PART 2 - COOK
Show All Bonds and Stocks Acquired by the Company During the Current Period
1 2 3 4 5
Number Actual Cost Par Paid
Description of Shares (Excluding Value of for Accrued NAIC
(Give complete and accurate description in each case, including the location Date Name of Vendor of Stock Accrued Bonds Interest and Designation
cusipP of the issuing corporation, where necessary for identification, and also in case Acquired Interest and Dividends
of serial issues the amount maturing each year) Dividends)
NEWPORT CORP 12/12/2002 Union Bank of California 2900.00 35704.80
IPOLARIS INDS INC 12/18/2002 Union Bank of California 300.00]f 18420.00|
] 3200  54,124.80 |




JANUARY 1 - MARCH 31, 2002 OF THE AMERICAN HOME SHIELD OF OHIO, INC

SCHEDULE D PART 4

Showing all BONDS and STOCK Sold, Redeemed or Otherwise Disposed of

by the Company During the Cument Penod

1 2 3 4 H [3 7 8 9
Actual Cost o
Description Name of purchaser Number Consideration (excluding Book
(Give complete and accurate description (If matured or called. of Shares {excluding accrued Value at Interest and NAIC
in each case, aiso in case of serial issues Disposat s0 state and give of accrued interest Par Value interest and Date of Profit on Loss on Dividends Designation®
Date price at which called) Stock and dividends) of bonds dividends) Disposal Received
IRST UNION 37-C1-AT 7.15% 0172272002 | Union Bank of Galformia 3486 43 351259 3512 59 3512 59 mﬁoo 26.1 PE
0172572002 | Union Bank of Ganfornia 71308 21997 2199 7 21997 0.00 669 T
CHICAGO ILL OHARE 6.77% 01/02/2002_] Union Bank of Caifornia 40000 0 40886 400 40886 4Q) 40886 40 0.0 886 40
G02118AB4 COINTL GRP 6 375% 01/30/2002_|_Union Bank of Calformia 40404800 3983640 3983640 3963640 X 0.00 3
TE1505BK7 CHASE COML 1997-2-A1 6.45% 0172372002 | Union Bank of California 223.0 225 2 2252 225 20 0.00) 21 7
HLMC 2137 CL-TB 6 5% 0171572002 § Union Bank of Calffornia 25150 2542084 2542 04 2542 04 0.00 -27.01
31 4 MAC #18-2637 8 5%/18-1731 01/16/2002 | Union Bank of Calffornia 2720 26 69 76 69 26 69 0.59 0.0 NR
[362020VB3 ___JGNMA #004210 0% 0171672002 ] Union Bank of Calfornia 72189 238.0 2380 7358 0 0.00 6.2 NR
[3B20ZAZC4__ fGNMA TET30 0% G1776/2002 | Union Bank of Caiforma 730 44 24 447 5.00 0.1 NR
[3620356F 57__[GNMA T #1027 B.5% 01716/2002_ | Union Bank of California 2422 257 24 257 24 257 24 0.00 143 NR
362028085 JGNMA #27169 9% 0171672002 | Union Bank of Gaifornia 71.424 74724 74.7 747 0.00 330 NR
36205XVM3 GNMA #403920 6 5% 0171672002 § Union Bank of Calfornia 3719 355 5 3555 355 5: 16.42] 0.008 NR
[31280KD57 [P MAC #E64613 7 5% 0171672002 | Union Bank of Galformia — 13562 196 489 156 4 196 4 0.00) 085 NR
362030825 GNMA #345757 8% 0171672002 | Union Bank of California 47604 458.660 4 4 0.00) -12.4; NR
2 01/16/2002 | Union Bank of Calforma 3607.094 353889 353584 35388 — 6820 0.00) NR
01716/2002 ] Union Bank of Calffornmia 625.79 634.64 534 64 634 mm’ .00 4.9 NR
5% 01/1672002 | Urvon Bank of Calfornia 33119 326 27 326 2 3262 LX) NR
A% 7.0% 0171672002 § Union Bank of Calfornia 297990 29/8.04 2978 04 2978 T 564 NR
N 5 6 5% 0177672002 | Union Bank of Calfornia 2053764 2024 54 jﬁ 2024 55 piclle NR
NMA #3B16871 6 420% 01/1672002_| Union Bank of Calforma 23.40) 29 764 287 PERE .00 NR
TRST UNION 57-C1-A1 7.15% 02/2272002_|_Union Bank of Calfornia 20512 2066 61 2066 600 206660 .00 1PE
31359L6W0 T % 0272572002 | Union Bank of Calfornia 118131 121951 121951 1219.51 o.00 7
[T615058BK7 CHASE COML 1397 2-A1 6.45% 0272172002 ] Union Bank of Calfornia .00 7
HLIMC 2137 CL-TB6.5% 02/15/2002"§ Union Bank of Calffornia 0.008
134074 #18-2631 B.5%/18-1731 0271672002 | Union Bank of Galfornia 0.44) NR
[362020VES___JGNMA #004210 0% 5271672002 | Union Bank of Calformia 0.00 NR
3G20ZAZC4___JGNMA TTRTI0 5% 0277672002_|_Union Bank of Calforma 0.00 “NR__|
3620567 57 GNMA TT#1027 85% 02/16/2002_|_Union Bank of California 0.00 NR
362028085 GNMA #27169 0% 02/16/2002 | Union Bank of Calforma 0.0 NR
36205XVM3 GNMA #403620 6.5% 02/16/2002 J Union Bank of California (K B NR
[S1280KD57___|[FMAC #E6-4613 7.5% 02/16/2002_]| Union Bank of Calfornia ; 0.00) NR ]
362030825 0271672002 § Union Bank of Galformia 5494 0.008 NR
1283JKB6 G10290 6.5% 0277672002 | Union Bank of Calforma 34442 65.1 NR
7 0271672002_| Union Bank of Galifornia 71575 7213 7215 7213 [oX NR
1 0271672002 § Union Bank of Calfornia 304.19 _ 95 6! 6. 4 NR
1 02/16/2002 ] Union Bank of California 2213.4 221217, 221211 221217 1 NR
1 0271672002 § Union Bank of California 1612 1588, ] 1583, 22 9; NR
1 0271672002 § Union Bank of California 29.5 289 29, ) 0.00 NR
337 S6LAAS 03/20/2002_[ Union Bank of California 512,01 6, 5166 6166 0.00 TPE
T 5% 0372572002 ] _Union Bank of Calforma T242.59 54121 TA121 Z3121 000 7
TRST BOSTON 97-C2-AZ 6.52% 0372772002 |_Urvon Bank of Caifornia B15711.7 2084 50843.7 670
CHASE COML 1337-2-A1 6.45% 0372072002 _|_Union Bank of Calfornia 1272.9 7 ) 1285, 0 7
0372772002 | Union Bank of Canfornia B2111.3 5141999 31413.9 $1419.99 551 4 1PE
0372772002 ]| _Union Bank of Calfornia 10907 4 702160 10216.0, 70216.0. 691.41] TPE
—T-A 6.645% 03/1572002 | Union Bank of Calornia 376 378, 3786 378, 0.004 2
NMANTS 6.625% 03/2772002 § Union Bank of Caifornia 130756. 1 1 5. 136515. 0.00 . TPE
0371172002 | Union Bank of Calfornia 833332 B5272.2 ) B5272.2 0.00 -1539.03 TPE
31 8 5%/18-1731 0371672002 § Union Bank of Galforma 31 1. 31 0.60) 0. NR
352020VB3___JGNMA #004210 9% 03/1672002_|_Union Bank of Calfornia 156. 211.02 211 02 211.07 0.00 ~14.39 NR
[362056F 57 GNMATT#I027 8.5% 031672002 | Union Bank of Cafornia 301 32.0 32.0)) 32.00 000 1,550 NR
[35200BD85___ |GNMA #27163 0% 0371672002 | Union Bank of Calfornia 7259 75908 75.90 7550 0.00 3.3 NR
[36205XVM3__ IGNMA #403930 6.5% 0371672002 ] Union Bank of California 107108 102.3 102.3 102.3 279 0.0 NR
[37380KD57 FMAC #t64613 7.5% 03/16/2002 § Union Bank of Calfornia 559 42 561.8 561.87] 5618 0.00§ -2.4 NR
362030825 JGNMA #345757 8% 03716/2002_§ Union Bank of Calfornia 7068.61 7253.01 725301 725301 0.00 54,4 NR
31263JKB6___§FHLMC POOL #G 10290 6.5% 0371672002 _Union Bank of Califorma 2540.7 2885194 288519 5560 0.00 NR
T FED0292 03/16/2002_|_Union Bank of Galfornia Xk KL | 91 5.00 B | NR
T5% 03/16/2002_]_Union Bank of Calfornia 305.80) 301.21 30121 4759 0.00 NR
1 0% 0371672002 § Union Bank of California 2238.2 22368 223687 2236.8 1.40) 0.00 NR
31289VTES _ JFGLMC #N98649 6.5% 03/16/2002 | Union Bank of Calfornia 19715 1943 54 1943, 1943 54 280 0.00) NR
31377ME6S5 _ JFNMA #381681 6 320% 03/16/2002 | Union Bank of California 53.0 537 5379 5374 0.00 0654 NR
467.431.19] 47392508 | 473.92509] 473.92509 2.940.83 (9,434.73




