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sitementas of March 31, 20020tthe. FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY
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. ittt sttt | ebeinni s eniees 25,139,602 | .cvovirierriereene (O O 25,139,602 | ....cvvvrrinee 25,179,550
2. Stocks:
2.1 Preferred StOCKS. ..o | e 337,535 | e [ I 337,535 | oo 337,745
2.2 COMMON SEOCKS.....ovuveevrsiererisissisessesisess st sssssssssesssesssssssessss | sessesssnssssssnssnssssssness (O (O (O C
3. Mortgage loans on real estate:
3L FISLIENS ...t ennsnes | serensr s (O (O (O C
3.2 Other than firStHENS. ..o | s (O T (O N (O T C
4. Real estate:
4.1 Properties occupied by the company (less $
ENCUMDBIANCES) .. vt vttt ettt ss bbbt sss s ssssessnsessnsenans | oebesissesissesesiesessesesssesan (O TR (O TP Cl e (
4.2 Properties held for the production of income (less $............ 0
ENCUMDBIANCES)....vvvevs vttt ss bbb s st s s ssssessssessssenens | eebevistesissesesiesessesesnsesan (O TR (O RPN Cl e (
4.3 Properties held for sale (less $.......... 0 ENCUMDBIANCES)......coovvirircriierereiereresseeeeesens | ereriresieieeeeeessesns e C e [ IO RRTURRRRO C o (
5. Cash ($.....(784,282)) and short-term investments ($.....2,554,100).........ccccccevrvererreererersieen]| cevverervererinenns 1,769,818 | vvevereeeieeee s (O O 1,769,818 | .covveverereinns 4,908,198
6. Other iNVESIEA ASSELS........ruuriiiieiiiriii e | resbnsinsisss e (O T (O N (O T C
7. ReCeiVabIe fOr SECUMHIES. .......vveueireercrieieeesriee st ssssssnenses | sensessssesssssessssssessanens (O (O (O C
8.  Aggregate Write-inS fOr iINVESIEA ASSELS........ccvviierirerereeiiieieereee e esssesss e esesesesesssssesens | siessesesesereresssssesiessaeas Cl o C i C o (
9. Subtotals, cash and invested assets (LINES 110 8).......ccccvverevereriereieerinieresseesssreneseseniees | eeversieriniens 27,246,955 | .ovovverererereeree e (O IS 27,246,955 | ...ccvvvvvernnes 30,425,493
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of collection
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $..........0 earned but unbilled premiums)...........ccoeeveveivvees | ceveevivesieieiereinieeeenncl | v (O TP Cl e (
10.3  Accrued retroSPECtiVe PIEMILUMS.........ccieueveieiereeieeeereseietesessssissereresesesssssessssssseeres | veerssessssssesesesesesssesssssnal | oveninsisisieeesesessesessens C o Cl o (
11.  Funds held by or deposited with reinsured COMPANIES............covueememernieirerereernies | e (O (O (O C
12.  Bills receivable, taken for PrEMIUMS.........ccociiiniiciisesrsse s | e (O T (O N (O T C
13, Amounts receivable under high deductible POlICIES. ... | v (O (O (O R C
14. Reinsurance recoverables on loss and loss adjustment expense payments...........cocveeees [ verevineininninas 4,726,651 | ..o (O IO 4,726,651 | ...ocvvvvvieiriinns 951,594
15. Federal and foreign income tax recoverable and interest thereon
(including $.....133,498 net deferred tax asset) - Parent.........ccccovveeeereeeeveeeeeerenieeniens | ceevvesieesnnins 507,789 | oovevereerireiiins 374,291 | ..o, 133,498 [ .o 257,243
16.  Guaranty funds receivable Or 0N EPOSIL..........ccceveveiireiieeieeereeseeee s sseses | cereseresisssise s sesessesenas (O TR (O TP Cl e (
17. Electronic data processing equipment and SOfWAIE...........cccovveereereeririniereneeveeeeenensnenns | vervevereieeeressnensseennnl | v, [ IO RRTURRRRO C o (
18. Interest, dividends and real estate income due and aCCrUEM............c.cvvwrvrerermernernnmnnins | v 420,322 [ oo (O I 420,322 [ oo 437,030
19. Net adjustments in assets and liabilities due to foreign exchange rates...........oevveeeeeeien | veveveereeieeeseie e C e [ IO RRTURRRRO C o (
20. Receivable from parent, subsidiaries and affiliates............cceovvrreiieeiiieseeeee e | e 123,271 [ oo [ VK T 5,522
21.  Amounts due from/to ProtECIEA CEIIS........c.viviviiireieisieiit et eseres | erereberessses s bbb bens C e [ IO URURRRR C o (
22. Equities and deposits in poolS and @SSOCIALIONS..........cc..cevereirirerieereiereisrersseseseressssesssens | erveresssiesesiesessssesssesenns (O TR (O TP Cl e (
23.  Amounts receivable relating to uninsured accident and health plans............c.ccccvevvvcviveiis | coeeeeiiiccceeees C e [ IO RRTURRRRO C o (
24, Other assets NONAAMIEA............vvrrrreerrirner s sssenssens | e esssessons (O (O (O C
25. Aggregate write-ins for other than INVESIEA ASSELS...........ccicieiriiiieceieeeee s ereeres | ererereierssisisessesereserenens Cl o C o i 7,303
26. Total assets excluding protected cell assets (Lines 9 through 25)..........cceveerveerneeveeens | ceverveeviennns 31,394,468 | ...covvvrerrerne 374,379 | .o 31,020,089 |...ccevvvrrnnes 32,615,707
27, ProteCted COIl @SSELS........cuiiiiiiiieisrrii st | et (O T (O N (O T C
28. TOTALS (LINES 26 QN 27)......cvvrerierirircricreerieericneerieesiiseenisesineesisessssenssessensenssessensersn | coveneeriseseonns 31,394,468 | .....c.coorvvrirnee. 374,379 [ ..o 31,020,089 |......ccouurvvnnes 32,615,707
DETAILS OF WRITE-INS
0BOL. .oooeeeeeesaressees sttt | ireeit s (O RN (O RN (O RN C
0802, .ttt | beher s Cl e (O PPN (O AN (
0803, ...oeeeeeessesseess st | st (O RN (O RN (O RN C
0898. Summary of remaining write-ins for Ling 8 from oVerflow Page..........cceveeeeeeeererenrieieieecien] voveeerereeeesnesis s C e [ IO URURRRR C o (
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 abOVe).......cocvvverieeesieeieiiiisiisniiicnsicisie | v i, (O IO (O IO C
2501, OHNEE @SSELS. ...t | bbb (O T (O N (O IR 7,303
2502, oot | st (O RN (O RN (O RN C
2503, ettt | bthen s Cl e (O PPN (O AN (
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccceeeevveerveerveeieieien]| v (O TR (O TP Cl e (
2599. Totals (Lines 2501 thru 2503 plus 2598) (LI 25 ADOVE)......ccieiuiiiiiriiiiiieiiiersisrissnesinnen | eererersnsnssssissssrensrsrersnssl | corsrisisisiseisssressssnissnens C i o 7,303




sitementas of March 31, 20020tthe. FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $.......... 0] TS TP TNY OO PRSP TP OT SRR PPN 0 | oo 4,215,354
2. Reinsurance payable on paid [0sses and [0SS adjUSIMENt EXPENSES..........cccccirerereiieriiiseesseresss e sssesesssens | sesesesisesessseresessssesesens 5,219,404 | oo 54,246
3. LOSS AAJUSIMENT BXPENSES. ..o bbb s bbbt | Conas bbb 0 [ 1,425,727
4. Commissions payable, contingent commissions and other Similar Charges............ccoviiii | (O 237,965
5. Other expenses (excluding taxes, liICENSES AN FEES).........cccuiuiiiiiiiiiiii s | e 0 [ 111,902
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES).........cccvvviiriiiiirii s | e O 11,202
7. Federal and foreign income taxes (including $.....(72) on realized capital gains (losses) (including
[ 0 net deferred tax ADIILY).........cceieiiieice e a bbb s et sae b s s seaebens | Sensebesssnseres st b e a s s 23,048 | oo 90,184
8.  Borrowed money $.......... 0 and interest thereon $......... 0.ttt ettt s et n st n e bentes | ebeetesaes ettt s bt s e baen 0 | e 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.......... 0 and including
warranty reserves of $.......... 1) PO TP ISOPOTR TP R TOPOTURPRTRRORRO [0 T 1,842,642
10, AGVANCE PIBMIUM.....iuitiveiiiiteteiesesesssesete st sese s s ese st se s s e s b e s e eae s s st b e s s seb et s s e s b bR e s e s s s bt s s s et et s e b b s st et s s sebebensnsesabans | ebessssesesssssetesssesetes s s s s nretns 0 | s 0
11. Dividends declared and unpaid:
11.1 Stockholders
11,2 POLICYNOIAETS. .....ocvviiecvieietets ettt bbb s b s bt s et bbb bR bt s et b e b bbbt e s s e st s s esesenans | ebebnseretabnr et et s st s e et s b r s 0 | s 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).......c.cveviviiireieiiiieriiersisee e sss s | eressereses s esesens 217,678 | oo 110,933
13.  Funds held by company UNdEr rEINSUTANCE tTEALES. ........ccueveverirereriescreiessiese bbb s s ssse s s s s sssesesasans | ebessssesessssssesesssseseses s e st snsesens 0 | s 0
14.  Amounts withheld or retained by company for aCCOUNE OF OtNEIS..........ccviieiiccc e sress | ebesssee e nresens 0 | s 0
15, Remittances and items NOt AlIOCALEM.............cocuiiiiiiiiini s | nsbnss bbb L0 R 0
16, PrOVISION fOF FBINSUIANCE. ......ouvvuieuiiiiiciiciecs st | Sosbinsb bbbt 802 | . 802
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FALES.........ccccviieriiirieriieee e sese s | ebesssseses st b s s nresens 0 | s 0
18, DraftS OUISTANGING. .. ..cvevveceiieiicieieiis ettt et bbbt a s s bbb s b s bbb s s b b s bbb s bbb st s s s b b s s s es s ensebenssen | ebebssesesasassetesns e sete s s s b s retns 0 | s 0
19.  Payable to parent, subsidiaries and @ffllAlES...........ccccieiiiiiiieee e enne | ebes e naees 532,771 | oo 18,598
20, PAYADIE fOF SECUMEIES. .. .v.vviveiiiveteiisesetsietee sttt ettt bbb s bbb bbb bbb st b bbb s e s b s st et s nsesesesnaen, | ebssansesessnsesesassntesesssnseten s esesnen 0 | s 0
21.  Liability for amounts held under uninsured accident and health PIANS...........ccovceeiicicieeceee s, | e 0 | s 0
22. Capital notes $......... 0 and interest thereon $.......... ettt ettt bt bbbttt setans | sresnbesees et es et s et s s see s 0 | e 0
23, Aggregate WHte-iNS fOr lIADIIIIES. ..........ccciviicieieiiceee st a b a bbb s tnas
24, Total liabilities excluding protected cell liabilities (Lines 1 through 23)...............
25.  Protected cell liabilities................
26.  Total liabilitieS (LINES 24 AN 25).......cciviieieiieieieie ettt b bbbt s b s e bbb s s b s s
27.  Aggregate write-ins for SPECIal SUMPIUS UNAS..........ccccviciiieiie et b e ssebenss | erssnsesesssesesas st esessnnsesen s esesnen 0 | s 0
28, COMMON CAPILAI STOCK.......ucveviririveiisieetsicice sttt b bbb s bt s s bbb s bbbt es s st enn s, | ebsssetesssesesabnsetes s ene 3,547,500 | .oovvverrierirereeieieis 3,547,500
29, Preferred CAPItAl STOCK..........cviieiiicreteiicie ittt ettt bbb bbbt s s b b s bbb st et s e s b b st b nsetenas | eretnaetes e et ettt ettt n e a e 0 | s 0
30.  Aggregate write-ins for other than Special SUMPIUS fUNAS............cccevieiriiceicce e ssnens | eorrissssesis et s st s s s sne 0 | s 0
3L, SUIPIUS NOTES.....evveiveeeiiectete ittt st bbb b st b s s bbb bbb s bbb s b b s A et b s s b s a st et s e bbb st s e b e s ansetesesinne | ebsbsssesesssesesasnteses s e teten s eaebne 0 | s 0
32, Gross paid in and CONHIDUIEA SUIPIUS........ccviiveveiieeie ettt es bbb bbb s s snsebesn s, | ebssssebesssesesasnsetessene 6,452,507 | ..ovoveireerirereeieieis 6,452,506
33, UNASSIGNEA FUNGAS (SUMPIUS)....vcvvuiecveieiretsiesietets ettt b bbb bbb bbb b s b b st et s s antesenas | erssesesnsesesasnsesessnes 14,788,414 | ..o 14,494,911
34. Less treasury stock, at cost:
341 ... 0.000 shares common (value included in Line 28 §.......... 0] TP DTSR R TSP T TR 0 | o 0
342 ... 0.000 shares preferred (value included in Line 29 §.......... [0) SO E PSP R PR DT TP PO PP R UP P OPPTPO 0 |t 0
35.  Surplus as regards policyholders (LINES 27 10 33, I8SS 34).......ccvuieririerereiiieeressieessssssee s ssse s sese s s sssesessnsesens | assssessssssessssssssesessssnns 24,788,421 | .o 24,494,916
36, TOTALS. .cooouereeimersssesessssesss s ssssee st en s | cenb st 31,020,089 | ..voouvveernrriririiinenns 32,615,707
DETAILS OF WRITE-INS
2301. Line 15 from 2000 ANNUEI STAEEMENL...........oviiiiiiiiiiiriiisis bbb | it L0 R 0
2302, OHhET HIADIIES.......orvvvrerveeseereseeieseesess s8R | Hisneb s n e 237,965 | ..o 1,236
2303, ettt eni | s L0 PR RROOON 0
2398. Summary of remaining write-ins for Line 23 from OVEIflOW PAGE.........ccieviiirieriieces e ssse s sssesens. | srvsssesesssessssssseses s s sesssesesanns 0 | s 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BN0OVE). .......iuiueriisireririssirerssisseeessssssessssssesessssssesessssasesassssesessssssesesssssessssssnsess | sssssesesssssessssssesessssssesenas 237,965 | i 1,236
2701, ootk eni | iR L0 PR RROOON 0
2702, oot RS R R E R ni | iR L0 PR RROOON 0
2703, et RS R R E R R eni | Hiaeen e L0 PR RROOON 0
2798. Summary of remaining write-ins for Line 27 from OVEIflOW PAGE.........ccieviiirieiriicieesee e sssesens. | ervsssesesssessssseresesssssesesssesesanns 0 | s 0
2799. Totals (Lines 2701 thru 2703 pIuS 2798) (LINE 27 BD0OVE)........iiuiuirireririssiressssssesesessasessssssesesssssseresassasesassssesessssssesessssssssessssases, | arsssssesessssesessssesesessssssesasssesasanns 0 | oot 0
3001.
3002.
B003.  eeeteeetsaere s RS R R R R E R E R R nt | e L0 PR RROOON 0
3098. Summary of remaining write-ins for Ling 30 from OVEIflOW PAGE.........ccieviiirieiiceee e sssesesn. | ervsssesesssesessssr s ss s s s s sanns 0 | s 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LiNE 30 BH0OVE). ... iiriririreririssirerssssseresessssessssssesssssssseresassssesassssesessssssesessssssssessssasess | arissssesessssesessssesesessssssesassssesasanns 0 | ot 0




sitementas of March 31, 20020tthe. FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

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.............. (WHEEN $.....257,515)....cuiveiereirerieres ettt sssessessse st ssse s st s sessessssessesssessssssssssssssssssessnsens | sesseessssensesnnserss 8422 | ovreererisrinenns 3,049,610 |..coovverernnnen 6,365,792
1.2 Assumed........ (written $ 700,156 | ..coovrererrnnnn 3,112,977
1.3 Ceded............. (written $ 203,049,610 | .o 6,365,792
1.4 Net....ooovernnnn (WILEN $.....(1,842,642))....cceivicreieee ettt sssse st ssssessesssesssssssssssssnsnns | sessssesessnsessessnsessesensnsQ | vevesesessssesienas 700,156 | ..covrererrrnnns 3,112,977
DEDUCTIONS:
2. Losses incurred (current accident year $.......... 0):
20 o PSSO UUSTRRTPSTSSPRPURTI USRS (4,448) | ..o 2,144,345 | ...coovvrnn 1,028,726
2.2 ASSUMEM......eveeaeeeseieeseee ettt s s s8Rt n sttt ens | Stenteeeten e nnes 0 43,168 | .o 0
2.3 CRUBH. ...ttt ettt st st nts | rerrenrentns e nrrens (4,448) 2 144345 | s 0
20 OSSOSO SO 0 43,168 | ..o 1,028,726
3. LOSS EXPENSES INCUIEM.........cviveiiecreteiisesetse ettt bttt bbb bbb s st b bbb s b e s s s st b s s s b n s senesnns | sbebensesesessnsetesessnsesesans 0 1.390,209 | .o 679,424
4. Other underwriting expenses incurred 85,014 | .o 225,574
5. Adggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through 5)....
7. Netincome of protected cells.
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....cvcvvviviriiiiesiccesseve ettt sse e ssssssns | evessesessssssesessssssesesns [(0) ] PSSR 181,765 | .o 1,179,253
INVESTMENT INCOME
9. NetinvestMeNt iNCOME BAMEU. ..ot b s ss st en st s st essessnnensnnns | wbsesessessesnnseens 440,323 | .o 474,826 | ..coovvvvrvnn 1,897,453
10. Net realized capital gains (losses) 210,894

11.

12.

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

21.

22.
23.
24.
25.
26.
21.
28.
29.
30.
31

32.

33.
34.
35.
36.
37.
38.

Net investment gain (loss) (Lines 9 + 10)

OTHER INCOME

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

(amount recovered $.......... 0 amount charged off $.......... [0 ) RSOOSR O S PTRUTRR PR
Finance and service charges not included in premiums...
Aggregate write-ins for miscellaneous income.............
Total other income (LINES 12 throUGN 14).......c.vcviieiieeiieceessete st
Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15)...
Dividends t0 POICYNOIAETS...........ccveiiircieis e et b bbb bes
Net income after dividends to policyholders but before federal and foreign income taxes (Line 16 minus Line 17)....
Federal and foreign income taxes incurred
Net income (Line 18 minus Line 19) (to Line 22)......

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 PrEVIOUS YEAI.........ccieverirereieiiieteiesieeie et ere et ss e bess e esesaesessnans

GAINS AND (LOSSES) IN SURPLUS

Net inCOME (FIOM LINE 20)........cuiiieiicriieiieee ettt ettt sttt b bbbttt bbb st b et es bbb st b s e aee
Net unrealized capital JAINS OF [OSSES......c.vciviiireieiiicriie ettt et s bbbttt bbbt b en bbb st ben s ses
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME tAXES........civiiieieieiiee ettt ettt et bbbt ettt a bttt b s st et s s e benas
Change iN NONAAMITIEA ASSELS.........ccuiviiireieiiere ettt bbbttt s bbb s s bbb sttt s st b s s bt benaebenas
Change in ProVviSion fOr FBINSUTANCE. .........cveuieveieieete ettt es ettt b sttt ae bt s bbb s sttt e st et s et b b s st et s snsebenas
Change in surplus notes
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in aCCOUNtING PIINCIDIES.........cvvieiveieiieisieeee ettt bbbttt
Capital changes:

31.1 Paidin
31.2 Transferred from surplus (Stock Dividend)
31.3 TranSTRITEA 10 SUMDIUS.......cvvcveveiieie ettt ettt bbbttt bbb bbbt s ettt s bbbt b ena,
Surplus adjustments:

32.1 Paidin
32.2 Transferred to capital (Stock Dividend)...
32.3 Transferred from capital

Net remittances from or (to) Home Office
Dividends to stockholders
Change in treasury stock
Aggregate write-ins for gains and [0SSES IN SUPIUS..........c.veuiriiieietiicre ettt ettt es st b s aes
Change in surplus as regards policyholders (Lines 22 through 36)...........cccceueeeeiiiirieiiieieeeeeiee e,
Surplus as regards policyholders, as of statement date (LINES 21 PIUS 37).....ccucvvrerireriiiereriiieieieecerees e

.................. 2,108,347

...656,391 | ...
...200,000 | ....

..................... 417,251 | ... ......456,391
................ 24,494,915 |...............22,119,596 | ................22,119,596
..................... 417,251 ..456,391 | .................2,019,571

................................ 0 |0 il
..................... 293,506 |......ococoene.n.(164,181) .......c..........2,375,319
................ 24,788,421 | ..............21,955,415 | ................24,494,915

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from oVerflow PAge.........cccovveviviceiiicesee s
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402. ..
1403.
1498.
1499.

Miscellaneous expense

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (LiNE 14 AD0VE).....c.cuiiriiiiiieritisiietssssseresssssssssssssesesssssseressssssesenssesesssnsesesssssnesanas

3601.
3602.
3603.
3698.
3699.

Lines 23 and 29 from 2000 Annual Statement

Summary of remaining write-ins for Line 36 from overflow page.
Totals (Lines 3601 thru 3603 plus 3698) (LINE 36 AD0VE).......cuiiriririieririsiiesssisseressssassssssssesessssssesesssssseressssesesssnsesessssnnssanas




sitementas of March 31, 20020tthe. FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

CASH FLOW

Currer%t Year Prior Ye‘ir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COlIECIEU NEL OF FEINSUIANCE. ........cureriieeieeeireeeriecsess sttt | reesensensess st s 426,233 | oo 3,465,165
2. Loss and loss adjustment expenses paid (net of salvage and SUBTOGAtION)..........c.ceuiiiieieiiiees s ssaens | cbereesesesesssesessens 4,250,980 | ..cocoveriririrennnen 1,587,631
3. UNAErWIitiNg XPENSES PAIL........ceveviiiriieiiiiseteteeie st ss sttt ae bbbt s bt s b s s s s bbb s bbb bbbt et s et b s e b e b s et enessnnnens | avnresesssnterenannaetanes 348,811 | oo 155,419
4. Other uUnderwriting iNCOME (EXPENSES).......cvriierereriretetetseretessssesesesesesebessssetssessebetsssssesabssssetabessebetessssebebessssesabessesetessssebetassnsetebessesesass | sissesessssesesssssesesassnsesesansnad {01 OO 0
5. Cash from underwriting (Line 1 minus Line 2 minus LiN€ 3 PIUS LINE 4).........cccviiiiieiiiiieiiieseisee st sssesessssssess | sevissesssssissesesssnns [ R1Y) | 1,722,115
B. N INVESIMENT IMCOME. ... veieitrieseireisiteessetet et b bbb bbb bbb £ E bbbt bbbt | Sbintsebinsbes bbb 456,212 | oo 2,049,198
7. Other income (expenses):
7.1 Agents' balances charged off.................
7.2 Net funds held under reinsurance treaties.
7.3 Netamount withheld or retained for account of others
7.4 Aggregate write-inS for MISCEIIANBOUS ItBMS.........ccvivirireriireie ettt b bbb bbbt b b n e
7.5 Total Other iNCOME (LINES 7.110 7.4)......iieieiieeteiieee ettt ettt et bbbt bt b bbb bbb bbbt et es bt s st bnes
8.  Dividends to policyholders on direct business, less $............... 0 dividends on reinsurance assumed or ceded (NEL).........coevrviveeerrerers | vrverererieessee e (0 TR 0
9. Federal and foreign income taxes (PAI) FECOVETIB.........cviiiriieiieiiiceee ettt ettt sttt et s ae b bs st bensebetessnnets | besessesesssnsetessseaeranas (90,000) | .ocveverieriririiias (1,292,000)
10.  Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus Line 8 pIUS LINE 9)........cccciieiiiirieiieesisessseeenssese e ssssssesesnnss | sosvesessssesssssesenns (3,807,348) | ..o.cveverrrrireriiiinns 2,485,231
CASH FROM INVESTMENTS
11.  Proceeds from investments sold, matured or repaid:
T1.1 BONOS...ceuuieuieuieaeieseiteisessee st sse bbb bbb E £k R bbbt | enbienbi ettt 28,513 | .o, 6,807,771
11.2 Stocks 166,500
11.3 Mortgage loans
11.4 Real estate
11,5 OthEE INVESIEA BSSELS....eucvuieurerrsreesetseeseeseisessses b b ee bbbt bbb bbb skttt bbens | sebsbe bbbttt s [0 O 0
11.6 Net gains or (losses) on cash and ShOM-tErM INVESIMENTS..........cccviiiiiieieee et s s senss | ebesssissesesss s e st e s s sesens (0 TR 0
117 MISCEIIANEOUS PIOCEEAS. ....v.v.vvivevveeiieeteieteretet ettt ettt et b sttt ae b b st bbb s sttt s e st et s e et bt b et s snseb et s ese b bessebetesensebesessnsetens | ensebetssissetetssnsetesnsnaens 7,303 | i 0
11.8 Total investment proceeds (LINES 11,110 11.7)...cciiieerieeteiieeietsserete st b bbbt s s bbb s s s ssnsetenas | ebessssssesesessnsesesansesens 35,816 | oo 6,974,271
12.  Cost of investments acquired (long-term only):
12,1 BONOS..cuererrteseeieieeseeessses iSRS R e R Rt | eetene e (01 5,773,996
12,2 SEOCKS. ... veeeeecieeetse ittt £ £ E bbbt | snbenb bbbt [0 O 0
12,3 MOTEJAGE I0BNS.......vieiviteiiicieteie ettt a bbbttt s s b s b s b s b s s st b s bbb s bbbt b e st bbb s s e bt e s s e sebensntetena, | ebessnsetesases e s e s e st e s st rns (0 TR 0
12.4 Real estate
12.5 Other invested assets..... .0 .0
12.6 Miscellaneous applications. .0 .0
12.7 Total investments acquired (LiN€S 12.110 12.6)......ccccevrrveveriiereeinreeeeeensseerenns 5,773,996
13.  Net cash from investments (LiNe 11.8 MINUS LINE 12.7).......cociiieiiiieriieiieieieeie ettt ss s bes sttt es b bes st ssebessssssesanans | stesessesesssissesessssssesenes 35,816 | oo 1,200,275
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
14. Cash provided:
14.1 Surplus notes, capital ANd SUMPIUS PRI IN.........cceviiiiriiirieiiiee ettt ettt es bbb bbbttt s b besssesebenens | ebetesessetesesesebesenseb et s eneebens 0 TSR (1)
14.2 Capital notes $.......... 0 less amounts repaid $.......... ettt ettt s e bentene | saeriesesr et s et s et baes 0 [ o 0
14.3  Net transfers from AffillATES.........ouriuriiriiiei bbb bbb bbbttt | bt bbbt S514,173 | v 601
14,4 BOITOWEM fUNGAS TECRIVEH. ........ervirececiscrie ettt | cetenb e st 0 [ oo 0
145 Other CASN PrOVIARM. .......ccviiiiiicreieieetetee ettt ettt et bbb s ettt s se bt s st b st ettt s et et es e st b s e s etesesnebetessnsetans | ebestesesssssesesisinsetanes 236,727 | oo 2,370
14,6 TOtAl (LINES 14,110 14.5)....cuciiiieireiiieeetsieiete ettt sttt a bbbttt b bbb bbb bbbt b s se b b st s s nseben s snnetn. | svetesessssnsesessniesesanes 750,902 | ..o 2,970
15. Cash applied:
15.1 Dividends t0 STOCKNOIAEIS PAIM...........ceveiireriieiiieieisircte ettt et b st bbb bbb st b s s ebe b s e sesesensetesenas | ebessnsesesasesesesnseses s ntebns 0
15.2 Net transfers to affiliates..... 117,749
15.3  BOITOWEM fUNAS TEPAIM. .......cvcvveivceeiictcieiit ettt bbb b bbb b s b bt s bbb e s b e bbb s s st s s esesesnsetenas | ebesssssetesasesesesn s et e s s e tebns 0].
154 Other APPLICALIONS. ...ttt ettt ettt bttt bbb bbbt et s et b e bbb b st e bbb st et s s se b bes e s et s ssaebetessnsebebne | ebetssissetesisseset s st et et s anaetns {01 OO 0
15,5 TOtAl (LINES 15.1 10 15.4).....ceuiuuieuiiueeiisinissesssesssesssesssest s ssss sttt bbbt | rtbeeb et 117,749 | oo 139,736
16.  Net cash from financing and miscellaneous sources (Ling 14.6 MiNUS LINE 15.5)........cccvuiiiniicriniiieieeieeesserees e essesesssereseses. | ersssssssssesissesssnsenens 633,153 | (136,766)
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17.  Net change in cash and short-term investments (Line 10, plus Ling 13, PlUS LINE 16).......cccccvreririrereiiieririeereisiereeessssssesesssesessssssesenss | vovesesesssesesssesenns (3,138,380) | ....cveverrrereririernns 3,548,739
18.  Cash and short-term investments:
18,1 BOOINNING Of YBAI.....c.cviviieiieieiiicie ettt st bbb s bbbt bbb b E bbbt s bbb s b s s st s s nsesebens | ebesesinsetesesesesasans 4,908,198 | ....ccocoevvrerirernens 1,359,459
18.2 End of period (LINE 17 PIUS LINE 18.1)......civiiicreieiieeieieeieies ettt ettt a bbb bbbt s bt s s bbbttt ss st bessnsesebanan, | ebesesisnetesesnsetasans 1,769,818 | ..ocveverierriernas 4,908,198

DETAILS OF WRITE-INS




suemenasatwaon s ozove. FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

17.) SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A. Transfers of Receivables reported as Sales

The Company did not sell any receivable balances during 2002.
B. Transfer and Servicing of Financial Assets

The Company was not involved in any Transfers and Servicing of Financial Assets during 2002.
C. Wash Sales

The Company was not involved in any wash sale transactions during 2002.

20.) OTHER ITEMS

C. Other Disclosures

Effective 1/1/2002 Fidelity Excess and Surplus Insurance Company entered into a 100% reinsurance agreement with itis parent, American Empire
Surplus Lines Insurance Company to reinsure 100% of the net liabilities of Fidelity Excess and Surplus Insurance Company. Effective the same
date, Fidelity Excess and Surplus Insurance Company terminated its participation in the Pooling Agreement with American Empire Surplus Lines
Insurance Company.



sitementas of March 31, 20020tthe. FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

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?

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?

If yes, has the report been filed with the domiciliary state?

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?

If yes, date of change:
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?
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?

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.

Yes| | No[X]

Yes[ | No[X]

Yes[ 1| No[ ]

Yes[ | No[X]

Yes[ | No[X]

1 2
Name of Entity NAIC Company Code

3
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?..........c.cceevvevereeerernnnen. OHIO, DELAWARE AND ARIZONA

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[ ] No[X] NAT[ ]

Yes| | No[X]




sitementas of March 31, 20020tthe. FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

9.1
9.2

10.1

10.2

11.
12.

13.1
132

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]
If yes, explain:.......cccoevevne
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: Bt 0

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

1321
13.22
13.23
13.24
13.25
13.26
1327
13.28
13.29

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?

Prior Year-End Current Quarter
Statement Value Statement Value

Preferred Stock.
Common Stock.....

Short-Term Investments..........
Mortgages, Loans or Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 10 13.26).......ccccccuveererireerennneesieesesssenenenns
Total Investment in Parent included in Lines 13.21 to 13.26 above
Receivable from Parent not included in Lines 13.21 to 13.26 above

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

15.2

153

15.4

155

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
THE BANK OF NEW YORK ONE WALL STREET, NEW YORK, NEW YORK 10286

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

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
AMERICAN MONEY MANAGEMENT CORP. N/A ONE EAST FOURTH STREET, CINCINNATI, OHIO 45207




sitementas of March 31, 20020tthe. FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

31
3.2

4.1

4.2

GENERAL INTERROGATORIES (continued)
PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

SEE NOTES TO FINANCIAL STATEMENTS NO. 20 C.

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.

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]

If yes, give full and complete information thereto:

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]

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 [ il JROSOOOORTROOOR o I OO
................. {01 [FSOUSUOOROOOR o ) FSUUSURORROROOn o I IUOOROORROOOON || JESSOSRRO o I SOUROROROROO
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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 Do

I =
RO

Book/adjusted carrying value, beginning of Period..........cccceeeeriieeriereereeeeen e
Increase (decrease) by adjustment
CoSt Of ACQUINEM.......cvevveveiirereereieeeee s
Cost of additions to and permanent improvements..
Total profit (loss) on sales
Increase (decrease) by foreign exchange adjustment...........cccvveevererveeiieresieenienns
AMOUNE FECEIVEA ON SAIES........ouveieircririeiee s
Book/adjusted carrying value at end of current Period.........cc.cceeveeveveveveresiererieenns
Total valuation @lIOWANCE..............vreeiiriiesreesesessss s
Subtotal (LINES B PIUS 9)....vuvvvrecriieieiees ettt
Total NonadMItted AMOUNLS..........vverrreeereireseeee s

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

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 o &~

11
12.
13.

Book/recorded investment excluding accrued interest on
mortgages owned, beginning of PEHOG..........ccccveieiesie s

Amount loaned during period:

2.1 Actual cost at time 0f ACQUISIIONS.........cevevriererereriee e,
2.2 Additional investment made after aCqUISItIONS..........cceveereveiereriererieessees e
Accrual of discount and mortgage interest points and commitment fees.............c........

Increase (decrease) by adjustment...........cccovveveeveeisieseesieeeseeeneeee e - - 4
Total profit (10SS) 0N SAIE.......c.cvevieviiieiesee s o QL.

Amounts paid on account or in full during the Period...........cc.cceevierervereveesiesieens
AMOrtiZation Of PIEMIUM......c.veviiireierereise e bbbt
Increase (decrease) by foreign exchange adjustment...........cccvveerveerveeieerenierenienns

Book value/recorded investment excluding accrued interest on
mortgages owned at end of CUITENt PEHIOM..........cccvverriereiieeiee e

Total valuation @lIOWANCE...........cverrrrrerreereisrisisrresesesssss s ssssssessessessessesnss

Subtotal (LINES 9 PIUS 10)......cuevirririiiriiiieisiee e bes bbbt ssaenes
Total NoNadMiItted AMOUNLS........covereveierirrrrre et

Statement value of mortgages owned at end of current Period..........coccoveveesiisiisisnenns

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 o &~

11
12.
13.

Book/adjusted carrying value of long-term invested assets
owned, beginning of PEMIOU. .......coveveiireiereese s

Cost of acquisitions during period:

2.1 Actual cost at time 0f ACQUISIIONS.........cevevriererereriee e,
2.2 Additional investment made after aCqUISItIONS...........cceveereveiereriererieeieeres e
ACCTUAI OF ISCOUNT.....vveeeieerc e B e

Amounts paid on account or in full during the Period............ccocvevieervereveesieeieens
Amortization of premium
Increase (decrease) by foreign exchange adjustment

Increase (decrease) by adjuStMENt...........cccvveeiieerieeiee e N( v
Total profit (loss) on sale

Book/adjusted carrying value of long-term invested assets
at end of CUMTENE PEIHOM. .......c.cveveiireiireisies e bbb eees

Total valuation @lIOWANCE............cuerrerrerreereisrisisrsesesesssss s sssessessesessesnss

Subtotal (LINES 9 PIUS 10)......cuevirririiiriiiieisiee e bes bbbt ssaenes
Total nonadmitted amounts

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

10
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Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

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
1 2 3 4 5 6 7 8
Statement Value Acquisitions Dispositions Non-Trading Activity Statement Value Statement Value Statement Value Statement 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 22,449,474 | ..o 1,201,600 | .covvreiriieireriinne 4,496,695 | (725,258) | .covvveeerreririieens 18,429,121 | o0 0 | 22,449,474
2. ClASS 2ttt | e 8,550,552 | .o 0 | 0 [ 714,029 | .o 9,264,581 | .0 |0 | 8,550,552
30 ClASS 3.ttt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
A, ClaSS Aottt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
B ClASS 5.ttt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
6. ClASS B...eueeeiiiiieiseie ettt | e 0 | 0 | 0 | 0 | 0 o0 |0 [ 0
7. TOMAI BONGAS.....oceeceeeeeicit et snissiseisenenennnees | e 31,000,026 | ..o 1,201,600 | ..o 4,496,695 |..ooiviiiii (11,229) | oo 27,693,702 | covvreevviriiriniiniinn 0 0 | 31,000,026
PREFERRED STOCK
8. ClASS Lottt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
0. ClASS 2.ttt | e 337,745 | oo 0 | 0 | (10) I OO 337,535 | 0 [0 [ 337,745
10, ClASS 3.ttt | e 0 o0 | 0 |0 | 0 [0 |0 | 0
L1, ClASS Aottt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
12, ClASS 5uvveiei e | e 0 o0 | 0 |0 | 0 [0 |0 | 0
13, ClASS Buuveveeiicieieieee ettt | rrens s 0 | 0 | 0 | 0 | 0 o0 |0 [ 0
14, Total Preferred SIOCK..........couieiurrriiiniineineieieississisesesee s | aeesessssssssesssseessssees 337,745 | o 0 | 0 | [10) 1 o 337535 |0 [0 337,745
15.  Total Bonds and Preferred StOCK...........o.vweeeervnierieriirereiininineseieieiiniiniinee | vt 31,337,771 | 1,201,600 | ..o 4,496,695 |..ooiviiiii (11,439) | oo 28,031,237 | covoveeivirrrieniciieinn 0 0 | 31,337,771




Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quartet

Book/Aldjusted i Ac?ual Amount :f Interest Paid forSAccrued
Carrying Value Par Value Cost Received Current Quarter Interest
8099999. TotalS.......covorevivieicirines [ 2,554,100 |...coovunnn XXX | v, 2,554,100 .o 24485 .o 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...........cccveiveveieiviieiiens | vvveivieiesienns 5,820,476 | oo 0 |0 [ 2,401,775
2. Cost of short-term investments aCqUIred............cceeevereniiieiniieieiniiens | cervereeenessenenns 1,201,600 | oo 0 |0 [ 15,979,827
3. Increase (decrease) by adjusStment..........cccceevvvevevieieisiisieisieieinniens | o0 | eiienn 0 |0 0
4. Increase (decrease) by foreign exchange adjustment...........cccocovcveveiviies | cvvvvevieiesieeeeseene 0 | e 0 |0 e 0
5. Total profit (loss) on disposal of short-term iNVEStMENLS..........cccvvveieiviies | v 0 | e 0 |0 e 0
6. Consideration received on disposal of short-term investments........c.ccceee [ oveiiiieiiiiiiisiens 4467976 [ .o, 0 |0 [ 12,561,126
7. Book/adjusted carrying value, CUrrent PEriod...........cceevveeieieieieieisieins | cerverveereisenens 2,554,100 | .o 0 |0 [ 5,820,476
8. Total valuation allowanCe..............cocvevnminrinrinrinninnininienissssenns. [ennsssssenn0 [ oveeeeennd a0 [, 0
9. Subtotal (LINES 7 PIUS 8).......eureeeirrereisiiniineireieieissssiseisessessssissnsineens | ceevesssissineineseens 2,554,100 | oo 0 |0 [ 5,820,476
10. Total nonadmitted aMOUNES..........ccvueveeriirieiniseseesesnnns s 0 |, 0 | | i, 0
11. Statement value (Lines 9 MinUS 10).......cccoeveevieriesrerisniesssieisiieieiens | corerveesesisenenens 2,554,100 | .o 0 |0 [ 5,820,476
12.  Income collected during PEriod..........cceierenierenrieiessieeenieisieniene | e 24,485 | oo 0 |0 [ 76,385
13.  Income earned during PEMOU............ccveeveererreresreieeriesceniesiienieiee | everieisieriessensereneenas 24,485

12




Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. F
NONE

13, 14, 15



saenenasarmacnat, zozove. FIDELITY EXCESS AND SURPLUS 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......cccvnnencineieinns

2. Alaska.......ccoeininininns

3. Arizona

4. Arkansas..

5. California

6. Colorado........coouveerirrerernnns

7. CONNECICUL........ovrererciriens CT [ No........

8. Delaware.........cocoerrrvienienenn. DE [...... No........

9. District of Columbia............... DC [...... No........

10 FlOrida....oooveneeeeeieiiniieineines FL |...... No........

11, Georgia....ccooovvereverererirenn. GA |... No........

12, Hawaii.....cccooconeinvnnecneeneen HE i No........

13, 1dah0. .. D ... No........

14, NOIS.....oceeeeeiieirereieies IL ] No........

15, Indiana......ccccooevmininiencineenns IN o No........

16 JOWA....coirceicecsieene A ... No........

17, Kansas........cccevenennnins KS |..... No........

18.  Kentucky........ocooverrevererrnnnn. KY |... No........

19, LOUISIANA. ....cvrveieireireieenaes LA . No........

20.  Maine.....ocooeveeneeeiniineieene ME [..... No........

21. Maryland.. MD |....... Yes.......

22.  Massachusetts.........cccocunenne MA ... No........

23, Michigan.......cccooevevienerirnnn. Ml ... No........

24, MINNESOta.......ccovuveueereennens

25.  Mississippi...

26. MISSOU....oceeerereriniriieiene

27. MONtaNa.....c.ocovvevriercirinnes

28. Nebraska........cccoouoviniirernnins

29. Nevada

30. New Hampshire..................NH [......No........

3L, NEeW JErsey.....cmireiennns NJ |....... Yes.......

32, New MeXicO......c.conevveveee NM | No........

33.  New York 934,280
34.  North Carolina 297,894
35.  North Dakota 191,876
36. ONi0.ccveceecnrerierieeeee OH |l YBS s [0 |0 0 o0 | 88,368 | 52,523
37.  Oklahoma 136,284
38.  Oregon w2271 | i 44,378
39.  Pennsylvania.............cccouune. PA |.. NOcvvier [ 0 Jorrerrreiriiiieineend0 3,725 | (618) | . 300,368 | oo 565,975
40. Rhode Island..........ccccocveuninne RI ... NO.cooove [ e 0 om0 [0 feiiinnd0 646,748 [ e 152,970
41.  South Caroling........ccceeueenne SC [ YES.ons [ 0 w0 0 0 | 180,841 | 189,803
42.  South Dakota..........ccccerreennn. SD ... NO.covies [ e 0 w0 [0 L0 | 75,265 | 79,073
43, TEennessee.........ocomirrens TN ... NO.covvee [ () TN 232,745 |0 [0 61,151 | 81,489
Y/ 16 R X e NO.cooves [ e 28,520 | oo 646,149 | ... 3,701,125 | 18,231 | 5,315,911 | e 5,378,131
45, Utah....ccoocvrvnvnrvncinenlUT NO.covies [ e 0 w0 [0 0 e (0T O 0
46, Vermont........coceveevvcenennnl VT [ NO.covvee [ 0 [0 0 0 [0 [ 0
47, Virginia...ooceceeveeeesnienen VA i NOcvvier [ 0 | .o 1L154,563 |0 |0 | i 1,172,426 | 1,231,635
48.  Washington...........cccccevvnnee. WA |..... NOcvvier [ 0 | 937 iiiciiiiiieiennn0 | 145,000 | i 191,264 |, 199,422
49, West Virginia........ccooeeeverec e WV i lNOLcce [ w0 0 0 | 000002,382 | 6,053
50. Wisconsin....

51, WYOMING....oocovveverrierirnnnns .

52.  American Samoa................... AS ... NO.covvee [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
53, GUAM....oiirrreeine

54.  Puerto Rico......

55.  US Virgin Islands

56.  Canada.........cccommeureeneerennnns

57.  Aggregate Other Alien............ OT | XXX oo [ (0 R 0

58. Totals () 4 1,712,363

DETAILS OF WRITE-INS
5701 oo | s D00 T I 0 om0 0 0 e (0T OO 0
5702 oo | s D00 T I 0 om0 0 0 e (0T OO 0
5703, o | s D00 T I 0 om0 0 0 e (0T OO 0
5798. Summary of remaining write-ins
for Line 57 from overflow page.... |....... XXX oo [ (0 R (0 R (0 R T (0 R T (0 R 0
5799. Totals (Lines 5701 thru 5703 +
Line 5798) (Line 57 ahove)......... |....... XXKewroo | o) (I P (I P (I P (I P (I P 0

(@) Insertthe number of yes responses except for Canada and Other Alien.
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Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

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

NONE



Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY
PART 1- LOSS EXPERIENCE

Lines of Business

Current Year to Date

1 2 3
Direct Premiums Direct Losses Direct
Earned Incurred Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril..
. Commercial multiple peril
. Mortgage guaranty.........cccevevniiieinnnnne
. Ocean marine
. Inland marine..........cocvenenenenssieinens
. Financial guaranty........c.ccccoeeerveveverernnnns
. Medical malpractice-occurrence.
. Medical malpractice-claims made.............
. Earthquake.........ccoeevvieeicieceiecs
. Group accident and health..
. Credit accident and health............ccoocneenee
. Other accident and health...........c.ccccoeeee.
. Workers' compensation...

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

Other liability-occurrence
Other liability-claims made..
Products liability-occurrence...
Products liability-claims made....
19.2 Private passenger auto liability..
19.4 Commercial auto liability....

. Reinsurance-nonproportional assumed pProperty.........ccceeervereeererrnnns
. Reinsurance-nonproportional assumed liability.............ccccccoveivierienienenne
. Reinsurance-nonproportional assumed financial lines..

3301. ..
3302. .
3303.
3398.
3399.

Sum. of remaining write-ins for Line 33 from overflow page.
Totals (Lines 3301 thru 3303 plus 3398) (Lin€ 33).....ccovvvieierieriiienenae,

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Quarter Year to Date Year to Date

oUW N

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
. Mortgage guaranty.........ccccevevnrininnnne
. Ocean marine
. Inland marine
Financial guaranty.............ccooeceenieniennnnns
Medical malpractice-occurrence................

Medical malpractice-claims made..
Earthquake

Group accident and health................c......

Credit accident and health..

Other accident and health...........cccccceun...
Workers' compensation..........c.cceeervnnee.

Other liability-occurrence
Other liability-claims made..
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..........ccoeeeveneeneeneeeeeeiineieene
Reinsurance-nonproportional assumed property..

Reinsurance-nonproportional assumed liability............cc.ccoeveveeereiesrennes
Reinsurance-nonproportional assumed financial lines.............cccocoevevivee.

Aggregate write-ins for other lines of business

Totals

3301.
3302. .
3303.
3398.
3399.

33 from overflow page.
Totals (Lines 3301 thru 3303 plus 3398) (LiN€ 33).....ccovirieiiririeriiieinae,

18




Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

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

6T

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 (a) 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 ()
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
11999 + Prior [ 586 | 1546 | 2,132 [ 2132 | 0 e 2,132 [ 0 s 0 |, 0 [ 0 fioiiiiis 1546 | i (1,546) | oo (0)
2.2000 i 390 [ 589 [ 979 | 979 | o 0 o 979 | o 0 s 0 |, 0 [ 0 [, 589 [ i [21S) I P 0
3. Subtotals
2000 + Prior ..o 976 | 2,135 [ 3111 [ 3111 | 0 s 311 [ 0 i 0 s 0 [ 0 fiiiis 2135 | e (2,135) | oo (0)
4. 2001 e 466 | 2,064 [ 2530 [ 2530 | i 0 s 2530 [ i 0 i 0 s 0 [ 0 fiiiis 2,064 | i (2,064) | oo 0
5. Subtotals
2001+ Prior .o 1442 o199 [ 5641 [ 5641 | 0 [ 5,641 [ i 0 s 0 |, 0 [ 0 fiiiis 4199 | i (4,299) | oo (0)
6. 2002 | XXX [ .. SR I .. SR I XXX | oo 0 s 0 [ XXXKorrnnres | s 0 |, 0 [ 0 [ D .0, SRR PR )., SRR IR XXX
7.T70tals 0 |, 1,442 | 8,199 | 5,641 | 5641 | o0 i 5,641 [ oo (I I (O I 0 [, [V P 42199 | .. (4,299) | covoovrrere (0)
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 |.................... 24,495
Lo, 2911 %[2. . (100.00% | 3. ..coovvenenn (0.0)%
Col. 13, Line 7
Line 8
b . (0.0)%

(@) 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, zozove. FIDELITY EXCESS AND SURPLUS 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:

*12203200249000001*
*12203200245000001*

20



Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS 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

Sch. D-Part 3
NONE

21, EO1, EO2, EO3, EO4
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Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE D - PART 4

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

med or Otherwi

ise Disposed of by the Company During the Current Quarte
2 3 6 7 8 9 10 11 12 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 [by Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@)
Bonds - Industrial and Miscellaneous
United States
21987H-AG-0... [CHRYSLER BD 97A1 7.242 2-1-17 AL0410........ 02/01/2002[ SINKING FUND PAYMENT..........cccoouc..
87203R-AA-0... [BAE SYTM ASST 6.664 9-15-13 A043008... 03/15/2002[ SINKING FUND PAYMENT..
DA GBS, ..ttt ettt etttk E 4L E £ Ef £ E A Ef £ f bbbt
4599999. [ Total - Bonds - Industrial & Miscellaneous
6099997. [ Total - Bonds - Part 4
6099999. [ Total - BONS......c.vuirireniiniineneisnnesseeens
7299999. | Total - Bonds, Preferred and Common Stocks
(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ 0.




Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS 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



Statement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 Book Balance at End of Each 8
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 5 6 7
of Received During|  at Current

Depository Interest [ Current Quarter | Statement Date | First Month | Second Month| Third Month | *
Open Depositories
The Bank of NeW YOrK........c.couveeneveieeniineeneineiens New York, NewYorK.........ccccvvvenieneenennnes
The Provident Bank.... .. Cincinnati, Ohio..
The Provident Barnk........ .. Cincinnati, Ohio..
0199999. Total Open DEPOSILONIES. ......vivrivireirieererssiererseereieens
0399999. Total Cash on Deposit...
0599999, TOtal CASN. ...t

EO8



Supplement as of March 31, 2002 of the FIDELITY EXCESS AND SURPLUS 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 the FIDELITY EXCESS AND SURPLUS INSURANCE COM PANY
Overflow Page for Write-Ins

TSS-4
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