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ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
Lo BONAS...eecieiiieee ettt | e 13,550,731 | .o (N I 13,550,731 (..o 13,881,703
2. Stocks
2.1 Preferred SIOCKS. ..o | e (O N 0 o 0 o 0
2.2 COMMON SIOCKS. .....cvuiiuririiniiiieisiesiesiesiesi s [ ceniesiesiesesesieni 0 o 0 [ 0 o 0
3. Mortgage loans on real estate:
31 FSLIENS ...t [ e 0 o 0 [ 0 o 0
3.2 Other than firSt IENS..........ocvieiiinnssersrrsssensnsnens [ o (O N (O N 0 o 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES).....veveeieieeeeserseisesssstssiseese st sessessssssssssssesssnessssnsnsnes | coneinsiesessssssseenenens 0 [ 0 [ 0 [ 0
4.2 Properties held for the production of income (less $
ENCUMDBIANCES).....vevverneeieeeerseisesssstseiseise bt sensesssssssissssessenessssnsnsnes | s 0 [ 0 [ 0 [ 0
4.3  Properties held for sale (less $.......... 0 NCUMDBIANCES).....cveecvririnrinereneiieiiens | vt 0 [ 0 [ 0 [ 0
5. Cash ($.....(14,337)) and short-term investments ($.......... 0) e | e (24,337) [ oo (01 N (14,337) oo 1,417,544
6. Other iNVESIEH @SSEIS........cuuiviiiiiiiiiiieseeissssssse s | s (O N (O N 0 o 0
7. Receivable for SECUMLIES..........ovviieriiiiniirrssssssssse s [ e 516,563 | ..o [0 OO 516,563 | .o 7,625
8. Aggregate write-inS for iNVESIEd SSELS.......ccverrririeriireireieieineneieiseesssesssssieenens | erssississienenaas 539,743 [ ., 46 | 539,697 ..o 492,645
9. Subtotals, cash and invested assets (LINES 110 8).......cccverrrrneniinernenniinininenenenes | cveereineeneens 14,592,700 | .ooovvrreririireieiens 46 | 14,592,654 |....ccovevneen. 15,799,517
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of COllECHON. ........covvrevecevrininiinees [ v L5107 (01 [ L5107 0
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums)........ccccvceveeee | errereneininineneiieneens 0 [ 0 [ 0 [ 0
10.3 Accrued retroSpective PrEMIUMS.........c..ceureeereeieeerseemssessssnsesesssessssssinssssnesins | seneeieesessssesessinssee 0 [ 0 [ 0 [ 0
11.  Funds held by or deposited with reinsured COMPANIES...........ccvvveiveinerniiniiniiniinins | e (O N 0 o 0 o 0
12.  Bills receivable, taken for Premiums............cviininisssssssssees | s 0 o 0 [ 0 o 0
13. Amounts receivable under high deductible pOliCIES..........ccooriirirriniiniiniiniiniiciiies | e (O N (O N 0 o 0
14. Reinsurance recoverables on loss and loss adjustment expense payments........ccceeee | vevernevineiinrnnicnnennn0 | 0 [ [0 IO 185,126
15. Federal and foreign income tax recoverable and interest thereon
(including $.....10,452 net deferred tax @SSEL) - .....ccocvrrerenerierieenineneneieiserissnsneines | ceereresnsninei A3472 | e 33,020 | oo 10,452 | oo 9,477
16.  Guaranty funds receivable 0r 0N dePOSIL............cocreiriniiniinenennneneessssssniens | e (58,974) [ oo (01 N (58,974) | oo (27,058)
17. Electronic data processing equipment and SOfWArE...........c.ocueerenrnenenerienneinsineneinees | s 0 [ 0 [ 0 [ 0
18. Interest, dividends and real estate income due and acCrued...........c.ccccvevvivniiniiieiiiees | eveiisiieiiienins 201,081 .o 0 [ 201,081 ..o 234,760
19. Net adjustments in assets and liabilities due to foreign exchange rates.........ccoeevvvines [ revevensininininiienns 0 [ 0 [ 0 [ 0
20. Receivable from parent, subsidiaries and affiliates...........ccocveverrnrninneinninineineies [ 4,110,021 [ oo (VN O 4,110,021 .o 987,668
21, Amounts due from/to protected CellS...........uuurrrrmininiineiienienineeseeesnsseees | e 0 [ 0 [ 0 [ 0
22.  Equities and deposits in pools and aSSOCIALIONS...........c.errrireereeerneninineneerennins | e 0 [ 0 [ 0 [ 0
23. Amounts receivable relating to uninsured accident and health plans...........ccccoccvvinc [ e [, 0 [ 0 [ 0
24, Other assets NONAAMIIEM. ..........cocvruriimiiriiririisisessseses e | s 0 o 0 [ 0 o 0
25.  Aggregate write-ins for other than iNVeSted aSSELS..........cornrrninineneieieinriniinins | e 0 [ 0 [ 0 [ 0
26. Total assets excluding protected cell assets (Lines 9 through 25).........cccvevvvineininees [ vivenineins 18,888,802 | ..ocovrreriiiinee 33,066 |..coririinnns 18,855,736 | ..ccovevreeneen. 17,189,490
27, Protected Cell BSSELS.......cvviiiieiieinsnesnnsnensssssssnsssssssnnns | s 0 o 0 [ 0 o 0
28. TOTALS (LINES 26 @Nd 27).....cooriuiiieeieeeiinirseineeeieesssssssssisesessssssssssssssssssesessssnsnees | cesesinsineens 18,888,802 | ..ocovvrirvirciine 33,066 ..o 18,855,736 | ...covvvirenne 17,189,490
DETAILS OF WRITE-INS
0801. Amounts recoverable 0N REINSUTANCE...........cccvivniierierinernisensssessessssssssnins | e 158,318 | .o 0 [ 158,318 |...ccocvrivirin. 293,090
0802. Other reCeIVEADIE. ..o | 381,425 | . 46 [ 381,379 . 199,555
0803, .| e s 0 | 0 | 0 e 0
0898. Summary of remaining write-ins for Line 8 from overflow page.........ccovvecvenevnininiine | evvrnrnenennieineinnenen0 e 0 [ 0 [ 0
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 abOVe)........cocvvrivrninincirinisiniiniinens v 339, 743 [ i 46 | 539,697 ..o 492,645
2501, e | e 0 | 0 | 0 e 0
2502, e | e 0 | 0 | 0 e 0
2503, e | e 0 | 0 | 0 e 0
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoemniinenecnees | eneneiieieininesenenns 0 [ 0 [ 0 [ 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)......c.cvrinienienrensrninrnrininsnens | e 0 [ 0 [ 0 [ 0
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LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $.......... 0]ttt | b 1,087,103 | v 734,983
2. Reinsurance payable on paid losses and 10SS adjUStMENt EXPENSES.........cuurerrrinieriinireereiesseesssisessessssessssssisesssssniess | ceeressessssineineses s 0 [ 0
3. LOSS QQJUSIMENT EXPENSES......ervuieriiiiseiseisiiesssssseiebsee s ss bbbt bbbttt nenenenss | eebesiesiesi et 0 [ 404,507
4. Commissions payable, contingent commissions and other SIMilar ChArGES. ... [ s 0 e 0
5. Other expenses (excluding taxes, liCENSES aNd fEES)........ccuvimiiiiiiiieiiissrrsssnsnnsnienis [ e 2,722,353 | .o 3,492,922
6. Taxes, licenses and fees (excluding federal and foreign income taxes).... 657,395 [ .o 59,841
7. Federal and foreign income taxes (including $.......... 0 on realized capital gains (losses) (including
S 0 net deferred tax lADIlIY)..........co.erreeiee bbb | e 751,702 [ 790,941
8. Borrowed money §.......... 0 and interest thereon $.......... 01ttt enennnenns | st 0 [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ ..0 and including
warranty reserves of $.......... 0) ettt bbbttt nennnnnins | et 41,965 | oo 45,441
10, AQVANCE PIEMIUML . ceuivuierieieiteeseeseesessees st seb e s bbb bbb bbb bbbkttt bbbt nntenienens | eesessessnssses bbbt neens 0 [ 0
11.  Dividends declared and unpaid:
11,1 SEOCKNOIAETS. ... | a0 [ 0
11,2 PONCYROIAEIS. ..ottt ettt senennnennnness | et 0 [ 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cvuvieiuiueeeeriniineineiee st | ceeinsieeseeeseesssissesseeens 24,635 | s 16,730
13. Funds held by company Under reiNSUIANCE trEALES. ..........cvueiuieiueereeerieeireiseieeeesssessse st ssssstssisssssnesinsss | eneenesesesssisseseenesens 1,630,897  |.irireeieieineieiens 1,049,267
14. Amounts withheld or retained by company for aCCOUNt Of ONEIS. ... | eeeeeesie s 0 [ 0
15.  Remittances and items N0t AlIOCALEM...........c.cvuuiuiiiiieir s | e L4597 | s 903
16, ProViSion fOr FBINSUTANCE..........cc.everiiiiriiririssiesissi bbbt nnenns | seiesiesies s 0 e 0
17.  Net adjustments in assets and liabilities due to foreign eXChange rateS.........ocvueininciniieeeesese s | erereesie s 0 [ 0
18, DraftS OULSTANAING. ... ...vcecercerririiieeie ettt bbbttt sttt nnnninnnne | ebesseeinsie et 0 [ 0
19.  Payable to parent, Subsidiaries and affiliAteS..............oirrrirriii e | e 0 [, 180,988
20.  Payable fOr SECUMEIES. ... vvuierreriiriieciseieicie sttt ntesisssnenensssntesnennnienins | avsensiessessssnsnsnssesssssnsinsnnen 0 [ e 0
21.  Liability for amounts held under uninsured accident and health plans..............cocveeininnencnnnessnnesens | eonensiesnsisesessieen0 [ 0
22. Capital notes $......... 0 and interest thereon $.......... 01ttt | et 0 [ 0
23, Aggregate Write-iNS fOr NADIIHES. ........cc.cveuriiiicireicie ittt enentesissinnnennnn | frtsssi st sss s A7 s 496
24.  Total liabilities excluding protected cell liabilities (LINeS 1 through 23).........ccccueieniineneenininenisesessnssnensieessissnene |t 6,930,694 |.iiiiiiiis 6,777,019
25, Protected Cell IADIILES..........ccoiviiiieiieierec s | a0 s 0
26.  Total liabilities (LINES 24 AN 25).......ccccirriniiriieieieiiniiseiseieesssesiesissisessessssesssssssssesssssssessessssssessssssssssssnsssessessnsinsineens oo 0,930,694 [ 6,777,019
27.  Aggregate write-ins for Special SUTPIUS fUNAS.........c.oririiiirinineeeeeseseie e | aonensesssssinsessessssinnen0 [ e 0
28. COMMON CAPILAI STOCK........cuuieririreiiriiiieieieieiissi ittt ess s stessssinssssssnssnesnsnninness | 29939160 [ 2,539,160
29.  Preferred CAPItAl SLOCK..........ocivriiiiicireieieiseie ittt bbbttt nnnnnins | st 0 [ 0
30.  Aggregate write-ins for other than special SUMPIUS fUNGS..........c.ocuiuiriinee e | s 0 [ 0
3L SUMPIUS NOES.....ceuceuerirciriieisetste ettt bbb bbb bbb bbbttt nsnenenents | oesiesbesbnss bbbt 0 [ 0
32, Gross paid in and CONLrBUEA SUMPIUS.......c.cuurvueimiiieiireieieiniieie ettt sssntessssinnnennes | et s 3,758,805 | ..oieeeeeiriiniiniineieis 3,758,805
33.  Unassigned funds (surplus) 5,627,077 ...4,114,507
34. Less treasury stock, at cost:
341 ... 0.000 shares common (value included in Line 28 §.......... L0 OO OOT TP VP R DUOTOOUO TR 0 | 0
342 ... 0.000 shares preferred (value included in Line 29 §.......... [0 OO O OSSOV OV VOO OO POO PP POy PP PO PO PP PPPOPPOOON 0 o 0
35.  Surplus as regards policyholders (LINES 27 t0 33, 18SS 34).......curiueurriniineineineieiesissiseiseseeessssssssssessssssssssssneninnness | aeesesissssssessseessnnns 11,925,042 | .o 10,412,472
30, TOTALS ...ttt [ e 18,855,736 [ ..oviririieiieien 17,189,491
DETAILS OF WRITE-INS
2301, ACCOUNES PAYADIE........coieieciciieiieii ittt bbbttt ettt nennnenes | et 0 [ 449
2302, UNCASHEA GFaftS.......coiiiiiiriiiirieisr bbb | e A7 | 47
2303, bttt |0 | e 0
2398. Summary of remaining write-ins for Line 23 from overflow PAge.........ccovirineininineinenensennsssesesssssssnsnensnnin | seenereneisnssesesssnenn0 | 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BDOVE). ... vt sens s | cossessessessssensssssessessssssenseneasd A7 s 496
270L. bbbttt | e 0 e 0
2702, bR bbbttt | e s 0 e 0
2703, bbbttt | e s 0 e 0
2798. Summary of remaining write-ins for Line 27 from OVErfloW PAJE.........ovurieriuereiiniineineieieississieiseiessesssississessssnssnnins | e 0 [ 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LiNE 27 8DOVE).....c..ouiieriiiiiieiiiisiiissiseiiereississississssssnsssssessesssssnsnssensessssies | avensreessrsssissssnssesssseseen0 | s ssesseeenes 0
B00L. bRttt | e s 0 e 0
3002, bbbttt | e 0 e 0
3003, R bbbttt ettt | e 0 e 0
3098. Summary of remaining write-ins for Line 30 from OVEIflOW PAJE.........ourieiureiiiniineineieiesstssieiseie s | eeerrsesinsinse s 0 [ 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 BDOVE). .....c.iuiuiereniiniisiissessisersniessseiseseesensnisnessesessnsnsnessssssssrnnsenins | oerisssasssssssssssesssnssssssssesssssessns 0 [ 0
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STATEMENT OF INCOME

1 2 3
Current Year Previous Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME

1. Premiums earned:

1.1 Direct............. (WIitten $.....20,768,967).......ucvvmrrirrrirriririssesesssessiesisssisesssessessssessssssssssssssesessssnsenssin |, 10,768,967 |.....cccooce... 10,784,341 |.....ccccce... 39,494,357

1.2 Assumed........ (WIEEN $.....285,875)...ccueverrermimieeiserieesiesiesisesse st ssssssssssessssssssesssssssessssnnnse | v 185,875 | oo 157,684 | oo 521,616

1.3 Ceded............ (WIitten $.....6,620,681).......cuucvvuirimerireirerieiieseiesises st e, 6,620,681 |.....cccooneene. 8,585,878 |....ccooouene. 31,509,608

1ANet. .. (WIEEN $.....4,334,181).....oorierriericeserieeseses st nss e | e, 4,334,161 | 2,356,147 |, 8,506,365

DEDUCTIONS:
2. Losses incurred (current accident year $.......... 0):

2L DIFBCL. et

2.2 Assumed

2.3 Ceded

2 INBL. e 1,731,887
3. LOSS EXPENSES INCUITEM.......cvrveeieeriieieierieississiseiseiessssssssssis et sssssessssenssssssssssssssssessesssssssssesssssesssssnsneieness | aevsssesessssissineonenensQ [ cvveenennnnnnnn 05,474 | s 416,879
4. Other underwriting expenses incurred 2,272,200
5. Aggregate write-ins for underwriting deduUCHIONS...........c.ccueerriniineineineieneseie e e [0 [ (501,396)
6. Total underwriting deductions (Lines 2 through 5) 3,919,570
7. Netincome Of ProtECEA CIIS.........ovuiuiuieriiirerie ettt snienisnnenies | aressssisssee s (O TR (O TR 0
8. Net underwriting gain (10sS) (Line 1 MINUS LiNE 6 + LINE 7).....ccvuiuirriiriiniineieieissnsiseiseisesesssssssissisessessesssnssssneeees | nsiieesesnnenns 1,992,249 ..o 1,358,436 |...ccovrrrnenn. 4,586,795

INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM...........c.ocuiiiniiniise s | e 181,430 | .o 278,755 |.cciciiin. 1,100,431
10. Net realized capital GAINS (IOSSES).......cuuerrrrieeierreisrisrrisireie e ssbsse et nsessessesissineinenensenss | eosssssessesssnessnssnessens [ R (O I 84,586
11. Net investment gain (I0SS) (LINES 9 + 10)......cuiuiererrrrririrnieneineireiseissssssises e ssssssssssisessessessessesssssssssesessesessesisssnssienins | aessssessssessnns 181,430 | coeveereieieinns 278,755 |.ccvveininne 1,185,017

12.

13.
14.
15.
16.
17.
18.
19.
20.

21.

22.
23.
24.
25.
26.
21.

OTHER INCOME

Net gain or (loss) from agents' or premium balances charged off

(amount recovered §$......... 0 amount charged off $.......... 0) ettt e
Finance and service charges not included in PremMiUMS............cu e esb s
Aggregate write-ins for MISCElIANEOUS INCOME.........c.ivuiruririiiireieiieesees ittt

Total other income (Lines 12 through 14)
Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15)..............
DiVIAENdS 10 PONCYNOIUELS. ......ceuieieciciceei ittt bbb bbb bbb bbb

Net income after dividends to policyholders but before federal and foreign income taxes (Line 16 minus Line 17)...........
Federal and foreign iNCOME taXES INCUITEE. .........curuieeereiieiiiieseiseie ettt
Net income (Line 18 mMinus LiNg 19) (10 LINE 22).......cvururiurirniiriieircieiieeiseiseieesessssssss st

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 PreViOUS YEAI..........ccueurririrriereeeereiseisssissieisessessess s ssssssssnees

GAINS AND (LOSSES) IN SURPLUS

Net income (from Line 20)
Net unrealized capital gains or losses...
Change in net unrealized foreign exchange capital gain (loss
Change in Net defErred INCOME TAXES. .......c.ruruurruririiriireieiie ettt
Change in NONAAMITEA GSSELS........c..rurruiereieiseeeie ittt bbb bbbttt
Change in provision for reinsurance

<L

................. 2,180,097 |.....cc........ 1,637,191 |................. 5,797,443
................... 619,551 | .............565,756 |.................1,946,407
................. 1,560,546 |.................1,071,435 |.................3,851,036
............... 10,412,469 |..............12,890,361 |...............12,890,361

28. Change in SUMPIUS NOES........c.cuiurreeirriiineineieie sttt ssssestssssssensessnsestsssnsssensessnninsines | eessenessensessssinsneenens 0 [ connssisssnsiesesssesnes (O TR 0
29. Surplus (contributed to) withdrawn from Protected CelIS..........ccriurierrireieiininereieieissnsineeesesssnsseeesieseniess | eervseneesiesssinsieeen 0 [ (O TR 0
30. Cumulative effect of changes in accounting principles
31. Capital changes:
BLLL PAI Nttt |0 | e 0 [, 0
31.2 Transferred from surplus (StOck DIVIAEND)...........vurieeerininiiineineeeisinsieseisssssssissieessssssessssnssssnssssssiesineine | evneinesenessissineenenn0 | e (O TR 0
31.3 Transferred t0 SUMPIUS. ...t sssestsss s nsessssesssssnesssnsnssnsinsines | avvnsssnsnssiesnsinsnees [ e (O TR 0
32. Surplus adjustments:
32,1 PAIH Nttt |0 | e 0 [, 0
32.2 Transferred to capital (StOCK DIVIAEN).........ccoeuirrirriireiieiinininise s | arvnsnensnssisnsinneedd [ e (O TR 0
32.3 Transferred from CaPItal.........ccocrrririeriieeieieeeeieeesi et ssssssssssnensensessnsinninss | avensnenessiesssineene [ e (O TR 0
33. Net remittances from or (t0) HOME OffiCe.........ocuruririiiniiicineieisneseseieesssissise s | eenvsenesesiesssinsineenen 0 [ v (O TR 0
34. Dividends t0 SIOCKNOIUES........c.cvuieiecircieieiniieeie sttt ssssssssssssssssesssensesnsnnnsennniess | eessenemnensessssinsneenen 0 [ s (I I (6,340,087)
35. Change iN trEASUNY STOCK..........evuruiurciseeiiiiseireie ettt sttt ennnnnies [ etsessssseeses e ssessssinnes (O TR (O TR 0
36. Aggregate write-ins for gains and l0SSES iN SUMPIUS.........ceeurrurririiniineireieieiseinsieisee et esssssssssssessnesnsnes | ereriesssssenses (48,948) | ...oooviiiiiiiiiiinas [ 0
37. Change in surplus as regards policyholders (LInes 22 through 36)..........cccurineinieneeneeninineneseneessesnesesesssninnine e 1512573 [, 1,129,486 | ..ccoonnnnee. (2,477,892)
38. Surplus as regards policyholders, as of statement date (LINES 21 PIUS 37)......ccurrurirriirerneenmmniininsineieesssesiseseseienens | evveenennsinns 11,925,042 |.ccovvreenn. 14,019,847 |..covvvieenn. 10,412,469
0501. Reserve transfer from Other MBINSUTETS..........c.curiiriinireeesesnesee st sssesssssssssssnsseninsienins | aevnssensssssiesineineeeensQ [ e (1 I (501,396)
0502, .oveeeeessresee bbb [0 [, 0 [, 0
0503, oottt [0 [, 0 [, 0
0598. Summary of remaining write-ins for Line 5 from overflow Page.........ccovurneerenininenereesnneseseessinsnsnssiens | e [ (O TR 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LiNE 5 8DOVE). ...t snsns s | e seessnsnsssennes [ R (U (501,396)
1401, Other INCOME.......uiiuiiriiiiiii bbbttt | e 6,418 | .o, 0 | 25,631
BAD2. oo R [ s (I 0 [, 0
TA03. oo R [ s (I 0 [, 0
1498. Summary of remaining write-ins for Line 14 from OVErflow PAgE..........cocueueiiiniineicieinininsieneiesssssseisesssssnnnsines | oesiesissineienesssinses (O TR (O TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @D0VE).......cciiuiiiiiiiiiiiiriieiniisii s ssissssensnsnnninns | connissississesseneans 6,418 [ (O I 25,631
3601. Prior Period AdJUSIMENL..........ccuurierieiieireieireisesi ettt bbb senentesnnnnneens | e (48,948) | ..o (O TR 0
3002, .oeeeeeesert bbbt [0 [, 0 [, 0
3003, oottt [0 | e, 0 [, 0
3698. Summary of remaining write-ins for Ling 36 from OVErflow PAGE..........ccrerinirriineieieiiieiineseieeesssissiseesesesssnsnees [ e (O TR (O TR 0
3699. Totals (Lines 3601 thru 3603 plus 3698) (LiNE 36 ADOVE)........rrirriiieiiinieieisrisrissiseisersessnsnssni s sesnssnsssssssssnssssninnes | aeesssssssssssenes (48,948) | ..coooiiiiiiiiiiinas [ R 0
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CASH FLOW

Curreit Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS

1. Premiums collected Net Of FEINSUTANCE. ..ot | oo 4342240 | .o 8,509,513
2. Loss and loss adjustment expenses paid (net of salvage and SUDIOGALoN)............cceerriniiniireereenninineineisesesssssnesesesssssinsinees | e 1,597,893 | .o 1,393,434
3. UNAerwriting EXPENSES PAIG.......c..evurereiurerreereieiiseiseiseiee sttt bbbt bbbttt esb s enenennnnes | s 996,156 [ ..oveerreirririiiniines 3,278,848
4. Other uUnderwriting iNCOME (EXPENSES)........cuurrrrurriiieseiseeeriesssessessessesssssssss bbb stessss bbb es e stsssssbsssssesssstesssssnsnssssssenesinsines | cosmisssssessssen s 0 [, 501,396
5. Cash from underwriting (Line 1 minus Line 2 minus Line 3 PIUS LN 4).......cccovrrinineineieininsineineieneessssisessssssssssnsssseniesiens | oosveeenseesnsnsnens 1,748,191 | .o 4,338,627
6. NEtiNVESIMENT INCOME. ...t | s 231,231 . 1,153,281
7. Other income (expenses):

7.1 Agents' balances Charged Off.........c.cciii bbbttt entennnnniens | e 0

7.2 Net funds held under reinSUrANCE trEAMLES..........c..rvuriiiiiiiniiiieiie s | s 581,630

7.3 Net amount withheld or retained for aCCOUNE OF OLNETS...........cviiiiiiiriiris s | s 0

7.4 Aggregate write-ins fOr MISCEIIANEOUS IEMS..........ciiuiiriicireirieiieire ettt essenesinnnnne [ ereriesissssisssssessnseaas 32,076

7.5 Total other iNCOME (LINES 7.1 10 7.4)....c.iiiiriereireieieeeeiseiseiseie bbbt .613,706

8.  Dividends to policyholders on direct business, less $.. ..0 dividends on reinsurance assumed or ceded (net). .0
9. Federal and foreign income taxes (Paid) FECOVEIEM...........ouuieiurireriiniineireieieeesieeise st ssssssessssssisssesnenienns | aressessessssnsssssennes (658,790) | .o (2,661,260)
10.  Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus Ling 8 PlUS LiNE 9).........ccccueurrriniiniineineiieinininsnensieissinsnsnens | ceveeneisissnsineis 1,934,338 .o 3,238,235
CASH FROM INVESTMENTS
11.  Proceeds from investments sold, matured or repaid:
L1010 BONGS...ocveieierieseieiseiiecse ittt | s 1,491,289 | .o 8,464,529
L1120 SHOCKS. .veveieiececieise ettt bbbttt enennnnnnnin | s 0 e 249,992
11,3 MOMGAGE I0BNS......euceuiriieiciieieee bbbttt snteniennninninenns | e 0 [ e 0
114 REAIBSIALE. ... | e 0 | 0
11,5 Other INVESIEA BSSELS. ...t ninnienes | e 0 | 0
11.6 Net gains or (losses) on cash and ShOrt-term INVESIMENLS..........c.criurririiniineeee e | s 0 [ s 0
11,7 MISCEIANEOUS PIOCEERUS. .....uvrereeiercireiseiseesiietseisete ettt bbbt bbbt ent st nnnenenenns | reressssssse s seeseniens 111264 | 3,965
11.8 Total investment proceeds (LINES 11.1 10 11.7)....ccouurriniereeeiernrinsineineieessssesssssseiessesssssssssssssssesssssssssssssssssessesesnsnsnenns | cosveeenssssssssnsennns 1,602,553 | .ooviiieiiiiiniines 8,718,486
12.  Cost of investments acquired (long-term only):
12.1 Bonds... ..1,170,188
12.2  Stocks.. .0
12,3 MOMGAGE I0BNS.......oceuirieiieiieieee bbbttt snteniesnninnnnnns | s 0
12,4 REAIBSIALE. ... | s 0 | 0
12,5 Other INVESIEA BSSELS. ... ninnienes | e 0 | 0
12.6  MISCEIANEOUS APPIICALIONS. ......urvreerecicireiieeeeseeisei ittt bbbttt nteni s nnnnnnnniens | ereressssssse s sseseniens 508,938 [ .. 0
12.7 Total investments acquired (LINES 12.1 0 12.6).......ccouururrrriniiniereercesiisiinsineieiseessssssssisesessesssssssssssesessessssssssssnessessnsinsins | enssesesssssssssnnes 1,679,126 [ ..o 6,854,006
13.  Net cash from investments (Lin@ 11.8 MINUS LINE 12.7).......c.ouuniurririiininiiniiieinsisisiississisesessssssssssissss e ssesssssssissssesssessssssinsieess | aessisssnssiessessssinsis (UCTYE) I 1,864,480
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
14.  Cash provided:
14.1 Surplus notes, capital and SUFPIUS PAIT IN.........curerurrrririiriieieieireesise st essesssssssssesssnesnsnnnnss | s saees 0 [ s 0
14.2 Capital notes $.......... 0 less amounts repaid $.......... 01ttt | et 0 [ s 0
14.3  Net transfers from Affillates...........ccuiiiiiii s | e 0 | 1,354,039
14.4 Borrowed fUNAS FECEIVEM...........cuiiiiiiiiiii s | e 0 | 0
14.5 Other CaSN PrOVIEM. ......c..cuurieieiiiicie ettt bbbttt nennnnninnnns | ceeeenssesiessss s enes 13,694 | .o 16,730
14.6 TOtal (LINES 14.110 14.5)....oiuiiiecieieieieineieieee ettt bbbt snennneninninns | ceeeesensess s 13,694 | . 1,370,769
15.  Cash applied:
15.1 Dividends to StOCKNOIAEIS PAIL...........ovuiurieuriiiniieiriieieeeei sttt ssbe s enentessssinnneeinnniens | s 0 [ 6,340,087
15.2 Net transfers t0 @ffiliAtES.........cociiiii s
15.3 Borrowed funds repaid .0
15.4 Other applications.... .0
15.5 Total (LINES 15.110 15.4)....ciuiuiireireiniiniireise ettt ettt sntesissinenennnnienies | ot 3,303,341 6,892,383
16.  Net cash from financing and miscellaneous sources (Line 14.6 MiNUS LiNE 15.5)......cccciuniniineieiniiiniineineieissssssiseinssesssinsinsine | ersssssessessessnenns (3,289,647) | ..oiviiiiriirins (5,521,614)
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17.  Net change in cash and short-term investments (Line 10, plus Line 13, plus LiN€ 16).........ccouriuriureereeniniineineineienssssinsnseiisninnins | eessinsiseeneenenens (1,431,882) (418,899)
18.  Cash and short-term investments:
18.1 BEGINNING Of YEAI.......cuuieeeiriiiieieieiee sttt sttt ntesbesinnneninniens | berveeiesesisssnsiens 1,417,542 | oo 1,836,441
18.2 End 0f period (LINE 17 PIUS LINE 18.1).......cuieeeeeerieieiiieeieieecisti ettt snissiseisessenensnississinenesniees | oecnsnsiseeneeisnssensens (14,340) [ .o 1,417,542
DETAILS OF WRITE-INS
07.401 Guaranty fund receivable OF ON BEPOSIL.........cuivrerurirriiiiieeieisesiees et sb ettt bbbt nebeneneniens | sbeeenessessnssssssseeenes 31,916 | 71,934
07.402 Other INCOME......ouuiiiiiiiiiiieiiii bbbttt enenies [ e 160 [ 25,631
07403 .ottt | e 0 | e 0
07.498 Summary of remaining write-ins for Line 7.4 from OVerflow PAgE. ..ot | oeresssinsees s 0 [ s 0
07.499 Total (Lines 7.401 to 7.403 plus 7.498) (LINE 7.4 @D0OVE)......ccoiuiuiiiiiiriaiiieiseiieisississi s sss st ssesenssnssnssnessesssssnies | abssesssssssssssssssssesenes 32,076 | .o 97,565




saenentzsotviaan a1 20201t ] .C. PENNEY CASUALTY INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

1. Accounting Practices

The financial statements of J. C. Penney Casualty Insurance Company are presented on the basis of accounting practices prescribed or permitted by the and Ohio
Insurance Department.

The Ohio Insurance Department recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for determining and reporting the
financial condition and results of operations of an insurance company, for determining its solvency under Ohio Insurance Law. The National Association of Insurance
Commissioners' (NAIC) Accounting Practices and Procedures manual, version effective January 1, 2001, (NAIC SAP) has been adopted as a component of
prescribed or permitted practices by the State of Ohio. While the Commissioner of Insurance has the right to permit specific practices that deviate from prescribed
practices, none are included within this financial statement.

A reconciliation of the Company's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Ohio is shown
below:

3/31/2002 2001
1. Net Income, State of Ohio basis $1,560,545 $3,851,038
2. State Prescribed Practices (Income) -0- -0-
3. Net Income, NAIC SAP $1,560,545 $3,851,038
4. Statutory Surplus,State ofOhio basis $9,385,882 $7,873,312
5. State Prescribed Practices (Surplus) -0- -0-
6. Statutory SurplusNAIC SAP $9,385,882 $7,873,312

2. Accounting Changes and Corrections of Errors

The Company prepares its statutory financial statements in conformity with accounting practices prescribed or permitted by the State of Ohio. Effective January 1,
2001, the State of Ohio required that insurance companies domiciled in the State prepare their statutory basis financial statements in accordance with the NAIC
Accounting Practices and Procedures manual - version effective January 1, 2001, subject to any deviations prescribed or permitted by the State of Ohio Commissioner
of Insurance.

Accounting changes adopted to conform to the provisions of the NAIC Accounting Practices and Procedures manual - version effective January 1, 2001 are reported
as changes in accounting principles. The cumulative effect of changes in accounting principles is reported as an adjustment to unassigned funds (surplus) in the
period of the change in accounting principle. The cumulative effect is the difference between the amount of capital and surplus that would have been reported at that
date if the new accounting principles had been applied retroactively for all prior periods. As a result of these changes, the Company reported a change of accounting
principle, as an adjustment that increased unassigned funds (surplus), by $49,358 as of January 1, 2001. The toal amount of this adjustment was made up by the
establishment of net admitted deferred tax assets.

9. Income Taxes

Footnote 9A: Deferred Tax Components: 12/31/2001 03/31/2002

1. Total Deferred Tax Assets 49,450 48,201
2. Total All Deferred Tax Liabilities 14,610 4,729
3. Total Deferred Tax Assets Nonadmitted (per SSAP #10) 25,363 33,020
4. Incr. (Decr.) in Deferred Tax Assets - Nonadmitted 7,657

Footnote 9B: Deferred Tax Liabilities are not recognized for the following amounts:

Not Applicable.

Footnote 9C: Current income taxes incurred consist of the following major components:

12/31/2001 03/31/2002
Current Income Taxes:
1. Current Year Tax Expense 1,946,407 751,702
2. Tax Credits 0 0
3. Current Year Equity Tax 1,946,407 751,702
4. Prior Year Overaccrual 0 (132,151)
5. Current Income Taxes Incurred 1,946,407 619,551
Changes in the main components of deferred tax amounts are as follows:
Net Change in Deferred Tax Assets 12/31/2001 03/31/2002 Net Change
Miscellaneous Accruals 42,114 42,114 0)
Software 5,958 6,087 129
Tax Reserve Adjustment 1,378 0 (1,378)
All Other Misc. 0) 0 0
Total Change in Deferred Tax Assets 49,450 48,201 (1,249)
Total Change in Deferred Tax Assets - Nonadmitted 25,363 33,020 7,657
Net Change in Deferred Tax Liabilities
Unrealized Capital Gains 14,610 4,713 (9,897)
All Other Misc. 0 16 16
Total Change Deferred Tax Liabilities 14,610 4,729 (9,881)
Footnote 9D: Significant Statutory to Tax Adjustments on Current Taxes:
In 000's 03/31/2002 12/31/2001
Income Tax Computed at the federal Statutory rate (35%) 761 2,000
Tax-Exempt Interest (13) (74)
Bond Discount 3 9)
Prior Year Under/(Over) Accrual (132)
All Other Adjustments 0 0
Federal Income Tax Expense 620 1,917
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NOTES TO FINANCIAL STATEMENTS

Change in Net Deferred Income Taxes
@ -
Total Statutory Income Taxes 619 1,917

Footnote 9E & 9F: Additional income tax disclosures:

There are no losses carried forward and available to offset future net income subject to federal income taxes

J. C. Penney Casualty Insurance Company filed a federal income tax return with J. C. Penney Company Inc. for the
period ended June 18, 2001. Effective June 19, 2001, the Company will file a consolidated federal income

return with AEGON USA, Inc.

The method of allocation between the companies is subject to written agreement, approved by the Board of Directors. Allocation
is based upon separate return calculations. Intercompany tax balances are settled within 30 days of payment to the IRS.

17c. Wash Sales - None.

6.1
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11

12

2.1

2.2

31

3.2

51
5.2

7.1

7.2

7.3

74

8.1

8.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity implement any significant accounting policy changes which would require disclosure in the Notes to the Financial Statements? Yes[ ] No [X]
If yes, explain:...........coc......
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No [X]
Ifyes, dateof change: s
If not previously filed, furnish herewith a certified copy of the instrument as amended.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [X]
If yes, attach an organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No [X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that ceased to exist
as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?........ Dept. of Ohio

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? (You need not report an action, either formal or informal, if a confidentiality clause is
part of the agreement.)

If yes, give full information:

Yes

[ ] Nof

Yes[ ]

X] NA[ ]

No [X]
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9.1

10.1

10.2

11.
12.

13.1
13.2

14.1
14.2

15.

GENERAL INTERROGATORIES (continued)
INVESTMENT
(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No [X]

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [X]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:

Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No [X]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Statement Value Statement Value
1321

13.22
13.23 Common Stock.........
13.24 Short-Term Investments..........

13.25 Mortgages, Loans or Real Estate
13.26 All Other....

13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26)..
13.28 Total Investment in Parent included in Lines 13.21 10 13.26 @00VE  .....cvvcveviveiiisicesseseeee e sees $
13.29 Receivable from Parent not included in Lines 13.21 t0 13.26 @DOVE.........ccocevreiiieieirieieieieieese s sssesssenaes $

Does the reporting entity have any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,

vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held

pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section

IV.H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

15.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
Royal Trust Toronto, Ontario

15.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
15.3 Have there been any changes, including name changes, in the custodian(s) identified in 15.1 during the current year? Yes[ ] No [X]
15.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

15.5 Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address

N/A N/A N/A
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GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[ ]

If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No [X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No [X]
3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
annual statement instructions pertaining to disclosure of discounting for definition of "tabular reserves") discounted at a rate of interest greater

than zero? Yes[ ] No [X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
.......................................................... 0.0 [iiin00 o0 o0 o [0 o0 o0 o0 |0
Total v | S S XXXeirree [, (I PO (I PO 0 | (I PO 0 | (I PO 0 | 0
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SCHEDULE A - VERIFICATION
1 2

First Quarter
Current Year

Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o g~ w NP

S
I i =

Book/adjusted carrying value, beginning of period.............coceenevnineneineinenniniins
Increase (decrease) by adjuStMENL..........c.ccvririirieneineeeieese e
COSE Of ACGUINEE. ...ttt
Cost of additions to and permanent iMProVEMENES............c.eeerrrcereeeecereeogmeeee
Total profit (I0SS) ON SAIES..........eveieriereireeiieireirie et N
Increase (decrease) by foreign exchange adjustment............coovenrereereieronnnnens
AMOount received 0N SAIES.........c.ocviriier s
Book/adjusted carrying value at end of current Period............ccooveerrereeneieeinsinnenns
Total valuation AllOWANCE............c.cruiiriiiniri s
Subtotal (LINES 8 PIUS 9).....euvrruiririieireieieeseisieiseie st
Total nonadmitted @MOUNES..........cc.vvrieiiiririr e

Statement value, current period (Page 2, real estate lines, current period)..............

SCHEDULE B - VERIFICATION
1 2

First Quarter
Current Year

Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o g >~ w

11.
12.
13.

Book/recorded investment excluding accrued interest on
mortgages owned, beginning Of PEMIOd. ..o

Amount loaned during period:

2.1 Actual cost at time of ACQUISIIONS...........ovueerurrrrinieneinere e
2.2 Additional investment made after aCqUISIIONS............cvvierivreereeerinirniineieenns
Accrual of discount and mortgage interest points and commitment fees.................
Increase (decrease) by adjustment..........c.cceirineereineenineneneeeeeeeieend ..
Total profit (I0SS) ON SAIE.........curereurirrirriiriireieie e N
Amounts paid on account or in full during the period.............ccvvrerenininineinens
AMOrtization Of PrEeMIUM..........ocureieiireiiee e

Increase (decrease) by foreign exchange adjustment............cocvereereereereininennens

Book value/recorded investment excluding accrued interest on
mortgages owned at end of current period.

Total valuation allowance.
Subtotal (Lines 9 plus 10)....
Total nonadmitted amOUNtS...........c.ceevvverevererrerenennns

Statement value of mortgages owned at end of current period..........c.cocrevivininnne.

SCHEDULE BA - VERIFICATION

Other Invested Assets Included in Schedule BA

1

First Quarter
Current Year

2
Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o 0~ w

11.
12.
13.

Book/adjusted carrying value of long-term invested assets
owned, beginning of PEHOM...........oruiiririeee e

Cost of acquisitions during period:
2.1 Actual cost at time of ACQUISILIONS...........ccueerurrrrniinieneiieie e
2.2 Additional investment made after aCqUISIIONS............c.vevreeriereereereienirniineieinns

ACCTUAI Of QISCOUNL.......vvviiviicicieicce e

Increase (decrease) by adjustment..........c.ccveirineereineensinineneeeeeeieend N
Total profit (loss) on sale

Amounts paid on account or in full during the period............ccvvrereninineneiens
AMOrtization Of PreMIUM..........ccuririririiiree bbb
Increase (decrease) by foreign exchange adjustment............coovenereereererninennens

Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEIIOU. ..o

Total valuation allOWANCE............cceverrevriieierireie s
Subtotal (LINES 9 PIUS 10).....ceuvureiieerciririineineireieieessisi e
Total nonadmitted AMOUNLS.........cccveviveireiieieies e sens

Statement value of long-term invested assets at end of current period...................

10
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class

TT

Statemelnt Value Acquiéitions Dispoiitions Non-Tradi‘:\g Activity StatemeSnt Value Stateme6nt Value Stateme7nt Value Stateme8nt Value
Beginning During During During End of End of End of December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
Lo ClASS Luoiiiiiieieieisieise ettt | e 12,626,945 ..o 1,174,220 | .o 1,707,085 |..ooiiiiiriies (16,409) | .oooveeererrnirriinns 12,077,670 [ oo 0 o {0 I 12,626,945
2. ClASS 2ttt | s LAT2774 | e 0 | {0 RO 287 | 1A73,061 | .o 0 o 0 [ 1,472,774
30 ClASS 3.ttt | e 0 o0 | 0 [0 | 0 | 0 [0 | 0
A, ClaSS Aottt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
5. ClASS B | et 0 o0 | 0 [0 | 0 | 0 [0 | 0
6. ClASS B...evereiiiiieiseie ettt | e 0 | 0 | 0 | 0 | 0 | 0 | 0 | 0
7. TOtAl BONGS.......coieieriiiriiiiniiscircieeeseicicine et snennnnnins | e 14,099,719 ..o 1,174220 | ..o, 1,707,085 |.....ccoooviiviirinnn (16,122) | .coovverrrirriene 13,550,731 [ .o 0 | (U I 14,099,719
PREFERRED STOCK
8. ClASS Lottt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
9. ClASS 2.ttt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
10, ClASS 3.ttt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
L1, ClASS Aottt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
12, ClASS 5.ttt | e 0 | 0 | 0 | 0 | 0 | 0 o 0 | 0
13, ClASS Buuvevveiicecreieieiie sttt | e 0 | 0 | 0 | 0 | 0 | 0 | 0 | 0
14, Total Preferred SOCK. ..o | i 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred StOCK..............ocvcueeienienineinciinininincncnsieisiiniinee | vt 14,099,719 ..o 1,174220 | ..o, 1,707,085 |.....ccoooviiviirinnn (16,122) | .coovverrrirriene 13,550,731 [ oo 0 [0 | i 14,099,719




SlalememasofMarch31,20020flhe\].C. PENNEY CASUALTY INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quartet

Book/Aldjusted NjQ PJ F Ac?ual Amount :f Interest Paid forSAccrued
Carrying Value P Cost Received Current Quarter Interest
8099999. Totals......ccoovvvrerrinniiniinies | v i XXXt | et 0 | 0 | 0
SCHEDULE DA - PART 2 - Verification
Short-Term Investments Owned
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of Period........cccccevnnecnecnnins [ crveneneieisiisinie 218,019 | o0 [0 | 1,861,700
2. Cost of short-term iNVeStMENtS ACQUINEM..........c.vurienivreereenninininineienes | e 4,032 | 0 |0 | 33,271,862
3. Increase (decrease) by adjUSIMENL..........ccoereveininrnineneinninsineineies | e eessees 0 | 0 |0 | 12,663
4. Increase (decrease) by foreigh exchange adjustment..........cccvvvinineins | v 0 | 0 |0 | 0
5. Total profit (loss) on disposal of short-term iNVESIMENtS..........ccccvvvicneins | cveineiieisirrneseseieeees 0 | 0 |0 | 0
6. Consideration received on disposal of short-term investments........c.ccceee | eovrnininiiniininnins 222,051 [ .0 |0 | 34,928,206
7. Book/adjusted carrying value, CUrrent PEMO..........courereererienniiniineineinens | cereireieieississiseseieeeesees 0 | 0 0 | 218,019
8. Total valuation @llOWaNCE...........cccovveeierrinrininrisisnsnnnsinns o 0 |0 | e | 0
9. Subtotal (LINES 7 PIUS 8)......euueeeeerrrirnirniireieireisiisissinsiseesssssnsnsneinns | creineiesssssssseesesessnes 0 [ e 0 | 0 218,019
10.  Total nonadmitted @MOUNES..........ccvueivcriirieiniisisesereesnnnns [ rrnissi s 0 | s 0 | | i 0
11. Statement value (LINES 9 MINUS 10)........ccrivreurmrrermerinirineiensrinnniineins | v 0 [ 0 | 0 218,019
12, Income collected during PErOG..........ceeeerrrrneinieneereennininensiseenniens | e 4214 | e 0 | 0 e 86,721
13.  Income earmned UG PETIOM. .........c..oweecerieeeeerereiieciniiriiieirerierennnnnieees | etineinseieiieeieneeississieens 182 | oo 0 [0 | 90,753

12




SlalememasofMarch31,20020flhevJ.C. PENNEY CASUALTY INSURANCE COMPANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. F
NONE

13, 14, 15



saenenasarmacnat, zzove.C. PENNEY CASUALTY INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
IS Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Efc. (Yes or No) to Date to Date to Date to Date to Date to Date

1. Alabama......ccooevvrinierniienn: AL ... ST I 209,106 | woovvevrrerinne 249,531 | .o 37314 | ierennnn25,160 | i 59,801 | i 56,593
2. AlaSKa....ene AK RS I 58,411 | v 59,793 | oo 1,822 2,873 [ 13,650 | oo 14,836
3. ANZONA..ccerierinne AZ ... ST I 227,927 | oo 249,279 | oo 13,715 | v 706 | i 20,873 | v 18,445
4. Akansas........ocnnn AR |, ST I 165,733 | oo 179,046 | .coovvvrviriens 13,754 27,285 | oo 25,145
5. California.......c.occcoverirrecre CA - |, YES oo | v 1,061,302 | .oocererenne. 1,200,910 | .oovirrririrnens 95,966 247,553 | oo 253,066
6. Colorado........ccccoenuvirerrnenCO - |, ST I 191,878 | .o 201,694 | .o 20,627 | v 14,906 | i 44,800 | .ovrriiriens 49,502
7. CONNECICUL........ovrercercirrens CT [ YES oo [, (0 O (0 OO 0 om0 [eiind0 [ 0
8. Delaware........ccovevrnereicennn. DE |...... RS I 43,317 | i 51,139 | .o 4011 | 2,936 | e 11507 | 11,066
9. District of Columbia.............. DC |..... ST 52,059 | i 59,315 | oo 4,084 | 3047 0,165 | s 8,415
10, Florida.....covevereeencrinericienn, FL [ ST I 870,328 | ..ccoovevenne. 1,015,276 | .cccoovvvrirneens 107,213 | covireene80,328 | 220,467 | 211,375
I 7o 0= OO GA |... ST I 479,527 | oo 588,034 | .coviriririrnens 45670 | .ovvirernnn29,921 | 93,488 | s 86,853
12.  Hawaii 58,204 | o 63,219 3,179 10,769
13. Idaho.... ..62,761 ....65,249 5,029 .15,764 .14,827
14.  lllinois 543,391 650,574 62,702 102,357 97,239
15. Indiana. 281,996 | ..o 343,403 | .o 22,531 | i 15,719 | i 43,205 | oo 40,805
16, 1OWA.cccveveceerrecnereerneree A |l YES s | i 65,625 | .o 73,078 10,892 15,552 81,387 29,992
17. Kansas ....106,571 .112,522 11,270 .30,957 .44,105
18.  Kentucky. 195,182 241,924 13,781 32,936 31,401
19, LOUISIaNa......uvvverrerrirciinnnes LA | ST I 231,635 | oo 261,004 | .o 29,995 | v 17715 | 67,123 | i 64,852
20, Maine.....ooccoverrnmrinernnenne ME - [l YES it [ 0 [ 0 [ (VI O 0 [ 0 [ 0
21. Maryland . 134,329 |. .155,390 | ... 20,129 | .. ..11,862 | ... 40,883 | .. ..39,636
22.  Massachusetts........c.coeunenne MA ... YES oo [ 30 | 30 | 1 [ (0 OO 17 e 6
23, Michigan.....ccnveeenevrnereenennn. 829,164 | ..ovvvvrerirne 457,744 | oo 380,268 | ..o 22,428 | oo 70,381 | oo 88,846
24, MiNNESOta.......ccoocvererirciinnes 231,877 | v 99,068 | ..ovvrrririrnn 160,393 | .covirririens 12,769 45,522 57,589
25.  Mississippi... . ....126,945 ..146,702 .21,700 ...21,568 39,107 | .. ..37,225
26, MiSSOUI.....ooevererrrrireinnens 250,905 250,849 41,529 35,987 | .. 105,359 | coovvreerinn 100,878
27, Montana.......cooceneverseenneene MT [l YES s [ e, 50,344 | oo 51,683 | .oveverierinens 4377 | e 2,359 | i 17,696 | oo 18,214
28.  Nebraska........cccoovvmeecnedNE - [t YES it [ e 90,118 | oo 86,187 | .o 5,260 | .ovcrrneiiiciiens 5,278 | oo 25,333 | i 24,461
29. Nevada 113,061 | coovvvverinne 124,087 | oo 12,935 | .o 6,219 | . 24156 | oo 20,720
30. New Hampshire..........ccconuunee NH [...... YES oo [ 512 | s LTI T DO (0 O 0
31, New JErsey.....coereirenns NJ | ST I 190,268 | ..ovvvvverinne 218,068 | ..ovevririrens 25597 | oo 18,080
32, New MeXiCo.......c.ccrrvrerennes NM ... RS I 96,176 | ..o 101,127 | oo 4,820 | .o 3,062
33, NeW YOrK...coeeercrieriiciins 757,173 | oo 73,480 | oo 648,851 | ..o 14,847
34, 117,532 | o 136,595 | .covvriiiriens 15,500 | oo 12,540
35.  North Dakota.........coecevevreece ND - [t YESuoiis [ v 30,091 | i 31,284 | .o 2,313 |
36. 625,037
37. 180,352
38. 136,540
39, Pennsylvania.........ccooeeened PA - [l YESuiiis | v, 6,202
40. Rhode Island...........ccccocecrnee RU [t l YES it [ e 38,489
41, 168,883
42. ..38,917 ....38,051 ...1,386
43. 273,713 333,796 24,689

240,491 | . 260,107 | .o 43,761
75,005 84,280 | ..o 5,942

46. Vermont... ..32,981 25,624 |..

47, VIRginia......oeeveereerreceieninns 363,754 23,230 | oo 10,793 | oo 54,282 | oo 52,068
48.  Washington..........ccoueeeereeenn. WA ... ST I 302,476 64,204 | oo 62,512 | o 121,170 | v 114,973
49.  West Virginia.........ccoerevennnee WV ... YES oo [ oo 85,475

50.  Wisconsin. ....238,881
51 Wyoming.......cooeeevvevmeeneenet WY [l YES i | e 37,829
52.  American Samoa................... AS .. NO.cooooes [ 0

53, QUM
54.  Puerto Rico
55.  USVirgin Islands........ccccocoreeee VI [ iccceNOecves | e
56.  Canada..........ccomrcrnenen CN - [ NO..cooors [ 0 e 2 o (VI O 0 [ 0 [ 0
57.  Aggregate Other Alien............ OT |....... )0, SO IR (0 TR 53 [ (0 O (0 O (0 OO 0
58.  TOtAlS.......coeeirererereriscriicins [ 51 |, 10,768,503 |.............. 10,782,241 | .............. 2,228,349 | ..ccoouuuenen. 780,868 | ............... 2,369,491 | .............. 2,287,624
DETAILS OF WRITE-INS

5701. Other alien.......cocccovvvmvevcrivrinns | v XXX v [ 0 o33 0 [0 o 0 [ 0
5702, oo | e XXX v [, 0 om0 0 [0 o 0 [ 0
5703, oo | e XXX v [, 0 om0 0 [0 o 0 [ 0
5798. Summary of remaining write-ins

for Line 57 from overflow page.... | ....... )0, SO IR (0 O (0 OO (0 O (0 O (0 OO 0
5799. Totals (Lines 5701 thru 5703 +

Line 5798) (Line 57 above)......... |....... D0 T (O 53 | 0 i) 0 i) 0 [ 0

(@) Insertthe number of yes responses except for Canada and Other Alien.

16
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SCHEDULE Y it INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 fi ORGANIZATIONAL CHART

NONE



SlatememasofMarch31,20020flhevJ.C. PENNEY CASUALTY INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

0o UThA WN

10.
11.1.
11.2.

12.

13.

14.

15.

16.

17.1
17.2
18.1
18.2
19.1,
19.3,

21.

22.

23.

24.

26.

21.

28.

29.

30.

31

32.

33.

34.

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril..
. Commercial multiple peril
. MOMQGAGE GUATANTY. .....ucviirierrieeeeeeetiee et
. Ocean marine
L INIANA MATNE.......coir s

FINancial QUaranty ..o ssseseeenes
Medical malpractice-occurrence. .
Medical malpractice-Claims Made..........cccvieniereereieininneiseeeeeeses
EANQUAKE. .. ..ot

Group accident and health.. .
Credit accident and health.............cc.ocvevneineiniinisss
Other accident and health............c.cocvnrnininiinene
Workers' compensation...
Other liability-0CCUITENCE..........cuueiuirieeireieieiei e
Other liability-Claims Made..........cccerurrniriirireireeeeeee e
Products liability-occurrence...
Products liability-claims made
19.2 Private passenger auto liability..
19.4 Commercial auto liability....
Auto physical damage........
Aircraft (all perils)....
Fidelity.............

Burglary and theft....

Boiler and machinery..
Credit.......
International
Reinsurance-nonproportional assumed propernty...........c.veeenreneeneen:
Reinsurance-nonproportional assumed liability............cccoouvrineenennirninns
Reinsurance-nonproportional assumed financial lines.. .
Aggregate write-ins for other lines of BUSINESS...........ccocriinineneireininns
TOAIS. ..ot

........................ 9,993,698

.............. 2,111,163

.................................. 0.0
.................................. 0.0

.................................. 0.0
.................................. 0.0

.0.0

...................... 10,768,969

.............. 2,228,348

DETAILS OF WRITE-INS

3301.
3302.
3303.
3398.
3399.

Other unemployment............cccecneunee
TripMate.......

Sum. of remaining write-ins for Line 33 from overflow page.
Totals (Lines 3301 thru 3303 plus 3398) (LiNe 33).....cccurrirniiniiniiicinies

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril...
. Homeowners multiple peril
. Commercial multiple peril
. MOMQGAGE QUATANTY. .....ocviirierrieieieeeiee et
. Ocean marine
. Inland marine
. FINANCIAl QUATANTY......couiiieciieie e
. Medical malpractiCe-0CCUITENCE. .........cueerrerrrrireireeeieeerie e eieeseienies
. Medical malpractice-claims made..
. Earthquake
. Group accident and halth..........c.ccovrnnieniinineeeseseseeees
. Credit accident and health.. .
. Other accident and health..............cccovnnininininsens
. WOrKers' COMPENSALION. ......c.cvuiuieiereisrieriesiseiseie et
. Other liability-occurrence
. Other liability-Claims Made..........ccocureiininriereesee e
. Products liability-0CCUITENCE........c.cuueiriiiiriireireieeeese e
. Products liability-claims made....

. Burglary and theft....
. Boiler and machinery..

. Reinsurance-nonproportional assumed property.. .
. Reinsurance-nonproportional assumed liability............ccoeevrireenereernennes
. Reinsurance-nonproportional assumed financial lines...........c.ccccovenivneenee
. Aggregate write-ins for other lines of business
. Totals

19.2 Private passenger auto liability..
19.4 Commercial auto liability....

. Auto physical damage........
. Aircraft (all perils)....
. Fidelity............

3301.
3302.
3303.
3398.
3399.

18
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SlalememasofMarch31,20020flhe\].C. PENNEY CASUALTY INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2002 2002 Case Loss and Case Loss and LAE Total Q.S. Case Loss and LAE | IBNR Loss and LAE | Total Loss and LAE
Prior Year-End Prior Year-End Year-End Loss and Loss and LAE Loss and LAE Total 2002 LAE Reserves on Reserves on Claims Q.S. Date Loss and LAE Reserves Developed | Reserves Developed | Reserves Developed
Years in Which Known Case IBNR LAE Reserves Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Reserves (Savings)/Deficiency | (Savings)/Deficiency | (Savings)/Deficiency
Losses Loss and LAE Loss and LAE (@ Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (b) (Cols. 4+7 (Cols.5+8+9 (c)
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 1999 + Prior | oo 85 | s 0 | s 85 [, 17 | i 3 [ 20 [, 20 [ s 4 ], 0 | s 24 | s (48) | i A T (41)
2.2000 | 292 | s 0 i 292 [ 78 [ s 8 [ s 86 [, 92 [ s 9 |, 0 i 101 [, [E2) 1 17 | (105)
3. Subtotals
2000 + Prior [ 377 |, 0 s 377 o, 95 [, 11 | 106 [, 112 [ s 13 [, 0 i 125 [, [E0) 1 [ 24 | (146)
4. 2001 | 358 [ 405 [, 763 [ 210 [, 161 [, 371 [, 210 [ 193 [ 285 [ 688 | s 62 [ i 234 | i, 296
5. Subtotals
2001+ Prior [, 735 [ 405 [ 1140 [, 305 [ 172 [ A77 [, 322 [ 206 | 285 [ 813 | s [EL0LS) I 258 | s 150
6. 2002 | XXX [ LSS S IR LSS SR IR LSS SN PR 2 12 | DO SR [P RRP 40 | 232 [ 272 |, XXX erwwrernnee [ LSS SN P XXXerieorens
7.Totals | FEK I P 405 [ L140 [, 305 [ 184 [, 489 |, 322 |, 246 |, X P 1,085 [ .o, [EL0LS) I [ 258 | e 150
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders |.................... 10,412
Lo, (14.7)% [2. oo 63.7 %|3. oo 132 %
Col. 13, Line 7
Line 8
A, 14 %

(@) Should equal prior year-end Annual Statement; Page 3, Col. 1, Lines 1 + 3.
(b) Should equal Q.S. Page 3, Col.1, Lines 1 and 3.
(c) Should also equal Cols. 6 + 10 less Col. 3 for Lines 1 through 5 only.



saenenasarmacnat, zzove.C. PENNEY CASUALTY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

RESPONSE
1. Will the SVO Compliance Certification be filed with this statement? YES
2. Will the Trusteed Surplus Statement be filed with the State of Domicile and the NAIC with this statement? NO
3. Will Supplement A to Schedule T (Medical Malpractice Supplement) be filed with this statement? NO

EXPLANATIONS:

BAR CODE:

*10952200249000001*
*10952200245000001*

20



SlalememasofMarch31,20020flhevJ.C. PENNEY CASUALTY INSURANCE COMPANY

Overflow Page
NONE

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

Sch. BA-Part 1
NONE

Sch. BA-Part 2
NONE

21, EO1, EOZ2, EO3
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SlalememasofMarch31,20020flhevJ.C. PENNEY CASUALTY INSURANCE COMPANY

1
CUSIP

2

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarte!
3 2 5

Identification

Bonds - U.S. Government

Description

Date
Acquired

Name of Vendor

Number of
Shares of Stock

6

Actual Cost

i

Par Value

8
Paid for Accrued
Interest and Dividends

9
NAIC

912827-7F-3..........

US TREASURY NOTE 3.500% 11/15/06

Designation (a)

0399999.
6099997.

Total - Bonds - U.S. Government
Total - Bonds - Part 3

6099999.

Total - Bonds

7299999.

Total - Bonds, Preferred and Common Stocks...

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ .
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SlalememasofMarch31,20020flhe\].C. PENNEY CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 4

med or Otherwi

1 2 3 6 7 13 14 15 16 17
Increase
Book/Adjusted (Decrease) Foreign Interest Dividends
Number of Carrying Increase by Foreign | Exchange Realized Total on Bonds on Stocks NAIC
CUSIP Disposal Shares of Value At (Decrease) | Exchange | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Received  [Designation
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Disposal Date [y Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@

Show All Long-Term Bonds and Stock Sold, Redee
4 5

ise Disposed of b
8

the Company During the Current Quarte
9 10 I 2

Bonds - U.S. Government

36211G-VY-6... | GNMA POOL #512831 6.500% 06/01/29 03/02/2002[ PaydOWN..........ccourreerrrirrereesnreseseeresnenns

36225A-QF-0... | GNMA #780454 7.000% 10/01/26........... 03/01/2002( Paydown.

912810-BX-5....| US TREASURY BOND 7.625% 02/15/07.... 02/15/2002] Various...

912827-2P-6.... | US TREASURY NOTE 6.625% 03/31/02 03/31/2002] Various... . ..
0399999. | Total - BONAS - U.S. GOVEIMMENL.........c..covviveieieerieiiietetesteieeseveenseveesseeseesseensessiessesessessesessesessssesesessesas

Bonds - Special

District of Columbia

Revenue and Special Assessment

31359L-6W-0...
31371H-HT-8...

FNMA SR 1996-M3 CL A1 7.385% 03/01/21......
FNMA #252342 6.500% 04/01/29

03/01/2002[ Paydown..........c.crververinriieriienierierienines
03/01/2002f Paydown.

District of Columbia

United States

31383U-2Y-0... |FNMA #513891 7.000% 09/01/29........ccc0crvvrenne. [03/01/2002] PaydOwN. ......cveevrrreeseererseresesseressreeesnees
[V [ .52,427 ...54,612
United States .119,987 122,419
3199999. | Total - Bonds - Special Revenue & Assessment.. .119,987 122,419

Bonds - Industrial and Miscellaneous

United States

16675H-AF-9... | CHEVRON CORP PROFIT SH  8.110% 12/01/04]01/01/2002| Redemption ~ 100.0000...........crerrrencen.
76110F-J3-8.... [RESIDENTIAL ACCREDIT LO 6.500% 03/01/29 ]03/01/2002] Paydown. .........oociviviieiniiieiiieisieissienernens
United States
4599999. | Total - Bonds - Industrial & Miscellaneous
6099997. | Total - Bonds - Part 4.........................
6099999, [ TOAI - BONUS. ......ocvoivvseveeeicteev ettt ettt ese et es et st est et st es et et esse b e ssessesessesesansessnsensessesesss
7299999. | Total - Bonds, Preferred and Common Stocks

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues:...




SlalememasofMarch31,20020flhevJ.C. PENNEY CASUALTY INSURANCE COMPANY

Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

EO6, EO7



SlatememasofMarch31,20020flhevJ.C. PENNEY CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 Book Balance at End of Each 8
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 5 7
of Received During|  at Current
Depository Interest [ Current Quarter | Statement Date | First Month | Second Month| Third Month | *
Open Depositories
Allfirst Baltimore, Maryland............cccoocovevecveine | cevneene 0.000 [.oooviviiieend0 [0 e (228,826) [ ..........(3,817) [ .....ce..c.. 265 [
Bank One Phoenix, Arizona . 0.000 13,810 1 ....0018,207 ..l 13,928
State Street Bank.........ocveeeeevnineneineeneensieineens North Quincy, Massachusetts..........ccc. | v 0.000 .m0 o0 0 o0 84,926 ..
Wachovia Bank..........ccceineneneisincnincineeneens Winston-Salem, North Carolina.........cc. [ oceee 0.000 .o [0 ] e (98,575) | .o (135,381) | ....... (122,750) | ......
.................... 0.000 . 29,295 ... 9,295 |......
0.000 | .o 0 o0 [ 0 0
0.000 0
0.000 0
0
................................................... . 0
EUROPEAN TIME DEPOSIT CD...coooiiiiiiiiiniiinns aoniiiniissiesssissmsssssssssssnssesssensssssssssssssns | svnnees 0.005 |83 o0 o0 [ 0
0199999. Total Open DEPOSIEONES. .....cvurvurereieierereesressiseesererssrssnesesssesssensensssessessessnenenss | eonees XXX..... 111,696) 14,336) | XXX
0399999. Total Cash 0n DEPOSIL. ..o sssesssesssssssnsesnens | covees XXX..... 111,696) 14,336) | XXX
0599999. TOtAl CASN......vveiiiiciici e | s XXXeoown [iiiiien83 [0 [1.(304,296) | ... (111,696) [ ......... (14,336) | XXX

EO8




SupplememasofMarch31,20020flhe\].C. PENNEY CASUALTY INSURANCE COMPANY

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Overflow Page
NONE

SUPA1, SUPA2, SUPA3, SUPA4, SUPAS5, SUPA



Property and Casualty Supplement for the Quarter Ending March 31, 2002 of the U. S. Branch of 1\] . C . P E N N EY CA S UA LTY I N S U RA N C E CO M PA N Y

Trusteed Surplus Statement-Title Page
NONE

Trusteed Surplus Statement-Assets
NONE

Trusteed Surplus Statement-Liabilities
NONE

Trusteed Surplus Statement-Overflow Page
NONE

TSS-1, TSS-2, TSS-3, TSS-4
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