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Annual Statement for the year 2003 of the EVERGREEN NATIONAL INDEMNITY COMPANY

SCHEDULE D - PART 1

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

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
to of Current Amount Increase | (Decrease) | on Bonds in tive
CUsIP Option Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest |nation| Acquired | Interest
U.S. Government - Issuer Obligations
31331R-EP-6. | FEDERAL FARM CREDIT BANK........ccocovvmmmrermnerrirnens| v | v 6.375|FA.....[ 08/06/2007 | .... ..111.3050 ..1PE | 09/05/2003
3133X0-A7-4.. | FEDERAL HOME LOAN BANK... 6.000 |FA.....| 08/20/2021 ...99.2500 .1PE | 07/25/2003 | ....
3133X2-UX-1. | FEDERAL HOME LOAN BANK 2.250 | JD..... | 12/15/2005 | ......covveecvraes | wevvernrerres | evennnnenn 1,003,542 |............1,000,000 | ..covvvvvveennne. . .1PE [ 12/15/2003 | ....
3134A3-EM-4. | FEDERAL HOME LOAN MORTGAGE CORPORATION 5.750 | MS.... | 03/15/2009 .109.9380 ............1,649,070 |...........1,630,488 | .........25,396 |...........86,250 | .......cc.(18,590) | ..ovvrvevurmrrries | wovrrrmerrririrrneenns | ceveees 1112/02/2002 | ....
31359C-AP-0. | FEDERAL NATIONAL MORTGAGE ASSOCIATION..... 6.850 | AO.... | 04/05/2004 1014690 | .............213,085 | ..ociierrrni219,780 | i 3,436 | 14,385 [ iciii2,125) | s [ v | e 1103/03/1999 | ....
31359M-EM-1 | FEDERAL NATIONAL MORTGAGE ASSOCIATION..... 5.125|FA.....| 02/13/2004 .100.4690 | ............1,004,690 |...........1,031,075 | ....... 19,361 | .ccc00ec..51,250 | oorroces(18,187) | oo | eevvvrneerreiinineenns | ceviens 1105/21/2002 | ....
3136F2-4E-5.. | FEDERAL NATIONAL MORTGAGE ASSOCIATION..... 5.125 | FA..... | 0212712013 | ..o | v | wrrerrrerennn498,285 | 00500,000 | oo | 498,285 | 498,203 | 8,826 | v 12,813 | B2 | i | e | e 1(07/24/2003 | ....
912827-2U-5.. | UNITED STATES TREASURY NOTES... 6.625 | MN.... | 05/15/2007 .113.1880 | ............1,414,850 |..........1,268,531 | ........ 18,974 | ..........82,813 | .orircciti(2,463) | o | v | e 1[12/16/1999 | ....
912827-3E-0.. | UNITED STATES TREASURY NOTES... 6.125 | FA.....| 08/15/2007 1119060 | 727,389 | 701,137 | 015,038 | 39,813 [ (8,701) | s | i | ceviees 1102/07/2002 | ....
912827-3X-8.. | UNITED STATES TREASURY NOTES... 5.500 | FA.....| 02/15/2008 .110.2500 | ...............248,063 |..............243,923 | 00,674 | i 12,375 [ iece(3,135) | s [ e | s 1102/07/2003 | ....
912827-5G-3.. | UNITED STATES TREASURY NOTES... 5.500 | MN.... | 05/15/2009 1112190 166,829 | 168,123 | 1,085 | 8,250 [ eeeni(2,345) | s [ i | e 1102/07/2003 | ....
912827-P8-9.. | UNITED STATES TREASURY NOTES... 7.250 |MN.... | 05/15/2004 .102.2810 | ..............306,843 | ..............312,047 | 002,808 | e 32,625 [ ioieeen(B481) | s [ et | e 109/14/2000 | ....
912827-X8-0.. | UNITED STATES TREASURY NOTES........coooevermervirns | correene | crvirnee 6.875 | MN....| 05/15/2006 | .... 21111560 ............1,567,300 |......... 1,472,198 | ... 12,517 | .0eie0reii96,938 | oorreccs(11,560) | oo | cvvvirneenriiiiineenns | ceveees 1 08/06/2001
912827-26-2... | UNITED STATES TREASURY NOTES........cooovvummerrirns | covreene | crvirnee 6.500 | AO.... | 10/15/2006 | .... 1113750 ..............568,013 | ...............554,585 | ............7,085 | ......ec...33,150 [ .ecvveeeri(8,526) | oo | revevrneerriiinineenns | ceviees 1| 12/05/2001
912828-AH-3.. | UNITED STATES TREASURY NOTES... 3.250 | FA.....| 08/15/2007 ..102.0000| ...............510,000 |...............504,688 | ...........8,138 | .ccc0cc...16,250 | ..oorrrrvrnec(945) | oo | v | oo 1112/16/2002 | ....
912828-AT-7.. |UNITED STATES TREASURY NOTES........cccccnmuerirnes | coneenee | e 3.000 | FA..... 02/15/2008 ..100.4690 | . ceerrrensenniD03,516 | 1irer0er5,666 | oo 7,500 | iiiiieencd(308) | oo | e | e 1/07/23/2003
0199999. | U.S. Government - Issuer Obligations................uccreeeeeriveeierieesnsriessesssisssessessssssssesssesssessees ..10 335 529 10 055 000 |...XXX..... 10 757 817 .10,489, 752 oo N 41,008 |1 894412 | oo (B2,4B4) | coreen) | 0 [ XXX.]....XXX......
0399999. | Total - U.S. GOVEIMMENL..........rvueuriiieescriisssisiesseessssssssssssessesssessssesss s sess s ssss s nssssnssnesennsens | cisnsrees 10,335,529 | ......... 10,055,000 |...XXX....... 10,757,817 10,489,752 |.......141,004 |.........494,412 | .........(82,464) | .....ccccee0 |oiriirriiiinicnnd 0 [ XXX.]....XXX......
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
New Jersey
464080-GR-5.. [ IRVINGTON TOWNSHIP NJ.......ccovccrverriienecrriencrieenns [ - 5.000AO.... | 04/01/2009 [ ....oooowwmeeemnees [errrrrrrreees | erssrrerreeeen 02,876 [ covrrrrreeeeed40,000 [ovvvrrrrrrreree .1PE | 05/02/2003 | ........ 3.895
NBW JBISBY. . creuiirtetiece ettt XXX XXX ] XXX XXX
Total States and US.........cccooiiiriiinniiinisieesssssesssssssssessssssssessessssssssssssssseessesees XXX XXX XXX XXX,
1899999. | Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........c.c.c.c....... XXX XXX ]G XX X XXX,
2499999. | Total - Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed). XXX XXX ] XXX XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authoriti ions - Issue|
California
672319-AK-6.. | OAKLAND CA PENSION OBLIG..........cccoevvuermucrrirncrrinnas ‘ ........ ‘ ........ 6.950|JD..... ‘ 21152008 | ......oooveerveeer | e | v 662,409 |............570,000 |.....cccccommerr. 662,409 .1PE | 05/08/2003 | ........ 3.370
854489-AR-2.. | STANISLAUS CNTY CA PENSION. ..7.150 | FA.....| 08/15/2013 |. ...941,088 .941,087 |. .1PE | 04/23/2003 | ........ 4.140
CAlIfOIMIA. ... revees et | rnneesaes 1,603,497 |.... XXX v 1,603,496 |............1,619,432 | .........23,910 |..........68,930 | ........(24,065) | ....occccoeee0 o 0 [ XXX.]....XXX...... XXX,
New Hampshire
[64468T-ZN-0.. [NEW HAMPSHIRE ST HSG FIN AUTH.....cccccccsnnisnnnnens [ - 4.400]JJ...... [ 07/01/2023 [ ...oooveveennnnenes [ I 156,499 |.... 155,000 [.oorrssssrres [ 156,499 |..ooovvrrereees 156,550 | ..ocvereees 3,410 |
\ | INEW HBMPSNINE. ... 1111111111 [ 156,499 |.... 155,000 | ... XXX...ooo:| e 156,499 | ..ooovvrrereees 156,550 | ..ovvereees 3,410 |
New Jersey
645916-TL-1...[NEW JERSEY ECO DEV AUTHRREV........ccocooerrienunnnees [ - 4.050AO.... [ 04/01/2009 | ...coooeeeeeeeneees [ 504,230 |..............500,000 |.....cccconuerns 504,230 .1PE | 04/09/2003 | ........ 3.870
NEW JBISBY ....vouoiviesiriieescriesse e . ...504,230 XXX. .504,230 |. XXX XXX XXX,
Total States and US........c.ccoourriiimrrieoneriiississesscisssssnissesssseesssessesens . ....2,264,226 XXX. ...2,264,225 |. XXX XXX XXX
2599999. | Special Revenue & Ass ment Obligations - Issuer OBlIGAtIONS..........ccircriiiiiiesrisere e | cosersseens 2,264,226 XXX o] e 2,264,225 XXX ]G XX X XXX,
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-!
United States
3128H8-CB-4. | FEDERAL HOME LN MTG CORP #E99966 MTLY | 10/01/2018 | .......cccovvcvveee | covvervvens [eerrireern 508,673 [ o0 500,000 | oo | oo D08,672 [ i 508,673 | o 2,083 | e [ [ ceerveiinnenneeiins | wenneenesssssesseeees | oo 1[12/09/2003
312962-ZK-2.. | FEDERAL HOME LN MTG CORP #B10746 MTLY | 11/01/2018 | 10/01/2018 |100.000 |...............508,625 |............500,000 |...cooccccrmeerree | verrrirneerns 508,624 | oo 508,672 | ovieini2,083 | v | corerrnineeenens(48) s | i | e 1[12/09/2003
312963-US-8.. | FEDERAL HOME LN MTG CORP #B11493 MTLY | 01/01/2019 | 12/01/2018 |100.000 |............1,014,925 |............1,000,000 |......ccccomuerree | rrrrrcene1,014,925 | 11000 1,015,000 | cooiriccccd 167 | | coverrnireeenensT5) e | eennerrveiinsenniines | e 1(12/11/2003
31376K-B3-9.. | FEDERAL NATIONAL MTG ASSOC #357458 MTLY | 11/01/2018 | 09/01/2018 |100.000 | ...............502,260 |.............500,000 |.....cccoomeerrer | verrrirnecren 502,260 | oo 502,265 | ooiiccc 1,875 | | servvinnerriiinenns(B) e | nnerneiiinnenniiins | e 1[12/12/2003 | ....
31379D-3H-0..| FEDERAL NATIONAL MTG ASSOC #416700.... MTLY | 12/01/2028 | ......ccoomverrves | correrrreeenn e 16,210 | e 10 | 917 | (B84 [ s | s | e 1(12/18/1998 | ....
31380Y-3J-7...| FEDERAL NATIONAL MTG ASSOC #454501.... MTLY | 12/01/2028 107 301 107 903 | oo 108,140 | 0581 | icciB,975 | iecced(B16) | s | e | e 1[12/16/1998 | ....
31380Y-U8-1..| FEDERAL NATIONAL MTG ASSOC #454307.... MTLY | 12/01/2028 ..131,764 . .132,475 e 132,753 | e 714 | 8,524 | id(554) | o | e | e 1[12/18/1998 | ....
31385X-GU-5. | FEDERAL NATIONAL MTG ASSOC #555611 MTLY | 07/01/2018 | .....ooorcrveee | corverrvien [ cerrirneeren 502,260 | o000 500,000 | oo | verrirneern502,260 | o0 502,265 | oocce 1,875 | | verrvinnerciineeneB) o | onrenneesensenneines | e 1[12/12/2003
31390V-K3-7.. | FEDERAL NATIONAL MTG ASSOC #657414 MTLY | 11/01/2017 | v | v [ e 1,448,288 | 001,399,312 | i [ 1,448,288 | .. 1,448,288 | i 8,414 |1 76,982 | oot (16,776) | v | eereerviviinnenniiies | e 1[12/12/2002
31391Y-5W-3. | FEDERAL NATIONAL MTG ASSOC #681361.... MTLY | 03/01/2018 | 02/01/2018 |100.000 | ..............219,356 | ...ocrvveeeen 215,451 | i | eeriirneerni219,356 | i 219,356 | 898 | 3,591 | it 283) | s | eeerrviiisenneiies | e 108/08/2003 | ....
31401M-CE-9. | FEDERAL NATIONAL MTG ASSOC #712069.... MTLY | 07/01/2018 | 06/01/2018 |100.000 |............1,223,235 |............1,224,000 |.....cccccomuerres | errrreenn1,223,235 | ... 1,223,235 | 05,100 | i 20,400 | oo 13 | s | oreereiiinneeniiies | e 1108/14/2003 | ....
31402J-2C-0...| FEDERAL NATIONAL MTG ASSOC #730771 MTLY | 08/01/2018 | .....cooormvcrvece | corverrrien | eerrrreerenn 992,205 | 1o 977,032 | i | verrerne0992,205 | 0000992,299 | e, 071 | 8,142 | et (851) | s | e | e 109/23/2003
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
to of Current Amount Increase | (Decrease) | on Bonds in tive
CUsIP Option Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest [nation| Acquired | Interest
L8ROI ST 7,236,305 [.......... 7,130,503 J.. XXX [ 7,236,302 J.......... 7,237,156 ]......30,271 [ ... 129511 [ ........ (19,365) XXX T XXX T XXX
Total States and US............... s XXX [ 7,236,302 [ . 7,237,156 [ 30,271 [ 129,511 [ (19,365)] ... XXX L XXX XXX
2699999. [ Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities...........cocovvowes [ovrenens 7 236,305 [ ... 7 130,503 .. XXX..... [ 7,236,302 ......... 7 237,156 [....30,271 [ ... 129511 [ ... (19,365) XXX T XXX T XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential
United States
31393K-AR-6. [FHLMC STRUCTURED PT SEC HO04 A2..........ccc.. [ oo ] e 2.587[MTLY] 12/15/2007]12/01/2006]100.000] ............. 316,376 317,266 ..1PEJ01/31/2003]........ 2.568
38374B-LQ-4. [ GOVERNMENT NATL MTG ASSOC 03 60 MA... ..3.500 |MTLY]07/16/2033] 11/01/2022{100.000 ... .236,848 ....244,858 | ... . |..1PE|10/02/2003]....... 4.217
[V 553,224 ..b62,124 ... XXX ] XXX L XXX....
Total States aNA US....... .o ser e e er e ens et ene e eneeneenees 553,224 ..b62,124 T.... XK oo X | e XK.
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities... s 553,224 562,124 |.... XXX XXX ] XXX
3199999. | Total - Special Revenue & Special Assessment OblIGatioNs. ... eeuriieriiiceieiser e seeesesnsescsneees | arnenes 10,053,755 |.......... 9 737,627 |.... XXX XXX ] XXX
Public Utilities (Unaffiliated) - Issuer Obligations
United States
34110Q-AH-1.JFLORIDA POWER CORP. | [.....6.720]JJ..... JO7/0172005] ..o [ ....500,000 J..ooooovoveeee [ 509,773 ... 536,065 ... 16,800 [ .........33,600 [..ccccc.. 5,718 [ [oovoeiercecnens [ 2 | 0972271998 ... ... 5.430
UNIEEd SHALES. ...ttt ees ....500,000 T.... XXX
3299999. [ Public Utilities (Unaffiliated) - TsSUEr OBIIGAtIoNS. ... vviiirecsiereeieesremensssesemseesneseesnessessesenensseeseeseesscsenseneees ....500,000 T.... XXX
3899999. [ Total - Public Utilities (Unaffiliated)....... . eirorereirireiieeosiscsmssmessessssemssmsessneseessesssssessnsesensssesessesseesnsessasseneas 500,000 [.... L XXX...
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
00077Q-AG-5.]ABN AMRO BK' NV CHICAGO BR.......cccoevrvvrvererenns Jveres [ e 7.125]JD.... 106/18/2007] ... ..112.8140]... 02/28/2003] ....... 3.215
039483-AJ-1.. | ARCHER-DANIELS-MIDLAND COMPANY.......occovwe | ovvres | venne 8.125(JD.... |06/01/2012]... ..122.6860] ... 10/03/2003........ 4727
045419-10-8.. | ASSET MGMT ADJ RATE MTG FUND........ovevvevvnes | Feviie | e MTLY[01/01/2005{.......ccoovvee | cevrerrenne [ wereenenne 104,040 |............... 10,530 |...... 9.8900]... 12/31/2003...............
04543R-10-6.. | ASSET MGMT ULTRA SHORT FUND.......ccocvvvenees | Feviis | v MTLY([01/01/2005........cccoveee | cerrerrenne [ wrernen 1,207,500 |............. 121,601 |...... 9.9300] ... 12/31/2003...............
071813-AS-8.. | BAXTER INTERNATIONAL INC........ccvvvvererrirraraces | vires | e 5.250 | MN... |05/01/2007 ... ..106.7620] ... 01/30/2003]........ 3.784
07274R-BZ-6. | BAYERISCHE LANDESBANK GIROZEN.......cccocoocere | ovres | venne 5.875(JD.... | 12/01/2008 ... 02/11/2003]........ 3.748
07274R-CA-0. | BAYERISCHE LANDESBANK NY......ccvvvvcnrncrinne Jevenes | e 5.650 | FA.... |02/01/2009] ... 04/23/2003]........ 3.803
126149-AB-9..| CPC INTERNATIONAL INC......cccovvrvvrerrirrirererviinns [ eevees e 6.150(JJ..... |01/15/2006 | ... ..107.1560] ... 10/16/2003....... 2.366
134429-AR-0. | CAMPBELL SOUP COMPANY.........ovvvvrerrrneenenenns [ eevie [ e 5.000(JD.... |12/03/2012]... ..102.0860] ... 03/13/2003]........ 4.496
201615-DB-4. | COMMERCIAL CREDIT COMPANY........ccoocovvmenenes | vvres | e 7.375|A0....| 04/15/2005 ... ..107.1550] ... 10/03/2003........ 1.709
364725-AB-7..| GANNETT CO INC......coovvvirirrirrerreereeeisienneeneeens | v | e 5.500|AO....|04/01/2007 ... ..108.3900] ... 04/25/2003........ 2.880
46625H-AM-2 | JP MORGAN CHASE & COMPANY..........occovvvenenee [eevee [ eerns 5.350|MS... |03/01/2007 ... ..107.0290] ... 09/23/2003]........ 3.036
494368-AU-7. | KIMBERLY CLARK CORPORATION........ccrvvvrneens [ eerrees [ e 7.100(FA.... |08/01/2007 ... .114.1270] ... 05/15/2003........ 2.640
50075N-AG-9. | KRAFT FOODS INC....c..covvrerrrreerecenceneenernnrnnneineines | evvnes | v 5.250(JD.... |06/01/2007 ... ..106.3900] ... 02/12/2003]........ 3.346
891490-AH-7. [TOSCO CORPORATION.. . ..7.625|MN... | 05/15/2006] ... .111.4210] ... 09/24/2003] ....... 2.487
[ IS oo UUUUUUOOPTOPUORUORUORUR ISUUUUUOOOY % Py L1 I 5 382 131 L XXX [ TIL770 [ 7, 200 389 [.....84011 [ ... 194,085 | .......(73,03D)] ..o O [ oo O XXX L XXX [ XXX
Canada
[05565U-AA-7. TBP CANADA FINANCE CO......ccoovivvvrscninisciiens | [.......3.375]AO....[ 1073172007] 1,024,732 J.......... 1,000,000 |.. 1,006,780 [.......... 1,028,460 [05/15/2003].........2.691]
[ LSRR OO 1,024,732 ... 1,000,000 |.... 1,006,780 1,028,460 | ......5719 [ ... 16875 [ ... B3,728) [ oo O o O XXX XXX [ XXX
Foreign
404280-AA-7..JHSBC HOLDINGS PLC.......coovereerreeeererereeenneneenees [ eveneen [ oeeees 7.500]JJ.....TO7715/2009] ..o [ 150,000 [..116.9250].............775,388 [............ 176,990 01727720037 ....... 4.281
404280-AB-5.. |HSBC HOLDINGS PLC.........ccoveerireeerirrereeeneeneenees [ eeveen [ eeves 5.250(JD.... |12/12/2012] ..covvvrvrc f v ....350,000 |..100.7500].............352,625 |............. 359,489 | .. 10/03/2003........ 4.879
500769-AL-8.. [ KREDITANSTALT FUER WIEDERAUFBAU.........cc.. |.oveer | 0. 3.375 | ... 01/23/2008] ....coovvvvrvne | o .1,000,000 |..100.7240{... .1,010,234 |.. 04/23/2003] ....... 3.140
LT TP 11,500,000 [...XXX..... 1,546,713 [....... 20,971 [ ... 31,688 [......(4910) [ ... 0 [ oo O XXX XXX..... . XXX..
3999999. [ Industrial & Miscellaneous (Unaffiliated) - Issuer OblIGations...........corercrrrnreesemscessnsrscsnscmsemeneseeseessnssnes | eeveeeren 9,099,897 [ooioiinns 7,882,131 [.. XXX.... [..........9,653,803 [ ... 9,775,562 [..... 110,701 [ ......242,648 [.......(81,669)[........0 | oo O [XXXT . XXX..... L XXX...
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
12669E-FX-9. [COUNTRYWIDE HOME LOANS 03 J4 1AT.............. | ....... | ....... 4500 [MTLY[06/25/2033]08/01/2012]100.000]............861,779 [..........873,497 ..o oo 86T 779 o 861,760 12/1772003]....... 4832
76110G-R4-5. |RESIDENTIAL ACCR LOANS INC 02 QS12 AS.. ..6.000 | MTLY]09/25/2032]07/01/2007 |100.000 ... 1,025,313 01/31/2003] ....... 5.070
(U SO U o 1,887,073 [ 8276 [ 49992 [ (687 O [ O XXX XXX..... . XXX..
4199999. [ Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities...........coorvvrerrocinianncens | coverenens 1 880 197 [ 1 873 497 [ X [ 1 880 197 [ 1,887,073 ] .......8276 [ ... 49992 [ ......6874) ] .cccccc... . O [ oo O XXX L XXX..... L XXX...

Industrial & Mi
United States

scellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
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Showing all Long-Term BONDS Owned December 31 of Current Year
1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase |Current Year, Effec-
to of Current Amount Increase | (Decrease) | on Bonds in tive
CUsIP Option Obtain Year on Received (Decrease) | by Foreign | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment Adjustment| Interest |nation| Acquired | Interest
03215P-DL-0. [AMRESCO RES SECSMTG LN TR 98 1 Ad.....cccooe. [ovvics [ e 6.550 | MTLY|06/25/2026 | 02/01/2004 [100.000 .1PE[09/19/2001]....... 4.202
161546-FE-1..| CHASE FDG MTG LOAN ABS 03 3 1A4.. MTLY|11/25/2029 [ 05/01/2009100.000 ... ..1PE|10/03/2003....... 4.184
294751-DA-7. [EQUITY ONE ABS INC 03 4 AF4 MTLY|10/25/2034 [ 02/01/2009]100.000... . |..1PE|10/17/2003]....... 4.620
(U IS OO U XXX L XXX XXX
4299999. [ Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities.........c.cooeoernenniciasicesisncene [ e 1,286,247 | .o X 294 848 ... XXX..... XXX XXX ] XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
36158Y-EJ-4..| GE CAPITAL COMM MTG SVCS 02 TA AT [ T 5.033]MTLY] 12/10/2035]02/01/2007]100.000]..... .263,383 ....253,984 .. .263,383 01729720037 ....... 3.025
36158Y-EK-1. | GE CAPITAL COMM MTG SVCS 02 1A A2.....coevvee | vvnes | e 5.994 [MTLY|12/10/2035]07/01/2011{100.000 | ............. 620,424 ....575,000 |... .620,424 01/30/2003]........ 4.249
52108H-JS-4..|LB-UBS COMM MTG TR 02 C2 A3......ccovnerrercrerns | everes | e 5.386 |MTLY|06/15/2026 | 12/11/2011{100.000]..........1,055,008 .1,000,000 |... 1,055,008 01/27/2003]........ 4.368
61746W-WT-3|MORGAN STANLEY DWC 02 1Q3 A2.......ccoevvvcene | v e 4.390 | MTLY[09/15/203702/01/2012|100.000 .............. 237,344 ....232,616 |... .237,344 01/27/2003]........ 3.887
61746W-YZ-7 | MORGAN STANLEY DWC 03 TOP9 Al......covvmenee | evvres | e 3.980 (MTLY|11/13/203601/01/2012{100.000 | ............ 388,140 ....386,370 |... .388,140 01/24/2003]........ 3.846
929766-CS-0. [ WACHOVIA BK COMM MTG TR 02 C2 A4. MTLY(11/15/2034 | 10/01/2012]100.000..........1,018,683 .1,000,000 |... 1,018,683 01/31/2003] ....... 4.682
United States........cooovorinnccicieins ...3,582,982 3447970 [.... <. 3,082,982 .. v 13,211 152,434 1. (20,686) [ oo O [ O XXX XXX.ooo [ XXX
4399999. [ Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities. ..........oocoovrericensiciannes [ v 3,582,982 |.......... 3,447,970 |... XXXoooo. [ v 3,582,982 3,601,564 |.......13,211 | ...... 152,434 | ........(20,686) [ .............0 | oo O [ XXX XXX..... [..XXX....
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
130335-AH-5. JCALIFORNIA INFRASTRUCTURE PG&E 97 TA8...T......T....... 6.480MJSD] 12/26/2009] 12/25/2007]100.000] .......... 1,096,500 [.......... 1,000,000 J.ovvvvvrere e 1,096,500 1,120,313 0173072003 ....... 3.395
17305E-AP-0. | CITIBANK CREDIT CARD ISS TR 01 A6 AG6............ JD.... |06/16/2008 | 06/15/2006 {100.000 | ... 01/30/2003]........ 2.779
41283A-AV-1. |HARLEY-DAVIDSON MOTORCYCLE TR 03 1 A2.... MTLY(11/15/2010 [ 02/15/2007 |100.000 ... 01/28/2003]........ 2.636
55262T-CN-1. [MBNA MASTER CREDIT CARD TR 97| A........... . MTLY[01/15/2007 { 08/15/2004100.000... 09/23/1998] ....... 5.065
UM SHAEES. ...tttk ...3,016,378 |..........2,850,000 |...XXX.....|..........3,016,378 | ..........3,090,377 | .........5,456 | .....161,951 [.......(652,602) | .............0 [ oevrrini . 0 [ XXX oo XXX [ XXX
4499999. [ Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities.........c.cccococees [ oveennn. 3, 016 378 ]..........2,850,000 [...XXX..... [.........3,016,378 | ..........3,090,377 | ..........5,456 | .......161,951 | ........(62,602) [ .............0 | cooornen. . O [ XXX XXX..... [..XXX....
4599999. [ Total - Industrial & Miscellaneous (Unaffiliated)...... ..o eesscessesseseeenssnsenessenees | ceeeees 19,459,695 [ .......17,348,446 |... XXX.... | ....... 19,419,607 | ........ 19,641,998 [...... 142,492 [ ......679,169 [......(162,985) [ .........0 [ oo O [ XXXT ... XXX [ XXX
Totals
5499999. [ Total - ISSUET OBIIGAtIONS. ... v cererereciseirieersresseceseesneseessesssesessesesssesessesesseesessensessensenssnseseseesessesseeseesessesoees | coveees 23,265,695 L XXX...... 23,647,894 ].......23,547,494 T......306,388 [ .......862,689 [ ......(196,994) [ ........0 [ oo O TXXXT .o XXX.oo [ XXX
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed SECUMIES. .........cvorieiinericeiicciic e | aeneeeans 7,236,305 XXX...... ...1,236,302 |.........7,237,156 |........30,271 | ... 129511 | ........(19,365) [ ......cc.c..0 | o0 XXX XXX..... [..XXX....
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities.. XXX...... ..2,433421 [ .........2,440,079 ]........10,439 | .......57,576 | ... . (39 [0 | o 0 XXX XXX..... [..XXX....
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities..... XXX...... ..1,286,247 ... 1,287,422 | .......4848 | ... 12144 | .......(1,154) [ ..ccccccc.... O | oo 0 XXX XXX..... [..XXX....
5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed Securities............ . XXX...... ...3,582,982 [.........3,601,564 |......13,211 | ......152,434 | .........(20,686) [ .............0 | oo O [ XXX XXX..... [..XXX....
5999999. [ Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities. e 3 016,378 XXX...... ..3,016,378 [.........3,090,377 | .........5,456 | .......161,951 | .......(62,602) [ .........c....0 | oo O [LXXX] L XXX..... [..XXX....
6099999. [ Grand TOtAl - BONAS..............ovevereeiieeececececeeeee ettt sceeeseneeneeneseeseeneeneeseeseeseeseesensensensensneee | coveees 40,821,028 _XXX..... g 203,224 1.......41,204,092 |......370,613 ] ..... 1 376 305 [.....(296,720)[ .......0 [ ..cccccc......O [.XXXT ... XXX.... [.. XXX....
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
) 5

JUE

1 2 3 6 7 8
Number Paid for
CUsIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
31331R-EP-6 FEDERAL FARM CREDIT BAN 6.375 08/06/2007 ............coccovererreen | creene 09/05/2003.... |FIRST TENNESSEE..........coiiiiiiriiiieireiiscrncsesnessessessssenssnsesesssnnees | nsensinsenssssssssnssnssnssessessessesesesesss | vesssmesssssnssessessassessaseees 277,903 | ..o 250,000
3133X0-A7-4............... |FEDERAL HOME LOAN BANK 6.000 08/20/2021.... ....07/25/2003.... |LEGG MASON WOOD WALKER S 499,688 |...ocvrrreereieieeris 500,000
3133X2-UX-1... ... |FEDERAL HOME LOAN BANK 2.250 12/15/2005.... ....12/15/2003.... |DEUTSCHE BANK.................. ..1,003,616 |.. ..1,000,000
3136F2-4E-5............... |FEDERAL NATIONAL MORTGA 5.125 02/27/2013... O 07/24/2003.... |FIRST TENNESSEE.........cooiiiiriiiiiieieiscnciesneessississinennennennees | osinsinsinsensesssnssnsssssesssssesesesesenss | oeeesssssssnssesessssssssssenees 498,203
912827-3X-8.... ... |UNITED STATES TREASURY 5.500 02/15/2008..... e [ 02/07/2003.... IMERRILL LYNCH......ooiiiiiiieieiscsiinnencneiseiseissieseessesenenns | rtinsinsensensenssnssnsssssessessesesesesenss | oesesssssssnssessssssssssesennes 139,478
912827-5G-3............... |UNITED STATES TREASURY 5.500 05/15/2009..... e [ 02/07/2003.... | CREDIT SUISSE FIRST BOSTON........ceueiieircerrrnrieineieieieenecenees | rreneensensensenssnssnssnssessessesesenesenns | veenemsssssenssessssssssssssenees 168,123
912828-AT-7....covnnve. UNITED STATES TREASURY 3.000 02/15/2008. ....07/23/2003.... | JP MORGAN SECURITIES INC.. e | e 503,516
0399999. | Total - BONAS = U.S. GOVEIMIMENL. ...ttt ettt sttt ettt sts e et et steesseeesnssesesesessheeanan  ffetseseoeseeseesesseansseneseasaeseeeeeeee oo seeeeeEeE Lo LEeEeE 40 e0eLhLEeEeE40nenEeEeEsEseseEeheEeE L seheEeheesneeEsbeeeeansehneessssesnsneesssssnnnsnses | ersssesesesnsesssssnsesasnsens 3,090,527
Bonds - Political Subdivisions of States
New Jersey
464080-GR-5.............. IRVINGTON TOWNSHIP NJ 5.000 04/01/2009........ccccnvvrvranrnrenne [.....05/02/2003.... [FTRST ALBANY ..o iiiiuiriirruirerameersssmsmsosmsasessnssersseesesssensssssenssons | seeseesesssesssssesseesansesssnssenssssensnss | aesssessosssanssassssssesssessaseens 465,387
[N LY 2T I I 465,387
Total Statesand US.................. . I I 465,387
2499999, [ Total - BONAS = POIICAI SUDGIVISION. ... ...t ettiieiestes sttt emens s e ssese oe8eeeeEeeee et e 08 o0 e 01 o0 £E£E£0£E£E£E1£E8£E 1 £E L0 8 £E£E£E£E£E1EE 18101818 S 8 S 64 £ £ 48 E o8 e E e EEeE e EeEEeEE et et entenenerernnnns | crsessensenssnssnssensensansansnencs 465,387
Bonds - Special Revenue and Special Assessment
California
672319-AK-6............... OAKLAND CA PENSION OBLI 6.950 12/15/2008.............cocorverrrnc. 05/08/2003.... |FIRST ALBANY .......couivriimirrircecrceneenssnsssseinssesesssssesessessessensenns | nsensensesssnssnsssssnssnssassessessessesesesss | nessmesssssnssesnessessessasenes 673,136
854489-AR-2............... STANISLAUS CNTY CA PENS 7.150 08/15/2013. ....04/23/2003.... |FIRST ALBANY.... o] ..1,009,768 |.. ..
LS oY O oo 1,682,904 [ 1,445,000
New Hampshire
64468T-ZN-0.............. NEW HAMPSHIRE ST HSG FI 4.400 07/01/2023.........c.cccovvvinnnnne. [.....04/25/2003.... [RAYMOND JAMES.......co.oioiiiriermmiseesresmessresnssenssemsnesnessesesessnsnes SO OO 252,500 [ 250,000 | oo 428
[ T T OO Ovvvooo OO 252,500 [ ..o 250,000 | oo 428
New Jersey
645916-TL-1............... NEW JERSEY ECO DEV AUTH 4.050 04/01/2009 .04/09/2003.... [BELLE HAVEN. o] 504,745 .. 500,000
[N LY 2T 504,745 500,000
United States
3128H8-CB-4............. FEDERAL HOME LN MTG COR 5.000 10/01/2018.........ccocovvvrnee | oreene 12/09/2003.... [LEHMAN BROTHERS.........cootiiiiiiiiiiiiieieieeeesscsscssssessesseninsens | seessessssssssssssasssssessessessessessssssssesses | seeessesssssnsssssnessessessasssens 508,672
312962-ZK-2............... |FEDERAL HOME LN MTG COR 5.000 10/01/2018... U 12/09/2003.... [LEHMAN BROTHERS..... - T 508,672
312963-US-8... ....| FEDERAL HOME LN MTG COR 5.000 12/01/2018... U 12/11/2003.... [LEHMAN BROTHERS............. o] ..1,015,000
31376K-B3-9............... [FEDERAL NATIONAL MTG AS 4.500 09/01/2018..... ....12/12/2003.... | CITIGROUP GLOBAL MARKETS... e T 502,265
31385X-GU-5.............. |FEDERAL NATIONAL MTG AS 4.500 07/01/2018. ....12/12/2003.... | CITIGROUP GLOBAL MARKETS... e T 502,265
31391Y-5W-3.............. [FEDERAL NATIONAL MTG AS 5.000 02/01/2018..... ....08/08/2003.... |UBS WARBURG..........ccccrvurrnee. |- T 235,822
31393K-AR-6... ... |FHLMC STRUCTURED PT SEC 2.587 12/01/2006... ....01/31/2003.... | BEAR STEARNS........ccovvniirririiniiniinns |- T 997,188
31401M-CE-9.. ....| FEDERAL NATIONAL MTG AS 5.000 06/01/2018. ....08/14/2003.... | BANC ONE CAPITAL MARKETS, INC... | o] ..1,244,080
31402J-2C-0.... ... |FEDERAL NATIONAL MTG AS 5.000 08/01/2018..... ....09/23/2003.... | BANK OF AMERICA.........cccovvvnnnee. | o] ..1,015,625
38374B-LQA4.............. GOVERNMENT NATL MTG ASS 3.500 11/01/2022.. ....10/02/2003.... [BEAR STEARNS...... e | e 238,950
LU o] ..6,768,539
Total States and US.........coiiiiiiiiceccecce . B ..9,208,688
3199999. | Total - Bonds - SPecial REVENUE & SPECIAI ASSESSMEINES. ... v ruruiitietsuiiseeeeatteatseisietse  etetsraeseeneetsearaeseeseesse st esseseesaeseseeeeeeeseeeteeeeaeeeEeEeEeEsE1eELEeE 40 1L L8 eEeEeE oL L8 £heEeEeEc8ehebsEeeseEeE et et ensnrebebebasseesebenanan 9,208,688
Bonds - Industrial and Miscellaneous
United States
00077Q-AG-.............. ABN AMRO BK NV CHICAGO 7.125 06/18/2007 .........c.ccovvrrrrcurns | o 02/28/2003.... | BLAYLOCK & PARTNERS, L.P.......coiiiiiiriireiriercicieicinieieninnenes | rvineinsinsessessesssnsssssesssssessesesensenns | vesssesssssnsssssesssssssseneees 404,362
039483-AJ-1.... ... |ARCHER-DANIELS-MIDLAND 8.125 06/01/2012. ....10/03/2003.... | SPEAR, LEEDS & KELLOG..... . T 619,405
045419-10-8. ....|ASSET MGMT ADJ RATE MTG FUN..... ....12/31/2003.... | DIRECT.... o] ..6,764,764
04543R-10-6 <. |ASSET MGMT ULTRA SHORT FUND......covvivirrinrinreneireereeeeeens [ s 12/31/2003.... [DIRECT ..o o] ..1,207,789
071813-AS-8............... [BAXTER INTERNATIONAL IN 5.250 05/01/2007.. I P 01/30/2003.... | WACHOVIA CAPITAL MARKETS... e | T 158,534
07274R-BZ-6... ... |BAYERISCHE LANDESBANK G 5.875 12/01/2008... ....02/11/2003.... |LEHMAN BROTHERS............. - T 277,463
07274R-CA-0.............. |BAYERISCHE LANDESBANK N 5.650 02/01/2009... ....04/23/2003.... |LEHMAN BROTHERS.........cccovvvrmnnen. - S 437,860
126149-AB-9............... |CPC INTERNATIONAL INC 6.150 01/15/2006.... U 10/16/2003.... [BANC ONE CAPITAL MARKETS, INC... | T 540,900
12669E-FX-9... ....| COUNTRYWIDE HOME LOANS 4.500 08/01/2012.........ccconuvrvrrves | orerne 12/17/2003.... [ CITIGROUP GLOBAL MARKETS....... e T 861,760
130335-AH-5... ....|CALIFORNIA INFRASTRUCTU 6.480 12/25/2007.... ....01/30/2003.... |LEHMAN BROTHERS................ - o] .1,120,313
134429-AR-0... ....| CAMPBELL SOUP COMPANY 5.000 12/03/2012... ....03/13/2003.... | BEAR STEARNS.......cccovvvrrnrnnn. |- T 363,731
161546-FE-1............... CHASE FDG MTG LOAN ABS 3.303 05/01/2009..........cocrevvcenrnee | eernee 10/03/2003.... [CREDIT SUISSE FIRST BOSTON......ctuiureiririmririeineineieeseesesens | serneensenssnssnssnssnssessessessensessssssenes | seenessessssensssssessessessessnsens 240,977
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 6 7 8
Number Paid for
CUsIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
17305E-AP-0.............. CITIBANK CREDIT CARD IS 5.650 06/15/2006............cccorvererrmrrnies [ernes 01/30/2003.... | WACHOVIA CAPITAL MARKETS......covviiiiiiiirinreneineineieeenenes | rrinsenssnssnssnsssmsneneneneseneneneens | sevnemsssssssssssnsenssnssnenns 1,089,531 | .o 1,000,000
201615-DB-4... ....| COMMERCIAL CREDIT COMPA 7.375 04/15/2005.. I I 10/03/2003.... [BONDS DIRECT / JEFFRIES.........coiiiiiiiiirieieciscinsinninsinninninns | eeeneensensssssnssnsenssesesessesessnssenes | seeesesssssssssssessessessessnsens 542,310 |..
294751-DA-7... ....| EQUITY ONE ABS INC 03 4 4.698 02/01/2009......... e [ 10/17/2003.... [WACHOVIA SECURITIES, INC......ccovviieiiiireiriireieieicieiierernnns [ ceireinsinsssssnsensenssssesesesssssssenes | seeesesssssssssssessessessessnsens 999,999
36158Y-EJ4.............. |GE CAPITAL COMM MTG SVC 5.033 02/01/2007 O 01/29/2003.... IMERRILL LYNCH......ooiiiiiiiiieiscisieineseiseiseeseisesesssssenenns | vtinsinsinsensenssnssnssnssessessessesesesenss | oesssssssssnssessssssssssesenses 311,204
36158Y-EK-1... ... |GE CAPITAL COMM MTG SVC 5.994 07/01/2011 O 01/30/2003.... | CREDIT SUISSE FIRST BOSTON........ceuutuieicerriniiieieieieesecennes | rrineensensensenssnssnssnssesssnsessesenesenns | veenensssssenssesessssssssnsenees 627,334
364725-AB-7.............. |GANNETT CO INC 5.500 04/01/2007.............. ...04/25/2003.... |MERRILL LYNCH. ..ot [ eoesessensssssssenssassessessesesesenenessens | conememessnssnesnessessessensnnens 548,210
41283A-AV-1... ... |HARLEY-DAVIDSON MOTORCY 2.630 02/15/2007. ....01/28/2003.... | SALOMON SMITH BARNEY, INC.....coeuieirieimiriiiiiniineieiessssinsinns [ eereensinsensensenssnssensesesesesesesessens | corememessssenesnesessessensnnens 349,947
46625H-AM-2.. ....| JP MORGAN CHASE & COMPA 5.350 03/01/2007... ....09/23/2003.... |BANK OF AMERICA........coooiiiiiieinciiinnineesesissinessessenesessessesnes | sensessessssssnssnsssssessessesesessessessensens | coreeemsesssssnssnessessessensnnens 268,708
494368-AU-7... ....|KIMBERLY CLARK CORPORAT 7.100 08/01/2007... ....05/15/2003.... | SPEAR, LEEDS & KELLOG. ..1,176,050
50075N-AG-9..............[KRAFT FOODS INC 5.250 06/01/2007...... +.02/12/2003.... |MERRILL LYNCH. ...ttt [ eensessenssnssssensssssessessesesesesenensens | conemssessnssnesnessessessensnnens 268,848
52108H-JS+4............... [LB-UBS COMM MTG TR 02 C 5.386 12/11/2011.. e feens 01/27/2003.... |LEHMAN BROTHER 1,061,719
61746W-WT-3. ....| MORGAN STANLEY DWC 02 | 4.390 02/01/2012..... I P 01/27/2003.... IMORGAN STANLEY & CO.....covuurvmririiriirieriinrineeneineeeeeesnsssnsinsne | veinsinsensensenssnssnsssssessessesesesesenss | oeenesessssssssesessssssssssenses 254,535
61746W-YZ-7.. ....|MORGAN STANLEY DWC 03 T 3.980 01/01/2012.... I 01/24/2003.... IMORGAN STANLEY & CO....covuurvmiiriiriiriiiiiineeneineeeeeesnessnsinsne | oeinsinsinssnsenssnssnssnssesssssesesesesenss | oeeesessssssssessssssssssssenees 402,126
76110G-R4-5... ... |RESIDENTIAL ACCR LOANS 6.000 07/01/2007.. I 01/31/2003.... | GREENWICH CAPITAL... ..1,025,313
891490-AH-7... ....| TOSCO CORPORATION  7.625 05/15/2006.... I P 09/24/2003.... |BEAR STEARNS........coiiiiiiieirecincinernsinissinsissinsssesnessesessssesens | ootinsinsinssnsensssssnssnssesssssessesesesenss | oeenesssssssnssesessssssssnsennes 282,468
929766-CS-0............... WACHOVIA BK COMM MTG TR 4.980 10/01/2012.. ....01/31/20083.... |WACHOVIA SECURITIES, INC.. o] 1,020,391
LU IS PP 23,226,551
Canada
05565U-AA-T............. BP CANADA FINANCE CO  3.375 10/31/2007..........occovnrnnincrinnns [......05/15/2003.... [SPEAR, LEEDS & KELLOG. ... ..scerrererreessrssressemaresmesmsssmsssssseess | eeeseessessessssssnsssmssessasssessssssssanssnns | erseessosssemssssssssssssasesases 1,028,460
[OE e YU ST 1,028,460
Foreign
404280-AA-7 HSBC HOLDINGS PLC  7.500 07/15/2009..........covvrevreererrerreees | reene 01/27/2003.... |[HSBC SECURITIES USA INC........coivirirrirreirnereiiscensinnsnninrinninnines. | veensensensessensssssnsssssessessensessesesenss | veeesesssssnsssssessassesseseees 176,990
404280-AB-5 ....|HSBC HOLDINGS PLC  5.250 12/12/2012....... ....10/03/2003.... |HSBC SECURITIES USA INC. e T 359,489
500769-AL-8............... KREDITANSTALT FUER WIED 3.375 01/23/2008 ....04/23/2003.... |BEAR STEARNS...........c.... o] ..1,010,234

| NE

(oL C=]e T T 1,546,713 |.. ..
4599999. [ Total - Bonds - Industrial & Miscellaneous.. ....25,801,724 | .. ....17,550,295
6099997. [ Total - Bonds - Part 3.........c.ccovveniiivirinnn: ....38,566,326 | .. ....29,934,036 |..
6099998. | Total - Bonds - Summary Item from Part 5. ...22,458,088 ... 7,425,493 |..
6099999. [ Total - BONdS.........ovveverercerieniireiseiciscieiennes ....61,024,414 |.. ....37,359,529

7299999, | Total - Bonds, Preferred and COMMON SIOCKS ..o oo T T T T T T T T 61.004.414
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year

Bonds - U.S. Government

31331R-ZU-2..... [FEDERAL FARM CREDIT BA 5.375 09/08/2003. [09/08/2003 [MATURITY.........cccceovvvvivininiriicinns
3133X0-A7-4..... [FEDERAL HOME LOAN BANK 6.000 08/20/2021(09/11/2003 | JP MORGAN SECURITIES INC.
912827-5G-3..... [UNITED STATES TREASURY 5.500 05/15/2009 {03/20/2003 | PARIBAS CORPORATION.....

912827-J7-8...... UNITED STATES TREASURY 6.250 02/15/2003 | 02/15/2003 | MATURITY .........ccceeeuee.

....250,000
....388,000
.2,809,668
....250,000

......... 250,450
......... 399,750 |..
cenn2,818,687 |
......... 250,090

912827-L8-3...... UNITED STATES TREASURY 5.750 08/15/2003 [ 10/01/2003 | VARIOUS....................... ....500,000 |............500,000 [............506,270 [............ 501,013
912828-AN-0..... [UNITED STATES TREASURY 3.000 11/15/2007 [01/24/2003 | PARIBAS CORPORATION. 4,526,719 | ........4,500,000 | ......... 4 531,289 | ........4,531,193
0399999. [ Total - Bonds - U.S. GOVEINMENL. ... 8,724,387 |........8,400,000 |......... 8,764,395 |......... 8,751,183

Bonds - Special Revenue and Special Assessment
California

854489-AR-2..... [STANISLAUS CNTY CA PEN 7.150 08/15/2013..]08/15/2003 ] SINKING FUND REDEMPTION.......... [,

CAITOIMIA. ...ttt ettt eae e tet et eeeseae e ettt et st ettt et e s e s sesesesesesesesesesereneaesessseseansesnaes

New Hampshire

64468T-ZN-0..... INEW HAMPSHIRE ST HSG F 4.400 07/01/2023.] 12/15/2003] SECURITY CALLED BY ISSUER........ [,

[N T o AT

United States

¢13

31379D-3H-0..... [FEDERAL NATIONAL MTG A 6.500 12/01/2028. [ 12/0172003 | PAYDOWN.........c.coovvvinininiiriicins
31380Y-3J-7...... FEDERAL NATIONAL MTG A 6.500 12/01/2028. | 12/01/2003 | PAYDOWN..........coovvvivinininiricines
31380Y-U8-1..... FEDERAL NATIONAL MTG A 6.500 12/01/2028. | 12/01/2003 | PAYDOWN.........coovvviviinininiricinns
31390V-K3-7..... [FEDERAL NATIONAL MTG A 5.500 11/01/2017. [ 12/01/2003 | PAYDOWN..........ccooevivviinininiiriiins
31391Y-5W-3.... [FEDERAL NATIONAL MTG A 5.000 02/01/2018. | 12/01/2003 | PAYDOWN..
31393K-AR-6..... [FHLMC STRUCTURED PT SE 2.587 12/01/2006  12/01/2003 | VARIOUS.....
31401M-CE-9.... [FEDERAL NATIONAL MTG A 5.000 06/01/2018. | 12/01/2003 | PAYDOWN.. e
31402J-2C-0...... FEDERAL NATIONAL MTG A 5.000 08/01/2018. | 12/01/2003 | PAYDOWN..........coovvvinininiirircicins
38374B-LQ-4..... [GOVERNMENT NATL MTG AS 3.500 11/01/2029 12/01/2003 | PAYDOWN..

USo 1721519 .

Total States and US...........cccoocviicciiicccicnnn, ) .. 1,871,519 | ... 1,903,244

3199999. [ Total - Bonds - Special Revenue & ASSESSMENL.........c.ceiiiriiieieiieieeisiesceeisieeeeseseeesesnsereesesesessesessseesnsnsessssssesssensnseess | aeeeenne 1,801,102 [ cviriias 1,871,519 |....... 1,903,244
Bonds - Public Utilities
Foreign
91311Q-AA-3..... |UNITED UTILITES PLC _ 6.450 04/01/2008....... [09/05/2003[MERRILL LYNCH 518,904 475,000 489,739 | ......... 484,354 | ..o (107 ] [ [
Foreign......oooovvcrcninnn, o | eennn518,904 ..475,000 ...489,739
3899999. [ Total - BONAS = PUDIC UHIHIES. ... ... vttt 518,904 475,000 489,739 | ..........484,354 |.........(1071)] oo O | 0 |
Bonds - Industrial and Miscellaneous
United States
03215P-DL-0..... [AMRESCO RES SECS MTG L 6.550 02/01/2004 [ 12/01/2003 [ PAYDOWN.........covvreveecencencenmrnmnnnnne [ eeeneeneeneencensennnnns | eonnrrnnennn 99,152 | i 455,152 | ............ 471,367 | .o 460,584 |............(5,432) [ oo [ [,
045419-10-8...... ASSET MGMT ADJ RATE MT.. 12/10/2003 [ DIRECT.....c..evreriremreereirenneeneeneinninninns | everveencnenniennnnnns | veeennn8,751,194 | ..........883,845 | ........ 8,754,831 ..8,754,831

cen2,001,378 |
......... 519,367 |..
...43,697
.509,427

04543R-10-6......[ASSET MGMT ULTRA SHORT 05/19/2003 [ DIRECT.......oovviviviiicicieins

33736L-AR-6..... [FIRST UNION LEHMAN BRO 6.650 12/01/2007. {09/12/2003 |LEGG MASON WOOD WALKER.......
36158Y-EJ4...... GE CAPITAL COMM MTG SV 5.033 02/01/2007. { 12/01/2003
370442-AY-1..... GENERAL MOTORS CORPORA 6.375 05/01/20( 07/24/2003 [ MORGAN STANLEY & CO.
61746W-WT-3... [MORGAN STANLEY DWC 02 4.390 02/01/2012 [ 12/01/2003 | VARIOUS.
61746W-YZ-7.... [MORGAN STANLEY DWC 03 3.980 01/01/2012 [ 12/01/2003 | VARIOUS.....
76110V-GV-4..... [RESIDENTIAL FDG MTG SE 5.440 01/01/2004.. [ 12/01/2003 | PAYDOWN..

United STates..ooooooooo o . 3.113.020 | 12,843,908 | ... 12,819,205 |..

45999909. | Total - Bonds - Industrial & Miscellaneous ) ..3,113,020 | ....... 12,843,924 | ....... 12,819,225 |..

6099997, | Total - Bonds - Part &.............. 13,859,539 | ....24,001.302 | ......23.030,839 |..

5099998 | Total - Bonds - SUMMATY HEM TOM P 5...ovooorreeseeseeseesrrserserseeserereerseesereeereereereerrercrereerececcccece | o 22327120 | coeeie 7.425.493 |....... 22,458,088 | .......22,458.088 |.. (126,208

5099999, [ Total ~BONGS.—rovorrrorsoerroreerrorr e - 21,085,032 | .......46,459.,390 | .....46.388.927 |.. ... (63,876)

7299999, | Total ~BONGS, PrETerTed 8N COMMON SIOCKS...ooorreoosoosrssrrsoosoossossossossessosseesossorsrsesseesoesoesre oo » o X 46,459,390 | ...... 46,388,927 | .o (37.893) | oo | om0 oo (63.870)
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Annual Statement for the year 2003 of the EVERGREEN NATIONAL INDEMNITY 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 Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year
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SCHEDULE D - PART 5

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

€T

1 2 3 4 5 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year | Dividends
Bonds - U.S. Government
31331R-P9-0..... [FEDERAL FARM CREDIT 5.450 12/11/2013... | 04/07/2003 [RAYMOND JAMES............. 09/11/2003 | LEGG MASON WOOD WAL]..........1,400,000 | ........ 1,500,856 [........ 1,452,430 |........ 1,500,856 .(3,088) (45,338)] ........ (45,338) 57,437 24,798
3133MT-ZL-5..... [FEDERAL HOME LOAN B 4.500 11/15/2012... [ 01/15/2003 | PARIBAS CORPORATION. |09/11/2003 [ DEUTSCHE BANK ..1,250,000 | ........ 1,246,875 |........ 1,236,190 |........ 1,246,875 (10,905)] ........ (10,905) 45313 |........ 8,438
0399999. [ Total - BONAS = U.S. GOVEIMMENL. ... vttt ettt 2,650,000 | ........ 2,747,731 |........ 2,688,620 |........ 2,747,731 (56,243)] ........ (56,243) 102,750 33,236
Bonds - Political Subdivisions of States
Florida
114889-SF-6...... BROWARD CNTY FL 5.000 01/01/2011... 450,000 | ..........519,831 [ ..........481,896 ..519,831 (36,750) 13,563 10,375
LTS TS 450,000 | ......... 519,831 | ......... 481,896 519,831 (36,750) 13,563 10,375
New Jersey
132807-VM-7.....| CAMDEN CNTY NJ 5.200 10/01/2016............. | 04/23/2003 | BELLE HAVEN................... |09/16/2003]RAYMOND JAMES.............|.............550,000 | ........... 546,304 | ......... 540,018 546,304 | ..o 44 [ | [ (6,430) 15,730 |......... 4,528
[T O OOUTUUUUUUOOE SOOI [-Ta oL [ [ 546,304 | ......... 540,018 546,304 | ... 144 [ 0] 0 | (6,430)[ ........ 15,730 |......... 4,528
Total States and US.........oiiiiisiniss s enensnssnessessessessessssensennensensensnsessesesssnssenes | eonenens 1,000,000 | e 1,066,135 |........ 1,021,914 |........ 1,066,135 (43,180) 29,293 14,903
2499999. [ Total - Bonds - Political SUDAIVISIONS..........c.. e cnsesnsnsssessessssensnssnssnsenssnsssesssssessesssssnssnsenessssssssnsesesssas | senennes 1,000,000 [ covines 1,066,135 |........ 1,021,914 |........ 1,066,135 (43,180) 29,293 14,903
Bonds - Special Revenue and Special Assessment
California
212257-BQ-1..... CONTRA COSTA CNTY C 4.720 06/01/2013.. [04/24/2003 [LEHMAN BROTHERS........ [09716/2003 [ FIRST ALBANY ......c.oovvvves [covrernnees 315,000 315,000 307,632
[ O oY OO TUPUOUUPUUPUUUOIN [T 315,000 ..315,000 ..307,632
TOtAl SAES BN US...... ettt enenes | ersensenian 315,000 ..315,000 ..307,632
3199999. [Total - Bonds - Special REVENUE & ASSESSMENE.........ruururiurirrirrirseiesresersss e erssassnsensssssee e ens e eren s s e sessen s snssnsenssnssne | cosssensenens 315,000 315,000 307,632
Bonds - Public Utilities
United States
976843-BC-5..... [WISCONSIN PUBLIC SE 4.875 12/01/2012.... ]02/18/2003]BARCLAYS CAPITAL 500,000 ..503,690
UNIEA SEALES. ...t s 500,000 ..503,690
3899999. [ Total - BONAS = PUDIIC ULIHIES. ... cv ettt 500,000 503,690
Bonds - Industrial and Miscellaneous
United States
045419-10-8...... ASSET MGMT ADJ RATE..... ... |09/30/2003 | DIRECT... <. | 1211072003 [ DIRECT.......cevvevvevrrarreererrens [ weveenen 1,615,166 | ... 16,055,701 |...... 16,053,648 16,055,701 (2,053)
04543R-10-6...... ASSET MGMT ULTRA SH........ ... |03/31/2003 | DIRECT........crevrrnee <. | 05/19/2003 [ DIRECT......coovvvverrerrerrerrens | verrerrenen 45,327 | i, 451,907 | .......... 451,907 451,907 [ .o [ v [ e [ [,
05566G-AA-7..... [BNP PARIBAS 5.125 01/15/2015.........c.c.cvenc.. 03/17/2003 |[BARCLAYS CAPITAL......... 09/12/2003 [ MESIROW FINANCIAL INC. 407,868 401,164 407,868 .(6,486) ,
61746W-ZA-1.... [MORGAN STANLEY DWC 4.740 01/01/2013. | 01/24/2003 [ MORGAN STANLEY & CO. |09/18/2003 [ DEUTSCHE BANK . 402,061 | ..........399,250 402,061 ...(2,671) ,
T24479-AF-T...... PITNEY BOWES INC 4.625 10/01/2012.......... 02/18/2003 | MERRILL LYNCH............... 09/12/2003| BARCLAYS CAPITAL......... | .............500,000 | ........... 502,135 | .......... 499,295 502,135 .....(2,760) , ,
UNIEA SEALES. ...ttt ensnsenesnesnesneenesnnsnnnennenns | seneeneens 2y 900,493 | eres 17,819,672 {...... 17,805,264 17,819,672 [ oo (438) | o0 [0 [ (13,970) [ (13,970) 121,417 13,214
4599999. | Total - Bonds - Industrial & MISCEIIANEOUS...........cvurererieriecirsrsareniesessesse e snssnsssessessessesenensnssnesnesensnsnsnensenssnssssssesenenssnsensansensene | avensenees 900,493 | cerees 17,819,672 {...... 17,805,264 17,819,672 [ oo (438) | o0 [0 [ (13,970) [ (13,970) 121,417 13,214
6099998. [ Total - BONMS........ccovvrivirircieciscisnianianinenes oo | 1,425,493 | .. 22,458,088 |...... 22,327,120 22,458,088 | ........(4,764)| ..o 0 | oo 0 [ (126,204) ... (126,204) 278,524 66,770
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. ..........ccvvvvrivrerriieieecerceriieicierereeecesceseeseeseeseenenenesceseesensensnenensensssessensnsenssneces | oeeoerss XKAKereereeees | coees 22,458,088 |...... 22,327,120 22,458,088 | ........(4,764)] ............0 | oo .0 [ ....(126,204) | ... (126,204) 278,524 66,770
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Sch. D-Pt. 6-Sn. 1

NONE

Sch. D-Pt. 6-Sn. 2

NONE

Sch. DA-Pt. 1
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Sch.
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DB-Pt. A-Sn.

NONE
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NONE

DB-Pt. B-Sn.
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NONE
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NONE
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NONE
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NONE
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NONE
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NONE
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NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.

NONE
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SCHEDULE DM

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

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS ettt | e s 40,821,028 | ..o 41,355,936 |.ooovorrrrrnenee 534,908
2. PrEfErTEd STOCKS. .....cveviiciceeiei ettt seeieies [ rteeseietei e er bt ne ettt s s nseteeees | neaetetet ettt ettt es bbbttt et n st etanas | Shetetatseret ettt b ettt bbbttt 0
3. TOhAIS. vttt | erren e 40,821,028 | ..o 41,355,936 | .o 534,908

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

The market values of bonds and preferred stocks shown above are based on the closing prices of publicly traded issues.

The market value of other issues were obtained from Merrill Lynch, Muller, Kenney Information Systems, Rueters,

ABSG, Lehman Brothers and Bear Stearns pricing services or from independent security dealers.

E23
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
Bank ONe......cooviiiiiicieeee e 100 East Broad Street...........cccoeevevevereeecieeeees [ 0.500 |[.ooovvirinn 6,547 [ .o [ e 1,159,887 [XXX
............ . Columbus, OH 43215-3607...

.... PO Box 740074...
.. Atlanta, GA 30374..

... Location 0999.................

.. Cincinnati, OH 45264-0999
Interest Received During Year on Disposed Holdings .
0199999. Total - Open Depositories..........c.oceuevnee.
0399999. Total Cash on Deposit......
0499999. Cash in Company's Office.
0599999. Total Cash

................. 14,615 | .o 1794 2,806,320 XXX

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

1.Jdanuary ... | e 1,516,046 [4. April......ocoorvevcan | e 1,782,491 (7. July..cooeccc | e 1,077,410 [10. October........c.ccceeee. | evevrererrinne. 1,007,303
2. February.. ...1,833,374 |5. May.. ..1,800,277 (8. August...... ....599,813 [11. November e .
3. March......coeeeereees | e 5,784,055 |6. JUn€.........oevevererees | e 1,741,018 [9. September........c.coo. [cooiiiinnnn. 10,650,760 | 12. December

E24



Gc3

Annual Statement for the year 2003 of the EVERGREEN NATIONAL INDEMNITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
CusIP Date Rate of Book/Adjusted Amount of Interest Gross Investment
Identification Description Acquired Interest Maturity Carrying Value Due & Accrued Income
313384RM3.........coocnveene. FEDERAL HOME LOAN BANK........ooiiieriiieieireiisieessses s sessssessssssssssssse s esssssessss s ssssssssesssssnenes | sossens 12/19/2003.......oovovee [ o 0.970
313384SA8 FEDERAL HOME LOAN BANK........ooiiieriieieiieiisieeessesesssesessssesssssssss s sesssssessss s ssesessssssssssenes | sossens 12/30/2003........covovve [ o 0.920
912795PD7 UNITED STATES TREASURY BILLS.......ccooniriiiriiissiiissssiessssicsseseiessscesssnssssnnens 12/23/2003...

0199999.

TOtAlS. ..o




923

Annual Statement for the year 2003 of the EVERGREEN NATIONAL INDEMNITY COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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

SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Arkansas

AR00001.]............... Buoivrrn. [USTNTS 6.875% 5/15/2008.........cooereerreeresreeeresresrssressresssessesssesssesssesssesssssesnseenees [US BANK, AR RSD CODE 2363206..........ccoeireeererrereesresressreessessessssssssesssesssssss | osrsesrsssssssssessssssssssennes 150,000 | coovovveeeeeceeee 157,231 | o 166,734

R T T YOOI (oo 150,000 | coovovveeeeeceeee 157,231 | o 166,734
Georgia

GA00001.]............... B 250,000 252,209 282,970

[ €T Ty Vo 250,000 252,209 282,970
Louisiana

LA00001.]............... Buoivrrn. [USTNTS 5.50% 2/15/2008.........cmoeeeercesreeereeresresressreesressesssssesssesnsssessssssesessneens [HIBERNIA BANK, LARSD SECTION 1021-1025........o.coveoveereeereesesrcessessressresnrenns | ovresrissressresssessssssessreenes 100,000 | oo 103,317 | oo 110,250

LAD9999.  LOUISIANA.........c.veveveeeeeeveeeeeeeeeeeeceeeeeeeeeeteeeeeeee e teeeeteteteneeeeteseseseeseseneseesesesessesesensseesesassesesesansseesesensssssssansseesasasse  sesessssssesesesssssesesessssssssesessssssssesssssssssesasassesesesasassssesessassenssesesassssesesessssnsesessssssesess | tereserisesosssesesessssesssssees 100,000 | oo 103,317 | oo 110,250
Massachusetts

MA00001.]............... Buoivrrn. [USTNTS 3.00% 2/15/2008.......c.coreeeeeresreerreeresresressressresssesseessesssesnsessees s ssneans [US TRUST, MARSD CH 175, SECTION 10B.........coeevveresrcesreesreesessiesressresnseenies | oseesrsssessresssesssessssreenes 500,000 [ ..oovovveeeee. EROLH 502,345

MAG9999.  IMASSACHUSELES.............ceivevveeeececeeteeeeeeetee ettt eeeeeete et etereseeeetesesenesaesesesessesetesesesssssesesssasessesassssse  eaesessssssesessssssssesesesssnssesessassssssesasassesesesasansesesesasassssseesssssssssesessssesesesessesesesssasses | woeteresemsesesosesesesssesesssncs 500,000 [ ..oovovveeee. 503,208 [ ..o 502,345
Missouri

MO00001.]............... Buoivrrn. [USTNTS 7.25% 5/15/2004.......cooooeeeeeeoseeeeeeeeeeereeseesre e [CENTRAL BANK, MO RSD 375.891.3.....ccovoveeesveeieesreesesecessessseesessessssrssseenes | osveesrssssssesssesssssssssseenes 300,000 [ ..o 301,340 [ oo 306,843

MO99999.  IVISSOUIL........ocv.vevveeeceeteteeeeeeeeeteeeeeeeeeteteveeeeeeteteseveseetetesesesesaesesesensseesesesessssseesesesassseesesssssassesasassssssesasassssessesass atsssssesesssssssesesessssesesessssssssssesssssesesesssssesesesasassssesessssnsesesesassssssesesssnsesesasassesesesss | etevesesesomesesssesesossssesesas 300,000 [ ..ooveree 301,340 [ oo 306,843
Nevada

NV0000T.].............. B 210,000 221,885 233,888

NV99999. Nevada

210,000

221,885

233,888

New Hampshire

NH00001.]............... Buoivrrn. [USTNTS 3.25% 81512007 ......oveeeeeeeeeeeseeeeeereeeessesseerreeeessss e [US TRUST, NH RSD SECTION 402.73......cooooooeeereereeseeresreesressressessesresnresnsesnss | osvesrisssesssesssesssssssssseenes 500,000 [ ..oovovveeee. 503,707 [ oo 510,000
[N R N T E o Yoo IS~ 500,000 [ ..oovovveeee. 503,707 [ oo 510,000
New Mexico
NM00001.]............... Buoivrrn. [USTNTS 6.50% 10/15/2008.........coooreerreeresreeeresresrssressreessesseessesssesssesssesssssesnsseneas [CENTURY BANK, NM RSD ARTICLE 5, SECTION 59-A519.......ovoovesrceercesrcesrcens | ovresrissressieesesressesrenes 300,000 [ ..ooveree 314,007 [ oo 334,125
NMO9999.  INEW IMEBXICO. .......cv.vevveeeceeeeteeeeeeeeteteteeeeeete et teeeeaeteteteseseeteseseseseesetesesseseeseseseeaesesesesesassssesessassssesesasssessesassssssesns  sesessssssesesesssassesesesssossssssesesnssssssesesssssesesesssssesesessssssesesessssesesesassssesesesssesssesessssesess | tereseseesosesesesemesesssrsees 300,000 [ ..oovevee 314,007 [ oo 334,125
Oklahoma
OK00001................ Buoivrrn. [USTNTS 6.625% 5/15/2007.........coreeeeeresreesreeeeseesrssressreessessesssessresesesnsessssresnssaneas [BANK ONE, OK RSD SECTION B73........ooovecvecceeeeeresiesiesressssressseenessssssnses | osvsesrsssessssssesssssssesseenes 300,000 [ .o 302,650 [ ..oooveveee. 339,564
O e T O LT Te o VOO (oo 300,000 [ ..o 302,650 [ ..o 339,564
Oregon
OR00007.]............... Buoivrrn. [USTNTS 6.875% 5/15/2008.........cooereerreeresreeeresresrssressresssessesssesssesssesssesssssesnseenees [US BANK, OR RSD SECTION 731-624.........coveeeeeeeercesreeseeeeseesreesreessessessiessesnses | oseeesrsssesssesssesssesssssreenes 260,000 [ ..o 272,373 [ oo 289,006
(O R T Oy o o U UUUUOOY (oo 260,000 [ ..o 272,373 [ oo 289,006
South Carolina
SC00001. ... [ USTNTS 5.50% 2/15/2008..........ceoeimiriririiriiieieeee e WACHOVIA BANK, SC RSD SECTION 38-9-90 TO 110......ccmvirererererereriiriiiiieeiiies | everereeeeereeee s 125,000 | oo 137,058 | covveeeeeeceeeeee 137,813
SC00002.1............... B... . |USTNTS 5.50% 2/15/2008.. . | WACHOVIA BANK, SC RSD SECTION 38-9-90 TO 110... .. .. . )
SC99999.  SOULN CAONNG. .........cvvveeeeeveeeeeeeeee ettt eeeeeeteteseeteseseseetesesesssseseseseseesesessassessseceesesssassssesasssssses  savsesesessssssssssesassssssssessassssssesesnssssssesesassssssesesasasseeesesasaesesseesasssnsssesesnssssssesesssssesesasss
Virginia

VA00001. ]...ovvecrens [ | FEDERAL NATIONAL MORTGAGE ASSOCIATION 6.825% 4/5/2004.........cc..cccccnnee.

VA99999. Virginia

9999997 Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS

Ohio
OHO00001. FEDERAL FARM CREDIT BANK 6.375% 8/6/2007..........cccccovvnimmimriiiininnniiiciennns BANK ONE, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11
OH00002. |. . |USTNTS 6.625% 5/15/2007 BANK ONE, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11....
OH00003. USTNTS 6.125% 8/15/2007 BANK ONE, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11
QOH00004. USTNTS 6.875% 5/15/2006 BANK ONE, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11
OH9999. OO, ...ttt

9999998. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company..

9909999, TOM o oo

(@) Including §.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E08.1 - Sch. D-Pt. 1
	E08.2 - Sch. D-Pt. 1
	E09, E10 - Sch. D-Pt. 2-Sn. 1
	E09, E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E11.1 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E12.1 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. D-Pt. 6-Sn. 1
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. D-Pt. 6-Sn. 2
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DA-Pt. 1
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2
	E26 - Sch. E-Pt. 3

