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

1 2 3 Interest 6 7 8 9 10 1 12 13 Interest 16 17 18 19 20 21
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
912827 4V 1...|U.S. TREASURY NOTES 4.75 11-15-08 NM15| 11/15/2008 | ........coovcvrveee | o [ crvvinnes 1,327,318 ..107.0630]............1,338,288 |............ 1,346,289 (14 KT L)) TN U B 1109/04/2002 1 ........ 3.363
912827 6T 4... |U.S. TREASURY NOTES 5.00 2-15-11... AF15.|02/15/2011 ...506,618 ..107.4060 | . 508,203 | ..........9,444 | .....25,000 | .ooioieeiccd(T84) | s | e | e 1[11/15/2001 | ....
912827 7B 2...|U.S. TREASURY NOTES 5.00 8-15-11... AF15.|08/15/2011 ...198,836 .107.0310 . 2198594 | 3,778 | 10,000 | 122 | | s | e 1112/19/2001.......5.
912828 AJ9... |U.S. TREASURY NOTES 4.375 8-15-12 AF15.] 08/15/2012 | ...oocrvvevenaes | ceveecnnes 2,567,954 ..102.0000|. . ...2 575,781 | .. 41,319 |00 109,375 | iiiicennn(6,501) | v | eennecnriiinsenniines | oo 1[12/23/2003 | ........ 3.999
0199999. | U.S. Government - Issuer Obligations, [ 4,600,726 XXX ] 4,639,380 . 4,628,867 |.......62,128 |.......206,363 | .........21,519) | ....cc........ [N 0 | XXX.]..... XXX...... LXXX
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
31383S RS 1.. |FNCL 511797 PT 6.0 5-01-31 MTHL | 05/01/2031 | 02/25/2029 | ............. .103.6250]...........1,003,144 |............... 967,901 | ... 4,840 ... 58,083 [ cooooiiricncdBB [ s | e | e 1110/19/2001
313960 MB 9.. | FHLMC GOLD D2-3954 PT 7.50 09-01-22.. MTHL | 09/01/2022 | 09/15/2017 | ... .107.8750 | . 115,416 | o703 | 11,850 [ iice(3,624) | s | i | oo 1(12/26/1997 | ....
83162C FN 8.. | SBA SER 94-20J 8.30 10-1-14 AL 10-04.... OA.... | 10/01/2014 | 12/31/2007 | ... .111.2810 . 539,005 | ... 10,616 | ... 46,842 | 11 (19,262) | v | eeerriiiisneeniiies | e 1121271199 | ....
83162C GM 9. | SBA SER 96-20A 6.30 1-01-16 AL 8-06 . e 01/01/2016 | 12/31/2011 ..107.5630 |. ..1,596,008 | ..........50,274 |......... 003,333 | ..o | i | e | e 1/01/19/1996
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed SeCUIties.........covwrmiunirnsrinniiiincrssirisiinesinnes XXX . ..3,218,420 |.........66,333 |.........220,108 | ..........(22,420) | ..c.cc0oonurnene [V 0 | XXX.[....XXX......
0399999. | Total - U.S. GOVEIMMENL.........urieeuuririeieriiessseisss s sesssssessss s sesss s ase s sn st | cetessannnes 7,803,749 XXX | e 8,044,586 |........... 7,847,287 |......128,461 |........426,471 | ........(43,939) | .cccccccccene [ 0 [XXX.]....XXX......
All Other Governments - Issuer Obligations
Canada
683234 HN 1.. | ONTARIO PROVINCE 7.625 6-22-04.........ccoocovveecenscrrine | covernes - 7.625[DJ22.]06/22/2004 [ ....ooovveveeennees | eerreereeeees | csssssssses 2,261,099 |............2,250,000 | ..103.0170]............ 2,317,883 |........... 2,391,008 | ..........4,289 |....... 171,563
Canada - Issuer Obligations................. 2,261,099 2,391,008 171,563
0499999. | All Other Governments - Issuer Obligations ....2,261,099 . ...2,391,008 . 171,563
m 1099999. | Total - All Other GOVEINMENLS.............rriuerrrereessesresessssesessssssesssssseresssessessssssss s sess s ane st nnssess | esnsisses 2,261,099 |...........2,250,000 |..XXX.......|ccccrreeenee 2,317,883 |............ 2,391,008 |..........4,289 |....... 171,563
8 States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Mississippi
[605580 EH 8.. [MISSISSIPPI B GAMING 5.00 10-01-2007..........c000000 [ - 5.000 [OA.... [ 10/01/2007 [ ..cooeeveveeeeneees | cerrrrreeeee [ 2,188,698 | [..110.2240]............ 2,204,480 [...ocovveee 2,225,060 | .......... 25,000 |........... 50,000 | ..ceceeeed (36,362) | [ [..1PE [ 03/27/2003] ....... 2.356 |
\ VIS SISSIPPI ... rrveescreesssseeseesseeeesese s [ 2,188,698 | [ 2,204,480 [...ococeeee 2,225,060 | .......... 25,000 |........... 50,000 | ..coceeeed (36,362) | coceeereereeeend (o] 0 | XXX | oo XXX e [ oo XXX e |
New Hampshire
644682 QV 1.. [NEW HAMPSHIRE REF SER A 5.00 7-15-10.......cccc000e [onsecne | cvveenee 5.000 [ JJ15..] 07/15/2010 [ eoveeeeeeeemeennns |eerrrrrnreees | ssssssssses 1,654,142 1124670 ............ 1,687,005 1,668,945 |.......... 53,333 .1PE | 04/15/2003 | ........ 3.243
New Hampshire........cc.cocccvueennee 1,654,142 XXX..... 1,687,005 , XXX XXX XXX......
Total States and US. 3,842,840 XXX. 3,891,485 ...50,000 XXX ] XXX XXX......
1199999. | States, Territories & Possessions - Issuer Obligations. ....3,842,840 XXX, ...3,891,485 |. . . ...50,000 XXX ] XXX XXX
1799999. | Total - States, Territories & Possessions (Direct and Guaranteed) ............ 3,842,840 XXX | 3,891,485 3,894,005 | ... 78, 333 ............ 50,000 XXX ] XXX XXX
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
New York
[64966A Y8 2...[NEW YORK, NY 5.50 11-01-13... [ 11/01/2013] 11/01/2011]101.000 | ...3,245,845 1. [..114.2840]............3,428,520 ]|............3,281,040 | .........27,500 |..........165,000 | ..
\ | INEW YOTK. o rveeeeeeeeeeseeessssnsssnssssssssssssssss s 3,245,845 | [ 3,428,520 [ ...ocvvveee 3,281,040 | ........ 27,500 |.......... 165,000 |
Ohio
172252 WX 2..| CINCINNATI OH SD 5.00 12-01-12 ...5.000(DJ..... ‘ 2/01/2012] .... 2,187,316 1128110 e 2,256,220 |............ 2,191,020 .1PE | 10/16/2003 | ........ 3.754
199491 QA 2.. | COLUMBUS OHIO SER A 5.00 7-1-09........cccnmummrmvernnenne | correeee | wornnecs 5.000 | JJ...... 07/01/2009 ....3,427 845 .112.0170]............3,360,510 |............3,467,040 ..1PE | 06/06/2003 | ........ 2.230
OOt | crneie s 5,615,161 ...5,000,000 |...XXX....oo. | coreeeec 5,616,730 [...cccooo... 5,658,060 | ......... ....0 XXX XXX XXX......
Oregon
625506 HF 0...| MULTNOMAH CNTY OR 7.30 6-01-12 NC.......cc.cco0ecoe.. [ - 7.300 [ DJ..... [ 06/01/2012 ] ..ooveeeeeeenennees | eerrrerneeees | ssssssssses 2,219,956 |............2,000,000 | ..117.9860|............ 2,359,720 |...........2,262,180 | .........12,167 |......... 146,000 .1PE | 10/24/2001 ] ........ 5.641
OTBGON....oveesserreeeescreessessse s ....2,219,956 ...2,359,720 |. ooee..... 146,000 XXX XXX XXX......
Total States and US...........ccomrriinniriisnnieiesnesiesssssssssesssssssssesssssssssssssssssssssssees ..11,080,962 .10 000 000 |...XXX. 11,404,970 .138, 000 |.........31 1,000 XXX ] XXX XXX......
1899999. | Political Subdivisions of States, Territories & Possessions - Issuer Obligations ..11,080,962 10,000,000 |...XXX. 11,404,970 . ..138 000 |. 311,000 XXX ] XXX XXX
2499999. | Total - Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) ......... 11,080,962 | ......... 10,000,000 |..XXX.......| ......... 11,404,970 | .......11,201,280 | ........ 138,000 |.......... 311,000 XXX ] XXX XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
California
(835574 AN 4.. | SONOMA CTY CA 6.625 6-1-13 AL122309.......ccccemeeeees [ [ 6.625]DJ..... [ 06/01/2013 ] .....cccooeovcce. [ [ 2,018,199 | [..113.1890]............ 2,263,780 [..cocveeeee 2,022,020 |......... 11,042 |......... 132,500 [..coceeeeeees (1,365)] [ [.1PE[01/10/2001 ] ........ 6.494|
\ | CIIFOMNIAL .r1crcrrrcereeeeeeeeeeeeeeseeseseeseesssssssssssssssssssssssssssss s R [ 2,018,199 | [ 2,263,780 | ..cocveveee 2,022,020 | ......... 11,042 |........ 132,500 | ..ccceeeeeees 1 K1) — (o 0 | XXX oo XXX errree | e XXXt |
Louisiana
(874778 AA 1... [ TALLULAH LA REV 6.65 11-1-08 AL9T106......cccceeeeeeees [ [ 6.650 [NM.... [ 11/01/2008 11/01/2007 [100.000 [ ....rrcvereeee 764,826 ....oooooveeee 760,000 [..110.2610 [ ...ocvrrereee 837,984 ..o 769,500 | ..o 8,423 [..ovverene 50,540 [.cccoonrns (1,078)] [ [.1PE[02/12/1999]........ 6.460 |
\ | LLOUISIBINA. crrvrreeeeeeeeeeesessssssssssssssssssssssssssss s8££ [ 764,826 |....ooovoveee 760,000 [ ... XXX | correrrrrreeen 837,984 |......oonen 769,500 | .....ccceoe 8,423 [ ..cverene 50,540 |.ccccovrns 1 4] (o 0 | XXX oo XXX errree | e XXXt |
Ohio
172254 AQ7.. |CITY OF CINTI 8.48 5-1-06 AL504 NC.........ccoovcmmmerveeees | corvvies [ o 8.480 |NM....[ 05/01/200 | .......ccocommerre [ wovrrmerrrens | crverrrienne 1,155,414 .112.8800 | ............ 1,281,188 |........... 1,202,101 |......... 16,041 |........... 96,248 |... (7,722) .1PE | 05/08/199% | ........ 7.623
407288 NT 2... |HAMILTON SWR-REF-B-OH 5.00 12-01-10......cooccccmmees | corvveee | wovnne 5.000 | DJ..... | 12/01/2010 | c.oooormvveernns | crveverraens | wevreennnes 2,261,096 .112.9910 e 2,259,820 |............ 2,272,460 | ............ 8,333 | . 25,000 | ......... (11,364) .1PE | 06/25/2003 | ........ 2.903
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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
[T UUOUUOUUOUUPUUUUOOTY TS 3416510 [.......... 3,135,000 J.. XXX [oooeenes 3,541,008 .......... 3474561 ... 24374 1....... 121,248 ... (19,086) [ ...oovvcenes [ 0 [XXXT.... XXX..... .. XXX....
Texas
[54811B AF 8..JLOWER CO RIVER AUTH TX5.25 05-15-09............ | [......5.250 [NM15] 0571572009 .......cocvnvv. | | 1,102,460 J.......... 1,000,000 J..112.94007 .......... 1,129,400 J.......... 1115610 [ .......... 6,708 [.......... 33,104 ... [(ENEN)] | [..TPE]03/26/2003] .......3.161]
[ IO [ 1,102,460 [.......... 1,000,000 ... XXX ] 1,129,400 [......... 1,115,610 [ ......... 6,708 [.......... 33,104 [......... (13,150) [ oo [ 0 [ XXXT.... XXX..... ... XXX.... ]
Wisconsin
056559 AE 7.. [BADGER TOBACCO ASSET 5.00 06-01-09.............. | [......5.000]DJ.... J06/0172009] ......ccocvnvv. | N I 2,014 111 ] 2,000,000 [....99.03107].......... 1,980,620 [.......... 2017640 ] .......... 8,333 [....... 100,000 J........... (2,228) 05/02/2002] ....... 4.850
VWIS COMSIN. ... ceereeeeees e eesee e seesee s see s e e eesee e e eesen e sem e ee et snesns e enerereens AN XXX..... L (2228)] o O [ O XXX XXX..... XXX
Total States and US..........oooiiiiiiiiiiiicces .]..........9,316, e XXX on9,399,331 .........58,880 | .......437,392 | ........(36,907) [ ..o 0 | o . O XXX Lo XXX..... XXX
2599999. [ Special Revenue & Assessment Obligations - Issuer Obligations...........ccciieriieiiieseiessneseseseerseeserssenersees | eeseeeeens 9 316,106 [......... 8 895,000 [... XXX..... [ 9,752,792 [......... 9 399,331 [.......58,880 [ ... 437,392 [ ......(36,907) [ ...ccocco.... 0 [ oo O T XXX XXX..... 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
313921 6T 0.. |FNW 2001-W4 AF5 SEQ 5.614 02-25-32.................. | [.....5.614[MTHL]02/25/2032] 1172572031  ....ovoooos [ovennens 4,999,931 [......... 5,000,000 [..103.75007.......... 5,187,500 [.......... 4,999,928 11/09/20017........ 5.614
LU oo 4,999,931 XXX..... ..5,187,500 [..........4,999,928 [........ 23,392 [ .......280,700 [.....ccoccoeceec.2 [ 0 [ O XXX XXX..... XXX
Total States aNd US... .. .ot ] 4,999,931 XXX..... ...5,187,500 |..........4,999, crnn23,392 [.....280,700 [ [ 0 [ O XXX XXX..... XXX
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities... e 4,999,931 |.......... XXX ..5,187,500 |.......... 4 999,928 |........23,392 | .......280,700 |.....cccooee2 |0 | 0 XXX XXX..... XXX
3199999. | Total - Special Revenue & Special Assessment OBlIGatioNns. ... iireiiiiiecesssicnceiseeessn e | ceneeeas 14,316,037 ] XXX 14,940,292 |........ 14,399,259 |........82,272 | .......718,092 | .........(36,909) | ..o 0 | oo . O XXX o XXX..... XXX
Public Utilities (Unaffiliated) - Issuer Obligations
United States
172070 CN 2. J[CINCINNATI GAS & ELEC 5.70 9-15-12NC.......co....[ oo oo 5.700[SM15]09/15/2012] ......vvvevveree [ [ 1,999,351 [.......... 2,000,000 [..105.2080].......... 2,104,160 [.......... 1,999,280 111,467 0971872002 ....... 5.705
29364G AA 1. |[ENTERGY CORP 7.75 12-15-09 NC.....c.ocevvvrvevrvans | v | v 7.750(DJ15 | 12/15/2009... 1,000,000 |..104.7500] ... ....76,639 12/16/2002(........ 7.750
462613 AB 6.. | IPALCO 7.375 11-14-08 NC.....cooovvevrvecvrvrecrrenes oo [ e 8.375[NM15]11/14/2008 ... 1,500,000 |..111.7500] ... 121,875 11/08/2001{....... 7.375
47655P AT 0..|JERSEY CEN PWR 6.78 3-29-05 MTN C 03.........co.. | cevees [ cevnee 6.780 [SM... | 03/29/2005... 2,000,000 |..100.2390]..........2,004,780 {..........2,005,660 |.........45,200 | ........ 135,600 05/06/19931........ 6.780
49337E AA 8..| KEYSPAN GAS 7.875 2-01-10 NC.....oovovvrvrcrerrcrnns e [ e 7.875|AF.... 102/01/2010{... 2,000,000 |..119.5790..........2,391,580 |..........2,201,600 |.........65,625 | ........ 157,500 03/27/2001{........ 6.367
494550 AA 4.. |KINDER MORGAN 6.30 2-1-09 NC........ccovvvrrvrrvrcer [eevee [ cernns 6.300 [AF.... |02/01/2009 ... 2,000,000 |..110.3340..........2,206,680 |..........1,993,400 |.........52,500 | ........ 126,000 01/26/1999]........ 6.345
62402X AZ 4..|MOUNTAIN FUEL 6.91 08-06-12 MTN......c.covvvvvrens | vvnee | rennes 6.910|OA....| 08/06/2012]... 2,000,000 |..108.8540..........2,177,080 |..........2,114,760 |.........34,550 | ........ 138,200 07/11/2002{........ 6.138
69351E AA 7..| PP&L CAPITAL FDG 8.375 6-15-07 NC.......coovvvvvrvrre | cvveree | e 8.375(DJ15 | 06/15/2007 | ... 2,000,000 |..114.3110{..........2,286,220 |..........2,305,300 | ..........7,444 | ........ 167,500 03/27/2003........ 4.373
709051 BU 9..|PENN PWR & LGT 6.50 4-1-05 NC........ooovvvrrvrvvncns | vvnee | e 6.500 [ OA....| 04/01/2005... 3,000,000 |..105.9290..........3,177,870 |..........2,970,420 |........48,750 | ........ 195,000 04/14/1993]........ 6.621
74533H AE 3. |PUGET SOUND P&L FMB 7.75 2-1-07 MTN......cccce. |ovvnee | rennee 7.750 | OA15]02/01/2007 ... ..1,500,000 |..113.1730{..........1,697,595 |..........1,645,095 |........24,542 | ........ 116,250 12/01/1993(........ 6.637
837004 AX 8.. |SC ELEC & GAS 9.00 7-15-06 NC............... . [07/15/2006......ocooovere | s | 617,698 | ... ....600,000 |..115.1820{.............691,092 | .............665,496 |........24,900 | .......... 54,000 10/21/1992]........ 7.699
UNIEEA SHAIES. ...t 19 600,000 [..XXX.....]........21,460,807 [ ........20,401,011 [ ......354,658 [ ..... 1,400,031 [........84969 [ .0 [ O XXX XXX..... XXX
3299999. [ Public Utilities (Unaffiliated) - Tssuer OBlIgations.........cooveireierescscessessessenssmemememsenserssmsensensensensessseseeseeneens | coeen 20,161,042 [ oiiis 19,600,000 ... XXX..... | ........21,460,807 | ........20,401,011 [......354,658 | ..... 1,400,031 [.........84969 [ ... O [ O XXX XXX..... XXX
3899999. [ Total - Public Utilities (Unaffiliated)..........cooieriiiiriscsisieienerissssessseeseeseessessessssenssnssnsseseeseeseeseesseseesseesennes | coreee 20,101,042 [ coiiis 19,600,000 ... XXX.....|........21,460,807 | .......20,401,011 [.....354,658 | ..... 1,400,031 [.........84969 [.......... .0 [ O XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
00184A AF 2..TAOL TIME WARNER 6.875 05-01-12NC........ccccco... oo Jooennes 6.875[NM... J05/01/2012] ..o [ [ 951,999 T 1,000,000 [..112.5310 05/09/2002] ....... 7.665
020012 AA 8.. | ALLSTATE FINL GLOB 7.1259-26-05 NC.........ccoeve | vvevee | rvnnee 7.125|SM2609/26/2005 ... ..108.7650] ... 01/08/2001{........ 5.874
023771 P7 7.. |AMER AIR 10.22 90Y ETC 5-7-05 AL0704... ...10.220 | NM07|05/07/2005 | ... ....85.0000 ... 12/23/1996 .....15.091
05115E AB 6..| AUGUSTA IV A2 6.90 111515 ALO72410SF.......ccoo.| covree | rvnnes 6.900 [NM15]11/15/2015{... 113.2640] ... 10/19/1995(........ 7.008
05115Q AC 7. |AUGUSTA V A2 6.40 2-28-11 AL112506..........ovovvee | coveree | rvnnee 6.400 [AF29 | 02/28/2011{... ..108.3400] ... 01/17/2001{........ 6.584
05564C AA 8. |BOCF LLC SER 98-B 8.96 3-01-10 SF........cccovvvvene | cvvvee | rvenee 8.960 [ MAR. |03/01/2010... ..100.0000] ... 12/127/2002(........ 8.960
126410 JW 0. | CSX TRANS ETC B 5.954-15-08 NC........covvrvvrerrees [ cevee [ e 5.950 | OA15]04/15/2008 ... ..108.5730] ... 06/10/1999]........ 7.021
141781 AR 5..| CARGILL INC 4.375 06-01-13 NC......c.ocovvvvrrcrrrrcnes [ v [ e 4.375(DJ.... |06/01/2013] ... ....93.8500 ... 11/07/2003(........ 5.239
15640P AA 6..| CENTURA BANK 6.50 3-15-09 NC.......ovvvvrvrevrvrnns [ cevvee [ e 6.500 [ SM15]03/15/2009 ... .112.6670] ... 03/19/1999]........ 6.527
17302X AA 4..|CITGO PETROLEUM 7.875 5-15-06 NC........ccoovvvne [ cevees [ cenne 7.875[NM15]05/15/2006 | ... ..103.2500] ... 12/23/199........ 7.372
197677 AF 4.. | COLUMBIA HEALTHCARE 6.91 6-15-05 NC.........c.. [ cevees [ cevne 6.910(DJ15 | 06/15/2005... ..105.3370] ... 11/01/1995(........ 6.685
244098 AA 7.. | DEER PK REF 6.47 12-15-08 AL21006 SF.........ccoc. | vvree | rvnnes 6.470(DJ15 | 12/15/2008 .107.6220] ... 07/30/1997{........ 6.771
244199 AR 6..|DEERE & CO 8.95 6-15-19 CO9@100.........ccecevvevvee | evveree | rennee 8.950(DJ15 | 06/15/2019 ..116.2500] ... 12/127/1996........ 7.154
244217 BH 7..| JOHN DEERE CAP 4.50 8-22-07 NC........cocovvvvvvres | cvvnee | vvnnes 4.500 | AF22 | 08/22/2007 ..104.6340] ... 10/15/2002(........ 4.032
291011 AF 1.. |EMERSON ELEC 5.50 9-15-08 NC........c.ocovvvvvrrerras | cvvenee | rvnnee 5.500 [ SM15]09/15/2008 ... ..107.9050] ... 09/11/1998]1........ 5.534
294429 AE 5.. |EQUIFAX INC 4.95 11-01-07 NC....covvvvrrrerrrrcrnns | veinee | e 4.950(NM... | 11/01/2007 | .. ..104.5920] ... 10/24/2002(........ 4.994
319963 AF 1.. |FIRST DATA CORP 5.625 11-01-11 NC......ocovvvvves | vvenee | e 5.625NM... | 11/01/2011{... v 2,456, ceeeennn 2,500, ..106.3850] ..........2,659, v 2,448, . 02/01/2002{........ 5.904
33738K AA 3..|FIRST UNION FL 6.18 2-15-36 P21506...........cccovvees | cvveree | rennee 6.180 | AF15 | 02/15/2036 | ........cevveree [ cvrvvrvrae | e 2,009,004 |.......... 2,000,000 |..109.0650].......... 2,181,300 |.......... 2,009,420 08/24/1998]....... 6.148
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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- Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange | Principal or |Desig-  Date of
cation Description Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment | Interest |nation| Acquired | Interest
36962G ZH 0.. | GE CAPITAL 4.625 09-15-09 NC......cooovvvermerrvrvvrrecrrennns [ 09/15/2009 | .... .103.9540]...........1,039,540 |............1,004,230 |........ 13,618 [......c.... 45,094 | ...ooiiiiricii(536) [ oo | e | oo 1]10/04/2002
40074P AA9.. |GTD EXPT PDVSA 95-A 6.28 6-15-04 SF.. .| 06/15/2004 21017500 | oo 170,581 | e 16T BAT | i BB8 | 10,528 [ s | it | cevviineenessiinsenns | ceveees 1106/07/1995 | ....
449901 AC 1.. |ICINORTH AMERICA 8.875 11-15-06 NC.. 11/15/2006 .115.1550 |. ...2 276 320 177 500 | ooeerr(30,513) | i | cevierneeneeiiinennes | ceveees 211212311996 | ...
50075N AB 0.. | KRAFT FOODS INC 5.625 11-01-11 NC..... .5 ....| 11/01/2011 ..105.3650 |. ...2,498,675 40,625 | 109 | | s | e 210/30/2001 | ...
5526E0 AJ 2...| MBNA AMERICA BANK 6.50 6-20-06 NC... .1 06/20/2006 ..108.8790 |. 995,720 | ocevrr1,986 | ierree85,000 | i B27 | i | i | e 2|06/14/2001 | ...
565849 AC 0.. | MARATHON OIL 5.375 06-01-07............. 06/01/2007 .107.0230 |. 21,593,645 | .o 8,719 | 1iiii080,625 | oo (17,470) | oo | e | ceveees 202/26/2003 | ...
637071 AD 3.. | NATIONAL OILWELL 6.50 3-15-11 NC... 03/15/2011 ..109.6550 |. L1AT7.890 | ....ni28,708 97,500 | oo 1,819 | s [ e | s 2| 03/14/2001 | ....
637432 DA 0.. |NATL RURAL UTIL 4.375 10-01-10.... ... | 10/01/2010 .100.4110 . ..992,800 .1PE | 09/23/2003 | ....
743315 AF 0...| PROGRESSIVE CORP 7.00 10-1-13 NC.... ... | 10/01/2013 .114.8830|. ...1,050,270 .1PE | 02/07/2002 | ....
743315 AK 9...| PROGRESSIVE CORP 6.375 1-15-12 NC.. ..101/15/2012 .110.2380 |. ..1,990,680 | ........58,792 | ........ 127,500 | .eoovrvieeeenT2T | e | crvevinsenseiiiineenns | ceveees 1(12/07/2001 | ....
744593 AC 8.. | STEER-IBM-Z2-A 6.415 6-01-18 AL 2-11... 06/01/2018 ..105.5000 |. ..1,644,577 .1PE | 04/23/1999 | ....
782348 AA 4...| FRANK RUSSELL CO 5.625 1-15-09 NC... ..1 01/15/2009 ..109.0340 |. ...1,662,960 .1PE | 02/26/2003 | ....
803111 AK 9...| SARA LEE CORP 6.25 9-15-11 NC.... 09/15/2011 1110410 e ceeernennn2,053,300 | .........36,806 | ........ 125,000 [..covvireec(dA72) | s | i | e 1101/11/2002 | ....
855084 AA 7...| STAR BANK 6.375 3-1-04 NC eeee | 03/01/2004 | ..o | e [ v 1,198,864 ..100.7880 | ............ 1,209,456 |............ 1,154,628 .1PE | 06/29/1995
885622 AA 8...| MMM ESOP TRUST 5.62 7-15-09 A112005.........ocovrnes | corverne | crveenee 5.620 | JJ15..] 07/15/2009 | .....cvvvveranns | wovrrrerrrins | crrerreienns 2,341,463 .108.0940 | ............ 2,669,341 |........... 2,274,746 .1PE | 01/12/2000
89350L GP 1.. | TRANSAMERICA FINL 7.15 8-25-05 MTN. ...1.150 | SM.... | 08/25/2005 ..108.0890 |. ...2,031,100 . ..2PE | 09/08/1995 | ....
89652P AA6.. | TRINITY IND 7.755 02-15-09 AL2-07 NC.... ...1.755 | AF15.| 02/15/2009 ..100.0000 |. ...2,000,000 .155 100 | cooorveeerenreeeees [ cerveierneeneeiiens | onrensessinsenseeees | oo 3102/12/2002 ...
899897 AA 0...| TUPPERWARE FINL 7.25 10-1-06 NC... ...1.250 | OA.... | 10/01/2006 ..105.9530|. ...3,064,680 217,500 | cooooererr(7,266) | oo | o | o 371212311996 | ...
902905 AR 9.. |USX CORP 7.20 2-15-04 NC........... e .| 02/15/2004 ..100.5690 | ............ cereene. 1,496,790 eeerren 108,000 | ovoiicrnn28 | s | s | e 2| 01/311199%4 | ....
902905 AU 2.. |USX CORP 6.85 03-01-08 NC . eeee | 03/01/2008 | ... | v [ v 3,109,011 1122620 | ............ 3,367,860 |............ 3,149,910 | .........68,500 |.......... 205,500 | .cooerr(22,498) | oo | erviiinenreiiineenns | ceveeen 2| 02/21/2002
904000 AB 2...| ULTRAMAR DIA 6.75 10-15-37 P101509.........comecvreueer | conrerne | crveannd 6.750 | OA15 | 10/15/2037 | ...ovcvvveererns | wevrrerreens | coverreienas 4,873,699 .110.0630 | ......c..... 5,503,150 |...ccccco.. 4,871,100 | ........71,250 |.......... 337,500 ..2PE | 12/27/2000
90777H AG 9..|UNOCAL SER A 9.375 2-15-11 MTN NC.... .| 02/15/2011 .124.0270|. ..1,202,110 293,750 | oo (14,782) | s | eevreerreieiseenieies | oo 203/2411999 | ...
907833 AD 9.. | UNION PACIFIC 6.91 8-27-17 AL103109... .| 08/27/2017 .110.7500 |. ...3,543,052 ceeeen.245,608 .1PE | 01/03/2001 | ....
92239M AC 5. | VECTREN UTILITY 6.625 12-01-11 NC 12/01/2011 ..110.3990 |. ..1,986,040 | .........11,042 |......... 132,500 .2PE | 11/27/2001 | ....
961238 AG 7.. | WESTPOINT STEVENS 7.875 6-15-05 NC DJ15. | 06/15/2005 ....13.0000 . 2999,700 | .ooorveeveenrreinnn | ormerrrevernnenneenienne | eeeeneee{ 189,700) | v | wevreerreviennenneeies | e 6| 06/03/1998 | ....
96647K AJ 1...| WHITMAN CORP 6.00 5-01-04 NC............. . ....| 05/01/2004 .101.4390 . ...1,998,920 .2PE | 07/11/2001 | ....
96647K AK 8.. | WHITMAN CORP 6.375 5-01-09 NC... .105/01/2009 | ... .111.3730 . 1,495,500 |.........15,938 |............95,625 | ..oooiiieenni20 | oo | s | e 2| 04/27/1999
UNitEA SEALES......ovveesirriieieiiiisriiee it 87 818,130 [...XXX....... 89,094,663 |.....1,363,050 | ......5,648,910 | .......(128,122) | ........cocc...c. [ 0 [XXX.]....XXX......
Foreign
803895 AC 5.. | SATELITES MEX LIBOR+3.75 6-30-04 NC.............c..... [ - 5.620 [MTHL] 06/30/2004 | ........cccoeeeeess [ eoreemmennens | crrrererereeee 936,086 ...1,253,000 | ....76.0000 952,280 |............ 1,245,328 | .ocooveerce 782 | i 73,022 [ oo | cviennenniiiinnes | covrriiiensesseisenss | cvenees 51 02/26/1998
FOTBIGN. .....oorivvecrvciisesii e sneeeens ...936,086 ...1,253,000 |...XXX...... .952,280 |............1,245,328 . 0 0 0 [ XXX.]....XXX......
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgatlons ............... 87,681,080 89,071,130 |.. XXX..oooee| covuvneee 94,446,693 | ........ 90,339,991 |..... 1,363,832 | ...... 5, 721 932 | o (128,122) | .....ccoonucn [ 0 [XXX.]....XXX......
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential M gag
United States
09774X BF 8.. |BCM 1999-B A5 SEQ 7.44 1-15-20.........onmecrveeirmerrrernes | corveens | v 7.440 [MTHL| 01/15/2020 | 05/15/2006 ...712.7500]...........1,269,576 |..........1,745,122 | ..........10,820 |..........129,837 | ....... (475,547) ..2PE | 08/26/1999
22540V P9 7...| CSFB 2002-10 1A4 SEQ 6.84 5-25-32 ...6.840 | MTHL | 05/25/2032 | 10/25/2009 | ... .101.2500 | ...........2,025,000 |............1,999,844 | ........11,400 |........ 132,433 | .ccooouurrrcenn. 19 .1PE | 04/16/2002 | ....

22540V 2U 5.. | CSFB 2002-18 1A4 SEQ 6.66 6-25-32.... ...6.660 | MTHL | 06/25/2032 | 09/25/2004 | ... ..100.5000 . .1PE | 05/08/2002 ....

23321P LR 7.. | DLUMA 94-10B 2A3 SEQ CSTR 6-25-09 ...1.596 | MTHL | 06/25/2009 |. ..100.2500 . WAPE (122711996 | ...
45660N KZ 7.. | RAST 2002-A14J A10 NAS 5.75 1-25-33.....cconeevrvvcnines | corrieee | o 5.750 | MTHL | 01/25/2033 ....99.1250 . ..1PE | 04/08/2003
UNIEA SEALES......cvveeurcieeiriie s .10 313,524 | ... XXX...... . ceeree035,043 | .o (479,115) | v [ 0 [ XXX.]....XXX......
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed SeCUNtES..........cvuirinirnecincissresssisirenn 9,868,842 | ......... 10,313,524 | ... XXX..oo.| o 9,858,774 | ... 10 347, 230 .......... 57, 554 .......... 635,043 | ......(479,115) | c.cevurunnd [ 0 | XXX.]...XXX......
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
23322B CZ9.. |DLJCM 1998-CF2 A1B SEQ 6.24 11-12-31.....cvervvees ‘ ........ ‘ ........ 6.240 | MTHL | 11/12/2031 [ 10/12/2008 | ............. | ccovevveencs 2,574,259 .110.5000 | ............ 2,762,500 |........... 2,608,594 156,000 | .......... (16,346) | covvoveecrreiens | werecrreieeneeneenes | oo 1110/10/2001 | ........ 5.406
33736X BZ 1.. |FUNBC 2001-C2 A2 SEQ 6.663 1-12-43.......c.cooomriinens | o ...6.663 | MTHL | 01/12/2043 | 02/12/2011 | ............. ..4,177,736 .112.8750]...........4,515,000 |...........4,221,094 266,520 | .........(20,696) | .covoveorcriiiins | nnerriiiisenriines | e 1/10/10/2001 | ........ 5.868
UNIEA SEALES.....rvveesriieeiiiisrese e ...6,751,995 XXX ..1,277,500 |............6,829,688 |. crereeni822,520 | ceeee(37,042) | [ 0 [ XXX.]....XXX...... XXX
4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed SECURItIES.........coocuuririmnienecinsissrsssrnenen: | ceveesenennd 6,751,995 XXX 7,277,500 6,829,688 | .......... 35, 210 .......... 422520 | ... (37,042) ] ..o [N 0 | XXX.]...XXX...... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
05947U CF 3.. [BACM 2001-PB1 A2 SEQ 5.787 5-11-35.......coomimrriienns | e | o 5.787 |MTHL | 05/11/2035 | 07/11/2011 | ..oovve [ e 5,020,272 .107.7500 | ............ 5,387,500 |............ 5,025,250 | .......... 24113 [ 289,350 |............. (V2T Y I I 1110/31/2001
76110V HH 4..| RFMS2 2001-HI4 A6 SEQ 6.29 12-25-22... ...6.290 |MTHL | 12/25/2022 | 05/25/2010 | ... ....3,006,457 .103.8750...........3,116,250 |............3,008,906 |. 15,725 |.........188,700 |............. (1,093) | cooooerveeinnens | eerrrvieisneeneeniines | e 1108/31/2001 | ....
83081X AB 1.. | SKY 2002-A A2 ABS 6.71 7-16-18.......cevvveerrnerriririsnnins | s | cvveenss 6.705| MTHL | 07/16/2018 | 02/15/2012] ............. ....2,500,000 .106.8750]............2,671,875 |............2,500,000 crareneen 167,625 | i | | s | s 1]05/09/2002 | ........ 6.705
UNIEA SEALES. ... cvveesriieeseciiiis e rsess et | ensnciens 10,526,729 XXX 11,175,625 10,534,156 | .........47,288 |......... 645,675 [....coooonne. (3,467) [ .covvvernacn [ 0 [XXX.]....XXX...... XXX
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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
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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
4499999. [ Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities..........cccooovre [ coen. 10,526,729 | ........ 10,500,000 [...XXX..o.. | ooveve. 11,175,625 | ........ 10,534,156 |........47,288 | ........ 645,675 [.......... (3,467) XXX [ XXX ] XXX
4599999. [ Total - Industrial & Miscellaneous (Unaffiliated). ... ..ooooi i sesessmsnsnsnsnensmsensnsnenseees | ceeees 114,828,646 | ...... 116,384,654 [.. XXX.... [...... 122,758,592 ] ...... 118,051,065 [...1,503,884 [ ..... 7425170 ] ....... (647,746) XXX T XXX XXX
Totals
5499999. [ Total - ISSUET OBIIGAtIONS. ... everererririerieresiererereeserseeseeseessessssesenssesenseserseeseeseeseeseeseessesnsessenenerserseessesssnees | aveees 138,943,855 ...... 137,766,130 [.. XXX.... ] ...... 147,914,010 ] ...... 142,255,493 1...2,060,120 [ ..... 8,298,281 XXX ... XXX...... XXX
5599999. [ Total - Single Class Mortgage-Backed/Asset-Backed Securities..... o 3,203,023 [.......... 3,183,375 [.. XXX [ 3,405,206 [.......... 3,218420 [.......66,333 | ........ 220,108 XXX ... XXX...... XXX
5699999. [ Total - Defined Multi-Class Residential Mortgage-Backed Securities.. i 14,868,773 15,313,524 |... XXX..... 15,046,274 | ........ 15,347,158 |........80,946 [ ........ 915,743 XXX ... XXX...... XXX
5899999. [ Total - Defined Multi-Class Commercial Mortgage-Backed Securities............ o 6,751,995 [......... 6,500,000 [..XXX.... ... 7,277,500 [ .......... 6,829,688 [.......35210 [ ........ 422,520 XXX ... XXX...... XXX
5999999. [ Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities. L 10,526,729 | ........ 10,500,000 [...XXX..... 11,175,625 | ... 10,534,156 |.......47,288 [ ........ 645,675 XXX ... XXX...... XXX
6099999. [ Grand TOtAl - BONGS. ... oottt eeseeseeseesceeeeeneeeseneenenseeneeseeneeeceeceee | ceeeee 174,294,375 ] ...... 173,263,029 .. XXX....T...... 184,818,615 | ...... 178,184,915 |....2,289,897 | ...10,502,327 XXXT.... XXX..... XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
CuUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
126304 40 1...[CSC HOLDINGS CL M 11.125% PFD RED4-8............... | ....... 15,000.000 |..............700.00 |.cooveeviivinrins | v 1,550,300 | .......... 105.000 | ...coovvrvneee 1,575,000 | ...covvrnene 1,556,250 [ ...covvereennd1719 | 41,719 06/26/2003
126304 60 9...[CSC HOLDINGS CL H 11.75% RED 10-07...... .{--.....8,680.000 . . ...902,720 |.. ...901,491 | ... 101,990 | ... 07/03/2000
423077 20 7.. |HEINZ (H.J.) CO. 6.226 7-15-08.........coccovivrininninriniiinns | e 20.000 ..2,102,500 ..2,134,300 {... 124,520 |... .| 06/25/2002
UNItEA SEALES. .. ..4,580,220 ..4,592,041 268,229 | ... XXX
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).. - 4, .. ..4,580,220 | .. ..4,592,041 268,229 | ... XXX
6599999. [ Total - Preferred STOCKS. .. ... vv. ettt ssesnesnennes | oeenesssnneens 4,531,955 ... XXX.oooooone | e 4,580,220 [ .......c...... 4,592,041 268,229 XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

otT3

1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (@) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
743866 105........ PROVIDENT FINANCIAL GROUP, INC.......cccovovviiriiines | 13,604.000 [....cccoovrinnee. 434,648 | 31950 [ 434,648 ..o KEOYZETH T I 13,060 [.ooovininnnne, 95,167 [ ...07/15/1999....
UNIEA SEALES. ... .. ..434,648 . ..434648 |.... ....330,773 |. .. e 99,167 [0 [ XXX [ XXX.......
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)..... | .....c.cccoen... 434,648 | ..o XXX [ 434,648 330,773 [0 [ 130060 [ 95167 |0 e KKK XXX.......
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
006847 107........ ADELPHIA BUSINESS SOLUTIONS INC........coovvvevriniinies [ 3,486.000 [ ..oevververrrrrrreenn28 [ iriiiiieenn0.008 | 28 | E IS T S OO OO UUUUOUNY (5772 ) SRR DU ES ...01/11/1999....
006848 105........ ADELPHIA COMMUNICATIONS CORP CLASS A .7,000.000 . ....327,835 |... . ...01/11/1999....
409735107........ JOHN HANCOCK BK & THRIFT OPP FUND.... 67,200.000 |.. ....601,860 |... ...10/08/2002....
44107P 104........ HOST MARRIOTT CORPORATION.......... B [ 8,370.000 |.. ....154,397 |... ...02/10/1999....
81169P 10 1........ SEABULK INTERNATIONAL INC... 32,667.000 ....399,995 |... o] .. ...12/31/1999....
UNItEd SEALES.... s .1,485,602 | ... .0 . , .. ..305, O o S I XXX.......
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cccococoee [ o 1,068,085 | ..o . XXX [ ... 1,068,085 | ..o 1,485,602 556 [.ii305,998 |0 e XK XXX.......
Common Stocks - Parent, Subsidiaries and Affiliates
United States
02909* 108......... AMERICAN PREMIER INSURANCE COMPANY... ....20,000.000 |.. .. 5,320,826 |... ... 12/21/1989....
047722100 ATLANTA CASUALTY GROUP, INC.......ocvvviininereernrrens [ 5,000.000 |[...covvervririiiieiinnns cerereeeeeeees | ....586,482 |... ...05/01/1977....
04813#105........ ATLANTA SPECIALTY INSURANCE COMPANY.. ..250,044.000 12,757,506 |.. .12,757,506 |..............16,136,700 |... ... 11/30/199%....
04813@ 10 7....... ATLANTA RESERVE INSURANCE COMPANY.... ....10,000.000 | .. ...5,689,070 |.. ....5,689,070 |...cooornnnn. 5,138,662 |... o] ...01/01/1999....
UNIEA SEALES. ... .. .24,873,149 ..24,873,149 27,182,670 0.
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates. ....24,873,149 ..24,873,149 27,182,670 .20
7099999. [ Total - COMMON StOCK. ......cvvevereriereisiseieiscsci s .26,375,882 ..26,375,882 | ..............28,999,045 ....55,616 |.
Total - Preferred Stock from Section 1 o] ...4,531,955 ..4,580,220 ..o 4,592,041 ..268,229 |..
7199999. [ Total - Preferred and CommOon StOCK............ovoverreireiiineiecicencscscncissenee | e, 30,907,837 | .o XXX [ 30,956,102 |.............. 33,591,086 323,845

(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §............... 0.
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
912828 AJ9............... U.S. TREASURY NOTES 4.375 8-15-12......cocoovovererereererrrcreree [......12123/2003.... JPURCH FROM AMER PREMIER INS CO......cocoiiiiiieeieiiiisisiisns Leorsissessessissessessesnesesesssssessessenses |osssessssssssssssosssnssssenseneas 51,352 oo 50,000 | vevvovverereeeeeeeeeee e 773
0399999, | Total - BONAS = U.S. GOVEIMIMENL.............c.veeeevevseeereieeteteveeeeeeteteteteesestetetesesessceetesesesess  eestesesssseseesesasessseesesassssssseesasssssssesasssassssesasassssesesessssesssesesssssssesesasassssesesesnssssesesasassssesesessssesesesassseseses | eresseemseresssessnseesesesssssesens 51,352 oo 50,000 | vevveveereeeeeeeeeeeaa 773
Bonds - States, Territories and Possessions
Mississippi
605580 EH 8............... MISSISSIPPI B GAMING 5.00 10-01-2007..........cocvererevrereeneen. [......03/27/2003.... [MERRILLLYNCHP F & S.....ooiiiooeeee e | o 2,225,060 [...cooveverrerererre 2,000,000 [..ooovvivererorieeeeeeeee e
LTI v 2,225,060 [...oovovverrererere 2,000,000 [..oooveverreeeeeeeceeee 0
New Hampshire
644682 QV 1.............. NEW HAMPSHIRE REF SER A 5.00 7-15-10..................ccu........... [......04/15/2003.... J[BEAR STEARNS & CO.INC.....oviviviiicieieeisecesesesscssesseseeresniens |essssssssssssssssssssssssssssssssssssssenss |eosossissesssssossssssssessensenes 1,668,945 | ..o 1,500,000
New Hampshire...... ..1,668,945 | .. ..1,500,000
Total States and US............ccovevvrerererrenn.. ..3,894,005 | .. ..3,500,000
1799999. | Total - BONAS - SAtES, TEIMEOMES & POSSESSIONS. .......c.cvvvevevevieieieie ettt ettt eteteteteteteteeeesetesetetetetesesesesesss s sesesesesesesesesesesestassseseseseseseeesess sttt esesesesesesessssssasasasessseseseserensssssasssesesesas 3,894,005 3,500,000
Bonds - Political Subdivisions of States
Ohio
172252 WX 2.............. |CINCINNATI OH SD 5.00 12-01-12.....cuevererererieeeceere e eeeeeevevens | e 10/16/2003.... |SEASONGOOD & MAYER.. ..2,191,020 | .. ..2,000,000 | .
199491 QA 2........... COLUMBUS OHIO SER A 5.00 7-1-09... ....06/06/2003.... |LEHMAN BROTHERS INC.. ..3,467,040 | .. ..3,000,000 |..
[0 oY ..5,658,060 | .. ..5,000,000
Total States and US.................. ..5,658,060 | .. ..5,000,000
2499999, | Total - BONAS = POIHCAI SUDGIVISION..............cv.veeeeeerevereceeteteieteetcteteteseeectetete s eseetetetetesees etetesessseeeesesesessceesesessesseesesesesssassesasssssessesesassesesesassssssesesssassesseesessssssesesessssssssesesssssesesesssnnesesesssssrseseseran 5,658,060 5,000,000
Bonds - Special Revenue and Special Assessment
Ohio
407288 NT 2............... HAMILTON SWR-REF-B-OH 5.00 12-01-10..........ccccvovrererreene.. [......06/25/2003.... [SEASONGOOD & MAYER........ooiiiiieisisisisiesresieeieeesessesenas | o 2,212,460 [ ..o 2,000,000
2,212,460 [ ..o 2,000,000
Texas
54811B AF 8.............. 1,115,610 1,000,000
1,115,610 1,000,000
..3,388,070 | .. ..3,000,000
3199999. 3,388,070 3,000,000
Bonds - Public Utilities
United States
69351E AAT............... PP&L CAPITAL FDG 8.375 6-15-07 NC...........ccoveeerererrecrrean [......03/27/2003.... J[BEAR STEARNS & CO.INC.....oviioiiiiicicecseescesesscssesseeneesesniens |essssssssssssssssssssssssssssssssssssssenss |eonossissesssssossssssssesssnsenes 2,305,300 [..coovevrrererere 2,000,000
United States.............ccvevrerereveneane. ..2,305,300 | .. ..2,000,000 |..
3899999. | Total - Bonds - Public Utilities 2,305,300 [..coovevrrererere 2,000,000
Bonds - Industrial and Miscellaneous
United States
141781 AR 5............... CARGILL INC 4.375 06-01-13 NC.....oovererererreerereeeeeecieeeeveseeiens | e 11/07/2003.... |J. P. MORGAN SECURITIES..........ceveteieeececieietieeeeeeeee e seeeesaeiens | ctevevesesese et ssesssae et eseaeaesesseaeaes | evessssnssssesssesssesesesenans 1,403,430 | .vovevereiecrcreeeeeeeeeiae 1,500,000
45660N KZ 7...............| RAST 2002-A14J A10 NAS 5.75 1-25-33 ....04/08/2003.... IMORGAN STANLEY & CO........ccccceuuc.. ..2,529,688 | .. ..2,500,000
565849 AC 0.... ....|MARATHON OIL 5.375 06-01-07........ ....02/26/2003.... | CITIGROUP SALOMON SMITH BARNEY.. .1,593,645 | .. 1,500,000
637432 DAO.... ....|NATL RURAL UTIL 4.375 10-01-10 ....09/23/2003.... |[LEHMAN BROTHERS INC......ooiiiiiiiieceieeeeeececee et [ eeeeieieieseeeie et es e nenns | eveeesseseteses e es e ns 992,800 1,000,000
637432 DAO.... .|NATL RURAL UTIL 4.375 10-01-10.... ....12/23/2003.... |PURCH FROM AMER PREMIER INS CO.....c.cooviiueieieieeeecieierereees [ e 603,750 |.cooveeceeeeieieeeeeeeeean 600,000
782348 AA 4 FRANK RUSSELL CO 5.625 1-15-09 ....02/26/2003.... |DAIN RAUSCHER..............cccuuenn...... ..1,662,960 | .. 1,500,000
UNIEEA SEALES. .......eecvevveeceeeeeeeee ettt eseaeteterneeseeesesneseets  etesessssesesesssanncaeeeran ..8,786,273 | .. 8,600,000
4599999. | Total - Bonds - Industrial & Miscellaneous.. ..8,786,273 | .. ..8,600,000
6099997. | Total - Bonds - Part 3...............ccouuu....... ....24,083,060 ....22,150,000 |..
6099998. | Total - Bonds - Summary Iltem from Part 5. ...15,925,635 |.. ....14,700,000 |..
6099999, [ TOAI = BONGS..........ceevevevvereeeieeteteteieeeetetete et eeetet et eeeteteteseteseseetetetesesesseeeeetesesesesseee esetesessssssesesesssasseeesasassesesstesasessesesesassssesesesesassesesesasasssssesasasaesssesesassssssesesassssssesessssesesesassssssesesessssnnsseses | aveeseseserssssrsesesesessnees 40,008,695 [ ......cccovevrrcrreen. 36,850,000
Preferred Stocks - Industrial and Miscellaneous
United States
126304 40 1 CSC HOLDINGS CL M 11.125% PFD RED4-8..........cccccovveererereraras | e 06/20/2003.... [BEAR STEARNS & CO. INC........ceveverirecierieeceeecieieeeeeeeveteverenns | evevseeseeeesesseie e 10,000.000 [..ooovevrrereerereeceiee 1,042,500
126304 40 1 CSC HOLDINGS CL M 11.125% PFD RED4-8.. ....06/26/2003.... | BEAR STEARNS & CO. INC... ..5,000.000 |..

United States.............cccccu.......

6399999.

Total - Preferred Stocks - Industrial & Miscellaneous.

6599997.

Total - Preferred Stocks - Part 3

6599999.

Total - Preferred SEOCKS. ........o.ovviiieeeeeeeeeee e »
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SCHEDULE D - PART 3

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

7099998. [ Total - Common StOCKS = SUMMANY IHEM fTOM Palrt 5. oottt it etotitits et et st sttt et et et st st et et et es e s et et et eeeseh et et eeeeeE£EeEeEeeAeE£EeE4E oL oe8eheEeE e £ L8 £heheEe£c8eheh st ecseEeEeb et enansebeb et st e et ebenanan

7099999. [ Total - Common Stocks. ......oerriiiciaiciiices

7199999. [ Total - Preferred and Common Stocks

7299999. [ Total - Bonds, Preferred and Common Stocks
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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
31383S RS 1..... FNCL 511797 PT 6.0 5-01-31........... ... [ 1212672003 [ PAYDOWNS.... .3,036,917 ..3,036,917 |..
313960 MB 9..... [FHLMC GOLD D2-3954 PT 7.50 09- ceveeeeee | 12/15/2003 | PAYDOWNS.... ...160,819 |............160,819 | ............164,989 | ............ 160,819
83162C FN 8..... [SBA SER 94-20J 8.30 10-1-14 AL 10-04.. ... [ 10/01/2003 | PAYDOWNS.... ....330,583 |............330,583 | ............351,637 | ............ 330,583
83162C GM 9.... [ SBA SER 96-20A 6.30 1-01-16 AL 8-06............... [07/01/2003 | PAYDOWNS...........covvuenee. ....343,268 | ...........343,268 | ............343,268 | ............ 343,268
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11.... .103/12/2003 | J. P. MORGAN SECURITIES ....891,250 794,950
912828 AJ 9...... U.S. TREASURY NOTES 4.375 8-15-12.. 12/23/2003 [ SALE TO INFINITY INSURANCE CO.. [ ....covvnininnnninns | e 51,352 51,362
0399999. [ Total - Bonds - U.S. GOVEIMIMENL. ...ttt ittt ettt es bbb sns et sns et sni et snscssnscssnscssnsces | seceneas 4,814,189 |........4,721,587 | ......4,742,063 | ......... 717,899
Bonds - Special Revenue and Special Assessment
Louisiana
874778 AA1...... TALLULAH LA REV 6.65 11-1-08 AL91106 05/01/2003 | SINKING FUND PAYMENT 115,000 115,000 116,438
874778 AA1...... TALLULAH LA REV 6.65 11-1-08 AL91106......... [11/01/2003 | SINKING FUND PAYMENT ....315,000 ..315,000 ...318,938
[T T 430,000 430,000 435,376
Ohio
172254 AQ7..... [CITY OF CINTI 8.48 5-1-06 AL504 NC................ 05/01/2003 [ SINKING FUND PAYMENT.......c.ocoovee | orenenencnies [ e 195,000 195,000
172254 AQ 7..... [CITY OF CINTI 8.48 5-1-06 AL504 NC. ..|11/01/2003 [ SINKING FUND PAYMENT.... ....200,000 .200,000
(O T Y ....395,000 .395,000
Total States and US........ccoooiiiiiiices ....825,000 .825,000
3199999. [ Total - Bonds - Special RevenuUe & ASSESSIMENL.........o.iuiiiiieieeteieiiie ettt seseseseseseanaseiesessesnsnseessansssnnssessessnsnsesees | consseeeenas 825,000 825,000
Bonds - Public Utilities
United States
04775H BW 6.... [ATLANTA GAS LT 6.00 10-23-06 CO3MTN......... 10/23/2003 [ REDEEMED BY CALL.... .1,000,000 1,000,000 [............973,380 [ ............ 989,016 |..
197648 CA4..... COLUMBIA ENERGY 6.80 11-28-05NC...... ... 101/27/2003 | HSBC SECURITIES INC. .2,136,580 2,000,000 2,011,549 | .. .
45489H AF 4..... IN & MI POWER 8.50 12-15-22 C03 MTN........... |05/30/2003 | REDEEMED BY CALL.... .5,000,000 5,000,000 ..5,201,855 |.. <enerr(201,855)
604110 AN 6..... MINN PWR & LT 7.75 6-1-07 C03@100.87......... 11/06/2003 | REDEEMED BY CALL. .2,017,400 2,000,000 2,013,763 |..evri e (7,368) | o v [ 3,637 [ 3,637
653522 CF 7...... NIAGARA MOHAWK 6.875 4-1-03 NC..... .... | 04/01/2003 | REDEEMED............ .1,000,000 1,000,000 ..1,000,000 | ..
66526H AN 8..... [NORTH IND PUB 6.67 4-21-03 MTN NC..... ... | 04/21/2003 [REDEEMED.........ccecvuirriiiriiriinins +eer.2,000,000 2,000,000 veer.2,000,000 |..
893570 BP5...... TRANSCONT GAS PIPELINE 6.25 1-15-08........ [12/23/2003 | SALE TO GREAT AMERICAN INSUR. [ 2,070,000 ..2,000,000 | .........1,955,320 | ......... 1,969,506
UNEEA SHAEES. ..ttt | crnens 15,223,980 15,000,000 | .......15,452,710 | ....... 15,185,689
Canada
448814 DY 6..... HYDRO-QUEBEC 7.375 2-1-03* NC........c.......... [02/01/2003[REDEEMED......ccovverireerenersresnmeanene Leoneeseesneseessnenersane | eeseeees 2,000,000 |......... 2,000,000 | .........2,070,360 | ......... 2,000,000 [..oooeees (1,148) [ [enrnnnnnnnninnnes [eonmnmnnnnnnnnens [ eonennnnsnenneens0 feoeenneeee 73,790 [iiiiiiiiiiiinns
(ST U UUUUOUUUUUUUOUUUUUOOTY oS 2,000,000 ...2,000,000 | .........2,070,360 | ......... 2,000,000 [..ooooeee(1,148) [ o0 i O [ 0 [0 [ 73,750 L XXX
3899999. [ Total - BONAS - PUDIIC UHIHIES. ........cv.evee et ennes | eenees 17,223,980 17,000,000 | ....... 17,523,070 | ....... 17,185,689 | ......... 136 770 ] .0 | 0] .38,291 138,291 | ......807,737 | ... XXX
Bonds - Industrial and Miscellaneous
United States
023771 P7 7...... AMER AIR 10.22 90Y ETC 5-7-05 ALO704.......... 05/07/2003 [ SINKING FUND PAYMENT........cocovene [ cevvrnrencencninnnnns | v 345,442 | ... 345,442 | ... 400,712 | ........... 145,086 | ......... 191,838
05115E AB 6..... [AUGUSTA IV A2 6.90 111515 AL072410SF........ 05/15/2003 [ SINKING FUND PAYMENT.... ..60,395
05115E AB 6..... [AUGUSTA IV A2 6.90 111515 AL072410SF. 11/15/2003 | SINKING FUND PAYMENT.... 62,493
05115Q AC 7.....|AUGUSTA V A2 6.40 2-28-11 AL112506............. 02/28/2003 [ SINKING FUND PAYMENT.... 118,880
05115Q AC 7.....|AUGUSTA V A2 6.40 2-28-11 AL112506............. | 08/28/2003 [ SINKING FUND PAYMENT.... 122,752 | ..
05564C AA8..... [BOCF LLC SER 98-B 8.96 3-01-10 SF..... ....|03/01/2003 | SINKING FUND PAYMENT.... ...74,760 |..
09774X BF 8..... BCM 1999-B A5 SEQ 7.44 1-15-20... ... [12/15/2003 | PAYDOWNS.......cocovieinicinicinicinrcnns [ eerveninennennnenins | eeenneens TI077 | 17,077 | 7,077 ] 117,077
124800 AC 7..... CBI INDUSTRIES 6.625 3-15-03 NC.... ....|03/15/2003 | REDEEMED.... 2,500,000
126690 DY 9..... CWMBS 1993-B A6 PAC 6.75 11-25-23... ... |03/25/2003 | PAYDOWNS.... 1,500,000
23321PLR7..... DLJMA 94-10B 2A3 SEQ CSTR 6-25-09.. ... | 12/26/2003 [PAYDOWNS................... 1,270,930
23333W AC 3.... [DTI HOLDINGS INC 12.50 3-1-08 CO06.... ... |06/11/2003 | MERRILL LYNCH P F & S......oovvvvivies | v [ erineennn 70,000 | ........1,750,000 | ............923,312 | ..ccocennees 34,608
244098 AAT...... DEER PK REF 6.47 12-15-08 AL21006 SF-..........|06/15/2003 | SINKING FUND PAYMENT........ccocovee | ovevervevcvernniniens [ vernenen 189,915 [ 10 189,915 | ... 185,278 [ ........... 187,323
244098 AAT...... DEER PK REF 6.47 12-15-08 AL21006 SF-..........[12/15/2003 | SINKING FUND PAYMENT........ccocovee | corevervevnvrrnrrnnens [ vernenen 189,915 [ 189,915 | ... 185,278 [ ........... 187,521 |..
204429 AAS...... EQUIFAX INC 6.50 6-15-03 NC.................. ... |06/15/2003 | REDEEMED...............c....... ..1,000,000 |..
320500 AA9...... FIRST HAWAIIAN BANK 6.93 12-01-03 NC........ [ 12/01/2003 | REDEEMED..........ccccovriireriirirnrininnes ..2,500,000 |..
368836 AB 8...... GEN AMER TRANS 8.625 12-1-04 NC.... . 101/28/2003 | DEUTSCHE MORGAN GRENFEL ..2,821,951 )] (37,576)

370425RT 9......

GMAC 6.75 1-15-08 NC.ooooooooeooo

03/04/2003

DEUTSCHE MORGAN GRENFEL

2,500,000

2493512 |

......... 140,263
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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
370425RT9...... GMAC 6.75 1-15-06 NC.....c.ocorevrercrcircircircics 12/23/2003 | SALE TO GREAT AMERICAN INSUR. | ....oovvvvvervrinens [ v 1,610,625 | ......... 1,500,000 | ......... 1,493,640 | ......... 1,497,123 | ..o 1,232 [ e [, 113,502 | ......... 113,502
40074P AA9..... |GTD EXPT PDVSA 95-A 6.28 6-15-04 SF........... 06/15/2003 [ SINKING FUND PAYMENT.... 167,647 | ......... 167,647 |............ 167,647
40074P AA9..... |GTD EXPT PDVSA 95-A 6.28 6-15-04 SF........... | 12/15/2003 | SINKING FUND PAYMENT.... 167,647 |........... 167,647 | ........... 167,647 | .o [ e [ e |
480208 AC 1..... JONES INTL NETWK 11.75 7-1-05 C04.............. | 07/14/2003 [ RBC DOMINION SECURITIES.. .500,000 |...........472,500 | ............ 375,000
480208 AC 1..... JONES INTL NETWK 11.75 7-1-05 C04..............|09/17/2003 [ RBC DOMINION SECURITIES.. .335,000 |............316,575 | ............ 276,060
482727 AE4...... K-II COMM CL D 8.50 2-1-06 C03@100.............|06/16/2003 | REDEEMED............c.cccrvumnec. 2,000,000 1,978,367
571900 AL 3...... MARRIOTT INTL 6.625 11-15-03 NC... <. | 11/15/2003 [REDEEMED........cooovoivirrciiecicieins 1,000,000 1,000,000
637432 DAO..... NATL RURAL UTIL 4.375 10-01-10.. ....|12/23/2003 | SALE TO INFINITY INSURANCE CO.. 600,000 | ............603,750 | ............ 603,750
74005P AC 8..... [PRAXAIR INC 6.75 3-1-03 NC............. .... | 03/01/2003 [REDEEMED...........ociverreirciciciriines 4,500,000 4,500,000
744593 AC8..... STEER-IBM-Z2-A 6.415 6-01-18 AL 2-11. ... |06/01/2003 | SINKING FUND PAYMENT.... ...32,885 |. 33,041
744593 AC8..... STEER-IBM-Z2-A 6.415 6-01-18 AL 2-11. ... |12/01/2003 | SINKING FUND PAYMENT.... ...33,920 |. ...34,077
786429 AD 2..... SAFECO CORP 7.875 4-1-05 RE 04-03.............. | 04/01/2003 [REDEEMED BY CALL........ .1,500,000 1,500,000 [..cvoeereeeeB,703) [ oo [ e [,
885622 AAS...... MMM ESOP TRUST 5.62 7-15-09 A112005........ [01/15/2003 | SINKING FUND PAYMENT.... 2173811 ... 160,106 | ............ 163,548 .
885622 AAS...... MMM ESOP TRUST 5.62 7-15-09 A112005........ 07/15/2003 | SINKING FUND PAYMENT................. 173,811 ............160,106 | ............ 164,190 [..ovovoveeeeeB90 [ [ e [, 9 621
887315 AX 7...... TIME WARNER 8.18 08-15-07 NC........... .... | 12/123/2003 [ SALE TO INFINITY INSURANCE CO.. 2,000,000 ..2,147,580 |.. 167,420
902118 AD 0..... TYCO INTL GROUP 6.25 06-15-03 NC.... ..|06/15/2003 | REDEEMED.........ccovvvvriiiirriciriirirnnns 1,000,000 <eener..1,000,000
907833 AD9..... UNION PACIFIC 6.91 8-27-17 AL103109. 02/27/2003 | SINKING FUND PAYMENT.... 152,914 |.......... 152,426 | ............ 152,462
DB SHAEES. ..ttt 32,893,967 | .......32,557,351 | ....... 30,957,780
Foreign
055450 AH 3..... BHP FINANCE LTD 6.42 3-1-26 P 03................. 01/06/2003 [ DAIN RAUSCHER.........cooivrririnrinene [ e | v 1,686,432 | ......... 1,600,000 | .........1,600,000 | ........ 1,600,000 [.vocvoeveeeirerrens [eereeerrerrennennenn [ eveveeevcinenennens | eeneeennn86,432 | i .86,432 | 36,523 [
143658 AE 2...... CARNIVAL CRUISE 6.15 10-1-03 NC...... . |10/01/2003 [REDEEMED........ ...3,000,000
803895 AC5...... SATELITES MEX LIBOR+3.75 6-30-04 NC.. 03/21/2003 | CONSENT FEE.......cooooiiviiniiiinnnnns Lo | 132 | [y 132 | [
(oL T —— ...4,600,000 ,600,000 [...ccooorneee.
4599999. | Total - Bonds - Industrial & MISCEIANEOUS........ ... rerererierresresresrsarareeereeseessessessessessessssssssssnssnsnserserserssrsssssssssssssssssssses | seees 305 308,000 | cevrves 37,493,967 | ....... 37,158,833 557, v 391,497 [ 0 [0 [ 570,357 L 570,357 | ... 1,761,039 |...... XXX
6099997. [ Total - BONAS = Pt 4. ittt snssnssessessessssnsensens | cnneeee D0, 00 1,020 | vvass 60,040,554 | ....... 60,277,694 | ....... 58,297,525 | ......... 526,386 | ..o [0 [0 893,791 [ ........093,791 [ ... 2,775,624 |....... XXX
6099998. [ Total - Bonds - Summary ltem from Part 5..........cociiiiniiissssrsnssisesceseessesssnssnssnsnsnsnsnsnsnsenssnsenssesseese | cnneeee 19,040,120 [ ovvae 14,700,000 | ....... 15,925,635 | ....... 15,861,046 | .......... (64,589) [ .o [enrnrnnnninnnnnnee [eennennenn(14,921) [ (14,921) [ 288,972 |....... XXX
6099999, [TOtal = BONGS. ... v nssnsensensnssnssnsnssnssnssnssnessssnsensensensensensenssnssnsenssnssnsensenssnsenenens | nneeeed 300 15990 | ovvaes 74,740,554 | ....... 76,203,329 | ....... 74,158,571 | ......... 461,797 | o0 ] o0 ... 678,870 ] ........678,870 | ...... 3,064,5% |....... XXX
Preferred Stocks - Industrial and Miscellaneous
United States
11161P 20 5...... BROADWING COMM B 12.50 8-15-09 C02........ [09/02/2003] EXCH FOR COMMON STOCK............ | 2,667.000 [............ 548,044 [ ..o [ 2,624,495 | ... 210,320 [ oo [ 337,724
DB SHAEES. ..ttt ....548,044 |... .0 337,724
6399999. [ Total - Preferred Stocks - Industrial & Miscellaneous... ....548,044 |... .0 337,724
6599997. [ Total - Preferred Stocks - Part 4.........coccovivinnnnne. ....548,044 |... .0 337,724
6599999. [ Total - Prefermed SEOCKS. ... ivririrrii ittt sttt snsensenns | ceeessesees 548,044 0 337,724
Common Stocks - Banks, Trust and Insurance Companies
United States
743866 105....... PROVIDENT FINANCIAL GROUP, INC............. ...115,275 ... 129,370
UNIEA SEAEES. ... ...115,275 ... 129,370
6799999. [ Total - Common Stocks - Banks, Trust & Insurance Companies 715,275 129,370
Common Stocks - Industrial and Miscellaneous
United States
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09 .109/05/2003 | INTELLITRADE... s 42,175.000 ...178,189 ...
170032 114...... CHIQUITA BRANDS INTNL WT 03-19-09 09/08/2003 [ INTELLITRADE... ..76,693.000 ....316,742 |...
[T LYoo ....494,931
6899999. [ Total - Common Stocks - Industrial & MISCEIIANEOUS..........c.iuiiiiiiiiiiii ettt 494,931

Common Stocks -

Parent, Subsidiaries and Affiliates

Foreign
G7073#106...... PENN CENTRAL UK LIMITED.......ccccovrviciinnee. [01/07/2003] SALE TO GREAT AMERICAN INSUR. J..21,455,479.000 [ ....ocoooovereec 10 [ [ 45,202,687 ....45,202,686 ...(45,202,677)] ...(45,202,677)
LT v 10 [ XXX 45,202,687 ....45,202,686 ...(45,202,677)] ...(45,202,677)
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affillates............ccociiiinininiinininnsseeessssessessessessessessesseens | coneenensensnnenss 10 |eesrsneses e XRKeerrene | oveaes 45,202,687 ....45,202,686 ...(45,202,677)] ...(45,202,677)
7099997. [ Total - CommMON StOCKS = Part 4.........coiiiiiiiieiiiieiisi s snssnssnssnensensenssnssssesnessessssssenses | cessenns 1y 105210 | weereerses s XRKuereens | reraes 46,365,102 ....45,327,360 ...(45,154,885)| ...(45,154,885)
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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 Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Cost Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year

7099998. [ Total - Common Stocks - Summary Iltem from Part 5..........cocoeiiinininsesssssesesssssssssnsssnssnsnsensersseseess | eeneeneensen 998,000 |eovereenee e XKKervoes | coveinnnnns 886,425 | ............ [EI RPN D PN DU I 72224 |........... 72,224 |........ XXX

7099999. [ Total - COMMON SOCKS. ... rvuciuriieiiteseesieseesessse et ssrssessessssssssessssnseesssssnsesssenne | censensesRy 1005800 | wrereersses e XK:Kuereere | reraes 47,251,527 | .........2,164,804 | ....45,327,360 ...(45,082,661)] ...(45,082,661)] ........ XXX

7199999. [ Total - Preferred and Common Stocks......... [ v S 49,876,022 | ......... 2,375,124 | ....45,327,360 ...(44,744,937)| ...(44,744,937)] ........ XXX

7299999. [ Total - Bonds, Preferred and COMMON STOCKS. ............v.ovurrerrerireeeesceseesceaceaceaeeersenserseeseeeeneeseescessessensesssssensensenseeneensense | ceeees 77,794,860 |......... XXX....... | ..... 126,079,351 | ....... 76,533,695 | ....45,789,157 ...(44,066,067)] ...(44,066,067)] ...... 3,064,596

¢'¢t4
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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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year | Dividends
Bonds - States, Territories and Possessions
Connecticut
20772F 6A3...... CONNECTICUT ST 5.00 08-01-09 12/23/2003 [PURCH FROM AM PREM.. | 12/23/2003 | SALE INFINITY INSURA.... |.............500,000 | ........... 561,250 | .......... 561,250 | .......... 567,250 [ ..vooveereerernens [errerrerenenes [ evvrereienens [vevernnnnens | eeeneneneeneen0 [ oo, 8,542 |......... 8,542
20772F 6A3...... CONNECTICUT ST 5.00 08-01-09... 12/23/2003 [ PURCH FROM ATL SPEC..|12/23/2003 | SALE INFINITY INSURA.... | .............500,000 | ........... 561,250 | .......... 561,250 | .......... 561,250 [ oo feeniiiin [ Lo a0 [ 8,542 |......... 8,542
LTt O UUPUOPUUUUOUUURUON IS 1,000,000 | ........ 1,122,500 |........ 1,122,500 |........ 1,122,500 [ o0 [ 0 ] 0 | 0 |0 17,084 1....... 17,084
Georgia
373383 UX4..... GEORGIA ST 5.00 07-01-09 NC... . s coer.3,000,000 | ... 3,421,470 [........ 3,360,360 |........ 3,391,218 e (30,858)] ........ (30,858)]......... 71,250 |......... 6,667
[T ..3,000,000 | ........ 3,421,470 [........ 3,360,360 |........ 3,391,218 [ .......(30,252) [ ..o O [ 0 (30,858)] ........ (30,858)]......... 71,250 |........ 6,667
Total States and US..........cooovviiiniiinnn: coo | oeerr...4,000,000 | ... 4,543,970 |........ 4,482,860 |........ 4,513,718 | ......(30,252) [ ....c.coocee.0 [ 0 | (30,858)] ........ (30,858)]......... 88,334 | ....... 23,751
1799999. | Total - Bonds - States, Terrtories & POSSESSIONS. ... v iurerrrrriuriuieiesresiessessesssssesmssrssrsssessessessessessessessessssssssssssessenserserssnsssssssssssssss | coseesens 4,000,000 | ........ 4,543,970 |........ 4,482,860 |........ 4,513,718 | ......(30,252) | ..o, 0 [ 0 (30,858)] ........ (30,858)]......... 88,334 |....... 23,751
Bonds - Political Subdivisions of States
North Carolina
161034 6D 0...... CHARLOTTE REF C NC 5.25 4-01-10 NC......
North Caroling..........ccccoveiieiicninninns
Total States and US
2499999. [ Total - Bonds - POltICAl SUDGIVISIONS. ... ...ovuerrieiriesieseisses sttt
Bonds - Special Revenue and Special Assessment
Delaware
246428 QM 1..... [DELAWARE TRANS AUTH 5.00 07-01-07...... [04/04/2003JLEHMAN BROTHERS........ [12/17/2003] BEAR STEARNS &....coooocee [ covveeae 2,000,000 | ........ 2,216,200 |........ 2,197,640 [........ 2,181,780
[T =3O TUUOPUOPUOUUOON! IS 2,000,000 | ........ 2,216,200 |........ 2,197,640 [....... 2,181,780
Florida
34160W CP 7.... [FLORIDA ST 5.250 07-01-10.... BB 500,000 {...........570,000 | ..........570,000 | ..........570,000
LTS TS 500,000 570,000 570,000 570,000
Kentucky
49151E PG 2..... [KY ST PPTY & BLDG 5.00 8-01-07................. [12/23/2003 ] PURCH FROM ATL SPEC..]12/23/2003[SALE INFINITY INSURA.... [..cc.ccco.eo 500,000 |........... 550,625 | .......... 550,625 | .......... 550,625
LRIV OO UOUOUUUUPUUPUUPUOUOOY SOOI 500,000 |........... 550,625 | .......... 550,625 | .......... 550,625
Michigan
594614 UG 2..... [MICH ST BLDG AUTH 5.250 10-15-11............ [ 12/23/2003 [PURCH FROM AM PREM.. | 12/23/2003 [ SALE INFINITY INSURA.... | .............500,000 |........... 570,000 | .......... 570,000 | .......... 570,000
VICRIGAN. ...ttt nsrsnssnesnesnsensensensnssenensensensensensennerssnssnssrenes | anenneerserssDO0,000 | covivenns 570,000 | .......... 570,000 | .......... 570,000
Total States and US coe | 223,500,000 | ... 3,906,825 |........ 3,888,265 |........ 3,872,405
3199999. [ Total - Bonds - Special REVENUE & ASSESSIMENE. ... .. cuurereireirrirrerirerer et | oeesseees 3,500,000 | ........ 3,906,825 |........ 3,888,265 |........ 3,872,405
Bonds - Public Utilities
United States
172476 AAT...... CINERGY GLOBAL RES 6.20 11-03-08 NC.... [ 12/23/2003 ] PURCH FROM AM PREM.. [12/23/2003 [ SALE INFINITY INSURA.... [ ..ccvccvoovo 500,000 | ........... 554,375 | ...c...... 554,375 | .......... 554,375
DB SHAEES. ...ttt .500,000 | . .554,375 | ........h54,375 | ..........554,375
3899999. [ Total - BONAS = PUDIC UHIIHIES. ...ttt snesnens | coceseneas 500,000 |........... 554,375 | .......... 554,375 | .......... 554,375
Bonds - Industrial and Miscellaneous
United States
032166 AQ 3..... |AMSOUTH BANK NA 4.85 04-01-13............... 12/23/2003 | PURCH FROM ATL SPEC..|12/23/2003 | SALE INFINITY INSURA.... | ............. 600,000 595,500 595,500 595,500
184502 AM 4..... | CLEAR CHANNEL 6.00 11-01-06 NC.............. | 12/23/2003 | PURCH FROM ATL SPEC..|12/23/2003 | SALE INFINITY INSURA.... | .... . . . - -
404119 AE 9...... HCA INC 6.95 05-01-12 NC................. ... | 12/23/2003 | PURCH FROM ATL SPEC.. [12/23/2003 | SALE INFINITY INSURA.... | ....
50064L AB 7...... KOREA HIGHWAY 4.90 07-01-13 NC.. ... | 12/23/2003 [PURCH FROM AM PREM.. | 12/23/2003 | SALE INFINITY INSURA....
50064L AB 7...... KOREA HIGHWAY 4.90 07-01-13 NC...... ... | 12/23/2003 [PURCH FROM ATL SPEC..|12/23/2003 | SALE INFINITY INSURA.... | ....
57629W AR 1.... [MASSMUTUAL GLOBAL Il 3.80 04-15-09....... | 10/07/2003 [ UBS WARBURG................. 12/23/2003 | SALE TO GREAT AMER.....| ....
600388 AB 8...... MILLER BREWING 5.50 08-15-13................... 12/23/2003 [ PURCH FROM ATL SPEC..|12/23/2003 | SALE INFINITY INSURA....
969133 AJ6...... WILLAMETTE IND 7.35 7-1-26 P 7-1-06......... |12/23/2003 [PURCH FROM AM PREM.. | 12/23/2003 [ SALE INFINITY INSURA....
United States
Canada
884903 AT 2...... THOMSON CORP 5.25 8-15-13 NC................ | 12/23/2003 [PURCH FROM ATL SPEC..|12/23/2003 [ SALE INFINITY INSURA.... | .............500,000 | ........... 517,500
Canada.......coooiiiiiiiiin cioeeeneen:00,000 [ 517,500 , ,
4599999. | Total - Bonds - INAUSErial & MISCEINEOUS........ .. cvrivrieserteceiesiesies et ceeer..6,200,000 | ... 6,349,840 |[........ 6,350,000 |........ 6,349,923
6099998, [ TOtAl = BONGS. ... eveeeieieiescesnesnssnssesen s snssnessssnssnssnssnsensenenssnssnssnsenssnsenssnssssensansensensensenssnsenssnsensesssnssnsansenenensenssnensnesenes | aeennees 14,100,000 [ covri 15,925,635 |...... 15,846,125 | ...... 15,861,046
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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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year | Dividends
Common Stocks - Industrial and Miscellaneous
United States
110122 10 8...... BRISTOL-MYERS SQUIBB COMPANY........... 12/23/2003 | PURCH FROM AM PREM.. [ 12/23/2003 [ SALE INFINITY INSURA.... | ........ 10,000.000
12686C 10 9...... CABLEVISION SYSTEMS CORP CLASS A.... |12/23/2003 [PURCH FROM AM PREM.. | 12/23/2003 | SALE INFINITY INSURA.... | .......... 2,977.000
171871 106...... CINCINNATI BELL INC....coovveveiicine. 09/02/2003 [ EXCH FOR COMMON........ 09/02/2003 | MORGAN KEEGAN &......... ........87,400.000
171871 106...... CINCINNATI BELL INC..... ....|09/02/2003 | EXCH FOR COMMON........ 09/18/2003 [ INVESTEC ERNST..... veee | evrenennn 7,528.000
171871 106...... CINCINNATI BELL INC. ..109/02/2003 | EXCH FOR COMMON........ [09/19/2003 | INVESTEC ERNST........coo [ crvirinnnnn. 550.000

United STates. ..o S XK B

6899999. | Total - Common Stocks - Industrial & Miscellaneous... I XXX....

7099998. | Total - Common Stocks............cccovvveveverenrinnenn I XXX....

7199999. | Total - Preferred and Common Stocks.........

T°€1d

7299999. [ Total - Bonds, Preferred and Common Stocks
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

3 4 5 6 7 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets | Total Amount 8 9
CUsIP Description Insurer Purposes and [ Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks
U.S. Property and Casualty Insurer
02909* 10 8..... |AMERICAN PREMIER INSURANCE COMPANY [ ........37001..... [3B2A.....ccccccooee [NOuooiioiriiiiiicns [ [ v 6,426,573 | ........... 20,000.000 [......... 100.0
04813#10 5..... | ATLANTA SPECIALTY INSURANCE COMPANY ...12,757,506 ...250,044.000 |......... 100.0
04813@ 10 7... | ATLANTA RESERVE INSURANCE COMPANY.. ....5,689,070 | ........... 10,000.000 |......... 100.0
1199999. | Total - Common Stocks - U.S. Property and Casualty INSUFEr........c.coooiiiiiiiiniiiiciccersnccccneenne | e 280,903 [ oo 24,873,149 XXX o | e XXX.....
Other Affiliates
04772Z 10 0.... |[ATLANTA CASUALTY GROUP, INC................. |
1799999. | Total - Common Stocks - Other Affiliates.........ccooioiiiniiiiiiiiiiiicas
1899999. | Total - Common Stocks...........ccovweenne. ...24,873,149
1999999. | Total - Preferred and COMMON SOCK. ............cvvveeieeeeesiirieeiieeieeieier ettt 24,873,149

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....70,459,468.

2. Total amount of intangible assets nonadmitted $.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 g

1 2 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding
Common Stocks
04771Z 21 2.... | ATLANTA CASUALTY GENERAL AGENCY, INC.......... ATLANTA CASUALTY GROUP, INC........cooverever [ cerreeneenieneeneeneenernnrenenenn [ ceveeeene 41,119.000
04774Z 74 3.... | ATLANTA INSURANCE BROKERS, INC.......... .. |ATLANTA CASUALTY GROUP, INC... ..25,000.000
87000Z 0 2.... | TREATY HOUSE LTD D/B/A MR. BUDGET. ..|ATLANTA CASUALTY GROUP, INC... ..50,000.000
0299999. [ Total - COMMON SHOCK........ieiiiii ittt XXX
0399999. [ Total - Preferred and COMMON STOCK..............coveevieeuiierrieiieisieieicieeeeete et esennseneseseens | eeeninieniniennnenisnenisnenrn0 | oieeniees XXX

El4
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Class One Money Market Mutual Funds
United States
09248U 61 9.. |BLACKROCK PROVIDENT INSTITUTIONAL FUND............ [12/31/2003 | BANK OF NEW YORK ......covvvoiiiioriins [...0.950 [MTLY[12/31/2004] ......... ERNA-TZ T I I 4,177,674 | ......... 4,177,674 | ..o 7,369 | ..o T4914 || s 1o [ 0.950
DO SO ...ttt h £ EE S E R R eE e E b ee et | serierae 477,674 | oo [ 0. 4,177,674 | ......... 4,177,674 | ..o 7,369 | ..o 74914 [ 0 [..XXX.|..... XXX.....
7899999. [ Class One Money Market MUBUAI FUNGS....... ..ottt snseneens | oeisceae 477,674 | oo [ 0. 4,177,674 | ......... 4,177,674 | ..o 7,369 | ..o 74914 [ 0 [..XXX.[..... XXX.....
8099999. [ Grand Total - SNOM-TEMM INVESIMENES. ...........c..eveivieieiieiee ettt eni e neensensensenenssesninnees | oeirerd 4,177,674 | (@)oo [} 0f.... 4,177,674 | ......... 4,177,674 |............... 7,369 |.......... 74914 | ..o 0[..XXX. ... XXX.....
(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

E16, E17, E18, E19, E20, E21,

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1
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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 (+)

3. T AIS e

........ 178,472,049

............ 4,531,955

........ 183,004,004

188,996,289

...4,580,220

193,576,509

10,524,240

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

Generally, market values for publicly traded investment grade bonds were obtained from Interactive Data Services, Inc., a national and municipal security pricing service or

EJV Partners, L.P., a national and taxable municipal security pricing service. Market values for privately placed investment grade bonds were obtained from broker quotes

or determined by comparison to similar investments in the public market by security analysts of American Money Management Corporation, manager of the Company's

investment portfolio. Market values for preferred stocks and non-investment grade bonds were obtained from the Securities Valuation Office of the National Association of

Insurance Commissioners.

E23
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *

Open Depositories

Bank of New York . New York, New York..

SUNTrust Bank.......ooveeiiiciccce Atlanta, Georgia
0199999. Total - Open Depositories
0399999. Total Cash on Deposit
0599999. Total Cash

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

T January....o | o (11,956,927)[4. APl | oo (3,486,134) 10, October.....oo | oo (7,542,995)
2. February... o] ..(2,442,085) 5. I 3,095,066 943 | 11. November. ..(5,507,895)
3. MarCh..oooccscccessec, | s (12,319,778) 6. JUNE...occccscccrrccs | cvrscenee (13,267,087) | 9. September........cco. | corsvccrnscee (8,057,032) [ 12. December........occc. | voovecrcccns (6,907,822)

E24
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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

Gc3

NONE
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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
Arizona
AZ0000T.]..oovvreene [ [U.S. TREASURY NOTES 4.75 11-15-08... ... covosoeoiesesiescieses s sens s sneessneenenas [BNY WESTERN TRUST,AZ RSD INS CODE, REVISED STATUTES 20-583.A....... [ cooovioiiiriisiioceciccis 30,000 [ ..o 31,855 [ i 32,119
AZ9999.  ATIZONA. .ttt eee e eeeee e e e seeeee a1 e e e SR e £ oL £E e £ e e R SR £E SR E £ LEE £ £ £E£E£E£EEE SR eEeEE 4R £E 4L SR eEeE£E e 4EfeEieEierieEieEieEfEinEinEaeEeEeEeeEeELELELEeeE oL e oL ELE L ESEE £ L SEEeEE SRR oLt e e e e erersententen st ententes | fernEentenseneenens e ettt nes 30,000 [ ..o 31,855 | i 32,119
Arkansas
AR0000T. [ oo B 205,000 210,572 209,100
AR99999. Arkansa 205,000 210,572 209,100
Georgia
GA0000T. [ oo [ [U.S. TREASURY NOTES 4.75 11-15-08.. ... cov s ces s ens s snceseneeneoas [WACHOVIA BANK,GA RSD BY OCGA 33-3-8 THROUGH 33-3-10.....coveerveorviemiins [ covmmesnesnmisnessmisesisenienes 35,000 [ ..o 37,165 [ i 37,472
GA90999.  GEOTGIA. -t rsrsrseesereeeeeeseeeeseeseesseseeeesees e eeseee£eseeeeeseeseE o0 £E1EE£E8£E£E1£E8 S0 £EE 408 €8 L0 £E1£EEE£E A £ e £E£Ef£E£EfLEfCELEeE1£Es  4EEeLEeLEeLEeEEeEeeEeEeEeEnEoeEoeELEeEfELELEeELE LR Lo EAEEeE LR eEESEESEE LR oL R et enen e et ensentertentententes | cererentensentsns et e er st nes 35,000 [ ..o 37,165 [ oo 37,472
Nevada
NV00001. BANK OF NEW YORK,NV RSD BY INS CODE, SECTIONS 682B.010 TO........ccoe. | worvereerrevencenenirnirnneeneeni 200,000 | oo 212,371 | e
NV00002. 682B.030
NV99999.
New Mexico
NM00001.
NM00002.
NMO9999.  INEW MEXICO. ...ttt ettt i ek ee e e h e h e £heebeh £ 6 £ hfEE£h S0 6 £E£E8 £ SEf£E£E6£heh£h o0 o0seheLheEeE£h 441LE oL eLEoLeEE oL e EEoEEEEoEE£EHLE£EELE£E L b e E £ h oL £h oL e £ eEf£h£Ef£heEE£hfEE S E A e h s e E e h bbb bbbttt ees
North Carolina
NC00001.]....covvevvvee. [ [U.S. TREASURY NOTES 4.75 11-15-08.. ... cooosoeoieeessiessiemes s senssses e [WACHOVIA BANK,NC RSD BY GEN LAWS, CHAPTER 58-5-T.......ovveiieiniessinnies | onmresnmsisnessnesssesesnssseeenes 550,000 [ ..o 584,020 | ..o 588,847
NCO9999.  INOTEN CIONINA. ...ttt e seeeesseseeese e e seeseseseseses s e eeseeseeee e seeseE oo o EE e 8 oEs e eeEE €8 neE €8 4EE4EE £ 6 4EE£EE 408 £E8£E L8 EEEE1e  4eEEE#EEHEEoEEHEEHEEHEEHEESEEHEESEE S EE oL oL oEE oL ESE 8oL 8o EE4EE4EE 4 L84 L84 L1 SE o0 eEeheEeh e e e e e eeee et eeerets | ebesisssonssnsonsensensessesssensens 550,000 | ..o 584,020 | ..o 588,847
Virginia
VA0000T. .o [ [U.S. TREASURY NOTES 4.75 11-15-08.. ... coo s eces s sens e [SUNTRUST BANK,VA RSD BY INS CODE, SECTION 38.2-1045........coooiioriirires | conmensissmissessresesnssninnes 75,000 [ oo 79,639 [ i 80,297
VA09999.  VIGINMIA. ..ttt ee e ee e eeeEEE e EeE e E e e LR £E£EEE e EE LR eE£EfSE LR eEf£EeE LR fEAeE  ffeEfeeierierieeierfrifEfrfEieEieieseseioeieiieiifiieiifieeeieieeEesiesiesiesiesereresiesiesesersesesesoriorions | otinonenorianaiantisanaseas 75,000 [ oo 79,639 [ i 80,297
9999997 Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the COmMPaNY. ... ..ottt se st e s seensnnsesssessnsnseresseens | eretssssansssesssesssassnsnsana 1,205,000 | oo 1,272,426 | oo 1,279,730
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OH00001. | ....ocvrvneen. [T U.S. TREASURY NOTES 4.375 8-15-12. ..ottt BANK OF NEW YORK,OH RSD BY INS CODE, SECTIONS 3929.01,.......cocvvvvenne | covrveviviirireicrcinennes 2,100,000 | ooovovererercrereerenns 2,157,081 [ oo 2,142,000
OHO00002. [ ... | o 3929.07, 3929.08, 392911, cv. ittt st en s snsens | rensereeenen s ne st | eeeeee e e s et | er e
OHO9999.  ORl0. ettt es et ettt e ee e ef et eE et £EoeEeE £ EeE R e 8o e eE R R R R L E4EE £ 4L L f LR £E LR eE LR oL R R R SEE£E£EeEe£EeeEeeE fifEifEieEoeEaeEeeEoeEeeESEESEE e L oL oL LA LS eEEeEE £ £ 4L L L oL e E e E e et e eE s ...2,142,000
9999998. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the COMPANY. ... .. i ittt sttt ettt et n et st s ensneseeea ...2,142,000
LT T T T o T Lo LT I T I L o T I 3,421,730

(@) 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
	E08.3 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	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
	E12.2 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E13.1 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2
	E26 - Sch. E-Pt. 3

