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STATEMENT AS OF MARCH 31, 2002 OF THIMOTORISTS MUTUAL 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 BOMAS.ciererirareeserisreee ittt | e 456,277,593 | ..ooovvvicrrnnerincirnnininee [ verrieeniinenns 456,277,593 | ..ooovervrnnns 453,598,841
2. Stocks:
2.1 Preferret SEOCKS. ..o ssssssesssessssssnssssssses | cevmessnnssssnessssssnn | e | s (O
2.2 COMMON SLOCKS......ovuvuiiiiiiieieeieiseiseissi sttt bbb naens | sebessesseeeens 141,304,857 | ..covvverricnennieniens | e 141,304,857 | ..cocvirirnne 139,773,314
3. Mortgage loans on real estate:
31 FISEIENS. ..ot | st [ s | e (O R
3.2 Other than firSEIENS......c..vvvieec s | cevessnnsssnenssssnns | e | s (O
4. Real estate:
4.1 Properties occupied by the company (less $.
ENCUMDBIANCES)...vuvvivisiieisier ettt ssss s bbb bbb st sensens | ebesssensnsesns 14,903,879 | .ocvovieirieiieerieeiniees | e 14,903,879 | .ccoovvereriinne 14,883,731
4.2  Properties held for the production of income (less $.......... 0
ENCUMDIANCES)..v.vvvevicveisieiss ettt sb bbbt sensens | sbessesesesessnsesanns 817,208 | ..ecveverervievieerieeiniees | vreesieiensennins 817,208 | .cvvereiriiins 821,081
4.3 Properties held for sale (less $.......... 0 €NCUMBIANCES).....cvrvverveiireirereseeesisesesiesenes | eeresseresssesesesennns 86,709 | ..vovvverereeierieeieens | e 86,709 | .covverererieinns 124,188
5. Cash ($.....17,722,451) and short-term investments ($.......... 0).reereeieeineeneeresssenenes | e 17,722,451 | coocvoveeeieeieeieeiniees | evvrieieiiciennns 17,722,451 | oo 14,795,127
B, Other INVESIEA ASSEIS........ureereeriririiserisrsieriesss ettt esss s esstsenies | oesessnessssenes 18,595,297 | ..oovvvrrrriienns 2,837,689 | ..covvririrrenn. 15,757,608 | ...occvvririenens 16,210,200
7. RECEIVADIE fOF SECUIMHIES........vuiiiiiiiiise s sssens [ e | e | s (O T
8. Aggregate Write-inS fOr INVESIEA ASSELS........eiiiriiireiieisiesee st sesseses b ssssesessesens|_osresssessssisssessesesseesas Cloviiiiieicis i Cloiviiiiecs (
9. Subtotals, cash and invested assets (LINES 110 8).....ccccccvieeriieienieeiiesseessesnsensnes | vevenieeninens 649,707,993 | ...cooverrrreinns 2,837,689 |.....ccovvnue 646,870,304 | ...ccoovvrnnns 640,206,482
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of COlIECtioN...........cccoervievieeiieeieeiniens | eerrieiiens 23,281,723 | v 106,903 |..cccvrirnnen 23,174,820 | .ccvvvrerieinns 4,063,343
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $.....1,191,000 earned but unbilled premiums)
10.3 Accrued retrospective premiums
11.  Funds held by or deposited with reinsured COMPANIES..........cccoiereiereiieiiieiiessesensiens | e | i | e————— (O T
12. Bills receivable, taken for PIEMIUMS.........ccccceviieviiereieeeresesse s ssssssessssenns | svesssesnssssissesssensesnnes | einnessieesnsesssesnssnsnes | e C o
13.  Amounts receivable under high deductible PONCIES.........ccccceriieriiceiieieeiiseeesesneens | e | e | e ————— (O T
14. Reinsurance recoverables on loss and loss adjustment eXpense PaymeNts..........c.eovveevvees | covverrererinienns 15,342,891 | .oovviveriieiieereeinees | e 15,342,891 | .coovvvrerirran. 9,732,545
15. Federal and foreign income tax recoverable and interest thereon
(including $.....13,807,312 net deferred taX aSSEL).......couvieereeriieresieresiereseesssiesessesessesenss | everieiesiniens 13,807,312 | covvvreireevieereeieees | e 13,807,312 | .cvverererne 13,807,312
16.  Guaranty funds receivable Or 0N EPOSIL..........ccceicveiieieeieeseeesseressiesesssessnssenss | e | e | oeee————— (O T
17. Electronic data processing equipment and SOftWATE. .........ccccvuerererereerneeresieessereseessnenes | verersiessneennns 1,768,233 844,548
18. Interest, dividends and real estate income due and acCrued.............ccoevverevnrveineneneionne: [ v 7,164,272 | oo [, 7,164,272 | oo 6,427,290
19. Net adjustments in assets and liabilities due to foreign eXChaNQe FAES.........ccocvvvevereerveiens | cerveesiesieeeeniesiies | e | e C o
20. Receivable from parent, subsidiaries and affiliates.............ccovvrerieiiieiieseesieeseenieens | e 852,792 | vvevevieeieiienrieeiniees | e 852,792 | oo 458,527
21, Amounts due from/to ProtECLEA CEIIS........cuiviviveiireieesee e sessaes | erseresiee s sseseness | seeesissesssesssssssssesessesess | ceresessesinsesesesessssessssenas C o
22. Equities and deposits in pools and assSOCIAtIONS...........ccereereeineenieenseessesenseenssesssens | svensienniersnnnrenne 32,936 [ viiiiieiieeiiisiiieieieiens [ eveieiviieiniiennnenn 132,936 | o, 1,532,719
23.  Amounts receivable relating to uninsured accident and health PIaNS............cccueevveeiiieeiens [ e [ | e C o
24, Other assets NONAAMILIEM. .........cccveiiveireiriiee bbb nnes | creriesssinsesesaees 2,720,555 | cevovereiiieinns 2,720,555 [ oo (O ©
25. Aggregate write-ins for other than iNVEStEd ASSELS..........c.cvvererieieeresieeereereeeessssens [ e 1778174 | oo 1,764,349 | oo 13,825 | i 18,942
26. Total assets excluding protected cell assets (Lines 9 through 25).........cccevvevveeinrennieins | ceviesiiennns 784,259,323 | .coovvveiiieinns 9,317,144 |....ccvvne. 774,942,178 | .oovvvrirnn 744,070,124
27, PrOtECtEd CeIl BSSELS.......uvvreriiirirereries st nssenss | cossnssesssesssesssnessesssesssens | sesesssessssssnesesss e | s (O
28. TOTALS (LINES 26 @NU 27)......ccuiiieeiierierisieieieisestissiesieesiseiss st ssensississsssssssssssssinns | consiasiesnes 784,259,323 | ...ooovviriin 9,317,144 |................ 774,942,178 | ..o 744,070,124

0803, .ottt nnnen | cetere e | e | s (O OO
0898. Summary of remaining write-ins for Line 8 from overflow Page..........ccccevveeveerriieenieeieeen| e (O TR (O TP Cl e (
0899. Totals (Lines 0801 thru 0803 plus 0898) (LiN€ 8 ADOVE).......coveviiiiiiiiiiiiieiiiceeeiesriesierens | ceeesiereisiessssnesesinaeaeeas Cl o C o C o (
2501, MISCEIIANEOUS BSSELS.....uuvverruirscrsrisesssesessses st esssesssessssnssss | eesessnssesssnsssnnes 38,144 [ 24,319 | s 13,825 [ oo 18,942
2502. Prepaid PENSION @SSEL..........evireiiiririiireiiseissesssssessssesssssessssessssssssssessssessssesessssessssessssssens | tevesisesssesssesnns 892,531 | oo 892,531 | o (O T
2503, TeNANE AIIOWANCES........vouvereriieiieieessse st nsssesssnes | sessesssesssnesesenns 847,498 | oo 847,498 [ ..o (O
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccocveviveeiveeieiesiieien]| e (O R (O RPN (O R (
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)




STATEMENT AS OF MARCH 31, 2002 OF THIMOTORISTS MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current acCident YEAr $.....25,688,371)......c.ciiiiiiiieiiieieises ettt entens: | sressten e ans 169,571,640 | .coovveverceicreiinas 164,854,282
2. Reinsurance payable on paid [05ses and 10SS adjUSIMENE EXPENSES.........ccvivireiiiiiieiieiiresieiseses et sssse s ssssessees | sresesessesessssessessssasas 15,837,463 | ...covvvieeeeeees 6,244,909
3. LOSS AUJUSIMENE EXPENSES. ....vvveiveirisiisieisisessesstes bt s e b bbb s s st b bt bbb s s s b s bbbt b bbb s bbb s s snsense | sbessebensensesinsensesnntanas 37,819,490 | ..ovcvevreriieieiiinns 36,476,665
4, Commissions payable, contingent commissions and other Similar CAIGES...........cccceurieieiriiiesieesseesse s, | eeiesesisse e 5,615,446 | ..covvvverreriiiiireisiiannns 6,795,705
5. Other expenses (excluding taxes, ICENSES ANU FEES)........cveiiriieiiiiieieiisese sttt ssesens | essessessssessessssassessssenses 3,378,481 | oo 4,358,323
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........c.vuiverrirriieieiiseisieie e ssssessesens | eesesessssessessssassessssense 4,330,103 | ooovereeeeees 4,061,322
7.  Federal and foreign income taxes (including $.....313,552 on realized capital gains (losses) (including
S 0 net deferred tax HADIILY). ..o | bbb 391,838 | . 801,118
8. Borrowed money $.......... 0 and interest thereon $......... bbb | Hesb bbb | Shres e
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....39,599,234 and including
warranty reSErVeS Of $.....1,500)........cuuiuiiiiiiiiiiisieie ettt b bbb bbbt a st ntenas | ebsesenten ettt 117,898,712 | oo, 107,811,525
10, AGVANCE PIBMIUM. ....vuitiietitessetetessesesess st s et es bt s bbb bbb s s b s bbb bbb bbb bbb bbb s bbb st s et st et en s b nsenses | ebssessssastes et anses et s sesas 3,289,407 | ..covererereiieresiiennn 2,998,600
11. Dividends declared and unpaid:
111 SEOCKNOIAETS. ... bbb | He8 bbb bbbt | Shres bbb
11,2 POCYNOIAEIS. ..ottt bbbk bbbttt | enbenb ettt bbbt 351,750 | oo 361,130
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........c.veiriririiiiieieiissesiese e ss e sene | sresesessessessssessessssenaes 23,669,886 | ....coovverririiiriiiiiins 16,744,662
13.  Funds held by company UNAEr rEINSUFANCE trEALES. .........cceviveireiiiiieieisisc ettt s st es bbb bbb s s b s s st es e sens | ebsessstessesestes e s es s e s e b s s bt ssebssbenas | Heebssessesastes e b st e st n s e s b n s b s enaes
14.  Amounts withheld or retained by company for account of others
15.  Remittances and items NOt AlIOCALEM...........c..riuuriiuriiiiiiiiei e
16, PrOVISION fOF FRINSUIANCE. ......uuviuiiriiiiisiisec it
17.  Net adjustments in assets and liabilities due to fOreign EXCRANGE FAES.........ccciiviieiiiiieeee et esa | ebsessss bbb e b st s b s bbb s b benss | soebsssessesastes e b es bbb en s b s b s s aes
18, DraftS OULSTANGING......c.cvvevriviieicieieicieie ettt bbb s bttt bbb bbb sttt n bt nens | ebnbessesentes et ant st en s 9,039,074 | .coeverereeeieeias 10,203,780
19.  Payable to parent, SUDSIdIANES AN AfilIALES...........ccvivieiiieice bbb bbbttt | srerebent ettt nes 337,987 | oo 824,948
20, PAYADIE fOF SECUMLIES. ......vviveeiieiisciiteieissie ettt bbbt bbb bbb s bbb s bbbt s bt s b en bbb ensebsnsensn, | entesssesses et es e b st s s b nens 787,993 | oo 714,760
21.  Liability for amounts held under uninsured accident and health plans
22.  Capital Notes $..... AN INTEIESE NEIEON $........vvivieciiec ettt ss st snss | ebsebssesse s s s b s s s b b s b st eb b es b e s e bentes | Hebssbesseb s s s s b s b st bbbt et s et
23, Aggregate WHLE-INS fOr lIADIIIHIES. ..........c.vveveeiiiericiiieieicei ettt s bbbt s b st s s s s s s sens, | destessssessassessssansessntanaas 3,529,736 | oo 3,570,187
24.  Total liabilities excluding protected cell liabilities (LiNES 1 through 23)........c..cceeieiiniiicieeeeseies s, | eserssssssssssesssssssenas 407,439,901 | .o 377,549,150
25, PrOteCted COll HADIHES. ...t | Hhb bbbkt | bbb
26.  Total liabilities (LINES 24 AN 25).........cuuiuiuieeieiieiieeiseieieesssssbsei e bs bbbttt es st | enbnnbstb bbb 407,439,901 | ..o 377,549,150
27.  Aggregate write-ins for SPECIAl SUMPIUS FUNAS...........eviviiiiicicieeete ettt bbb ssenss | ebsesssses s s es b e s e s st s b en et s b eees 0 | e 0
28.  Common capital stock
29, PrEfErTed CAPIEAI SEOCK.......c..iviiieicveiieicteie sttt a bbbt bbbt b bbbt s s bbb s b s sses s s ntenas | 4bsebinaesse b e s b s s s b b st st e st en b e s b ntes | Hebaetesae b e e bbbt s bttt
30.  Aggregate write-ins for other than special SUIPIUS fUNAS............cceieicirieicice e snss | ebsesssses s st b et b s bbb eees 0 | e 0
3L SUIPIUS NOES.....cvuivieiiiteiete ittt s s a st b1t £ b2 b2 b s s bbbt n s bbb bbb b s s b s b st ssesnsa | 4bsebisaesse s e s s s e bbbt e bt en b e st entes | Hebaetenae b e e bbb s bbbttt
32, Gross paid in and CONHDULEA SUIPIUS........c.vuivriiiieiiciieieiieiese ettt ettt bbb st b st st es b nbes s, | ebsebinsesse s s s st s s b b s b st eb b es b e s e bentes | 1ebssbessebnsess s s b st bbbt en s b st
33, UN@SSIGNEA fUNAS (SUMPIUS)......ocvuivireiiciiieicisissieis ettt sttt s bt s b n s s nsenns | evsessssessesestessesentenas 367,502,277 | cooverererirerieiriiennns 366,520,975
34. Less treasury stock, at cost:
341 .. 0.000 shares common (value included in Line 28 §.......... [0) IS
342 ... 0.000 shares preferred (value included in Line 29 §.......... 0) ettt ettt s st s s | Sheheet st en s bt et st en st et ent et sntentes | oebetesietetesset et bttt en bbbt
35.  Surplus as regards policyholders (LINES 27 t0 33, 18SS 34).....c..cuiiiiiiiiieiiieieissiessissie s sse st s st ssssessens | essessssssssssssessessssasas 367,502,277 | oo 366,520,975
3B, TOTALS .ottt | eniee e TT4,942,178 | oo 744,070,124
DETAILS OF WRITE-INS
2301, Premium AefiCIBNCY FESEIVE. .....c.viveieiiiei ettt sttt bbbttt b e s s s s bbbttt s bt s s b s s s b st | stebsebsnsessesinsessesnntessesnea 463,500 | .o 475,860
2302. Pooled general expenses payable 871,603 1,116,975
2303, MiISCEIANEOUS ADIILIES. .......covoirirciiisii bbbt | ebnib bbbt 694,836 | ..o 430,276
2398. Summary of remaining write-ins for Line 23 from OVEIIOW PAGE........cceviieiiiciieiiieie et ssenss. | essessssssesessssassessssenss 1,499,797 | oo 1,547,076
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BD0VE)........cueieriieiieriiiiseieisssssssessessssesseessssssessssesssssssassessnsessesssssssessssessssans | sossesssssssassessssassessssasses 3,529,736 | oo 3,570,187
2701. Appropriation for federal income tax on UNEalized CAPItAl JAINS..........c.cviverieiiieieiieieicese ettt sssesaes | ebsesssses e s es s e s b es s e b st es bt s b senas | Siessssessesantessesen s e st es s s b s b s nsns
2702, RS SRS h LR R AR R RA R AR R R R A bR £ AR bR R bR b b st et hens | ebaeEeeR R bbbttt | Hiebnh R bbb
2703, RS RS SR h £ R AR AR AR E R £ A E R £ AR R R bR R R b st e b ens | ebaeheeR R bbbt | Hiebeh R bbbt
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 thru 2703 pIUS 2798) (LINE 27 BDOVE)........cuiiiuieiieiiiiisiesieisssesstsssessstassesssssssasssssssassessssesssssssessssansessssassessns | sressssassessssessessssessessnsassessnsassesans 0 | e 0
B00L. eSS S £ h R R R RA R AR E £ RS E R £ AR bR bR R R b et e b ens | eRitEeeR R bbbt ta | Hiebnh R bbb
3002, SRS S bR RS e R AR E RS E R £ R R bR R bR R b st et hens | ebitheeR R bbbttt | Hieenh R bbbt
3003, bR SRS S R h SRR AR AR AR E R R £ R bR AR bR R bR st et hens | ehaeheeR R E bbbttt ta | Hieenh R bbb
3098. Summary of remaining write-ins for Line 30 from OVEIfIOW PAGE.........ceviieiiiieeiecee et sens. | sressssessesssses s ss e bbb esse s 0 | e 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 DOVE)........cuiiiuiuiieiiiiiieseisssesstssses st assesssssssasssrsssessessnsessssassessesansessssessessns | sressssassessssessessstessessnsassessnsassesans 0 | i 0




STATEMENT AS OF MARCH 31, 2002 OF THIMOTORISTS MUTUAL 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 $.....76,055,086).....0.000uucveeieiieiiessesse e s sttt es st st sbes s saenns | sressessensanens 73,143,658 | ....cooevuuee. 64,313,898 |........c..... 273,935,013
1.2 Assumed........ (WHEN $.....39,922,675).....0c0urvveie ettt bbbt bbbt en st baenns | sressessensanens 25,683,047 | ..occevernnn. 17,803,997 77,321,384
1.3 Ceded............. (WHItEN $.....33,015,083).....0c0urvteieieiiesssts ettt bbbttt | srenbenbnianeas 25,951,233 | ..o 20,055,470 85,356,609
1.4 Net....oerenne. (WHEEN $.....82,962,658).....0.00evcveieie sttt bbbttt baenns | srestestnianias 72,875,471 | ..o 62,062,424 |.............. 265,899,788
DEDUCTIONS:

2. Losses incurred (current accident year $.....41,621,211):
2 L DITBCL. . vuvucii ettt ettt bbbttt Attt bbbt s bbbt en bbb s st st taens | estentntansan 43,108,102 | ..ccoovvrrnne 37,119,475 | ...... ...159,896,714
2.2 Assumed... .18,331,116 |. ...11,207,140 | .. ...46,867,424

o N O O AW

10.
11.

12.

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

21.

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

32.

. Loss expenses incurred
. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Netincome of protected cells

. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

Net investment gain (loss)

Total other income (Lines 12 through 14)

INVESTMENT INCOME

. NetinvesStMENt INCOME BAMEM..........c.iiieiiieieiiieie et ettt bbb bbb bbb s bbbt n bt
Net realized capital gains (losses)

(Lines 9 +10)

OTHER INCOME

Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....48
Finance and service charges not included in premiums...
Aggregate write-ins for miscellaneous income..

Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15).........c........

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 INCUIMTEE. ..........cvueviveieicieiecsie bbbttt
Net income (Line 18 minus LiNe 19) (10 LINE 22).......c.cuiieiiieieieieie st

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DeCemMbEr 31 PrEVIOUS YEAI..........cccvrevevirireieiiiereesseesesssssesss s esessssssesessnaes

Net income (from Line 20).

Net unrealized capital gain

Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income taxes

GAINS AND (LOSSES) IN SURPLUS

s or losses

Change in NONAAMITIEA ASSELS.......c.vcviviirireieiicie et b e s bbb s e s s st s s s b b st s b nnetena

Change in provision for rei
Change in surplus notes

Surplus (contributed to) withdrawn from protected cells

NSUTANCE. ...ttt

Cumulative effect of changes in accounting PrINCIPIES.........ccvviviveeiiieicireee bbb

Capital changes:
31.1 Paidin
31.2 Transferred from sur

31.3 Transferred to surplus

Surplus adjustments:
32.1 Paid N

32.2 Transferred to capital (Stock Dividend)
32.3 Transferred from capital

plus (Stock Dividend)..

.15,302,342 |.

...11,644,184 | ..

...55,376,108

................ 46,136,876 | ............36,682,430 ....151,388,030
................ 11,120,975 | ...............8,050,931 31,796,208
24,244,023 | oo 21,328,663 90,484,537
..................... 844,005 863,890

................ 66,906,029 ....274,532,665

...(4,843,605)

.................. 6,693,766 | ...ooocoornn 7,177,381 | ...c........31,453,548
.................. 1,111,711 (522,981) 4,707,622
.................. 7,805,478 | ...ovcc........6,654,400 ..36,161,170

...................... (96,345)

b~

548,433 |
..(88,511)] .

...................... (29,182)
1,694,468
...... 73,614

363,576

.................... (457,349)

....................... 99,067 426,819
.................... (556,416) ..28,840,375
..................... 699,727 427,692
................. (1,256,143) 24,412,683
.............. 366,520,975 | .............339,756,339 | ............339,756,339
................. (1,256,143) | ...oocc00n 1,395,247 | ............24,412,683
.................. 3,429,439 (6,174,268 .............(13,080,182)

33. Net remittances from or (to) Home Office

34. Dividends to stockholders

35. Change in treasury stock

36. Aggregate write-ins for gains and losses in surplus.. .0 . 0]. .0

37. Change in surplus as regards policyholders (Lines 22 through 36)..........c.ceviveiieiiiiireeiniieeesee s ssssssssssesesens | srenissesessssnsenens 981,302 ....16,124 185 | .. ...26,764,636

38. Surplus as regards policyholders, as of statement date (LINES 21 PIUS 37).....c.cvvererrieririeeesiieee s sssesesessssesenes. | svvereressnns 367,502,277 |..ccvvernne 355,880,524 | ...... ....366,520,975

DETAILS OF WRITE-INS

0501. Premium recognition tranSition A0JUSIMENL...........c.cuiieiiieieciese ettt s st b sttt | snsebssssssesssssstesssessessnsens | sossessesssensesanes 844,005 | ..coverererrrae, 740,690
0502. PremiUum AEfiCIENCY TESEIVE.......c.cviieiicicieiee sttt bbbttt bt s s b s nsessessntens | nnsessessstessessntessesensessesans | sosessessssessessstesissensessnsens | oesessesssessesanes 123,200
0503.
0598. Summary of remaining write-ins for Line 5 from OVErfloW PAGE.........cceveiiieieicieiceeess e | essessesssses st sense s (01 T (01 IO 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above) 844,005 863,890
1401. Miscellaneous iNCOME OF EXPENSE. ......ccvuruiverreiiierieissiesesssessessssssessssessessssessessssessessssessessssessessssessessssessessssessessssessessssessessns: | sensessessnsensersnsss(88,911) | tvvevvvverevsireienas 52,827 73,614

1402.
1403.
1498.
1499.

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.

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 BDOVE)........cuiuiisiriiesiiiisieseissies et st s st bbbt
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CASH FLOW

Currer%t Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance.... 76,642,655 | .. 267,998,369
2. Loss and loss adjustment expenses paid (net of salvage and SUBIOQAtioN)............ccoeeeiieeiiiesseee s 53,276,101 ....182,287,106
3. UNAErWrIting EXPENSES PAIG........cvvevuiveirersiieisireisise ettt sttt s st s bbb s s s s s bbbt bt s bbb s bbb bbb s bbb en s bs s nsensesanns | oebensessesansennsantis 23,724,239 | ..o 88,178,564
4. Other underwriting iNCOME (EXPENSES)........ceriirererierireresesesessssssesesss s s s ssse s s s sssebessssese s sss s s e s s s s b et et sesebessssese s bnse s et s snsebesssesesesnsesesans. | nosebesesssesesanserenas (1,419,033) | ..coovvverericriririnnns (863,890)
5. Cash from underwriting (Line 1 minus Ling 2 MiNUS LINE 3 PIUS LINE 4).......cviiveireirieieissieieiese et ssssssessssessesssensens | sovssessessssessessssenns (1,776,718) | cvvverererrercrnnas (3,331,192)
8. NELINVESIMENT IMCOME. ... oureuiercrseiieieeei et | sebensneens st s ens 6,419,744 | ..o 33,440,879
7. Otherincome (expenses):
7.1 Agents' balances charged off.... ...(99,070)] ..
7.2 Net funds held UNAEr FEINSUIANCE trEAIES. ........vururereereeseiritetreesetsers ettt bbb bbb bbbk bbbt | ebssb st e bbbttt bbbt
7.3 Net amount withheld or retained for aCCOUNE OF OTNETS...........oviririirerrre s sssenee. | reresessss s 770,837 | oo 1,116,840
7.4 Aggregate Write-ins for MISCEIIANEOUS IHEBMS........c.vuevieiiieiiiiie ettt bbb nt b st benebns | disbessessssessasessnaans 1,864,937 | .o 252,459
7.5  Total 0ther iNCOME (LINES 7.1 10 7.4)......vieiiiecieieeiets ettt b bbb st b et e b s s enebann | sbesssresesasnsesessnens 2,536,704 | oo 1,340,118
8.  Dividends to policyholders on direct business, less $.....(72,539) dividends on reinsurance assumed or ceded (Net)........ccoovereiveveiens [ eeiveerenieiesieieins 99,067 [ evvererrreireririeniins 309,779
9. Federal and foreign income taxes (PAid) FECOVETEM.........ccoviiveiiiireisiireiess ettt s bbb bbb s eae s nsebessnsnnens | devinsesesssinseseninaens (1,109,007)] ..coovvrererinicrannns (5,168,247)
10.  Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus Line 8 plus Line 9)... ...5,971,656 | .. ..25,971,779
CASH FROM INVESTMENTS
11.  Proceeds from investments sold, matured or repaid:
L1010 BONGS. . voiceeeeeieaeeseeserte s8Rt | eenien et 17,716,890 | ..ocvvcvrerriinnes 110,209,455
112 SHOCKS. ... ceuieuieaiencise ittt R 8RRt | enbienb st 8,450,325 | ...ccorririiins 62,164,200
113
114
11.5 Other invested assets
11.6 Net gains or (losses) on cash and short-term investments
117 MISCEIIANEOUS PIrOCEEAS. .. .v.vuvvivevieercretiactete sttt ssse st s s s s bt s s b s s s s s s st s s s b e b s s s e s b s st s s ss st e s s e s s s e sebe s s snsebenssesesenns | sresessssesesessnsesessssnsesessnsnsesessns | eressssesesssnsesasnserens 714,760
11.8 Total investment proCeeds (LINES 11,110 11.7)...c.cuciiiiiiiieieissieieissies st sss bbbttt s s s s s | sbessessssensessessnsns 26,299,607 | ..cooevererrerrinnn. 173,617,198
12.  Cost of investments acquired (long-term only):
12.1 Bonds 17,863,822 ....125,244,180
12.2 Stocks ..8,184,701 | .. ..63,591,020
12.3 Mortgage loans
12,4 REAIESHALE.........eeeecicescrii ettt | Srne e 335,569 | .oveerrerierereernes 992,675
12.5  OtNEE INVESIEA BSSELS......urvureueeriseisesieeteieisee sttt ss bbb s bbb s bbb bbb bbbttt | Shiebensens et bbbt 398,060 | ..cervreerirriiines 10,388,933
12,6 MISCEIANEOUS APPIICALIONS. ......v.cviveiiitcveiiire et s bbbt a bbb bbbt s s e st s s be s s s st e s s senebensssesesesnsene, | bessetesessssesessssssesessnsesessssnserens | bontesesssnseresssissesasnsesesssnserens
12.7 Total investments acquired (LINES 12.110 12.6)........cccuiuiviieiiieiieiiieseiisies st st s st sesse s sesse b sse s ssssessssessens: | srsssesssssssassssansans 26,782,152 | ..o, 200,216,808
13.  Net cash from investments (LiNe 11.8 MINUS LINE 12.7).......cccieiieiniieriieriiseteiieese s ssse st ssssse s ssss e ssse s sese s ssssesessssssesans | nevesessssesssssesesssinnes (482,545) | ...coovireririiienns (26,599,610)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
14.  Cash provided:
14.1 Surplus notes, capital and surplus paid in
14.2 Capital notes $
14.3  Net transfers from AffilIAIES. ... ..o
14,4 BOITOWEM UNGS TECRIVEE. .......ceuieieeiciscicieeieet ittt bbb bbb h bbb ees | £ttt i e b bt b st bbb bbbttt | nebbesb et es bbb bbb
145 Other CASN PrOVIAEM. .......ceveiiivcieiiscietscete ettt b e bbb st b s bbbt s bbb s s bbb bbb s et et e s s senesansns | sbesessssesesesnsesesassetesessnsetesesns | esessssesesassesesasans 14,447,669
14.6 TOtAl (LINES 14.1 10 14.5).....cuuieuieueieacienciieisesssessse e e st ss st b bbbk bbbt n bt | fnbbenbsesbse st s bbb (O 14,716,263
15.  Cash applied:
15.1 Dividends t0 SLOCKNOIAEIS PAIL...........ccvvivriviiieiiiesieieiet ettt sttt b bbb s s bbbttt b s bbb s s bse b sas, | Hentessebesses s sesse b s sssessesentessesas | Henbessesessessessnsessessnsen s entes s
15.2  Net tranSfers t0 AffilIALES..........ocu ettt | e 881,225 | oo
15.3 BOITOWE fUNAS TEPAIM. .......cvuivrieiseieiseicie ettt bbb b s bbb bbb s s s b b st s st s et en b s et | Hentessesessessssense b e s sssessesantessesas | Henbessesssessessnsesses st en et anten et
154 Other APPLICALIONS. .....cvcvieiieietieie ettt bbb bbb b s b st b bbb bbb bbb b et s st sse s s s st b s e sesebene | erererinsetenesiereranans 1,680,563 | ..o
15,5 TOtAl (LINES 15.1 0 15.4).....cuuiiuuieuirniriisneeseseseessessse st st s sse s bbb bbbkttt en bbbt | nnbienbsnb st enntnneas 2,561,788 | ..o 0
16.  Net cash from financing and miscellaneous sources (Line 14.6 MiNUS LINE 15.5)......c.ccuieiiieeiiieeisiseessisseessssesssssesesssssesessseses: | ersssssessssesssssssenes (2,561,788)| ...ovvcveriirans 14,716,263
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17.  Net change in cash and short-term investments (Line 10, plus Ling 13, PIUS LINE 16).........ccveuiririieuiienieiieseissiesesssiessessssessessssessens | svessssesssssssessssannes 2,927,323 | oo, 14,088,432
18.  Cash and short-term investments:
18.1 BEOINMING Of YEAI.......cuiiiiiriviiieiiiesseteie ettt bbbt b bbb bbb a b s b bbb bbb s bbb bbbt s b s s s s st nsens. | sbnbessesensessesensns 14,795,127 | oo 706,695
18.2 End of period (LINE 17 PIUS LINE 18.1)......ccceeiiiirereiieietiieeie ettt sse sttt sb b b st b st bessssnenan. | srsnsesessssnsssesssens 17,722,451 | oo 14,795,127
DETAILS OF WRITE-INS
07.401 Finance and service charges Not iNCIUAEd iN PIEMIUMS..........ccceiiireieiieeree et s e sn st sessssssesensene | esessssesesssssesessnsesess 553,665
07.402 Change in equities and deposits in POOIS ANA ASSOCIALIONS. ...........vivriviieireiiieieries ettt b st s s es et sssessess | sbessessesssassesssanees 1,399,783
07.403 MiSCEIIANEOUS INCOME OF EXPENSE. ......cvevverrereiisiseresssesesessssese st sesesessssasessssssesesssesese st seseses e seses s s et e b e s s e sebes s e se s s st et e s s nsebesssesesansnsesesns | sbesesissesesasnsesasnsesens (88,511)
07.498 Summary of remaining write-ins for Line 7.4 from overflow page
07.499 Total (Lines 7.401 to 7.403 plus 7.498) (LINE 7.4 @H0VE)......ceuiiiiiiiieiiiiieteisteet sttt sttt snserensssssessnsesessnsnserensssnsesenens | eressssssesesssssesasans 1,864,937




STATEMENT AS OF MARCH 31, 2002 OF THIMOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1.

Summary ofSignificant Accounting Policies

A.  Accounting Practices
The accompanying financial statements have been completed in accordance with the accounting practices and procedures prescribed or
permitted by the National Association of Insurance Commissioners (NAIC) and the State of Ohio.

B. Use of Estimates in the Preparation of the Financial Statements
The preparation of financial statements in conformity with Statutory Accounting Principles as described in the Annual Statement Instructions
and the Accounting Practices and Procedures manual requires that management make estimates and assumptions that affect the reported
amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements and the
reported amounts of revenue and expenses during the period. Actual results could differ from those estimates. Refer to the previous year
annual statement for additional disclosure information.

C. Accounting Policy

Premiums are earned over the terms of the related insurance polices and reinsurance contracts. Unearned premium reserves are established
to cover the unexpired portion of the premiums written. Such reserves are computed using the daily method for direct business and are
based on reports received from ceding companies for reinsurance assumed business.

Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged
to operations as incurred. Expenses incurred are reduced for ceding allowances received or receivable.

In addition, the company uses the following accounting policies:

(1) Short-term investments are statedat amortized cost.

(2) Bonds not backed by other loans are statedat amortized cost using the scientific amortization method.

(3) Common Stocks are valued at market except that investments in stocks of uncombined subsidiaries and affiliates in which the
company has an interest of 20% or more are carried on the equity basis.

Preferred stocks are stated atcost, unless qualified at market.

The company hasno mortgage loans.

Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value. Amortized cost

includes pre-payment assumptions based on values obtained from market data vendors or broker dealers. The retrospective

adjustment method is used to value these securities.

(7) The company owns 70% of the common stock of Motorists Life Insurance Company, a life insurer; 100% of the common stock of
MICO Insurance Company, a property/casualty insurer; and 100% of Motorists Service Corporation, a facilities management
company. The stock is valued on a net worth basis as described in Part 8 of the NAIC Securities Valuation Handbook.

(8) The company's investments in joint ventures and partnerships are valued based on the underlying equity of the investee as
presented in audited GAAP financial reports.

(9) No derivative securitiesare held.

(10) The company anticipates investment income as a factor in the premium deficiency calculation, in accordance with SSAP No. 53,
Property/Casualty Contracts-Premiums.

(11) Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and loss reports and an
amount, based on past experience, for losses incurred but not reported. Such liabilities are necessarily based on assumptions and
estimates and while management believes the amounts are adequate, the ultimate liabilities may be in excess of or less than the
amounts provided. The methods for making such estimates and for establishing the resulting liabilities are continually reviewed and
any adjustments are reflected in the period determined.

—_
o O1
—_ =

Accounting Changes and Correction of Errors

The company prepares its statutory financial statements in conformity with accounting practices prescribed or permitted by the State of Ohio.
Effective January 1, 2001, the State of Ohio required that insurance companies domiciled in the state prepare their statutory basis financial
statements in accordance with the NAIC Accounting Practices and Procedures manual fi version effective January 1, 2001 subject to any
deviations prescribed or permitted by the State of Ohio insurance commissioner. There were no accounting changes or corrections of errors in
2002.

17 C. Wash Sales

25.

In the course of the company's asset management, no securities were sold and reacquired within 30 days of the sale date to enhance the
company's yield on its investment portfolio.

Intercompany Pooling Arrangements

Since January 1, 1993, Motorists Mutual Insurance Company (NAIC Company Code 14621) and its affiliates, American Hardware Mutual
Insurance Company (NAIC Company Code 13331) and American Merchants Casualty Company (NAIC Company Code 43630), participated in
a reinsurance pooling arrangement covering premiums, losses and underwriting expenses for all lines of business from January 1, 1993
forward. Related finance and service charge income, net gains/losses from agent and premium balance charge-offs, and policyholder dividends
were also subject to the pooling agreement. The pool participation rates were 77% for Motorists Mutual, 20% for American Hardware and 3%
for American Merchants.

On November 19, 2001, Wilson Mutual Insurance Company (NAIC Company Code 19950) affiliated with the Motorists Insurance Group.
Effective January 1, 2002, the reinsurance pooling arrangement was amended to include Wilson Mutual. Unearned premiums, unpaid losses,
unpaid expenses and other underwriting related balances as of December 31, 2001 were redistributed to facilitate the inclusion of Wilson
Mutual. The pool participation rates for 2002 are 75% for Motorists Mutual, 19% for American Hardware, 3% for American Merchants and 3%
for Wilson Mutual.

Each company recognizes facultative (quota share and excess) and treaty (excess and catastrophe) reinsurance cessions with non-affiliated
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NOTES TO FINANCIAL STATEMENTS

reinsurers, prior to the administration of the pooling agreement. Reinsurance assumed business from voluntary and involuntary pools and
associations is also recorded before pooling. As the lead insurer, Motorists Mutual assumes all net premiums, losses, adjustment expenses
and underwriting expenses subject to pooling and cedes back to each company their respective share of the pool. Underwriting related balance
sheet items such as premiums, losses, and expenses receivable/recoverable and payable are pooled in the same manner. Write-offs of
uncollectible premiums and reinsurance balances associated with accident years 1993 and subsequent are pooled in the year the write-offs are
recognized.

6.1
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11

12

2.1

2.2

31

3.2

51
5.2

7.1

7.2

7.3

7.4

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?..........c.cccovvvevveeennnens 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[X] NAT[ ]

Yes[ | No[X]
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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:...........ccocuue.
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: B
Amount of real estate and mortgages held in short-term investments: B
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
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
1 10 11 PP

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

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? Yes[ ]
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]

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
Banc One 1111 Polaris Parkway, Columbus, OH 43271

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.

No[ ]

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[ ]
15.4  |If yes, give full and complete information relating thereto:

No[X]

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
ABN AMRO Asset Management, Inc. 208 S. LaSalle St., Chicago, IL 60604
Meeder Advisor Funds P.0. Box 7177, Dublin, OH 43017
Deutsche Asset Management 222 S. Riverside Plaza, Chicago, IL 60606-5808
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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[X] No[ ] NA[ ]
If yes, attach an explanation.
See Notes to Financial Statements #25.
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
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SCHEDULE A - VERIFICATION
1 2

First Quarter Second Quarter Third guarter Prior Yegr Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of PEHOG.........cccccovevrrerereerieeisieesieeseeens | e 15,828,999 | ..ovovcriereceee e [ [P [ [ 15,778,733
2. Increase (decrease) by adjUSIMENL........ccccvivicreiieiee s s | s sseens (232,585) [ ...ecvvirereierereieriierenienes | eresiiesesiesessnens | e (942,409)
3. COSEOf QCOUINEH......cviveiircriieieicessie e ensesenes | ersssesssesssssesensees 86,700 | .o | e | e 470,422
4. Cost of additions to and permanent IMPrOVEMENES...........ccovevereeereernserenieeneiessnsesens [ eressinssesesenens 248,859 | ..o [ e [ o, 522,253
5. Total profit (I0SS) 0N SAIES......c.ceiiiiiiiiieiieisies et ssntes | seresesesinsesenssenas (18,214)[ .veeveverereieieiseieienieieiieies [ e [ e
6. Increase (decrease) by foreign exchange adjUSIMENL.........ccoceieiciiieieiesies [ e | e | e | seese————
7. AMOUNt reCEIVE ON SAIES........evieiiiiiiir s | st 105,973 | | | s
8. Book/adjusted carrying value at end of CUrrent Period............ccceeeerreerreerieeinieenies [ eeeveesnennns 15,807,795 | coovvevieeeeeeeneie (O [T [ [ 15,828,999
9. Total valuation @llOWANCE..............cvirrmeiiniiieiiieeessisseesissnessssesssssseessens L | oo | s | s
10, Subtotal (LINES 8 PIUS 9)....cvuvueiiiiiieiirieintirsissiesieeei et ssessssinnes | srsesseneinsinsens 15,807,795 | ..o Cf e (O [ 15,828,999
11, Total NONadMmitted AMOUNES..........cviviieiiriiieiniieieseesissi e nssenies | esnessnsne s ssnssnsssssnesssssns | onissnsosssssssssesssssssesssnenss | oniissssnsssssssssisnssssssesnse | ooniiseissssssssessssesasesssssneas
12. Statement value, current period (Page 2, real estate lines, current period)........ccoecees [ eeverierieninnns 15,807,795 [ oo [ ORI o I 15,828,999
SCHEDULE B - VERIFICATION
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/recorded investment excluding accrued interest on
mortgages owned, beginning of PEHOG. ..o | s (O PR (O [T [ U
2. Amount loaned during period:
2.1 Actual cost at time Of ACQUISIIONS.......c.cveveiiieiieiieieicesessessesssessssesssesesns | e | oresnesssesesesneens | e | .
2.2 Additional investment made after aCQUISIIONS...........ccovverivieiiesiesiesisseienees [ cresensesnsesessesnes | i | s | ..
3. Accrual of discount and mortgage interest points and commitment fees.............c.......
4. Increase (decrease) by adjuStMENt.........ccccvveiesiieiieiiee e
5. Total profit (I0SS) ON SAIE.......cevevererririereieesee s s
6. Amounts paid on account or in full during the PEFIOM..........ceevieieriieieiesienis [ e | e | e | seese—————
7. AMOTrtization Of PIEMIUML......cccviviiiriiiriieieeiee ettt ssesssens. | srersstessssesssssessssessssesssess | sremesessssesssesessesessssesssess | sisessssesssisssssssesesessssess | sovesessssessssesssesesssessssesnns
8. Increase (decrease) by foreign exchange adjUStMENL.........cccveierieeieiiesiiesies |eeriseiseisisrenissesssessniess | erorssresssesssissesssresssrssssies | srosessssesssssssosssssssssesssess | arossessssessssesssssssssssessssesans
9. Book value/recorded investment excluding accrued interest on
mortgages owned at end of CUITENt PEHIOM..........ccovvevriieiiieiesiesie s | erverensesse s (O PR (O [T Cf e (
10.  Total valuation llOWANCE.............cuueiiiiiiieieisessisseesssssisss e ssssssssssess s sssnes | conissssssssss e | oo | v
11, Subtotal (LINES 9 PIUS 10)......cvirrereiiieririeiiieieisesess e ssssessssessssssesenses. | cressssesesesesssessssesessesenns (O PR (O [T Cf e (
12, Total NoNadmitted aMOUNES..........cc.eiviieiiriiieiniisiese e [ sssnessssessesnes | eonisssssssssissssessessnes | oo | v
13. Statement value of mortgages owned at end of current Period........cceceieiieiiicieiciens | e C o Cl o Cl o (
SCHEDULE BA - VERIFICATION
Other Invested Assets Included in Schedule BA
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 of long-term invested assets
owned, beginning of PEIOU.........ccieieieresie e snsens | soerenisses e 18,199,289 | ..o (O [T [ [ 8,671,168
2. Cost of acquisitions during period:
2.1 Actual cost at time 0f ACQUISIIONS.......c.cveveiieiireisiesiiese s | coerensses e 567,730 | .evevierirerrresriesineinies [ evneenisesessesnsenens | e 10,388,933
2.2 Additional investment made after aCQUISIIONS...........ccovverivieiiesiesiesisseienees [ cresensesnsesessesnes | i | s | ..
3. ACCIUAI OF GISCOUNL.......ooiriiiiriiier s nsssssiens | cenieiesisnis s | o | s | s
4. Increase (decrease) by adjUSIMENL.........ccoiieiieieieec s | e | srensesnsesssessenennes | v | e———— (332,029)
5. Total profit (I0SS) ON SAIE........ceviveiiieiiieieice e ssssesenses | sresseresssesssssesissesssessness | sresesessssesssesenesesssesssess | sisesisessses e | s
6. Amounts paid on account or in full during the PEriod...........ccccvievieeiesiiesicsieenes [ e 171,722 oo [ e [ oo 528,783
7. AMOTrtization Of PIEMIUM.......cccviviiiriiiiieiesiee e sbe s ssessssens. | serietessssesssssesissessssessness | sersesessssesssesenesesssesssess | snmesssesssssssisssesesessssess | srvesessssessssesssesssssessssesnns
8. Increase (decrease) by foreign exchange adjUStMENL.........ccceieirieeieiesiiesiies eeriseiseisisesisesssessniens | eronsssesisesssssesssresssresssies | srosesssesssssssomsssssesesssess | srossessssessssesssssssssssessssesans
9. Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEHOM. .......covriveiiieieieisieteise e snsenes [ sressssessnsesenes 18,595,297 | c.cvovevieereieeereeneins (O [T [ [ 18,199,289
10.  Total valuation llOWANCE...........c.cuueiiiiiiiiieiessisiee s ssseses s | onessesssessss e | oo | oo
11, Subtotal (LINES 9 PIUS L10)......cvurrerererciiiiiriireeieieieiseisessse e seeseisssssssssesseseesssssssssess. | sresessesnsinsins 18,595,297 | ..cvvverricereeene Cf e (O [ 18,199,289
12, Total nonadmitted aMOUNLS..........ouiucriiriiiiieiessisisse s nesssnnes [ 2,837,689 | ..o | e | i, 1,989,089
13. Statement value of long-term invested assets at end of current period..........ccoeeeecieefeeveieiininns 15,757,608 [ oo Cl o [l IR 16,210,200
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STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL 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 Luiiiicieicieeiee ettt | e 416,041,218 | .o 17,863,822 | ..coovrivircriinne 16,596,987 | ...ccovvririirririns (203,064) | ..oveerrerrniriinns 417,104,989 [ .o [ | 416,041,218
2. ClASS 2.ttt | e 18,413,850 [ .vevevieerierericcnnnennes [ e 1,124,311 | oo [RX16) I [P 17,282,023 [ ..o [ e | e 18,413,850
30 ClASS 3. | e 14,353,772 | .ovovereivrrneseneenies [ 24,718 | .o 2,801,527 | .o 17,130,581 [ oo [ e | e 14,353,772
A, ClASS Aottt | e [ s | s | s || || .
B CIASS Buovi s | e [ s [ s | | | || .
6. ClASS B..uevereiiiiiiieee ettt st 4,790,000 .o [ [ [G10N00[0) I 4,760,000 .o [ | e 4,790,000
7. TOtAl BONGS.......coivieriiiriiiiciicreieiecceieee et snississisneseninsine | e 453,598,840 |[......ccovvviririnnn. 17,863,822 | ....cccovvvrrirrnnn. 17,746,016 [...cccccovvvrininns 2,560,947 | ..o 456,277,593 | oo 0 | 0 | 453,598,840
PREFERRED STOCK
8. ClASS Lo | e [ s | e | | e | | | .
0. CIASS 2ueeir s | e [ s | s | | | | | .
10, ClASS 3. [ s | s | e || o | s | s | e
11 ClASS 4o [ s | s | e || o | s | s | e
12, ClASS Buoiiiriii s [ s | s | e || o | s | e | e
130 ClASS Buovirirricrii s [ | snsssnssnsenes | oresssessssssnssnssns e | connenssnsensenssenssens e | oossesssenssssnesnnesnnsnssnsenseensies | srissnissnsensnnsennsenssenssenniennen | aniiesssess s | chisesi s
14, Total Preferred SOCK. ..o | i 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred StOCK...........cocvririercneninininiicneisinisiiniineinees | ceveieresnsinsis 453,598,840 |[......ccovvviririnnn. 17,863,822 | ....cccovvvrrirrnnn. 17,746,016 [ ...ccccovvvrvrinns 2,560,947 | ..o 456,277,593 | oo 0 | 0 | 453,598,840




STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

Sch. DA-Part 1
NONE

Sch. DA-Part 2-Verification
NONE

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

12, 13, 14



STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing all new reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (Yes or No)
U.S. Insurers
06-1430254......... Arch Reinsurance Company.
.. |13-6108721......... Harco National Insurance Company.
... | 74-0484030......... American National Insurance Company...
. 104-1543470......... Liberty Mutual Insurance Company......
22-2187459......... New Jersey Re-Insurance Company........cooueerinerinnseniesneeneens
All Other Insurers
AA-1120002........ Lloyd's Syndicate NUmber 0002.............coeererreneeneereeeersesnreneeneenens
AA-1121241........ Lloyd's Syndicate Number 1241...
AA-1121245........ Lloyd's Syndicate Number 1245...
AA-1122987........ Lloyd's Syndicate NUMbEr 2987.........ccouiiniinininisssisnisiiseins

15




STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL 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.......ccvnnencinciennns AL ... NO.iiiee [ [ e | e | s | s | st essnes
2. Alaska.......ccoenininininns AK e NO.iiiee [ [ e | e | s | s | st essnes
3. ANZONA.....iieene AZ ... NO.iiiee [ [ e | e | s | s | st essnes
4. Arkansas.........ccon AR NO.iiiee [ [ e | e | s | s | st essnes
5. California.........ccooeovivecnee. CA - | NO.iiiee [ [ e | e | s | s | st essnes
6. Colorado.........coeorerereenn. CO | NO.iiiee [ [ e | e | s | s | st essnes
7. CONNECICUL........ovrercercirrens CT [ NO.iiiee [ [ e | e | s | s | st essnes
8. Delaware.........cccoerrrvriniineen. DE [...... NO.iiiee [ [ e | e | s | s | st essnes
9. District of Columbia............... DC [...... NO..ooovee [ v [ [ || .
10 FlOrida.....oooveneereereeeiininiineines FL |...... NO.iiiee [ [ e | e | s | s | st essnes
11, GEOrgia....ocneercverererrreneireens GA |.... NO.iiiee [ [ e | e | s | s | st essnes

12.  Hawaii
13. Idaho....
14. lllinois

17. Kansas
18.  Kentucky.
19, LouiSiana........cceerrevivenienns LA |... NO.cooioes [ v [ | | s | .

21.  Maryland . o - - o |- . .
22.  Massachusetts........c.coeunenne MA ... NO..ooovee [ v [ [ || .
23, Michigan......ccooeuvenmrnineneinns
24, MINNESOta.......ccovuvrveereerenens
25.  Mississippi...
26. MISSOU....ocereecrreirnirriineiens
27. MONtaNa.....c..covvevriercirinnes
28. Nebraska........c.ccoouoriniireirnin
29. Nevada
30. New Hampshire..........ccconuunee NH [...... NO..ooovee [
31 New Jersey......ens NJ ... NO.cooooee [ [ [ | | |
32, New MeXiCO.....ovuurverrrrrrrens NM ... NO.iiiee [ [ e | e | s | s | st essnes
33, NeW YOrK....oooooeieniiniinienns NY ... O JO T

45,

46.  Vermont...

R (01117 WO

48.  Washington..........cccovereuninad WA ... NO.iiiee [ [ e | e | s | s | st essnes

49, West Virginia..........oocevevenncs WV ... YES.o. | 2,339,122 | ... 2,026,423 | oo 1,423,767 | s 894,951 | .covvvienne. 3,015,699 | ..o 4,151,978

50.  Wisconsin.

51 WYOMINgG.....oocveveenernieneenene

52.  American Samoa................... AS ... NO.ocoii [ [ | o | | |

53, QUM

54.  Puerto Rico

55.  US Virgin Islands..........ccccee.. VI ] NO..ooovee [

56. Canada.........cccooovvrieenn. CN- i NO.ocoii [ [ | o | | |

57.  Aggregate Other Alien............ OT |....... )0, SO IR (0 O (0 OO (0 O (0 O (0 OO 0

58.  TOtAlS.......coeeirererereriscriicins [C) I 76,055,066 |.............. 66,153,237 |.............. 38,672,955 |.............. 39,035,518 |............ 149,079,889 |........... 144,735,911

DETAILS OF WRITE-INS
B70L. oo | s XXX ovvvr e [rin o [ [ | o,
5702, oo | e XXX ovvvr [ [rin [ [ [ |,
5703, oo | e XXX ovvvr [ [rin [ [ [ |,
5798. Summary of remaining write-ins
for Line 57 from overflow page.... | ....... )0, SO IR (0 O (0 OO (0 O (0 O (0 OO 0
5799. Totals (Lines 5701 thru 5703 +
Line 5798) (Line 57 above)......... |....... D0 T 0 ) 0 [ 0 i) 0 i) 0 [ 0

(@) Insertthe number of yes responses except for Canada and Other Alien.
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STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

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 TFMOTORISTS MUTUAL INSURANCE COMPANY

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

4

1
Direct Premiums
Earned

2 3
Direct Losses Direct
Incurred

Loss Percentage

Prior Year to Date
Direct Loss
Percentage

0o UThA WN

10.
11.1.
11.2.

12.

13.

14.

15.

16.

17.1
17.2
18.1
18.2
19.1,
19.3,

21.

22.

23.

24.

26.

21.

28.

29.

30.

31

32.

33.

34.

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

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

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

Burglary and theft....

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

21,713,139 | ... .
........................ 5,001,674

....376,539
....203,459
11,655,852
........................ 4,568,613

3301.
3302. .
3303.
3398.
3399.

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

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

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

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

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

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

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

.21,639,141

.19,926,598

10,516,741
.5,193,872

10,516,741
5,193,872

1,964,224
5,754,956

..21,639,141
....1,874,937
..19,926,598

7,874,937

..308,041
..155,260
....................................... 9,089,679
...4,004,403

....................................... 1,719,075
...5,067,627

19,672,478
..6,462,417
.17,326,786

3301.

3302. .

3303.
3398.
3399.

33 from overflow page.
Totals (Lines 3301 thru 3303 plus 3398) (LiNe 33).....cccerirniniinciicinies
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STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY
PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2002 2002 Case Loss and Case Loss and LAE Total Q.S. Case Loss and LAE | IBNR Loss and LAE | Total Loss and LAE
Prior Year-End Prior Year-End Year-End Loss and Loss and LAE Loss and LAE Total 2002 LAE Reserves on Reserves on Claims Q.S. Date Loss and LAE Reserves Developed | Reserves Developed | Reserves Developed
Years in Which Known Case IBNR LAE Reserves Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Reserves (Savings)/Deficiency | (Savings)/Deficiency | (Savings)/Deficiency
Losses Loss and LAE Loss and LAE (@ Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (b) (Cols. 4+7 (Cols.5+8+9 (c)
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 1999 + Prior | .o, 50,945 | 28,666 | ..o 79,611 | 8,527 | 392 [ 8919 | 46,473 | s 610 | 27,325 | .o 74,408 | oo 4,055 [ [CK1) 1 P 3,716
2.2000 | 26,301 | 12,164 | i 38,465 | ..o 4128 | 187 [ 4315 | 24424 |, 530 | 10,156 | .ovooiiininis 35110 |.iiniiininiins 2,252 [ i (1,29D) [ oo 961
3. Subtotals
2000 + Prior [ .o 77,246 | .o 40,830 | ..o 118,076 | oo 12,656 |, R4 I 13,234 | .o 70,898 | 1,140 | 37481 | 109,518 |..ioiviiiiiiiiii 6,307 [ i (1,631) [ 4,676
4. 2001 | 50,956 | ..o 32,299 | 83,255 | ..o 13,346 | .o 4537 | T 38,888 ..o 2,557 [ 25,686 | ..o 67,131 | i 1,278 | s 482 | 1,759
5. Subtotals
2001 +Prior [ 128,203 | 73128 | 201,331 | .o 26,001 |, 5116 | . L7 | 109,786 | ..o 3,696 [ 63,168 | ..o 176,649 | v 7584 [ i, (1,149 [ 6,436
6. 2002 | XXX [ LSS S IR LSS SR IR LSS NN TR 20,080 |..ooiiriininnn: 20,080 |..covinennn. LSS SN IR 20,204 [ 10,537 | oo, 30,741 |.iiinn, XXX erwwrernnee [ LSS SN P XXXerieorens
7.Totals |, 128,203 |..coovirvrrennn. 73128 | 201,331 | .o 26,001 | ..o 25196 |, 51,197 | .o, 109,786 | .covvvrviririinnes 23,900 ... 73,705 | .o 207,390 | 7584 | (1,149) [ 6,436
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 |.................. 366,521
Lo, 5.9 %] 2. oo, (1.6)% [3. oo 32 %

(@) 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.

Col. 13, Line 7

Line 8

Ao 18 %




STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL 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.

1. Will the SVO Compliance Certification be filed with this statement?

RESPONSE

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:

*14621200249000001*
*14621200245000001*
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STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

Additional Write-ins fo

 Liabilities: Overflow Page for Write-Ins

1 2
Current December 31,
Statement Date Prior Year

2304. Uncashed drafts and checks that are pending eScheatment t0 @ STALE..........cccvurrirrireireneinieiseseseseisssssseeenenies [ eriees
2305. Reinsurance assumed overhead payable

2306. Tenant allowances pay:
2307. Notes payable for agen

2397.  Summary of remaining write-ins for Line 23 from LigbilitIeS. ........c.ciiuiiiiinisisitieiisisisi s

ADIB....o s
CY SAIES ASSISTANCE. .....euvvuevurescereereiteiseeiste et b bbb

............................. 457,304
..68,231

Additional Write-ins fo

r Cash Flow:

1 2
Current Year Prior Year Ended
to Date December 31
07.404 MISCEIIANEOUS SSELS. ......ucvrivrieisiieiieieies et sss s sss bbbt s bbb s b s st s st ss st sntessessssensensssenensnsensennniens | eevesesisssesssesenesenes | svosesissessesessssnenns 12,517
07.405 MiISCEIANEOUS HIADIITIES. ......veerercereereercireisiieiseie sttt bbbttt enbsinenenenies | aeessssinssesessssesisssnssenenies | eeseenesesesssssssseens (178,152)
07.497 Summary of remaining write-ins for Line 7.4 from Cash FIOW.........couiiiiiiiiiiicisiisissississesss s ssssnssssnsssssessresssninnes | eosnssisssssssssssssnssssssssssaees 0 [ (165,635)
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STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Current Quarte!
1 Location 4 5 6 7 8 9
2 3 Expended for
Book/Adjusted Carrying Additions and
Date Amount of Value Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements

Acquired by Purchase

4821 HaPIiN DIVE......cecvieiiiiissieiei it

0199999. Totals...

T03

9999999. Totals.......

SCHEDULE A - PART 3

Showing all Real Estate SOLD During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,
(Decrease) Permanent | Book/Adjusted Foreign Earned Repairs,
Increase by Foreign | Improvements Carrying Exchange Realized Total Less Interest and
Disposal (Decrease) Exchange |and Changesin| Value Less Amounts Profit (Loss) | Profit (Loss) | Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | by Adjustment [ Adjustment | Encumbrances [ Encumbrances| Received on Sale on Sale on Sale Encumbrances Incurred
Property Sold
4078 East Village DriVe........cccovvoevrrerrcrerrsasrrennns [Mason......cccccorrvs [OH....... [.01/31/2002 ] Susan Schirnhofer.........ccccccoocceeies | oo 124,188 Tooiioiiioiieniies [eveiiiesiissiisiins Levosnrisssrissniissnnes | convenens 124,188
0199999. Totals v 124,188
LT LT BT s 2 N - I T T I I O 124,188
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STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9 10 11
2 3 Book Value/Recorded Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding Increase (Decrease) by Foreign Exchange Land and Appraisal
Loan Number City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/ Increase Book Value/
Recorded Investment Increase (Decrease) by | Recorded Investment Foreign Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Foreign Exchange | Excluding Accrued Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment Interest at Disposition Received on Sale on Sale on Sale

NONE




STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9 10
2 3 Book/Adjusted Increase (Decrease)

Number of Units Name of Date Actual Amount of Carrying Value Increase (Decrease) by Foreign

and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances by Adjustment Exchange Adjustment
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments
13 AQENCY LOANS. ... esss s esssssss s esssseneees [Various. ..o [Various........ [Private PIaCEMENtS. .......ovovvreercesi e senes s | Various [, A EI I R I 567,730
0699999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments . ..567,730 . ..567,730
LT LT T OO eTvvvvvomvommoo I AE I I 567,730

€03

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Current Quarter

1 Location 4 5 6 7 8 9 10 12 13
Book/Adjusted Increase Book/
2 3 Carrying (Decrease) Adjusted Foreign
Value Less Increase by Foreign Carrying Value Exchange Realized Total

Number of Units Name of Purchaser or Date Encumbrances, | (Decrease) by Exchange |Less Encumbrances| Consideration | Profit (Loss) Profit (Loss) Profit (Loss)

and Description City State Nature of Disposition Acquired Prior Year Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments
14 AQENCY LOANS. .....ovvoiveesieesisssresesrsssssssssssssssssssnesees [Various.......ccooooevcesrcrsnreennen. [Various... [ Private PIaCEMENLS.........cc.oovvreerierrsssrsssrsssssssrssnsissnees | oveens Various
0699999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments...

9999999. Totals
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STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

1

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

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
3136F0-NU-2........ Federal National Mtg As 6.000% 06/18/08............ccccoeuermrnirneneerernernensseneieniee | eee 02/20/2002...... Morgan Keegan & Company Inc 1PE....coivis
3136F1-RL-6......... Federal National Mtg As 5.000% 03/19/07.........cccoevnmrmmrnmrncirnrrnsrnesnesssissinnies | oeeene 02/26/2002...... MESIFOW & CO...vuveiriecieiiiieeies ettt bbb bnaans 1PE....ccoiers
36200T-NU-8........ GNMA Pool #572003 7.250% 03/15/25........ccoureeerrrerererereereeriereeresseenreeeee | v 03/15/2002...... Lo,
0399999, [ Total - BONAS = U.S. GOVEINMENL..........c.vveveivieeriiieeeieveseieiesieteeiesetsiensetesisseessseessessssessessssessesssessess  esessessessssessessssessesssssssessssessessssessessssessessssessessssessesssessesssessesssessesssiessesessesseessessssessesssssssessssessessssensessss | aveveersereneereennnns,989, 781 | viiiiiriiiinnn5,860,300 [ vvvvvririiiennn.20,615 | XXX.......
Bonds - States, Territories and Possessions
lllinois
452150-4C-6......... lllinois State 6.100% 10/01/03.........coerrererrerierieieresesiessseisesesessessssssessesiesesenss | oev 03/25/2002...... CONVEISION......cooerierieriericicriesesiessesssese s ssessesssssssssessessessesssssesssssasiesies | seessessessssssessessessessensnsenseess | aeveeseessenieniensen 348,625 [ oeveieieiienin, 1,320,000
452150-4N-2......... lllinois State 6.100% 10/01/03.........coveereereereerrererererereeieereerereseneeeieeeereeneenes | vran 03/25/2002...... CONVEISION......vovevereerieievetevestesieeieeseseesiestesisseessesssssesssssessesennnine | eoerssresseesieresesssseensesseseess ...205,000
HHNOIS. ... ve vttt teeseee st tes b eeseeseen et s ssessensestebsesessessensssssessessessessensnssessessessensenons  seesieseens 1,525,000
United States 1,558,071 [..coueene.. 1,525,000
1799999. | Total - BONdS - StAtES, TEIMIHONES 8 POSSESSIONS.........c.ev.eveeeersereieereeeiieveeisieesseisseessetssiessesessessssesesieiss  aeessessssessessssessesessessesessessessssessessssessessssessesessesesessessesessessessssessesessessesassessssessessssessessssessessssssenssessesssseses | coreereeissiesssares 1,558,071 [ ...ccoevevnn 1,525,000
Bonds - Political Subdivisions of States
Washington
735388-3W-8......... Port Of Seattle Washing 5.625% 04/01/13........ccviiiiiiniininnississisnienieneeneas 4,247,660 4,000,000
Washington. ...4,247,660 ....4,000,000
United States.... ...4,247 660 ....4,000,000
2499999. [ Total - Bonds - Political Subdivision 4,247 660 4,000,000
Bonds - Industrial and Miscellaneous
United States
002824-AM-2......... Abbott Laboratories 5.625% 07/01/06.............cccoeuremreneereeneeersesrnsiseiseiseesssisniess | ereees 02/26/2002...... Kiley BIOBMEIS INC.......couceircieieiiireireereessniesiseiseieneessssesissinessesesnnnins | evvessesnssnesseesssesssnssnenenn | coeveeeneeneninnnnnenni2y079,980 | o, 2,000,000
134429-AQ-2......... | Campbell Soup 5.500% 03/15/07........vvvrivrireereirneirnernsissississssessssssssesiissnens | e 03/18/2002...... William Blair....... ....1,000,000
25468P-BU-9......... Walt Disney Company 5.500% 12/29/06............ccccceemremeemirmrensrensrnsrnnrnsinninns | e 03/18/2002...... William Blair... ....1,000,000
459200-AW-1........ IBM Corporation 4.875% 10/01/06.........ccovrriiirinsinsinsiinniisnississnsssessnsssssinnees | conees 02/26/2002...... MESITOW & CO..vovoverereereteeieeveseesieeeet e seviesisseetesssessessensesensienies | eveesiesieeseesesiesessesseesesesans ....2,000,000
UNIEEA STAIES......v.cvveve ettt ne s s esesiensesesiessesessesesensesssssansesnse aeeresieseeseseass ....6,000,000
4599999. | Total - Bonds - Industrial & Miscellaneous. ....6,000,000
6099997. | Total - Bonds - Part 3..................... ..17,385,300
6099999. | Total - Bonds........

..17,385,300

Common Stocks - Public Utilities

United States

131347-10-6.......... Calpine COPOTAtION. ........ccuveieeercrrerreisseinseseiseeseessesssesssse et senenssaniess | erens 03/28/2002...... SEIFinancial SEIVICES INC.......vuivieieeeeiiiniineineieeeessissiseisesesssssnsnees | cereeneriesnsssenses 9,100.000 [ .coverieriireierieenas 119,718 [ [ e [
451107-10-6.......... IDACORP INC...vvvvircrirrirerissisesssesssesisssisessssesssssssssensssssssssssssssssessnnesinns | 01/30/2002...... VIIOUS. ..ot .
98157D-10-6......... WOrACOM INC..iiiiii s ssnsnnsns | e 03/28/2002...... Various...
UNIEEA SEAIES. ...ttt senee anisas .. XXX.. .

6699999. [ Total - Common Stocks - PUDIC ULIIHES. ..o 324871 [ P S [T 0 [ XXX.......
Common Stocks - Banks, Trust and Insurance Companies
United States
020002-10-1.......... AlIState COMPOTALION. .....ueveerreceeeeiereeeseeeseese sttt sessens st senssesenes | creees 02/08/2002...... MEITIITLYNCR.....ooveiriiiiceieieis ettt seienennnies | seeneseeeseneesaseens 7,200.000 243,534 [
14040H-10-5......... Capital One FINANCIAl C......c..oveeeeerriiiniireieiesessseise e | erens 02/27/2002...... Merrill Lynch . R
201647-10-4.......... Commercial Federal COM..........uuuiiiniineireieisessssisesesesssssssssisesenesiesins | erees 03/28/2002...... VBHHOUS. ..ottt bbb L
337907-10-9.......... |FirstFed Financial CoMp........ccouineneneiriiinsinensiseseesssississssessesssssssssssnsnens | oeend 01/28/2002...... Investment Technology GroUp...........cc.ceeeinineneineieensnsneseeriesisniens | e L.
339030-10-8 .. | FleetBoSton FINl COMPOT. ... ssssssssssisesseesesssssnsns | eveees 01/23/2002...... VariouS. ..o L.
453414-10-4.......... | Independence COMMUNILY........ocuuevrrrrieneereeeesersnesnsineeseesessessssssessiseessnesssnsnsnes | oei 02/04/2002...... Various... L.
46625H-10-0......... |J P Morgan Chase & CO.........covuuriuneeneennininiineineseeesieisssinsisessesssessssssssneienss | oeind 02/25/2002...... Various... L.
493267-10-8.....c.co. |KEYCOIP.couviieiiieeieieieisissie ettt snississinssenssninninses | oee 02/08/2002...... Goldman Sachs................ L.
514936-10-3 .. |LandAmerica FINancial G..........ccccovuienieneinerieininineneseieissssssesesssesssnsnenees | reees 03/19/2002...... Credit Suisse 1st Boston Corp. L.
635405-10-3 .. | National City COMPOTaLi.........cuuerrieiereereireireinsinsiseiseseneesssissiseesessessessssissiseesesienins [ ereees 03/04/2002...... Lehman Brothers.............. L.
693475-10-5.......... |PNC Bank COrporation............ccocueeeeeereneeneenseeeeessinssssinessessssssessssinssssenssiesinsinss | ovi 03/01/2002...... Various... L.
81170Q-10-6......... | Seacoast FINANCIal SEIV..........cccouvivieiirieiesesese e | e 01/25/2002...... B-Trade SEIVICES. ..ottt ssssssesssniene | svesesisesessenesens . L.
867914-10-3.......... | SUNtTUSt BANKS INCOPOT.......coiiriueieiriiniineineieiseiesiseiseiseisisesesssssssisssssisssennsinss | e 03/04/2002...... Credit Suisse 1st Boston Corp. ..2,100.000 L.
902788-10-8 .. |UMB Financial COrPOrati.........ccouuiereeeereereirnsinsiseineiesisssnsinsissisesssssssssissssessesinsins | ereees 01/29/2002...... B-Trade Services.............. .280.000 L.
902788-10-8 .. |UMB Financial COrPOrati.........ccouuiereeeereereirnsinsiseineiesisssnsinsissisesssssssssissssessesinsins | ereees 12/10/2001...... Stock Dividend.......... .120.000 L.
902973-30-4.......... US BaNCOIP.c..uceuercirineiieiisieieieie st ssssssstsssessssesssssssssssssssesesssnsness | oee 03/19/2002...... Salomon SMIith BAMEY........curiiriiieieirneineinsieieissiesiseiseiesssssnsnees | eveeneiiesssssinsins ,700.000 L
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STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarte!
3 2 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)
938824-10-9.......... Washington Federal INC...........ociiiiieisisi s |......02/06/2002...... | SOCK DVIBENG......oooovoooeoe oo ssssssseeeesssssssssssssseneensss | eoseeeeeessssssssssssnee 410.000
UNIEEA STAIES......v.cvveveetetet ettt es ettt s e s ese s st esetenseseseessebneessens
Foreign
G4933P-10-1......... IPC HOIAINGS Lt (BEMMU. ...t [......03/15/2002......
[T EX]o T

6799999. [ Total - Common Stocks - Banks, TrUSt & INS. COS........c..cveerrevieerereierceieiesieiesseieieseenssienerseeenes

Common Stocks - Industrial and Miscellaneous
United States

00252W-10-4......... AQIPREIMA INC....cvvvovivrirceerieeisces et senssssssnssenes | crenns 03/28/2002...... VAIOUS. ..ot essseess s ssss s sssissssssssssssssssesnisnss | osessssesssssssssesnns 2,600.000
00724F-10-1 .. | Adobe SyStemS INCOMPOTA........c.rvurrmreriiriireieieieessiseiseiseiessssssiseisesesessssninene | oeed 01/03/2002...... Archipelago BCC Capitol.. ..2,100.000
013817-10-1.......... AICOA INCevrvrivvrrirrirceseries it [ v 03/28/2002...... VAIOUS. ..ot sssssessssnissssssnssssssssnsnnens | oreesssessnssesesns 6,900.000

026375-10-5.......... American Greetings COMP........oueuerreriineireinereisssssiseeseisessesssssssessiseisenssssinsies | reees 03/21/2002...... VBHHOUS. ...ttt 5,100.000
037411-10-5.......... | Apache COrpOratioN..........ccucueeereireireiniiseirereisesssisseseisersessssssessiseesssessssnsnsens | e 12/27/2001...... Stock Dividend.. JEOPR (O
038197-10-9 .. | Applied Films COrPOrati..........cocureimieneereinereissnsiseiseisereessssssiseesessessessessssenees | ereees 01/17/2002...... Various..........

042923-10-2.......... | Artisan Components Inc... R P 03/28/2002...... J P Morgan.......c.cocveeneunee

09061G-10-1......... | BioMarin Pharmaceutical..... R 03/27/2002...... US Bancorp Piper Jaffray INC........ccoovirininiieinineeiesssnsneneiiees | e
103304-10-1.......... [ Boyd Gaming COMPOTAtiON..........cceueurerererreeeeereiserseisseisseseesessessssssssssssessenesssnsns | ereees 01/15/2002...... Westminster ReSEarch ASSOC INC.......cuueveeriinieriinereieiseseiseiseieseessineine

110122-10-8 . | BriStOl-MYEIS SQUIBD.......couieieiiiieireieieieie e | e 03/20/2002...... VarioUS. ...t

12189T-10-4 ... | BUriNGton NOhEM SaN........ccviriiireieiiineneieesssiseseiesesssssisssenesnsinns | oee 01/23/2002...... CIBC World Markets Corp

134429-10-9 oo | CAMPDEI SOUP......cvieiceiice e[ s 01/23/2002...... First Union Capital Markets..

166764-10-0 .. | Chevron Texaco Corpor R P 03/04/2002...... CIBC World Markets Corp....

208192-10-4 .. | Connetics Corporation..... R P 02/22/2002...... Thomas Weisel Partners LLC...

23330X-10-0.......... |DRS TeChNOIOGIES INC......ovvrriiriiiieireieiininsineieseeesieesssissieiseiesssssssississenenienes | e 01/23/2002...... Westminster Research Assoc Inc .

253651-10-3 vo | DIEDOIA NG [ s 02/11/2002...... Investment Technology GrOUP.........c.cueeieieeeeierineiseineieeseessissiseieneenas

260543-10-3 .. | Dow Chemical COMPANY.........criuiurerrrineireireieesesssissiseisesessesssssssissisesessnesins | veees 01/23/2002...... VarioUS. ...t .
261018-10-5 .. | Downey FINancial COMPOr..........c.eiieneeneiereiseinsineeseiesssesssssiseesessesssssesnsseness | eveees 03/19/2002...... Investment Technology GrOUP.........c.cueeieiueeeierineinsineieeseeesisseseisenaeenas s
28336L-10-9 v | EIPASO COIPOIAtoN. ......c.uevrvureriiiereineieiseisssssiseiseise s isesensesssssnssssisenisnins | ereees 02/12/2002...... Merrill Lynch.........cccovevienee .
291011-10-4 .. |Emerson Electric Compan... R P 02/08/2002...... Various...

303072-10-2 .. | Factory 2-U Stores Inc..... VPR P 02/06/2002...... Wedbush bbb

313586-10-9 .. | Federal Natl Mg ASSN.......ccriieeiiieineiseieeesssissiseisesessesssssssssisesessssisnins | veees 03/26/2002...... ESI Securities Company.......

317923-10-0 o | The FiniSh LINE INC.....coouvvviiiiciinininrsrisrississssssnsisissssssssissienies | e 03/07/2002...... Various........ccveveeveneinnns

35914P-10-5.......... Frontier Oil COMPOTAtiO.........c..wuieeeriirrirrirrinsiseireresssesssissiseissssesssssssisssseesesesssiess | oee 01/22/2002...... Williams Capital GrOUP.........ceeeeereeeeiieiseiseseisee i ssensssissiees

369300-10-8.......... General Cable COMPOTati..........oueuvrerrririeneereieieisssssissisesesessssssseseiseesesesssnsnees | ereees 01/31/2002...... Jefferies & Co

369550-10-8.......... | General DyNnamicS COMPOL..........ceeerreneineererseesrierinssseiesesssssssssssssssssssesssiesinsinss | oei 03/08/2002...... SEI Financial Services Inc

369604-10-3 .. | General Electric............ VPR PN 03/05/2002...... SEI Financial Services Inc.... .

390064-10-3.......... Great AtlaNtic & PaCHfi.........c.ooirerieiriieeieesesee e | e 03/20/2002...... Investment Technology GroUp...........cc.ceueiininencinsieesneseneeiieisniens | ceeresiesinsineieeeeenes

415864-10-7.......... HArsCO COMPOTAtION. ........ucuueerriiiiieieieee ittt seseeesenssssssssssssseniens | oeea 02/07/2002...... VHOUS. ...ttt ssnssnsessssinsiennn | ceeeinsssssessnsinesnens

428236-10-3.......... |Hewlett Packard Company.. R VO 03/28/2002...... Various...

438516-10-6 .. |Honeywell International.... R P 02/08/2002...... Various......ocveereeeenns

44043J3-10-5.......... HOrZON OffSNOTE INC.....ovvviecicicieecse e | e 03/28/2002...... RAYMONA JAMES ASSOC........cvuiririireieirerieesneisie et

441339-10-8.......... HOE TOPIC INCuvvvvriiiiiieieieie ittt enisssssissssninenies | oee 02/07/2002...... SEOCK SPIIL. ..o | e

451713-10-1.......... | Ikon Office Solutions I.. VPR RO 02/05/2002...... Various........c.cocevevenee SOV 600.000 L.
458140-10-0 .. | Intel Corporation........... e e 03/28/2002...... Spear Leeds & Kellogg.........cveriinieniinieisisiieiissseie e .900.000 L.
45819B-10-1.......... | Intergrated DEfENSE TEC.......ccvrirriineereereiininiinsieiseiesieississiseiseesesesssssissneienns | e 03/22/2002...... Various......ocveereeeenns ..2,800.000 L.
458372-10-9.......... | Inter-Tel Incorporated... R VO 03/18/2002...... B-Trade Services... .100.000 L.
460573-10-8.......... | Interneuron PRarmaceUti..........c.ccvcvnevniinininninniinisnsnissssssssssssissisnee | oevees 02/21/2002...... Various....... ,300.000 L.
482686-10-2.......... [K-SWISS INC...vvvvvveiernrircrirciiiriceieessssisessssesssesssssssesssesssessssenssssssennnes | e 03/27/2002...... Various... 2,100.000 L.
500255-10-4 <. | KORI'S COMPOTALION. ..ottt sssssississssnenss [ ereees 03/14/2002...... SEIl Financial SEIVICES INC.......cuurviriirieiieieisissiseise e enes 4,300.000 L.
533900-10-6 ... | Lincoln EIECtric HOIdIN...........ccviiiiiiniirirssrisssnsssisesissnsnsnisnies | e 01/30/2002...... B-Trade SEIVICES......cc.ovviiiriiriiririssississis s | s 400.000 L.
553769-10-0 .. |MTR Gaming Group INC.......c.eeuieneencieereinsinsineeneiessssssssssissesesessessssssssssisesisnins | veees 03/01/2002...... CIBC World Markets Corp.... 7,200.000 L.
562750-10-9 .. | Manhattan ASSOCIALES IN.......cucvriririniireireiesesesee e [ e 03/08/2002...... Credit Suisse 1st Boston Corp. 1,400.000 L.
580135-10-1 . [ McDONaldS COMPOTALION. .......couvvreciceeieeerieiseiseieieeesissiseiseie et sssssissisensnies | erens 01/04/2002...... FIrSt TENNESSEE. ....crvviiieeiieirerierieeiseieb et ssississienies | eeenesiessessssieseeenes 300.000 L.

58505Y-10-3 MEASOUTCE TECMOIOGIES.....rror s | o 03128/2002...... | MOIGAN SHANIEY....rorererrsrerrsesesrsesesrssesesesesseseseseerere B D 5,500.000




¢ v03

STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarte!
3 2 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)
589331-10-7 Merck & COmPaNYy INCOMPO........uurerrvrerririiniieerereessesssiseiseesessesssssssesssseesenesssiess | oee 03/28/2002...... VAHOUS. ...ttt snt s sensssssesnsinns | osveeinssssiessssinens 6,800.000 401,656
591520-20-0 .. | Methode Electronics Inc... R P 02/01/2002...... Various... .1,300.000 |.... ...11,010
59514P-10-9.......... MICTOUNE INC..vvvviecieieiieieiieie ettt sssseisenenenies | oeia 02/05/2002...... Prudential SECUMLIES INC.....c..cvueiieiereireieieinineiseseeisisssseeisssnnsines | e 3,600.000
598148-10-4.......... Midway GAMES INC.....euvrrrririiriieireieireissisieiseseseesssissiseesessesssssssssssseesenesesies | e 03/14/2002...... Wedbush Morgan SECUMHES INC..........oceeerevrininrireneeninsnsinenseieiiens | v 2,300.000
603158-10-6.......... |Minerals TEChNOIOGIES L........ccvuiurrirrirniiriireireieisessiseiseee e | e 03/15/2002...... Credit Suisse 1st Boston Corp. .
637657-20-6 .. | Natl Service Ind............ SR PV 01/07/2002...... Tax Free Exchange...........
671802-10-6.......... 0ak TeChNOIOGY INC......vuvviiiieicieieiiiseeie e | erend 03/28/2002...... Various
718507-10-6.......... Phillips Petroleum COmP.......cccuiniinieeeeesiesinsinsisisesssisssssssssessessssssssnsssens | oee 03/28/2002...... Gerard Klauer Mattison & CO.........ceriniineinerernieineineieessssssiseiseiseseees
T37464-10-7.......... |POSt PrOPErtiES INC.......covvuiiivieiiiiiriineineieisnssiseiseiseseesssissississseissssnesssnsnens | oei 03/26/2002...... Prudential Securities Inc.......
740189-10-5 .. | Precision Castparts COr..........oeerrniniineineensiessssnsissiseessssesssssssssessessssssssinses | oeees 03/14/2002...... SEI Financial Services Inc
742674-10-4.......... ProBUSINESS SEIVICES IN......coiirieriiiiiineineieisississiseiseseessssissisesenesssnsnsnes | e 03/28/2002...... WIlIAM BIAIN......cooeieieicieieiei e
786514-20-8.......... Safeway INCOMPOTAEM...........rueerrrerrririiniireireieiesssssise e | erens 02/12/2002...... MEITIELYNCR. ..ot
800907-10-7......... | SANMINA COMP..ervrervririiiieieieieesessssiseise s ssssssstsssssisessessssssssssssessessesssssnsinsens | oeen 02/13/2002...... Various...

803111-10-3.......... | SAIALEC.....cviiirirc s | 03/18/2002...... Various...

L.
. L.
83545G-10-2......... | SONIC AULOMOLIVE INC......oouvvvrrieiiriiiiiriirissississiesiesessesisesseissssssssnseniene | oo 03/20/2002...... Various........ccveveeveneinnns L.
85856W-10-5......... SEEHENEINC....eo vt sssninineins | ereend 03/19/2002...... Baird Robert W & Company. L.
872941-10-9.......... | TMP WOrIAWIGE INC....vvvvrrviriiiicicieieieiseieseeeeessissiseisesesesssississinensnnsniens | e 02/26/2002...... Merrill Lynch.........ccoveenienienee L.
883203-10-1 oo | TEXETON INCOMPOTALEA........vvecveeceieiirieise et [ ereees 02/11/2002...... Investment Technology Group. L.
891092-10-8.......... | The Toro Company.. VPR P 03/21/2002...... B-Trade Services.............. L.
90338W-10-3......... US Oncology Inc...... VPR P 03/28/2002...... Various... L.
904708-10-4.......... |UNIFIrSt COMPOIAtioN........cvuivreieeieireiseissinsineiseiesesssssssissesessesssssssssissinsnissssniess | oeend 03/20/2002...... B-Trade Services... L.
909440-10-9 .. |United AULO GIOUP INC....vuerieieiiriieieieiieiieieie et ssisesensnsnes [ ereees 03/22/2002...... Various......ocveereeeenns L.
913456-10-9 .. |Universal Corporation.. R P 03/19/2002...... Scott & Stringfellow Inc. L.
941848-10-3 oo | Waters COMPOTAtiON........c.cvuevuriririereineieeseessissiseesese e essesisssssisenenins [ reees 03/15/2002...... Salomon Smith Barney. L.
981475-10-6.......... World FUEl SEIVICES CO......iviiviiiiiisiissinisssisess s | e 03/28/2002...... Various......oc.vevnenenes L.
UNIEEO SEAIES. ...tttk ks h bbb etnsnnss ebiiesssesssesssnsens et sen bbbttt enssenssenssenssnnsnssnssnsenssennnnnennsns | eeenssnssnseeneenns 0,000,071 i e XK [ 0 o
Foreign
055622-10-4.......... BP AMOCO PLC SPONSOTEA......ccuivuiiirieiieiiieierisissiississiseesenissssns s [.....01/31/2002...... [LERMAN BIOtETS. ..o ssssssssssssssssnssesssssnssssnsienss | cosersssssssssssassenns 1,100.000
[T L]0
6899999. [ Total - Common Stocks - Industrial & Miscellaneous

7099997. | Total - ComMON StOCKS = PArT 3.t
7099998. [ Total - Common Stocks - Summary Item for Common Stocks Bought and Sold This Quarter
7099999. | Total - COMMON SEOCKS. ....e.ceuiererseisiissieste sttt bbb
7199999. | Total - Preferred and Common Stocks.......
7299999. | Total - Bonds, Preferred and Common Stocks...

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ .
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1 2 3 6 7 13 14 15 16 17
Increase
Book/Adjusted (Decrease) Foreign Interest Dividends
Number of Carrying Increase by Foreign | Exchange Realized Total on Bonds on Stocks NAIC
CUSIP Disposal Shares of Value At (Decrease) | Exchange | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Received  [Designation
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Disposal Date [y Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@
Bonds - U.S. Government
362027-FX-7.... [GNMA Pool #1982 8.100% 01/15/12.................. 03/01/2002[ Paydown 0 1
36204D-VT-3... [ GNMA Pool #367026 8.750% 09/15/29... 03/01/2002( Paydown. .0 1.
36204L-NV-9... [ GNMA Pool #373104 6.750% 09/15/39... 03/01/2002( Paydown. .0 1.
36205Q-3X-5... [ GNMA Pool #397814 8.250% 06/15/20... 03/01/2002( Paydown. .0 1.
362063-B8-1.... [ GNMA Pool #33363 9.500% 08/15/09..... 03/01/2002( Paydown. .0 1.
362064-Z4-2.... [ GNMA Pool #34963 9.500% 09/15/09..... 03/01/2002( Paydown. .0 1.
36206N-3Y-9... [ GNMA Pool #416715 7.250% 01/15/31... 03/01/2002( Paydown. .0 1.
36206Y-2F-7.... [ GNMA Pool #425674 7.625% 12/15/31... 03/01/2002( Paydown. .0 1.
362075-W9-0... [ GNMA Pool #44772 11.000% 09/15/10.... 03/01/2002( Paydown. .0 1.
36207D-SN-7... [ GNMA Pool #429025 7.900% 08/15/32... 03/01/2002( Paydown. .0 1.
36207E-BK-9... [ GNMA Pool #429442 8.000% 09/15/26... ... |03/01/2002| Paydown. .0 1.
362088-MF-0... [ GNMA Pool #056158 13.500% 10/15/12.. . [03/01/2002( Paydown. .0 1.
36209K-NY-0... [ GNMA Pool #473907 6.400% 11/15/39... 03/01/2002( Paydown. .0 1.
36209L-GY-6... [ GNMA Pool #474615 6.500% 05/15/34... 03/01/2002( Paydown. .0 1.
36209N-WB-4.. [ GNMA Pool #476842 6.750% 05/15/34... 03/01/2002( Paydown. .0 1.
36209V-D5-0... [ GNMA Pool #482624 6.470% 05/15/34... 03/01/2002( Paydown. .0 1.
36209V-EA-8... [ GNMA Pool #482629 6.750% 04/15/34... 03/01/2002( Paydown. .0 1.
36210F-HR-0... [ GNMA Pool #490840 6.600% 04/15/34... ... |03/01/2002| Paydown. .0 1.
36210F-HS-8... [ GNMA Pool #490841 6.750% 04/15/30.............. 03/01/2002( Paydown 0
36210F-HZ-2... [ GNMA Pool #490848 6.840% 05/15/34............... 03/01/2002( Paydown 0
36210G-ZM-9.. [ GNMA Pool #492248 6.910% 04/01/19... 03/01/2002( Paydown. .0
36210R-JM-3... [ GNMA Pool #499868 7.280% 09/15/27... ... |03/01/2002| Paydown. .0
36210V-EX-5... [ GNMA Pool #503350 7.450% 09/15/34............... 03/01/2002( Paydown 0
36212W-5M-5.. [ GNMA Pool #546352 8.000% 12/15/30.............. 03/01/2002( Paydown 0
36212W-5Z-6... [ GNMA Pool #546364 8.000% 01/15/31... 03/01/2002( Paydown. .0
36212W-6C-6.. [ GNMA Pool #546367 7.500% 03/15/36... 03/01/2002( Paydown. .0
362142-UN-9... [GNMA Pool #122189 12.000% 03/15/15 03/01/2002( Paydown 0
362160-G9-8.... [ GNMA Pool #179424 9.000% 10/15/16.............. 03/01/2002( Paydown 0
36217A-HY-9... [GNMA Pool #187547 9.000% 03/15/17... 03/01/2002( Paydown. .0
36217J-EA-5.... [GNMA Pool #194629 9.000% 11/15/16... ... |03/01/2002| Paydown. .0
36218N-JE-2... [ GNMA Pool #227161 10.000% 05/15/19.. . [03/01/2002( Paydown. .0
362194-KB-7.... [ GNMA Pool #266790 9.000% 08/15/31... 03/01/2002( Paydown. .0
36220U-NU-1.. [GNMA Pool #288503 9.500% 06/15/20... 03/01/2002f Paydown. .0
0399999. [ Total - BoNdS - U.S. GOVEIMIMENL.........uuiiiiiiiisieiistiissi sttt bbb 0
Bonds - States, Territories and Possessions
lllinois
452149-NP-8... [lllinois State 6.100% 10/01/03...........cccccoereerene | 03/25/2002] CONVEISION.......oonvoiiiiisiiniiiniisiisnisnninne | evvesnisssissnisninnies | connens 1,558,071 | ....... 1,525,000 | ....... 1,587,845 | ....... 1,558,071 |........ (4,840) [ ..o e [ [ 0
TINOIS. .tttk | enieas 1,558,071 | ....... 1,525,000 | ....... 1,587,845 | ....... 1,558,071 |......... [CELN)] . 0 [ [ O 0
New Jersey
646135-UQ-4... [New Jersey St Trans Tr4.000% 06/15/11......... |01/25/2002] Betzold Berg & Nusshaum InC.........cccooeeee [ [ o 1,957,040 | ...... 2,000,000 2,000,000 {....... 2,000,000 ..o e [ [ (42,960) (42,960)
NI JETSEY ..tttk ennes | aviens 1,957,040 | ....... 2,000,000 2,000,000 {....... 2,000,000 [ foiiinn0 o0 [ (42,960) (42,960)
Wisconsin
602245-MY-5... [ Milwaukee Cnty Wisconsi 4.000% 12/01/10....... |02/01/2002| Betzold Berg & Nusshaum InC.........ccccooee [ [ 1,954,800 | ....... 2,000,000 2,012,060 (56,926)
WISCONSIN...ovooiviieiiiieiene s .....1,954,800 | ...... 2,000,000 {.......2,012,060 ..(56,926) | .
United State . ....D,469,911 | ... 5,525,000 ..5,5699,905 .(99,886) [ ..........82,998 [....cccooee0 L
1799999. | Total - Bonds - States, TErrtories & POSSESSIONS. ... rereirirrriisiireeerierisesssssseseeseesenssnsssessssseseesnssssssesssssessssnsssssessssssess | sseens 5469911 | ... 5,525,000 5,599,905 99,886) | ..........82,998 |......ccoe....0 Lo
Bonds - Special Revenue and Special Assessment
Pennsylvania
04233K-AB-2... [Armstrong Cnty Pa Indl _0.000% 08/20/34.......... [02720/2002[ Call— 8.4480......cocosvreemsmrrsssmreismernins [evmseeeesserssssseesenss | evnsereeens 43930 ... 520,000 |......... 36,192 |............ 43927 |, 452 | [ [oninnd | 3 [ o 1PE.........
POMNSYIVANIAL ..kttt ettt snnenens | aresssesenes 43930 ... 520,000 J.......... 36,192 |............ 43927 |, 452 | 0 [ [ I T I I I 0 [... XXX...
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1 2 3 6 13 14 15 16 17
Increase
Book/Adjusted (Decrease) Foreign Interest Dividends
Carrying Increase by Foreign | Exchange Realized Total on Bonds on Stocks NAIC
CUSIP Disposal Value At (Decrease) | Exchange | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Received  [Designation
Identification Description Date Name of Purchaser Consideration Par Value Actual Cost | Disposal Date [y Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@
United States
313448-HG-0... [FHLMC Pool #298331 7.500% 07/01/08............. 03/01/2002[ PaydOown..........cccrververienniiniriesiierierienines
31377Q-F6-4... [FNMA Pool #383689 6.740% 06/01/11 03/01/2002f Paydown.
VR
United States
3199999. | Total - Bonds - Special Revenue & Assessment

Bonds - Industrial and Miscellaneous

United States

244199-AR-6... | Deere & Company 8.950% 06/15/19.................. 01/29/2002( Carolina Capital Markets.............cccocneunee
345220-AB-3.... | Ford Capital BV 9.500% 06/01/10....... ... 101/30/2002| Morgan Keegan & Company Inc...
667294-AK-8.... | Northwest Airlines Corp 8.130% 02/01/14... 02/01/2002f Redemption  100.0000...... .
UNITEA SEALES. ..o snnssnsssnsssnssssssnssnsnnenseneenes | 000,090,346 ] .......6,027,426 | ....... 6, 706 716
Foreign
055450-AG-5... | BHP Finance 7.250% 03/01/16........c.ccoconsvrenns [01/30/2002[ Kiley BIOEMETS INC.....cvvrrrreeerrsrsrreeraaes 1,555,860 | ....... 1,500,000 | ....... 1,556,025
FOTBIGN. c.ovvv v .....1,555,860 | ....... 1,500,000 | .......1,556,025
4599999. [ Total - Bonds - Industrial & Miscellaneous ....8,246,206 | ....... 7,527,426 | ......8,262,741
6099997. [ Total - Bonds - Part4........cccocovvevenenens I 17,716,891 | .... 17,529,270 | ..... 17,937,563
6099999, [ TOAI - BOMMAS. ... cveuovsseresrisssere e sere sttt nnnssnninnenss | eens 17,716,891 | .... 17,529,270 | ..... 17,937,563
Common Stocks - Public Utilities
United States
00130H-10-5.... | AES COrporation............ccceeeeeeeneereereererseesesensens 03/28/2002[ SEI Financial Services Inc...........cccueereenee 8,300.000 157,759 | ... 135,705
92343V-10-4.... | Verizon Communications... 02/26/2002f Merrill Lynch 5,200.000 |.......... v 291564 . .246,792
UNIEA SEAES. ..ottt nnnssne e | avesenenas 318,813 |........ XXX eorereeee [rvenenns 449,323 | .......... 382,497
6699999. [ Total - Common StoCkS - PUBIC ULIIHIES........cvveuiveririeiseiesriseisssns e ssnssssessensssesesensssssesssssensssssessnens | aveseseons 318,813 |........ XXX eorerieee [ v 449,323 |......... 382,497
Common Stocks - Banks, Trust and Insurance Companies
United States
06646R-10-7.... | Banknorth Group INC........c.ccvereeveererererneevencnenne 03/20/2002[ VATIOUS.......oovurvreerirererrereerecresersssesennns 4,540.000 |.......... 117,897 |.ovvvvcrnerrieins [ everereernn69,762 | e 102,241
339030-10-8.... | FleetBoston Finl COMpOr..........ccvuereeeereinerneennenes 02/12/2002 Merrill LyNCh.......ccovvrireiiniireineieireienen 3,900.000 | .....c.... 127,963 |.ccoocovvvviniineines [ 2000 154,940 | e 142,350
81369Y-80-3.... | Technology Select Secto... 01/18/2002| Morgan Stanley.. ..15,000.000 ...362,104 .360,000
United States covrn.807,964 . . .604,591
6799999. | Total - Common Stocks - Banks, Trust & INSUrance COMPANIES. ......cuiurrrerraresiireeerseenesseseesesersersnssnssseseserssnsnessssness | ceseeseees 607,964 |....... S 596,681 | ........ 604,591
Common Stocks - Industrial and Miscellaneous
United States
00724F-10-1.... | Adobe Systems INCOrPOra............ceeuuerererereeenncns 01/28/2002[ VATIOUS.......oovurrreerirrrerrereericresenssseeeenns 6,400.000 {.......... 219,141 |.vvvvcvvcrrncins [ eeeveenns 194,887 198,720
01642T-10-8.... [Alkermes Inc.................. 03/22/2002 Various............... 1,100.000
03070Q-10-1.... | Ameristar Casinos Inc.... 01/22/2002| Southwest Securities Inc... ...400.000
032744-10-4.... | Anaren Microwave Inc 01/09/2002( Banc/America Secur LLC.. 2,400.000
037411-10-5.... | Apache Corporation... 03/08/2002( SEI Financial Services Inc. ...455.000
038222-10-5.... | Applied Materials Inc...... 03/12/2002[ Various..........cccccveeenee 9,800.000
053611-10-9.... | Avery Dennison Corporat... 03/13/2002| Various........... ....2,400.000
075887-10-9.... | Becton Dickinson........... 03/12/2002| Morgan Stanley.. ....3,900.000
099849-10-1.... | Borland Software Corpor 03/15/2002| Various........... ....8,200.000
205887-10-2.... | ConAgra Incorporated.... 02/06/2002] Various... ....6,600.000 ,
234053-10-6.... | Daisytek Intl Corp...... 03/28/2002{ Various... ....2,600.000 .40,220
235811-10-6.... | Dana Corporation....... 03/20/2002{J P Morgan................ ....6,400.000 114,230
247025-10-9.... | Dell Computer Corporati 01/15/2002( Warburg Dillon Read LLC..... ....6,400.000 .163,566
294429-10-5.... | Equifax Incorporated.. .. [03/04/2002f Credit Suisse 1st Boston Corp.. . 8,800.000 .219,864
302125-10-9.... | EXpedia INC......covvurrvniriiereirsisineineineieesnineinas 01/17/2002| Credit Suisse 1st Boston Corp............e.... 2,200.000 | .cccceeren96,841 [ [ e 67,042
30241L-10-9.... | FEI COMPANY......coomrrimerirrirnirieesseesseresnennns 03/19/2002[ Merrill LyNCh........vvvmrereriecencrieiincenns 1,700.000 |...........55,589 |..coimiriririiniies [ 53,801
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.......... 118,293 |..........151,330
430,393 .549,928
.90,272

31410H-10-1.... | Federated Dept StOres l........cccereerrererniereeeeneens 01/16/2002 Warburg Dillon Read LLC.........ccccovvvvriniens | cvveeene 3,700.000 | .......... 152,758
31428X-10-6.... | FedEx Corporation..... 01/17/2002[ Various..............coceeene. ..10,600.000 | ..........531,006
315616-10-2.... |F5 Networks Inc............. 03/20/2002| Various............... ....4,800.000
364730-10-1.... | Gannett Company Incorpo. 03/01/2002 Weeden & Company.. ....1,900.000
413086-10-9.... [Harman International In.. 03/25/2002[ Various............cc.ceuereunen. 4,000.000
451923-10-6.... | ILEX Oncology Inc.. .. 01/30/2002[ US Bancorp Piper Jaffray Inc sereenene.200.000
45884X-10-3.... | InterMune Inc...... . |01/17/2002| Lehman Brothers................... vr....1,800.000
516548-10-4.... [Lantronix Inc............... 02/12/2002| Gerard Klauer Mattison & Co........cccccceceee | covvene 13,000.000
532716-10-7.... | The Limited Incorporate. 03/07/2002 Warburg Dillon Read LLC..... ....7,500.000
548661-10-7.... | Lowe's Companies Inc... .. |03/12/2002| SEI Financial Services Inc. ....7,900.000
55270M-10-8... IMCSIInC........cvvvveee . |02/26/2002| Southwest Securities Inc... ....4,200.000
559424-10-6.... |MagneTek Inc..... 03/26/2002| Cantor Fitzgerald & Co.. ....9,300.000
574599-10-6.... |Masco Corporation..... 03/20/2002[ Various................... ..11,200.000
609842-10-9.... | Monolithic System Techn... .. [03/22/2002[ Various..........ccccuueenee ....4,900.000
628850-10-9.... |NCH Corporation........ .. 102/13/2002| Corporate Reorg/Merger... ....1,300.000
637657-10-7.... | Natl Service Ind.. 01/07/2002| Tax Free Exchange....... ....3,500.000
64115P-10-2.... | NetlQ Corporation...... 01/25/2002| Various............... ....2,900.000
655664-10-0.... | Nordstrom Incorporated. 02/19/2002] Various... ..12,300.000
680665-20-5.... | Olin Corporation..... 02/01/2002| Various..........cceveeeereereenes ....2,000.000

rcrCCCCbbCbCbCbCbCCCCCCCbE e

719405-10-2..... | PhOtroniCS INC......covvvvencereeeesiieiiseiseireieessineines 01/17/2002 Fleetboston Robertson Steph....................
724479-10-0.... | Pitney BOWES INC......ooveiverrriiiniineineieieiseinnines 03/13/2002| Credit Suisse 1st Boston Corp............ee...
739363-10-9.... | Powerwave Technologies.. 01/18/2002( Dain Rauscher.............ccc......
742718-10-9.... | Procter & Gamble Compan 02/28/2002| First Union Capital Markets...

783764-10-3.... | Ryland Group Inc 03/19/2002 AB Watley INC........covvererrierireirerrniiniineinns
825846-10-8.... | SICOR INC...cvuvrrriiiireieieisseisiseiseieieessininas 03/15/2002( Salomon Smith Barney...........cccccveereeneenees
874054-10-9.... [ Take-Two Interactive So 02/15/2002[ Various...................

902124-10-6.... | Tyco International Ltd..... .. 101/30/2002| Merrill Lynch...
913017-10-9.... | United TEChNOIOGIES.........vverrvrrerrrrrrrnerreieieenens 01/14/2002( Lehman Brothers............cvveeneeneereeeininns
918204-10-8.... |V F COrPOration........c.ceeeeeeeeeeerseseernerneeneeeeneens 01/30/2002( VANIOUS......cocvrrerrriririeeeseieiseessesssiseeneens
91913Y-10-0.... | Valero Energy Corporati. 01/23/2002| Various.......
923436-10-9.... | VERITAS Software Corpor. 03/11/2002( Merrill Lynch...
927460-10-5.... | Vintage Petroleum Inc........ 03/21/2002[ Various..........ccccevevenee
972232-10-2.... |Wilson Greatbatch Techn... 03/20/2002( Banc/America Secur LLC..
974637-10-0.... | Winnebago Industries In .. 01/31/2002f Various.........ccccceeevenee
983024-10-0.... |Wyeth.......ccocorvvrenenen. 02/14/2002( Motorists.....
983919-10-1.... | Xilinx Incorporated.. 02/12/2002( Merrill Lynch...
M6778Q-10-5... [ Lumenis Ltd.... 02/25/2002| Lehman Brothers...

102 587

United States . 5.884,751

Foreign

904784-70-9.... JUnilever NV - NY Shares.......c..cooccoerconeressrrienns [01/04/2002] Lehman Brothers............ccooucoerrcceerrssreennes [ 3,900.000 ] 572 T
FOTBIGN. .t e .

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

....... (L5153 .

7099997. | Total - Common StOCKS - Part 4............cocoveuevorereeneeesieeesreeeeveseeneneeinne

7099998. [ Total - Common Stocks - Summary Item for Common Stocks Bought and Sold This Quarter.

7099999, | TOtal - COMMON SIOCKS v 7,287,122 | ......8,400,000 | ..(1115.153) .

7199999. | Total - Preferred and Common Stocks......... ) 7,287,722 | ....... 8,409,090 [..(1,115,153)].

7209999, | Total - BONGS, PTeferred and COMMON SIOCKS. .o y 167, 75,226,285 | ....26,155.107 | .(1,196,618) 1,129,920

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues:
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STATEMENT AS OF MARCH 31, 2002 OF TFMOTORISTS MUTUAL 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 TFMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 Book Balance at End of Each 8
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 5 6 7
of Received During|  at Current
Depository Interest [ Current Quarter | Statement Date | First Month | Second Month| Third Month | *
Open Depositories
National City Bank ColumDBUS, OH....coooviiieernincneieiens | eereieiiniinnins | eeveinsnensnsninnns | eovenenenensninnenes | e (43,245 1 ........309,413 | ....... (638,198) [......
Huntington National Bank ... Columbus, OH o e e [ | 0000.140,216 | ........211,645 | ........ 175,610 |......
The One Group Prime Money Market Fund............. ChiCago, IL...c.cuerrereineneireieiisiiniineineens | eeveiieiisiiniins | eevensnensnsiinens | eoveenevecsessninenes. | 025,017,577 ....3,225,718 | ..... 3,314,775 |......
Fidelity Instl Cash Portfolio Class I............c.ccveenee. BOStON, MA.......coiiiieeireineneneieieenns 14,801,307 |......
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSItories. ........cocvvirieisiinienes | v XXX eoooe [ Joniiiicisins [ 48,329 |........ 32,492 |....... 68,342 |......
0199999. Total Open DEPOSItONIES. ..o | covees XXX..... ..17,988,910 | ...27,351,139 [...17,721,836 | XXX
0399999. Total Cash 0n DEPOSIL. ..o sssesssssssnsesnens | covees XXX..... ..17,988,910 | ...27,351,139 [...17,721,836 | XXX
0499999. Cash in Company's OffiCe.......uuiiiiiieieisissi s | eonees XXX oo [ XXX s [ e XXX [ 615 [..on. 615 [..o. 615 | XXX
0599999. TOAl CASN. ... | s XXX..... ..17,989,525 | ...27,351,754 [ ..17,722,451 | XXX

EO8




Supplement as of March 31, 2002 of ttMOTORISTS MUTUAL 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 MOTORISTS MUTUAL INSURANCE C(
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