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STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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 BONGS....vioiiririiierissii s s s 70,655,061 | ..ooovevnrrircerineriiceninenns [ e 70,655,061 | ...covorrrirnan 72,358,075
2. Stocks
2.1 Preferred StOCKS........ovviiereirersres s s | e | e (U
2.2 COMMON SEOCKS. ....vucveieiriseiscicieiseisti ettt snsens | sebssienieninnanenes 8,583,665 [.....oeverirerrirerrrernienis [ e 8,583,665 | ...ovvvvrvrriiinn 8,659,538
3. Mortgage loans on real estate:
3L FIISEIENS ..o s [ s | s (O SOOI
3.2 Other than fIrStIENS. ... s | e | oeeeesnsss s (U
4. Real estate:
4.1  Properties occupied by the company (less $
ENCUMDIANCES).....vrvrtrcieieiseeeeeisisb s bbbttt sn | nsbsntessesseeneens 2,090,298 | ....cocvreiririnirieieineinenes [ e 2,090,298 | ..o 2,109,843
4.2 Properties held for the production of income (less $.......... 0
ENCUMDIANCES) ... cvreretareeiseeeseisissi sttt ss bbbt ehesbenbenseb bt enbentessesnsees | debiebseinsbnstest et s et nsbnnbentes | besbessesseeneensinsbessesseseens (O OO
4.3 Properties held for sale (less $.......... 0 €NCUMDBIANCES).....vvvvvreeeeersrrerierseeeeseessesssen] cvrerrereeseisnensenns 625,000 | .ovoerereriernerrenrinnereiseennes | e 625,000 [ .ooovvrerrerrrrnrnne 625,000
5. Cash ($.....524,212) and short-term investments ($.....4,801,310)........cccceumrrnrirmirneerernneneenns] serveerernsinenns 5,325,522 | ..cviereinininieieieeneineines [ e 5,325,522 | coovireriiriininns 1,835,441
6. Other INVESEA @SSEIS.........evuurerrriicieeesis st eessesssnsse s 199,962 | ..vovvireernrinineerenies | e 199,962 | ..o 199,962
7. ReCeIVADIE fOr SECUMHES. ...t s | cesbnsiesnss s | sbesesi s (O I 27,185
8. Aggregate Write-inS fOr iNVESIEA ASSELS........vverrerrrereriirrinresseieessessssssessessessesssssssssssssesessesse|_ssrssssessssssssssssassessesss (O] I (o] I (O IR 0
9. Subtotals, cash and invested assets (LINES 110 8).......cveueereinininieieineinenessieseneenene] seseeeeneeneenees 87,479,508 | ..ovveriireereris (O} [T 87,479,508 | ..covvvrirrrininns 85,815,044
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of collection 9,395,260 8,304,178
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $.....329,691 earned but unbilled premiums)............coccoves | ovverriniineiniinnns 366,323 | oo 36,632 | oo 329,691 | oo 443,704
10.3 Accrued retrospective premiums 166,510 155,912
11.  Funds held by or deposited with reinSured COMPANIES..........ccveeeveereiririerereenenessssersee] e [ e eeessissiens | seseeesere s (O OO
12.  Bills receivable, taken for PrEMIUMS.........oeriiireeeeseesessssenessseesssesse | s | e | st (0 OO
13.  Amounts receivable under high deductible POlICIES. .........ccoveeereurieririeirernirireeesssee e [ | e (O OO
14. Reinsurance recoverables on loss and loss adjustment eXpense PayMeENtS..........ccoeeee [ v | | e (0 OO
15. Federal and foreign income tax recoverable and interest thereon
(including $.......... 0 net deferred tax @SSEL)....... v essesssesseseees
16.  Guaranty funds receivable Or 0N EPOSIL.........coeeevriurieriieirireirenseeeeeese e
17.  Electronic data processing equipment and software
18. Interest, dividends and real estate income due and acCrued..............cocevevneneinrenrnnnenens [ o, 1,233,252 | .o | s 1,233,252 | ..o 1,369,162
19. Net adjustments in assets and liabilities due to foreign exchange rates.........c.oevervinrieries [ cerereieieensseee [ | o [0
20. Receivable from parent, subsidiaries and affillates..........ccoceuririririnieeeeed e [ s | e (O OO
21, Amounts due from/to ProteCted CEIIS..........cvimiiiiiircnreeerseenesssesenssieee] e | cereenese s | e (0 OO
22. Equities and deposits in pools and associations
23.  Amounts receivable relating to uninsured accident and health PIanS............cocvvvererivineens | e e | e (0 OO
24.  Other assets NONAAMILEH. ..o s 5,782 | oo 5,782 | oo (0 OO
25.  Aggregate write-ins for other than iNVEStEd ASSELS........ccvrererrrnrnrreeessesssssesesesessssed sresessssssssssssanes 311,022 | oo 311,022 | o (O IR 0
26. Total assets excluding protected cell assets (Lines 9 through 25)........ccccvvvvnreeneneninnens| coveveininins 103,796,849 | ....cocvivriiniens 5,069,260 |.....ccorvvernee 98,727,589 | ..cvvvrirrrininns 96,266,861
27, ProteCted Cell @SSEIS.........vvmmirririiriieirisiesss sttt st sess st ssssenssns | srsseessesssensnnssessensensinns | s (U
28. TOTALS (LINES 26 AN 27).......cuuierieiiririeicteestsssseseteeseistessiesiessessessississsessessssssssisssessens| sonevnsinsinsans 103,796,849 |.....cccovovrrinnne 5,069,260 |.......cccco..... 98,727,589 | ...ccvvvrinn 96,266,861

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

0803, ettt nes | creeneten s | e (O [T
0898. Summary of remaining write-ins for Line 8 from overflow page..........cccovevevenninenerneonne] v, (0] [ [0 [ (0 0
0899. Totals (Lines 0801 thru 0803 plus 0898) (LiNE 8 AD0OVE)......cccuiviiiiiiiiiiiiiiiieiicieiieeesiiieieies | creririsiseeereaseererssenennens 0] i 0] i Of o 0
2501. Other Prepaid EXPENSES. ........wuuevrrirrerreserserissiseeeesse st  sriessesineeesinsnae 255,606 | ..ocvverrriiireinns 255,606 | cvovvireiienenieees (0 OO
2502. Defined contribution plan prepaid EXPENSES..........cvuvieerereiriiriierieieeneensensississsseeeessssssessses] cnsesenessneeees 55,416 | ..o B5,416 | v (O OO
2503, oo R ettt [ centeeni et | b O,
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoovvenencneneninnne v (O [T [0 [T (0 OO 0




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decernzber 31,
Statement Date Prior Year
1. Losses (current acCident YEar $.....5,230,835).......ccuuuururiiiriineireieiiei sttt bbbt bbbt 37,191,938 | ..o 36,868,440
2. Reinsurance payable on paid 10sses and 10SS adjUSIMENT EXPENSES.........cuurerrrriinirniiieeeerieesseissies e sssssssisssees e stsssssssssees | esbssiessessessssisssssensssees 6,543,309 | ..oovriieiereieeieens 7,488,399
3. LOSS QJUSIMENT EXPENSES. ......vuieuieriereeseesiestsetseasetsee st sb bbb ee bbb bbb bbb bbbt | ftbebeb b sttt 8,719,261 | ..o 8,577,507
4. Commissions payable, contingent commissions and other SIMIlAr CRAIGES. ... eniees | seeerses st essnes 191,337 | oo 672,393
5. Other expenses (excluding taxes, ICENSES AN fEES)........cuririuriuiiiieieiiseineieieie ettt enbnns | bebiesses s bbb nb st 973,761 | o 964,810
6. Taxes, licenses and fees (excluding federal and fOreign iNCOME TAXES).........cuururrrrirriuiueieeeiieeirsi i siessssi b ssstessssiens | rebsessessessesiss e sessenens 702,423 | oo 931,906
7. Federal and foreign income taxes (including $.....7,353 on realized capital gains (losses) (including
$en 0 net deferred tax lADIILY). ..ot Shiesb e 208,093 | ..o
8. Borrowed money §.......... 0 and interest thereon §......... Db bbb | Shb b s
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....13,687,555 and including
warranty reserves of $.......... 0) OO T OO U SOPOPTPO PO OTTUIY FPUOTOUPUOTOTRRPRION 18,326,064 | ....ccvvverrirriiriieinens 17,926,993
10, AGVANCE PrEIMIUM....o.vurererreieeteeseeseeseseeessessesseesessessess e sebs e s s st s b s b b s es b s b e bR s £ R b a8 b et bbb b £ 8 bR bbb R b e s e bbb b s et sees | 4hbeebeeb e bbb R bbb bbb nben bt es | eebaeb b s e s b e bbb bbbt
11. Dividends declared and unpaid:
1101 SEOCKNOIAETS. ... bbb | Hh4b bbb bbb | et bt
112 POHCYNOIARTS. ...ttt bbb bbb f £ E bbbttt | 4HEeR bt bbb bbb bbb s bbb s | bt Rt
12.  Ceded reinsurance premiums payable (net 0f CEAING COMMISSIONS).........crruieieriueiririiiireiseieieeesissi et b e sseeas | 2hbesbesb bt s bbb bbb sb st st es | eebeb b s s b e bbb bbbttt
13. Funds held by cOMPANY UNGET FEINSUIANCE tEALES. ......cvuevuereeriereereeseiseiseietseesessessess bbbt bbb bbb bbbt s s bt | 4hbesbee bbbt bbb bbb nbesb st es | etbaeb b s e s b e bbb bbbt
14. Amounts withheld or retained by company for account of others
15.  Remittances and iteMS NOt AlIOCALEM..............evuuriiuriiiiiiii bbbt | shb bbbt | et
16, PrOVISION fOF FRINSUANCE. ......ouriveiiriiriiiieiisiis st | 4hbb bbb bbb ens | st st
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FALES. ..ot ssenss | sebesb st b bbbt es | etbe bbb bbb bbbt
18, DIAMS OUISTANGING. .....uvevecrieieeeeiseeseis ettt bbb bbb b £bbRE e b bR E bbbt n bt bs | 4hbeEb et bbb bbb bbb n b s bt es | eebae bbb R bbb bbb
19.  Payable to parent, SUDSIdIAres AN AfALES. .........crriiriiriieieiri bbbttt | fenbeb bbb 2,889,480 | ...overrieieieieieieieens 2,189,760
20, PAYADIE FOr SECUMIES. ...cvucvuveieieiteereiseiseiseteete et ees s bbb bbb bbb bbb bbbt sebsb bbbt bbbt 2,000,000 [ ..ooerrieieriireieieeereneeeeeees
21.  Liability for amounts held under uninsured accident and health plans
22, Capital NOtES $..... ANG INTEIESE TNEIEON $......... ettt bbb bbb bbb | £4eb e bt b bbb s b s bbb bt b s bt | 4ebebseb b s e bbbt
23, AQQregate WHte-INS fOr [IADIIIES. .......c.. vt bbbttt | bbbt 231,103 | .o 255,898
24.  Total liabilities excluding protected cell liabilities (LINES 1 throuUGh 23)........c.cuiuiiiiueieiireneineieeseee e ssssesssssssiesees |stbsssssssssssssssssissssesas 77,976,769 | .o 75,876,106
25, PrOtECIEA COIl TADIITIES. ....ovuieieiiiii bbb Hhee bbb bbb bbbt | ehebene bbb
26.  Total liabilities (LINES 24 BNU 25)........cuueieiriieiereieiseieeesiseise et es sttt bbb bbbttt as | ebeb bt en bbb 77,976,769 | .o 75,876,106
27.  Aggregate write-inS fOr SPECIAl SUMIUS fUNGS........c.uuiuiiieeieiiieeisei ittt bbbt bbb bbb bbb sns | £8bsb bbbt b bbbt O [ o 0
28.  Common capital stock
29, PrEEITEA CAPIAI STOCK. ... cvuveiuieuieeirciseiieiseetset ettt bbbt bbbk bbb b8k E bbbt ees | £4eb e b e bbb bR b s bbb bt n b s bt | sebaebseb e b n b s bbbt n bbb
30.  Aggregate write-ins for other than SPecial SUTPIUS fUNDS. ...ttt ees | sebsb bbb bbbttt O [ o 0
3L SUPPIUS NOLES......euceuireeseiseiaete b ese bbb bbb bbb £ £ E bbb bbbt | Sebeb et e b sttt 16,500,000 | ...covvvrierririreiriieieins 16,500,000
32, Gross paid in and CONEHDULEA SUMIUS..........vuiuiiiuueisees ittt sttt bbb bbbt | £4eb e b e bbb s b e bbb bbb st b et | 4ebsebseb b n b et bbb n bbb
33, UNQGSSIGNEA fUNAS (SUPIUS)......ucuureuieueereiseiseisitsieseieiseisses st s bbb bbb bbb bbbt | Sebeb st bbbt bbbt 4,250,820 | ..ooieeieeeiinieineieinas 3,890,755
34.  Less treasury stock, at cost:
341 ... 0.000 shares common (value included in Line 28 §.......... 0) ettt s
342 . 0.000 shares preferred (value included in Line 29 §.......... 0) ettt | SEE b e bbbttt | b e e bbb
35.  Surplus as regards policyholders (LINES 27 10 33, 1ESS 34).......c.viuiuiueirieiiniineineiei ettt | sebsbssb s st s ssb e 20,750,820 | .o 20,390,755
30, TOTALS. .ottt bbbt | bbbt 98,727,589 | ..o 96,266,861
2301. Accrued return retrOSPECHVE PrEMILUM.........c.iuiuturrererrersattreteeseeessessss it b ses bbb bbb bbb bbb bbb bbb ies
2302. Abandoned property - checks and claim drafts
2303. Accrued interest on deferred COMPENSALION. ..........c.uiuruiurcisriiieitseiet ettt bbbt
2398. Summary of remaining write-ins for Line 23 from OVEIfIOW PAJE........c.iuiuriiiiiniineieieieiiesisei ittt ssssessees | esbssisssses st esb bbbt O [ o 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BD0VE).......uueiuiuieiieiserinisssisieseeseesssssssssseasesensensssssse s ssnssnsssssssssnsssssssenes | bossssessssessssssssssssssssssaseas 231,103 | .o 255,898
270L. bR R RS E bR E RS RS R R R R R R R R E £ R bR bbb Rs | 4eEeERe Rt R R R bR st b et b | etheb et
2702, e h R R R SRR LR E RS RS E AR R R R R E R E £ R bR s e b Ri | HeEeERe Rt h R R R R s bbbt be | etheb et
2703, bR R RS E bR E SRR R R SRR R R E R R R E A E £ E £ R bR b e e b Ri | 4eEeEae Rt E R AR h R s bbbt be | etaeb et
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 GD0OVE).......cu.rurruieriiieieiseeasiassssesesseessssssessssessess s msssssessessssessensssssssssssssss | osbsssssssessnssessasssssssssessessessssssens 0 [ o 0
B00L. RS sRE bR E RS R SRR R R R R E LR £ R bR bbb Rs | 4eEeERe R R R R b st b bbb | ebheb et
3002, bR s R bR E RS E RS E £ R R R E R R R R bR e b Ri | 4eEeERe R R AR R E bR st b et b | etaeb et
3003, bR RS E A h R E RS RS E RS E R R E R E £ R bRt h e Rs | HeEeERe R R AR R bR st b et b | £etaeba et
3098. Summary of remaining write-ins for Line 30 from OVEIfIOW PAJE.......cc.iuiuriiiiiriinieieieiiisei ittt ebssssees | esbesissbe st esb bbb O [ o 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 @H0OVE).......cuuruuruieiiieeesresanissseesesereessssseseeseseesesssmssns s sessnses e nsssbssissssness | fosbsssssssssnsensassssssssssssessanssssssens 0 | o 0




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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.............. (WIHEN $.....8,741,902) ...ttt b bbbttt | enbsenbiesbientan 8,656,115 | ..ccceevirrrens 8,284,733 | ..ccovvnne. 33,755,966
1.2 Assumed........ (written $ 11,158,207 | .ccovvrrereeeee. 10,300,218 | ....ccoereeeee. 43,274,530
1.3 Ceded............. (WIIHEN $.....8,741,902) ...ttt bbbttt | snbtenbisnbeneaa 8,656,115 | ..ccoceverrreans 8,284,733 | ..ccoeruea. 33,755,966
LA Netae. (written $ 11,158,207 | .ccovvrrerenee. 10,300,218 | ....ccovereeee. 43,274,530

0 N o OB~ w

12.

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

21.

22.
23.
24,
25.
26.
27.
28.
29.
30.
3L

32.

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

. Loss expenses incurred
. Other underwriting expenses incurred...
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME
Net realized capital gains (Ioss;e‘;). ..........................................................................................................................................
Net investment gain (loss) (Lines 9 + 10)

DEDUCTIONS:

. Losses incurred (current accident year $
2.1 DIrECt..ouiiiieriereseirs

2.2 Assumed...

. Net investment income earned
10.
11.

(amount recovered $..........
Finance and service charges not included in premiums...
Aggregate write-ins for miscellaneous income..
Total other income (Lines 12 through 14)
Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15)

Dividends to policyholders

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, December 31 previous year

GAINS AND (LOSSES) IN SURPLUS

NEtiNCOME (frOM LINE 20).......cvuiieireiirieieieieieisise e sss sttt ettt
Net unrealized capital gains or losses.
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income taxes
Change in nonadmitted assets
Change in provision for reinsurance

Change in surplus notes

Surplus (contributed to) withdrawn from protected cells...
Cumulative effect of changes in accounting principles

Capital changes:
31.1 Paidin

31.2 Transferred from surplus (Stock Dividend)..
31.3 Transferred to surplus

Surplus adjustments:

32,1 PRIA TNttt R
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 losses in surplus..
Change in surplus as regards policyholders (Lines 22 through 36).....
Surplus as regards policyholders, as of statement date (Lines 21 plus 37)

OTHER INCOME

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

.................. 6,293,980
...6,257,775
...6,293,980

4,520,754
..6,621,851

4,520,754 | ..

................ 18,703,482
...29,950,581
...18,703,482

6,621,851
............... 1,305,399
............... 3,055,385

..(5,754,160)

.................. 5,035,660
(86,303)

10,100

...................... (19,767)
10,636

0.

............... 4,949,357

............... (62,205)
27,982

(8131

.................. 1,271,982 | oo 487,714
..................... 137,275 | e 102,273
.................. 1,134,707 | oo 385,441 | o (1,282,449)
..................... 208,183 | vvrscrsersscsss82,303 | covrsrssessrnnns 13,452
..................... 926,524 | vvororrrsn 323,138 | (1,295,901
................ 20,390,755 | .ovocre0rei20,799,813 | v 20,799,813
..................... 926,524 | v 323,138 | (1,295,901
(276,727) | oo (56,526)
456,609)]..rovrrerrrnn (346,374)

..................... 166,877

.................. 352,577

.0 .0
..360,065 ...(409,058)
................ 20,750,820 v 20,390,755

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page
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 above)

3601.
3602.
3603.
3698.
3699.

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




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

CASH FLOW

1
Current Year
to Date

2
Prior Year Ended
December 31

N o g A~ W DN e

10.

11.

12.

13.

14.

15.

16.

17.
18.

CASH FROM OPERATIONS

Premiums collected net of reinsurance...
Loss and loss adjustment expenses paid (net of salvage and SUDTOGALION).........ccveuriririniirirnieesseee e sssesesssseesesenses
UNGEMWIILING EXPENSES PAIM......cv.cvueerirreeireisetseeesisstseisetebsee bbb bbb b b8 8 b bR E bbb E bbbttt
Other UNAErWIiting INCOME (EXPENSES)......c.vreurirrrrerereeseeseersseesserssesssessessesessessesassessssessessssessessssessessssessessssesssssssessessssessessssessesassessesessessees

.......................... 8,229,655
.......................... 4,180,049

110,622,301 | ..

...46,752,258
32,395,861
........................ 12,798,210

Cash from underwriting (Line 1 minus Line 2 MinuUS LiN€ 3 PIUS LINE 4)........cuiuriiiiiiinineireiseie ettt
NELINVESIMENT INCOME. .....o.cvviiiiiieieie bbb
Other income (expenses):

71
7.2
73
74
75
Dividends to policyholders on direct business, less $.....(137,275) dividends on reinsurance assumed or ceded (Net).........cocveereereunns

Agents' balances charged off
Net funds held under reinsurance treaties
Net amount withheld or retained for aCCOUNT Of OTNETS...........c.cviiririe e
Aggregate Write-ins for MISCEIANEOUS IEMS.........c..cuuriiiiieireicieei ettt
Total other INCOME (LINES 7.1 10 7.4).....vuiieeierireireirieese ettt st

Federal and foreign income taxes (paid) recovered
Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus Line 8 plus Line 9)...
CASH FROM INVESTMENTS

Proceeds from investments sold, matured or repaid:

111
11.2
11.3
114
115
11.6
11.7
11.8
Cost of investments acquired (long-term only):
12.1
12.2
12.3
124
125
12.6
12.7
Net cash from investments (Line 11.8 MINUS LINE 12.7)......cvvvriurireirieisisieieisessieissssesissseesssssse st s ssesssssssessssssesssssssessssessessssesns

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

Other invested assets....
Net gains or (losses) on cash and ShOrt-term INVESIMENLS...........c.curiiiiiriirieiesisei ettt
MISCEIIANEOUS PIOCEEUS. ....euvvveiisisereseesersseeseseseess e b tes e es e s s sttt r s
Total investment proceeds (LINES 11,10 L11.7)....c.viuiuieeiririieiiseiseieieessi bbbt bbb

Bonds

Mortgage loans
REBI ESTALE. ...t
OtNET INVESIEA BSSELS. ....vvvcvuevrteeiseiseiteeise ittt bbbt s bbb s bbb bbb
MiISCEIIANEOUS APPIICALIONS........vvrereireieieee ittt bttt
Total investments aCqUIred (LINES 12.1 0 12.6).....c.cuurvuriuiuriereieiieieisiseeseise i ssessssiss sttt

Cash provided:
14.1 Surplus notes, capital and surplus paid in
14.2 Capital notes $.......... 0 less amounts repaid $.......... L0 OO O PP O PO TROOPOTOTTPON
14.3  Net transfers from @ffilIATES. ..o
14.4 BOITOWE fUNAS TECRIVEE. .......ceuieeieeiriiiiiiseteee ettt
145 Other CASN PIOVIHEA. .......cvuieireireiiieicis et es
14.6 TOLAl (LINES 14.1 10 1A.5)....coiuieeeieiiiieciseieteie ittt bbb bbbk bbbt
Cash applied:
15.1 Dividends t0 SLOCKNOIABIS PAIM...........cuuveivieriieireiseiseeieieie ettt bbb bbb bbb bbb
15.2 Net tranSFers t0 AffIlIAIES. ........cvverrrirereriecsrirce s
15.3 BOITOWEM fUNGS FTEPAIL.......cvuvuuieecereieiseiseeseietse et esses bbb bbb bbb bbbt
154 Other PPICALIONS. ... .vvereeerreseiereieieesets et ss st ss et s s8Rt s st n et
15.5 TOLAl (LINES 15.1 10 15.4)....cuiuuieueiriiueiieeieie i ittt bbb bbb bbbt
Net cash from financing and miscellaneous sources (Line 14.6 MINUS LiNE 15.5). ..o ssseeessssessessssessees
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
Net change in cash and short-term investments (Line 10, plus Line 13, pIUS LiNE 16).........ccuuriereurrurrrnerminiereeneiseessssssisseseesessessssssssnsinns
Cash and short-term investments:
18.1 BEYINNING Of YEA......couieuiiieiiitseieie ettt bbbk bbbt
18.2 End of period (LINE 17 PIUS LINE 18.1)......ccuuiririueiriieiiiseieieisseese ettt ssses st ss e sessessssessesssassessssasssssssassessssassessnsessesas

......................... (1,787,403)
.......................... 1,474,866

(11,616)|..

.......................... 1,558,187
.......................... 4,797,305

............................... 11,334

.............................. (50,871)
............................. 442,483

......................... (2,000,000)

.......................... 2,989,936

.......................... 3,441,427

............................. 200,946

............................. 200,946

............................. 500,072

.......................... 3,490,081

.......................... 1,835,441
.......................... 5,325,522

......................... (2,874,691)

.......................... 4,710,132
.......................... 1,835,441

DETAILS OF WRITE-INS

07.401 Premium finance and SErvice CRarges MECEIVEM. ..ottt s s as e s et en et

07.402 MISCEIANEOUS EXPENSE. .....oucvuvrveesessreesseesesseeseeseseesssesesseesessastessassebs s ss st ee b s s bs R b £ bbb Es 48 £ E bbb R bbb bbb bbbt

07.403 Abandoned property - checks and claim drafts
07.498 Summary of remaining write-ins for Line 7.4 from overflow page...

07.499 Total (Lines 7.401 t0 7.403 plUS 7.498) (LINE 7.4 800VE). ... .ceuiuireiiuiiisiiesireis s sessess sttt snsns




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO
NOTES TO THE FINANCIAL STATEMENTS

9.

Income Taxes
The components of the net deferred tax asset/(liability) at March 31 are as follows:

a.

d.

03/31/02
Total of all deferred tax assets $ 4,941,378
Total of all deferred tax liabilities $ 286,812
Total deferred tax assets non-admitted in accordance with SSAP No. 10, Income Taxes $ 4,654,566
Decrease in deferred tax assets non-admitted $ (353,322)
The changes in the main components of deferred tax assets and deferred tax liabilities are as follows:
03/31/02 12/31/01 Change

Deferred tax assets resulting from book/tax differences in:

Loss and LAE reserves $ 2,015,863 | $ 1,983,000 | $ 32,863
Accrued deferred compensation $ 97,905 | $ 101,738 | $ (3,833)
Postretirement benefits $ 139,706 | $ 137,792 | $ 1,914
Unearned premiums $ 1,193,397 | $ 1,161,816 | $ 31,581
Other deferred tax assets $ 268,756 | $ 110,673 | $ 158,083
Net operating loss carryforward $ 9089151 $ 1,440,582 | $ (531,667)
Minimum tax credits $ 316,836 | $ 241010 $ 75,826
Gross deferred tax assets $ 4,941,378 | $ 5176,611| $ (235,233)
Non-admitted deferred tax assets $ 4,654,566 | $ 5,007,888 | $ (353,322)
Deferred tax liabilities resulting from book/tax differences in:

Common and preferred stocks $ 30,395 $ 30,274 | $ 121
Change in accounting methods $ 99,010 | $ 72,007 | $ 27,003
Other deferred tax liabilities $ 157,407 | $ 66,442 | $ 90,965
Gross deferred tax liabilities $ 286,812 $ 168,723 | $ 118,089
Among the more significant book to tax adjustments were the following:

Amount Tax Effect

Income before taxes $ 1,134,617 | $ 385,769

Book over tax reserves $ 90,656 | $ 30,823

Unearned premiums $ 76,546 | $ 26,026

Tax exempt interest $ (25,659)| $ (8,724)

Net operating loss carryforward $ (1,020,766)| $ (347,060)

Other $ 133,625 | § 45,433

Taxable income $ 389,019 | $ 132,267

State income tax $ -1% 90

Alternative minimum tax $ -1$ 75,826

Current year expense $ -1$ 208,183

(1) The Company’s federal income tax return is not consolidated with any other entity.

(2) Not applicable.

Wash Sales — None.




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

11

12

21

2.2

31

32

51
5.2

7.1

72

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[ ] 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?..........ccccovvevvevrerrerennes 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[ ] No[ ] NA[X]

Yes[ ] No[X]




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

GENERAL INTERROGATORIES (continued)

INVESTMENT
(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
9.1 Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No [X]
9.2 Ifyes, explain:.....c.ccccovvrrenes
10.1 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]
10.2 If yes, give full and complete information relating thereto:
11.  Amount of real estate and mortgages held in other invested assets in Schedule BA: B
12. Amount of real estate and mortgages held in short-term investments: B
13.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
13.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Statement Value Statement Value
13.21 Bonds
13.22 Preferred Stock...
13.23 Common Stock...........
13.24 Short-Term Investments.........
13.25 Mortgages, Loans or Real Estate
13.26 Al ONET ..o veeeeeeieeee ettt SRRkt
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 to 13.26 above
13.29 Receivable from Parent not included in Lines 13.21 to 13.26 above
14.1 Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ ] No [X]
14.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
15.  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
Mellon Bank, N.A. One Mellon Bank Center, Room 1035, Pittshurgh PA 15258-0001
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




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

31
32

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[ ] No[X] NA[ ]
If yes, attach an explanation.

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




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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 DD

R =
N

Book/adjusted carrying value, beginning of Period............ccverernrnerinesrnninend
Increase (decrease) by adjUSIMENL.........cccverrrrrnrneesseses s
Cost of acquired
Cost of additions to and permanent improvements
Total profit (I0SS) ON SAIES........ceiuiiriiriieieireiriinieie b
Increase (decrease) by foreigh exchange adjustment............coovveencneninininieens

AMOUNE FECEIVEA ON SAIES.......cvviveiieieicie ettt

..................... 2,734,843
......................... (19,545)

..................... 2,500,030
........................ 234,813

Book/adjusted carrying value at end of cUrrent Period..........c.ccereeriereninereeneeneenenenns

Total valuation alIOWANCE..........ceviriieiiieiiie et

Subtotal (LINES 8 PIUS 9)......cuuvuiurirrieireiriiniieiieeeereise st sienens

Total NonadmMitted AMOUNES.........ccvveveiereieieie e nsee]

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 &~

11
12.
13.

Book/recorded investment excluding accrued interest on
mortgages owned, beginning of PEMOG. ...

Amount loaned during period:

2.1 Actual cost at time Of ACQUISIEIONS............c.evereerimeerriieriererieeesseseri e
2.2 Additional investment made after aCqUISILIONS..........c.vueevrerniereernieersrineecneienens
Accrual of discount and mortgage interest points and commitment fees.....................
Increase (decrease) by adjusStment...........cccovvvcvrcvrinnreneinsnncnnrerrerereeeee o B offl-
Total profit (10SS) 0N SAIE........cvvvrervirrerirrssiss i) N(
Amounts paid on account or in full during the Period............ccvverrnerreeneernineinerinnees

AMOrtization Of PrEMIUM.........c.uvieeriiireriieeie e
Increase (decrease) by foreign exchange adjustment...........ccovveeenesnnriesnienns

Book value/recorded investment excluding accrued interest on
mortgages owned at end of CUITENt PEMHIOM. ..........cveviverinrireeniineierireeeseesieni]

Total valuation @llOWANCE. ..........cvevririrrrrreieieiessssssesses st ssnsessessenes

Subtotal (LINES 9 PIUS 10).....uvuuvrerereiiieieieiseesseieresisei e ssees
Total NONAAMILEEd AMOUNTS.......vvvevreirrereerrereeeiesessssssses s ssessesssssnsessessensed

Statement value of mortgages owned at end of current period.........cocooeieiiciiiiienneen,

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 PEMIOM. ..o

Cost of acquisitions during period:

2.1 Actual cost at time of ACQUISIEIONS............c.uveeerirmeerriirieresiesesseresise e
2.2 Additional investment made after aCqUISILIONS..........c.vuevrevniereerneeersrineerecneeenens
ACCTUAI OF QISCOUNL......covvvircriiie s
Increase (decrease) by adjustment...
Total profit (I0SS) 0N SAlE......c..cvvevrieerriereciinen,
Amounts paid on account or in full during the period
AMOTtization Of PrEMIUM.........c.uvvueeriiirerieieeiee e
Increase (decrease) by foreign exchange adjustment...........ccovvvveeenenssrereiennns

........................ 199,962

........................ 165,222

..34,740

Book/adjusted carrying value of long-term invested assets
at end of current period.....

Total valuation allowance..

Subtotal (LINES 9 PIUS 10).....uvuuvreriereirrieicrieireeseiesesiseiseessi s seees
Total NONAAMItEEd AMOUNTS.......cvvevreerrereererreeeiesessssssses e ssessesssssnsessessensed

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

10
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STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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

Statemelnt Value Acquiiitions Dispo?;itions Non-Tradiig Activity Statemesnt Value Statemfnt Value Stateme7nt Value Statemesnt 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 L | Hietb e 55,181,955 | ..o 4,006,660 | .....ocoerrvrriiriinen 5,420,902 | ..o 520,445 | ..o 54,288,158 | ...t | s | e 55,181,955
2. ClASS 2. | Hietb st 15,275,093 | ..o 983,276 | ..voovreeene 983,276 | .o (503,267) | oo LA TTLB26 | .o | e nniees | cretsenesnsse e 15,275,093
30 CIASS B | bbb 1,666,027 | ... | e | s (308,450) | ..voovveverrireirerrerininns 1357577 | oot | e | e 1,666,027
A, ClASS 4o | SEiebE bbb | HEehi bbb es | Heeb R R E s | bbb bbb | HesE LR | Hebb R | Sebe e | Hebne b
B CIBSS B | SEieb bR bbb | HEehi bbb bbb es | Heeb R R R e | nds bbb kbbb | HesE bbb | bbb | Sebb e | Hebneb e
B.  CIASS B...vvvveieirceeiei et | et 235,000 | .o | e | e 2,500 | i 237,500 | v | e | e 235,000
7. TOEI BONGS......ocooviieiiiicririiiiies ettt | soensasineiseenseneenens 72,358,075 | ..coovovrrivcrin, 4,989,936 | ..o, 6,404,178 | ...ocvvvvrirviii (288,772) | oo 70,655,061 | ..o 0 ] o (U] [ 72,358,075
PREFERRED STOCK
TR 0 Tt O OO T OO OO PO OO ORI
0. CIBSS 2. | SRR RS es | HEehe RSeS| HeeE R R e | EdE LR R | HesE R | SRR | Sebe et | Sk
O 1 T O OO OO OO O OO OO OO RO TR
O T O OO OO OO O OO OO OO OO
O T OO OO OO OO OO OO OO OO TR
130 CIASS Bttt | SRt | CE1eEE oLttt | CEe0E et | LELEE Lttt | LSRR Rttt | e ettt | enes et | et
14, Total Preferred STOCK........cooiiiiiiii s | 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK..........ccviiiiiiiinieesssseissieseesessisesissinns | sevessseesssesseenssennes 72,358,075 | ..coovvrevreireininnn, 4,989,936 | ...ccoorvrvrririinnns 6,404,178 | .ovvvveereeieeiins (288,772) | ..ovvvvrereevrvirrinnnns 70,655,061 | ...oovvvviereinieirisienieieen (0 [P (0] [ 72,358,075




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO
SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

1 2 3 4 5
Book/Adjusted Actual Amount of Interest Paid for Accrued
Carrying Value Par Value Cost Received Current Quarter Interest
8099999, TOLAIS........coorverrrrirereirerierins | v, 4,801,310 |....cocceenne. XXXt | oo 4,801,310 | ..o 11,322 | oo
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...........cccovnrneinerineiins [ covrrernerinenninnnnnns 1,835,441 | oo 0 | e (0] O 4,710,016
2. Cost of short-term inveStMents @CQUINEH. .........c.vvevreirerreenrreenseesseeeens | ceveeeeersssessessssnnnees 6,884,536 | ...vvieirieieieieieise i | e nesnnens | essesesnsnennensnenns 19,999,859
3. INCrease (decrease) DY AQJUSIMENL. .........c.viuiuriiieiirieieesiesissiseieias | sebseeessesiess s seb e ss s bebane | frebsessessessesb s bbb b es bbb neene | Shsebasesesses b et bbb s bbb ens | Sebeb b eb e e en bbb
4. Increase (decrease) by foreign eXChange AdUSIMENT..........cocririniniines | it seiees | sebseeessessess st b st ssesb s esbebane | faebebseb et esbesb e b s b es st st et | Sbebssbessesb et bbb s bbb ees
5. Total profit (I0ss) on disposal 0f SNOM-EIM INVESIMENES. ..o | i | setsiessiess sttt s s ans | Hietsiessiesb st st s bbbt ens | Heebiessiesb st n bbb
6. Consideration received on disposal of short-term investments..........cccovve | covvnressinrinennnnnens 3,918,667 | ..o | ereesseense s esssenessnnens | osrensessnenssssnannes 22,874,434
7. Book/adjusted carrying value, CUITENt PEMIOU.........c.cvurvrerreneereeerniseinnineins | e 4,801,310 | oo 0 | o (01 TR 1,835,441
8. TOtal VAlUALION AIOWANCE........c.oeiueeiieicireiseisiiesieieeesssess st sesee e ssessesbesbe | oebeeseEeebeesseb bt seeembeebseb b e | faehnehsees et esbeebsebseEeeeebenbsebseens | Lhtbineseeembeebsebnebne e enbenbsebnets | 4ot et sebeE et s b sttt
9. Subtotal (LINES 7 PIUS 8)......vuuieurierriiiiiiiieiiesiesiesierieriesisessssessesseseens | serseesseseeseesiesiees 4,801,310 | oo 0 [ o (O OO 1,835,441
10. Total nonadmitted amounts

11.  Statement value (LINES 9 MINUS 10).....c..evuiurreeeereininiireiseenereisessseneieees | oessessnsinessesessesenns 4,801,310 | oo 0 | o (01 TR 1,835,441
12, Income collected dUNNG PEMIOM. .........cuveririerirerieiieeireie e seiesseeas | sesseesseisessee s ssesseseens LAB97 | oot | reieser bbbt | et 193,832
13.  Income earned during PEMIOT. ........cuueuuirriesiierireiareseressiessisssessssssensserssssssnses | sessseesssesssessnessesssssnees 14,597 | oo | s | 193,474

12




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. F
NONE

13, 14, 15



STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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, Etc. (Yes or No) to Date to Date to Date to Date to Date to Date

Alabama.........ccceereerrreereireinns
AlaSKaL.........ccooveverereieriieieias
ANZONA....vvcveicieieeie s

Arkansas
California
Colorado........ccovevernrrnrrncrninnnes
Connecticut
Delaware......

© © N o gk~ wDN e

District of Columbia
10, Florida. ..o
11. Georgia.
12.  Hawaii

17, Kansas..........coovvniennnnnins
18.  Kentucky
19, LOUISIANA......covveverririeiriciriieinns

22. Massachusetts
23, Michigan.......cccouenevervenecnecneeee MU b YES i | 01,075,537 | 0,149,363 | 645,188 | oo 967,032 | ..ovoeierennnn2,381,352 | o
24.  Minnesota.
25.  Mississippi
26, MISSOUM....cvevrreeiereieireireines

30. New Hampshire
31, New Jersey......connenines
32, New MeXiCo........ocverenirniennens
33, New YOrK....oocoveererneericirecnens
34.  North Carolina..
35.  North Dakota........c.ccoovvevveeeeeND | e .NO.ccocc

36.  Ohi0...covvrrereineenrnerinenenen. OH | L YES 1,927,56

37.  Oklahoma.

38, OregoN......ccoeevnieeeierinininns

39.  Pennsylvania........cccocoeeeee PA| i NO.........

40. Rhode Island...........cccocrvvvinenne RI|...... NO.........

41, South Carolina.........cccoeverevnnee SCl|.... NO.........

42, South Dakota.........cccrevevrrennn. SD .. NO ot | e [ | e | e | e | st
43. Tennessee

46, Vermont.........cceveveeninnnens
47.  Virginia..
48.  Washington...
49.  West Virginia........coocevrrerrennenns
50. Wisconsin.

51 WYOMING....ocoeveereereicrcieieene
52.  American Samoa............o.eveue AS ... NO Lt | et | et | e | st | st | entest et
53, GUAM....ovrrvrrrerrrrerrererrenrenen GU | e NO.........
54.  Puerto RiCO......cccrmevrnerrnnrn PR [ NO.........
55.  US Virgin Islands...........c..ccoveea. VI ....... NO Lt | reireieireireireieieineinsiees | et | rebsei bbb sbsbeies | sebetb st esb sttt et | fhesbesb bbbttt | entest ettt
56.  Canada........ccoovmrniniiinninns CN ... NO Lt | et | et | e | st | st | entest et
57. Aggregate Other Alien............. OoT | ... D0, SO LS (0] I (0 (0 (0 (0 0
58, TOMAIS.....coorererrrrrnecrinnirsnrieninns [C) [} P 8,741,902 | ..coovvvvrnn. 7,808,835 | ..coovvvvinnnn. 5,512,789 | .cccovvrrnrnnne 4,965,511 |....ccoovvrenes 18,803,857 | ....ccovvennce. 17,092,075
DETAILS OF WRITE-INS
BT0L. e eeneeenes | e XXX rvoree [ rvverermeerineemesrieennnens | veveesriessssssessssssesssns | coresssesssesssessssssesssns | seeesssssesssesssssssnessnes | srevssessesssesss s | serssesseeeses s
5702, oo eneesiennes | serenns XXX rviee [ vrererinnerinsrinennnsesneens | cevesesissessesinesssssnssnn | eresesssssssesssesssessnssses | sesesssssssesssssssessnsssnes | srasssessesssessesssesssaesss | sesessesiseses s
5703, oo | e XXX viver | sevvineeseemnesissieniseeins | eevneesnssessssisessssins | et | s essnnes | s | s s
5798. Summary of remaining write-ins
for Line 57 from overflow page..... | ....... D.0.9, CENONE IO TOTO OO (01 I (01 OO (01 I (01 IO (01 I 0
5799. Totals (Lines 5701 thru 5703 +
Line 5798) (Line 57 above)...........| ....... D S (O (O (O (O (O 0

(@) Insert the number of yes responses except for Canada and Other Alien.
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STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1
Direct Premiums
Earned

Direct Losses
Incurred

2 3
Direct

Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

. Farmowners multiple peril..
. Homeowners multiple peril.
. Commercial multiple peril...
. Mortgage guaranty......

. Ocean marine......
. Inland marine......
. Financial guaranty...
. Medical malpractice-occurrence.
. Medical malpractice-claims made..
. Earthquake..............
. Group accident and health.
. Credit accident and health..
. Other accident and health..
. Workers' compensation......

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

. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability.............ccoovervvnnieinniennnes
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business

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.............

<z

243,772
..241,622

...2,034,528

3301.
3302.
3303.
3398.
3399.

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

PART 2 - DIRECT PREMIUMS WRITTEN

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril...
. Homeowners MUltiple Peril...........cocvvivirinreeeeees
. Commercial multiple peril
. Mortgage guaranty.
. OCRAN MAMNE.....ouvrririceeierr et
L INIANA MATNE......o e
. Financial guaranty...
. Medical malpractice-occurrence
. Medical malpractice-claims made
. Earthquake

. Group accident and health
. Credit accident and health
. Other accident and health..
. Workers' compensation
. Other liability-0CCUMENCE. ......vuuieeiiiiiie s
. Other liability-claims made..
. Products liability-occurrence
. Products liability-claims made

. Burglary and theft....
. Boiler and machinery
. Credit
. International
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability...........cceernrneenereiinininnes
. Reinsurance-nonproportional assumed financial lines..
. Aggregate write-ins for other ines Of BUSINESS...........ovireeeereereininineieenes
OIS .

19.2 Private passenger auto liability.
19.4 Commercial auto liability

. AUto PhySiCal dAMAGE........eeverrrrierrireireeeeeseee s
. Aircratft (all perils)....
o FIABIEY v

...................................... 1,392,981

777,632

1,155,643
775,616

3301.
3302. .
3303.
3398.
3399.

Sum. of remalmng wrlte ins for Line 33 from overflow page...........cccccvvunen.
Totals (Lines 3301 thru 3303 plus 3398) (LiNE 33)......cccvuerinmmrmenmnesmenneens

18
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STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 1999 + Prior | oo, 15,926 | ..o 1643 | i 17,569 | oo 1,628 | i1 [ 1,689 | .o, 14,216 | oo 299 | e 1516 | oo 16,031
2.2000 [, 7,929 | 1,537 | 9,466 | ..o 857 | oo 55 | i 912 | s 6,892 | ..o 347 | oo 1,387 |, 8,626 | ..o [ER[0) | A<y N 72
3. Subtotals
2000 + Prior = | oooeesrreiiens 23,855 | .o 3,180 | i 27,035 | oo 2,485 | oo, i 2,601 | oo 21,108 | oo (S 2,903 | oo 24,657 | oo (262)] ..o, 485 | e 223
4, 2000 | s 12,964 | .o 5446 | oo 18,410 | oo 2,071 | o, J(Y 2 2,833 | i 10,194 [ oo, 1,320 [ 3,349 | i 14,863 [ .o [(21S) | [E1)] I (714)
5. Subtotals
2001 + Prior | oo 36,819 | . 8,626 | ..ovvvvvririiiiis 45445 | s 4,556 | o 878 | ., 5434 | oo 31,302 | v 1,966 | ..o 6,252 | o 39,520 | ..o (L | A70 | e (491)
6. 2002 | XXXeoerenene | cornreeinneens XXX v | connernnnnnens XXXeoerenens | corneeneinneees XXXovreerennen | rverneensisesnsnnnens 1,850 [ .o 1,850 | .covrecnnnee XXXeorreennne | coneennensnensnnneneneans 3416 |, 2,975 | oo 6,391 | .o XXXoevnereenns | nerennenennnne XXXoerenrnnenes | nernnneensees )., S
7. Totals | 36,819 | .o, 8,626 | ..oovvrirciis A5445 | ..o 4556 | oo, 2,728 | oo, 7,284 | v 31,302 | v 5,382 | .o, 9,227 | oo 45,911 | (LN | A70 | o, (491)
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 | ..o 20,391
Lo, (2.6)%] 2. oo, 54%)| 3. i, (1.1)%
Col. 13, Line 7
Line 8
4 i, (2.4)%

(@) 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.




STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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. Wil 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:

*14125200249000001*
*14125200245000001*

20



STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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, EO2, EO3
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STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
3 4 5

1 2 6 7 8 9
CUSIP Date Number of Paid for Accrued NAIC
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends | Designation (a)
Bonds - U.S. Government
3136F1-LW-8......... FNMA 6.850% 02/21/17 Piper Jaffrey HOPWOOU............ccuiveieieieiseeee st ‘ ........................................... 2,006,660 | ...cocoerrrrrrrinnnns 2,000,000
3136F1-VN-7......... FNMA 7.000% 04/04/17 Norwest Investment Services ...2,000,000 | .. ..2,000,000 |..
0399999. | Total - Bonds - U.S. Government. 4,006,660 | ....ooorvrrririinnnes 4,000,000

Bonds - Industrial and Miscellaneous

United States

02378J-AT-5.......... American Airlines 7.377% 05/23/19... [ 02/13/2002...... | Tax Free Exchange... ..983,276 | ..
UNIEEO SEAIES. .. eererrtereeees et seiee ettt ettt ehntee et entetanter et 983,276
4599999. | Total - Bonds - Industrial & Miscellaneous. .983,276
6099997. | Total - Bonds - Part 3.......ccccoeveerernnenns ...4,989,936 | ..
6099999, | Total - BONGS......ccovrvrerrirsrissisisrisrsessasenenes ...4,989,936 | ..
7299999. | Total - Bonds, Preferred ant COMMON SIOCKS. ............cuiiirieirieiitinieietisieestsesseessseeseesseessessssessesassessssssss | sssessssessessssessessssessessssessessesessessssessesassessesassessesassessesessessssassessesassessesassessesassessesassessssessessssassessssessessssessessssessesasss | sesessessssassessssesses 4,989,936
(a) For all common stock bearing the NAIC designation "U" provide: the number of such issues................ 0.
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STATEMENT AS OF MARCH 31, 2002 OF THE THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarter
4 5 8 9 10 11 12

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 |by Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year ()
Bonds - U.S. Government
3133M7-L2-0... | Federal Home Loan Bank 6.500% 02/19/14 02/19/2002| Call ~ 200.0000.........c0cerreererrnrrrrrernesnereses | ressesssnessssessessessns | serseens 2,000,000 |........ 2,000,000 |........ 1,987,500
31364G-VN-6... | FNMA 6.340% 02/25/09....... .103/04/2002| Call  100.0000.. 2,500,000 | ........ 2,500,000 | ........ 2,500,000
36209F-Y9-4.... | GNMA SF | Pool# 470636 7. 03/01/2002| PaydOWN...........cvverrerrerierieeiseieieseseesessienas | veens 387,188 |...........387,188 | ...........380,473
36220B-PW-7.. | GNMA SF | Pool# 273237 9.000% 08/15/19........ 03/01/2002] PAYAOWN. .....overiiicisiissssiesssssssssssesessesses | osssssessssssssessassnes | srosssessassansans 177 |, 177 |, 157
0399999. | Total - BONAS - U.S. GOVEIMMENL. ......eeieieterieessiesseseeessessssesssesssesesessssssssssssssssssesssssessssssessssessessssassessssessessssessessssassessnssssessnsesesss | sesaseas 4,887,365 | ........ 4,887,365 | ........ 4,868,130

Bonds - Special
United States

Revenue and Special Assessment

312914-VD-3... | FHLMC Remic 7.000% 12/15/07.........coecrerreernee 03/01/2002| Paydown

312916-AH-2... | FHLMC Remic 6.750% 12/15/21.........c.cconevneennee 03/01/2002| Paydown..

3133T0-AL-8.... | FHLMC Remic 6.250% 05/15/19.........ccccoverrernrnns 03/01/2002| Paydown..

31359E-T4-3.... | FNMA Remic 6.500% 06/25/04..........cc.covrenrrennen. 03/01/2002| Paydown..

313602-HM-9... | FNMA Remic 9.050% 12/25/18.........cccovvrenirencnens 03/01/2002| Paydown..
U.S ittt
United StALS.....cvureererrresrissireieisss e seeenens

3199999. | Total - Bonds - Special Revenue & Assessment

Bonds - Industrial and Miscellaneous

United States

02378J-AH-1....

American Airline 144A 7.377% 05/23/19..............

02/13/2002| Tax Free Exchange

........... 983,276

165069-AC-9... | Ches Pot Tel Md 5.875% 06/01/04.......... .103/01/2002| Call  100.0000.......... 200,000 |....
31331F-BA-8... | Federal Express Corp 7.650% 01/15/23.. .101/15/2002| Redemption ~ 100.0000.........ccccoevrvevvierns | venne 43,200
667294-AL-6.... | Northwest Airlines 7.068% 07/02/17.... .101/01/2002| Redemption ~ 100.0000.........ccourrrrerennens | wene 19,258
90332U-AL-7... | U S Airways 7.890% 03/01/19......... .| 03/08/2002| Redemption  100.0000.... 22,993
United States.......ocovviiieereseeesens 1,268,727
4599999. | Total - Bonds - Industrial & Miscellaneous... 1,268,727
6099997. | Total - Bonds - Part4..........ccccovveviiinnnenns 6,404,178
6099999, | Total - BONdS......ccociiveririieieiiesieisiisnienneas 6,404,178
7299999. | Total - Bonds, Preferred and COMMON STOCKS............cuiviiiiriiiiieieiiciesetese sttt ssaes s saessessssesse s sssssssans | seseseas 6,404,178

(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 THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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 THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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 6 7
of Received During|  at Current
Depository Interest | Current Quarter | Statement Date | First Month | Second Month| Third Month | *

Open Depositories

Mellon Trust 524,212

0199999. Total Open Depositories.

0399999. Total Cash on Deposit ” e 3 o ; O — —

0599999. Total Cash

EO8



Supplement as of March 31, 2002 of the THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OHIO

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 THE HAMILTON MUTUAL INSURANCE COMPANY OF CINCINNATI, OF
Overflow Page for Write-Ins

TSS-4
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