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sutementas of March 31, 2002 ot the CINCINNAtI EQuitable 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 BOMGAS. et | eeeni s 11,548,359 [ .ooorvvincrrnrincirnnnninee [ e 11,548,359 | ..ovvrvrvcriinens 11,801,967
2. Stocks:
2.1 Preferred StOCKS. ..ot | s 1,838,406 | ....oovvrrrrrrrrrirnernnienis | e 1,838,406 | ...ovoovvrrrrrnns 1,399,154
2.2 COMMON SEOCKS. ....couvuieiecieiscisiie ittt nninns | eebseisssnsieneens 14,915,056 | ...coovvvirireirieniinienne | e 14,915,056 |.....ocovererene 14,588,530
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 $.
ENCUMDIANCES) ..ttt sssee e bbbt s e b s b s st ssnsesansens | essesansesessssessssesessnsassness | soesessssessssessssnsassnesensssens | veressssessesesesesessssessssesan (O T
4.2  Properties held for the production of income (less $.......... 0
ENCUMDIANCES) ...ttt bbb bbb s b st ssnsessnsens | essesassesessssessssesessnsassness | soesessssessssessssssassnesessnsens | veressssessssesesesesssessnsesan (O T
4.3 Properties held for sale (less $.......... 0 €NCUMBIANCES).....cvevireveriereieressiresesseesesessnes | ceeeresieresssresssesesiesesseenns | eererssesssesesiesesseesssesenes | cinsesssissesissesssesssssesns C o
5. Cash ($.....813,679) and short-term investments (3.....1,074,247).......cc.cccoeveivevmrververiereenens | coveveveniennns 1,887,926 | ..cvovereieviceiisiiieenies | erveieiisieiien 1,887,926 | ..covvvriririrnen 929,232
6. Other INVESIE @SSELS.........vveueiiririiiiesers st ssssessssssssessss | cevmessnnssssssssssssssnss | e | s (O
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)......c.ccccvuereieeiieiierenieienssesseenseninees | vverssiesnienns 30,189,747 | o (O SO 30,189,747 | .cvvevrvrnee 28,718,883
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of COllECtion...........ccocoevveereeveeiveieisins | cveveieiiiernnnnnn 969,420 | coiiieiiiiiiininnnn 56,427 | iiiii000.912,993 | 1,034,981
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $..........
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 PrEMIUMS.........ccoveiieiiiiiieeiee s sesessssessssnes | consieesisesssssesens 18,106 | vvvvvverereeeerieenieenns | oo S0 R 23,546
13.  Amounts receivable under high deductible PONCIES.........ccccceriieriiceiieieeiiseeesesneens | e | e | e ————— (O T
14. Reinsurance recoverables on loss and loss adjustment Xpense PaymMeNts.........covveeveeens | covvvererieensnerenens 20,318 | o | e 20,318 | o 712,094
15. Federal and foreign income tax recoverable and interest thereon
(including $.....145,000 net deferred taX @SSEL).......coveieiiereieeieeseeenesesseresssesessnensenes | ceerieeisennenns 187,600 [ ..o [ e 187,600 | ..covererereriinne 110,600
16.  Guaranty funds receivable Or 0N EPOSIL..........ccceicveiieieeieeseeesseressiesesssessnssenss | e | e | oeee————— (O T
17. Electronic data processing equipment and software 107,884
18. Interest, dividends and real estate income due and acCrued.............cocceuvenereenrnicnnirerens: [ e 232,947 | oo [, 232,947 | oo 196,895
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............ccccvrieiieiiieieeieieieesesens [ e [ | e —————— [ T 154,437
21, Amounts due from/to ProtECLEA CEIIS........cuiviviveiireieesee e sessaes | erseresiee s sseseness | seeesissesssesssssssssesessesess | ceresessesinsesesesessssessssenas C o
22. Equities and deposits in pooIS and @SSOCIALIONS..........ccueveieierireriieieieieseesssesesssessssessssess | cenresssisssssesssessssseness | osvssesesssessssssssnssenseiess | seerssesssesesesessesssen (
23.  Amounts receivable relating to uninsured accident and health PIaNS............cccueevveeiiieeiens [ e [ | e C o
24, Other assets NONAAMITIEM. ..o | e 145,030 | ..ovvvrircriis 145,030 | e (O T
25.  Aggregate write-ins for other than iINVESE ASSELS..........cccciirriirerieeieees e | erieierisssssiseessssessseseanes Cloviiiiieicis i Cloiviiiiecs (
26. Total assets excluding protected cell assets (Lines 9 through 25)..........ccceovvenreenieniieins | ceverveesiennns 35,398,247 | ..vvrvverereinne 201,457 | 35,196,790 | ...ccoovrrrrnnen 34,155,948
27, PrOtECtEd CeIl BSSELS.......uvvreriiirirereries st nssenss | cossnssesssesssesssnessesssesssens | sesesssessssssnesesss e | s (O
28. TOTALS (LINES 26 NG 27)......cuivrieirreeieireisisiese ettt sesssssssssen | consesssnssesenns 35,398,247 | ..ovvviine 201,457 | .o 35,196,790 | ....ccoovvrrnnee 34,155,948

0803, e s

0898. Summary of remaining write-ins for Line 8 from overflow page

0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

2501. Receivable from MGAs

2502, e s

2503, o

2598. Summary of remaining write-ins for Line 25 from overflow page

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
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LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current acCident YEAr $.....1,435,996)........c..cciiriuriiriiiiieiiiesieissses e sssses et ess bbbttt a s naes | enbense b st 3,455,558 | ...ocviirrieieiirieieienine 3,051,457
2. Reinsurance payable on paid [05SeS and 10SS AJUSIMENT EXPENSES.........evuiveiieriiiisiiseisiseiesssseses st sssss et ssssessess | ebsessssessssassessssessesssbesessssessebssesss | biessssessessssessesestesssesse s bensebsssanans
3. LOSS AUJUSIMENE EXPENSES. .....vveiveisisieiseisisesseisetes ettt b bbb st bbb s bbb sttt b bbb s s s bbb s bbb bbbt en s s enaenn | ebebsebensessesns e s e s b st st 663,108 | ...oocvrrreiieeeneiias 594,181
4, Commissions payable, contingent commissions and Other SIMIlar ChAIGES...........cccviueieieiiiieieee et ssssienes. | crereressese s ssessnea 422,383 | oo 399,064
5. Other expenses (excluding taxes, ICENSES ANU FEES).......c.iiiiriiiieieiiieieisee e b s bbb ssesstentas | stessebessessessssesse st nses st 149,937 | oo 274,557
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........covrevirerriiriiieisieeissies et sessneas | sreresessesessss s ssessnees 288,000 | ..o 202,030
7.  Federal and foreign income taxes (including $.......... 0 on realized capital gains (losses) (including
S 0 et defErred X HADIILY)..........cviierieier bbb bbb | Hebb e s bbb | Shr st s
8. Borrowed money $.......... 0 and interest thereon $......... bbb | Hesb bbb | Shres e
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....1,963,870 and including
warranty reserves of $.......... 1) ISP P PO U ST OPOTEPSPUTRTES UURTTORTOTUOPTOPPPRPO 5,798,812 | oo 4,962,723
10, AGVANCE PIBMIUM. ...vuiviteviressetesesse s s sssse e s st s s ss s s ss st e s et es s b s s s b e s s s s s s e bbb bt s s b b s bbb b s s s b e b b s b st e b se b st essebans | ebsesssessesestes e s en s e s e b s se bt ssebsnbenna | Hiebsssessesantes e b st e st n s st s b s s ans
11. Dividends declared and unpaid:
111 SEOCKNOIAETS. ... bbb | He8 bbb bbbt | Shres bbb
11,2 POLCYNOIETS. .....cocvieeiectitei ettt ettt bbb s bbb bbbt b bbb bt s s b s bbb s st n b entens, | H1ebiebesse b et e s bbbt st s s s ntens | ehaetens et et s bbbttt
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........c.ieiirieieiieiieiieiessies et ssessss | sresesessessessssessessssessessnees 517,003 | oo 1,347,670
13.  Funds held by company under reiNSUFANCE trEALIES. .........c.eiverreiiieieicieie ettt bbb ann
14.  Amounts withheld or retained by company for account of others
15.  Remittances and iteMS NOt AlIOCALEM. .........c..riuriiiiiiiiiiisiii bbbt | Hebb bbbttt bbb | Sbresb et e
16, PrOVISION fOF TRINSUIANCE. ......ouviuiiriiiiiiiisesi et bbb bbb bbb | Heb bbbt | Hhbesb bbbt
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.cvvevrivireiiieiiet sttt ettt bbb bbb bbb s bt s bbb s bbb b s bbb bbb bbb s s b ssbessesnta | ebsebstesse b st e s e b en s e s et es bbb s s bt nna | Hiebstessesent e st n bbbt bt ans
19.  Payable to parent, SUDSIdIANES AN AfilIALES...........ccviiieiiieice ettt | srer bt 223,835 | o 186,284
20, PAYADIE FOF SECUMLIES. .......vvveeiisiiciite ettt bbbt b bbb bbbt s s s s bbbt et s et n s bt s b st s ses, | 4bsebinsesse s e s s s e s s b b s b st e s b es b e s et s tes | 1ebssbessebss s s s b s b bt b bbbttt
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 WHL-INS fOr lIADIIIHIES. ..........cvvvevreiiieiiciiieicce ettt s e s bbbt s b st s bensesnsens, | destessesassassessssansessntanaas 1,464,759 | oo 1,460,676
24. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 23).........cccueieiinieieissieisisse e ssssssessssesens. | osiessssassessssessassssesaans 12,983,301 | .o 12,487,092
25, PrOteCted COll HADIHES. ...t | Hhb bbbkt | bbb
26.  Total liabilities (LINES 24 ANU 25)........c.ciiiiiriiieiiiese ettt b bbb s b ss s ae st s s st s b s s b besses, | dantesstassessstensabntanans 12,983,301 | .o 12,487,092
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 CONHIDULEA SUIPIUS........c.cuevieiiieicicieieietsie ettt bbb s s snsns | dentessesessessessssassessnsanas 9,753,831 | oo 9,753,831
33, UNGSSIGNEA fUNAS (SUMDIUS).....cuvuiveiiriciireiicisisetieisste ettt bbbttt bbbt bbb sttt s s ntenss | ensesesessessses e b st enans 11,459,658 | ...cocovvvvererrierirninne 10,915,027
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 10 33, I8SS 34).......cuiuiiririiiieiiieieieiese st sssss st st ssesssssssessssessens | sassessssassessssessassssessans 22,213,489 | .o 21,668,858
30, TOTALS .ottt sttt | ettt bbb 35,196,790 | ..vocvierieiiinirieiens 34,155,950
DETAILS OF WRITE-INS
2301, ASSEt ONE RELUMNADIE DEPOSIES. ......uveivieisiieiseiiiesie sttt bbbt b st s bbb bbb s s sns s s s s ssesentessesans | besbessesssessessssassessnsenss 1,443,759
2302. Premium Deficiency 21,000
2303, bR SRS E SRR h SRR AR AR SRR SRR £ R £ A bR LR R R bR R b st e b ens | ebaeheeR R bbbt bt | Hiebnh Rt nn
2398. Summary of remaining write-ins for Line 23 from OVEITIOW PAGE.........ceviieiiiieieiiecs sttt sens. | sressssessessstes bbb esse s 0 | e 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BD0VE)........ceiiriieiieriisisetsisssssssessessssesseesssssssssssesssssssassessnsessessssssssssssessnsans | sossesssssssassessssassessnsasses 1,464,759 | oo 1,460,676
270L. eSS £ S h £ R R AR e RS E R R A bR £ R R R bR R b b et b b ens | ebaeheeR R bbbt | Hiehnh R bbbt
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
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STATEMENT OF INCOME

1
Current Year
to Date

2
Previous Year
to Date

3
Prior Year Ended
December 31

o N O O A W

12.

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

21.

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

32.

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

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

UNDERWRITING INCOME

. Premiums earned:
1.1 Direct..............
1.2 Assumed........
1.3 Ceded

INVESTMENT INCOME

. NetinVeStMENT INCOME BAIMEM..........c..cuiveiieiiieiieiieie ettt bbbt b bbb bbb
10.
11.

Net realized capital gains (losses)
Net investment gain (loss) (Lines 9 + 10)

OTHER INCOME

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

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PrEVIOUS YEAI.......c..cviverreviieieiisieiseiissesesssse st ssss s ssesenns

GAINS AND (LOSSES) IN SURPLUS

Net income (from Line 20)......
Net unrealized capital gains or losses
Change in net unrealized foreign exchange capital gain (loss)....
Change in net deferred income taxes
Change in nonadmitted assets
Change in provision for reinsurance
Change in surplus notes

Surplus (contributed to) withdrawn from protected cells

1,275,343 | ..o 1,788,769 | ...coccvvinienns 6,228,518
.................. 3,395,315 | ..................4,657,926 | ................12,968,247
...3,105,716 ..4,131,091 ...11,329,887

...(583,797)
..................... 516,377 | ovocesverrsn 538,516 | oo 1,173,885
(64,444) | oo (102,347) | oo (227,396)
451,932 | e 436,169 | oo, 946,490
(41,948) ...(49,544)

227,185
................................ [0 RPN O
250,685 | ...ooociriiiiiinn 185,237 | . 843,939
118,820 | ..ovviieiciiinns 397,077 | oo (344,323)

..118,820
448,372

....................... 77,000
(99,561)

(95,493)

347,077 |..

..(303,185)
..................... 155,607

99,600
....(82,116)

Cumulative effect of changes in acCoUNtiNG PrINCIPIES.........cvviveiiirieiee bbb,
Capital changes:

BLL PAI Mttt R R Rt
31.2 Transferred from surplus (Stock Dividend)
31.3 Transferred to surplus
Surplus adjustments:

3201 PI INMutttiiieiie ettt
32.2 Transferred to capital (Stock Dividend)
32.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders......
Change in treasury stock....
Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 through 36)
Surplus as regards policyholders, as of statement date (LINES 21 PIUS 37)....c.vcveveriireriieieerieeenssessessese e

..(100,000)

..................... 544,631

..................... 234,637

.................... (261,694)

................ 22,213,489

................ 22,165,189

................ 21,668,858

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402.
1403.
1498.
1499.

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3601.
3602.
3603.
3698.
3699.

Summary of remaining write-ins for Line 36 from overflow page
Totals (Lines 3601 thru 3603 plus 3698) (LINE 36 ADOVE)........cuiuiiiirsiiiiieiisiesierssiessssstesse b e sttt ee st sen st nsenanns
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CASH FLOW

1
Current Year
to Date

2
Prior Year Ended
December 31

N o a s~ w e

10.

11.

12.

13.

14.

15.

16.

17.
18.

Premiums collected net of reinsurance.
Loss and loss adjustment expenses paid (net of salvage and subrogation)
UNAEIWHLING EXPENSES PAIC. .....vvucveivieiiiritieisise ettt s ettt b bbb s b1 s s b bbbt bbb bbbt bbb bbb s st bbb s
Other underwriting income (expenses)
Cash from underwriting (Line 1 minus Line 2 minus Line 3 plus Line 4)
INEE INVESIMENT IMCOME. ..ottt

Other income (expenses):

7.1 Agents' balances charged off
7.2 Netfunds held under reinsurance treaties
7.3 Netamount withheld or retained for account of others..
7.4  Aggregate write-ins for miscellaneous items
7.5  Total 0ther iNCOME (LINES 7.1 10 7.4)......vieiiiicieieties ettt a bbbt b bbb bbb bbb s st bnes
Dividends to policyholders on direct business, less $
Federal and foreign income taxes (paid) recovered
Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus Line 8 plus Line 9)
CASH FROM INVESTMENTS
Proceeds from investments sold, matured or repaid:
LL.L BONOS..eueuirriiseseteeees st
1112 SEOCKS. .vuveeeeecereieeseesees bttt bbb b8R8 £ R bbb bbb

11.3 Mortgage loans
11.4 Real estate
11.5 Other invested assets

11.6 Net gains or (losses) on cash and short-term investments
117 MISCEIIANEOUS PIOCEEAS. .. ...vuvvevvieereeetsietete sttt eae bbbt b bbb s st s bbb s e s bbb s bbb e st a s st a s bbb st s s st n s st b aen
11.8 Total investment proceeds (LINES 11,110 11.7)....ccieiiriiiieieisieisissie sttt sttt
Cost of investments acquired (long-term only):

12,1 BONGS...ouceuerceueirieeteese bbbt b s8££ E bbb
12,2 SHOCKS. .v1veceeeeeseeeeses sttt
12,3 MOTEGAGE I0BNS.......ocviieisiveiieicisie ittt ettt bbb b bbb s b s b8 s bbbt b bbb a et en
12,4 REAIESHALE.......cuveeecescescrte e

12.5 Other invested assets

12.6 Miscellaneous applications
12.7 Total investments acquired (Lines 12.1 to 12.6)
Net cash from investments (Line 11.8 minus Line 12.7).....c.ccccecvvvvnnee.

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

Cash provided:

14.1 Surplus notes, capital and surplus paid in
14.2 Capital notes $.......... 0 less amounts repaid $.......... ettt bbbt

14.3 Net transfers from affiliates

14.4 Borrowed funds received

145 Other CASN PrOVIAEM. .......ceveiieivcreiicie sttt bbb st b bbb s bbb s et b s s b bbb b st n e ae b naes
146 TOtAl (LINES 14.110 14.5).....couiiiieiieiiieietstie ettt sttt bbb bbbttt

Cash applied:

15.1 Dividends to stockholders paid
15.2  Net transfers t0 AffilIALES. ..o s
15.3 BOITOWE fUNAS FEPAIM. ........cuuvvveiiiieiscisiieietesie ittt bbbt a bbb s bbbttt

15.4 Other applications

155 Total (Lines 15.1t0 15.4)......ccccvevrerveererrcrnnnnns

Net cash from financing and miscellaneous sources (Line 14.6 minus Line 15.5)............
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS

Net change in cash and short-term investments (Line 10, plus Line 13, plus Line 16)

Cash and short-term investments:

18.1 BEOINMING Of YEAI.......cvviiirieiiieiiteiseissteist ettt sttt bbb st 1t b s bbb bbb s b s bR bbbttt

18.2 End of period (LINE 17 PIUS LINE L18.1)......ccceiiiiriiriieriiieieieisssse et ss st s bbbt b bbbt b b s s bnes

CASH FROM OPERATIONS

.......................... 3,024,778
.......................... 1,463,034
.......................... 1,366,605

........................ 13,088,366
........................ 10,013,139
.......................... 5,338,303

............................. 195,138
............................. 490,946

......................... (2,263,075)
.......................... 1,188,468

............................ (137,462)

.......................... 1,015,323
.......................... 1,235,303

............................ (372,564)

.......................... 3,139,176
.......................... 5,021,465

............................. 768,291
.......................... 1,604,934

.......................... 3,320,561
.......................... 5,034,851

...8,355,411

(194,462)

............................. 958,693

............................. 929,232
.......................... 1,887,925

............................ (687,463)

.......................... 1,616,695
............................. 929,232

DETAILS OF WRITE-INS

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 abhove)
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NOTES TO FINANCIAL STATEMENTS

SECTION A

1. Summary of Significant Accounting Policies
A. Accounting Practices

The financia statements of Cincinnati Equitable Insurance Company are presented on the basis of accounting practices
prescribed or permitted by the Ohio Insurance Department.

The Ohio Insurance Department recognizes only statutory accounting practices prescribed or permitted by th stat of

Ohio for determining and reporting the financial condition and results of operations of an insurance company, for

determining its solvency under the Ohio Insurance Law. THe National Association of Insurance Commissioners

(NAIC) Accounting Practices and Procedures manual, version effective January 1, 2001, (NAIC SAP) has been adopted as a
component of prescribed or permitted practices bythe state of Ohio. The state of Ohio has not adopted

prescribed or permitted practices that differ from NAIC SAP.

B. Use of Estimates in the Preperation of the Financial Statements
The preparation of financial statementsin conformity with Statutory Accounting Principles reguires management to make
certain estimates and assumptions that effect the reported amounts of assets and liabilities. 1t 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.

C. Accounting Policy
Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium
reserves are established to cover the unexpired portion of premiums written. Such reserves are computed by pro rata
methods for direct business and are based on reports received from ceding companies for reinsurance.
Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales
commissions, are changed 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 stated at amortized cost.
(2) Bonds not backed by other loans are statedat amortized cost using the interest method.

(3) Common Stocks 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.

(4) Preferred strocks are generally stated market value.

(5) Mortgage loans on real estateare stated at the aggregate carrying value less accrued interest.

(6) Loan-backed securities are stated at either amortized cost or the lower or amortized cost or fair market value. The
retrospective adjustment method is used to value all securities except for interest only securities or securities where the
yield had become negative, that are valued using the prospective method.

(7) The Company has no investments in Subsidiaries.

(8) The Company has no interest in Joint Ventures.

(9) All derivatives, if any, are stated at fair value.

(10) The Company does not anticipates investment income as a factor in the premium deficiency calculation.

(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 amount is adequate, the ultimate liability may

be in excess of or less than the amount provided. The methods for making such estimates and for establishing the
resulting liability are continually reviewed and any adjustments are reflected in the period determined.



sutementas of March 31, 2002 ot the CINCINNAtI EQuitable Insurance Company

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

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

If yes, attach an explanation.

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

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

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

By what department or departments?..........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:
no

Yes[X] No[ ] 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[ ]

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[ ]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

If yes, please complete the following: 1 2
Current Quarter
Statement Value

Prior Year-End
Statement Value

No[X]

No[X]

1321
13.22
13.23
13.24
13.25
13.26

Bonds
Preferred Stock
Common Stock
Short-Term Investments
Mortgages, Loans or Real Estate
AIEOTNET ...t R 8RRt

13.27
13.28
13.29

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

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

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

Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section
IV.H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

Yes[X]

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
Fifth Third Bank One Fifth THird Center, Cincinnati, Ohio 45202
U.S. Bancorp 425 Walnut Street, Cincinnati, Ohio 45202

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)

153
15.4

Have there been any changes, including name changes, in the custodian(s) identified in 15.1 during the current year? Yes[ ]

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
Fifth Third Bank Cincinnati Asset Management 4350 Glendale-Milford Road, Cincinnati, Ohio 45242
U.S. Bancorp Zurich Scudder Intestments 222 South Riverside Plaza, Chicago, IL 60606
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GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

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

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[X] No[ ]
3.2 Ifyes, give full and complete information thereto:
We terminated a Quota Share Treaty on our Speciality Homeowners program and replaced it with an Excess of Loss Treaty..

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

than zero? Yes[ ] No[X]
4.2 Ifyes, 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..........ccceveireiriiesieeeesiesnees | e [ [T [ [P [ TR
2. Increase (decrease) by AdjUSIMENL. ..o ssssesennses | st ssssessssess | sesesesissesisesessesessesesssess | sisesssessses s sssesesiesens | sovesesisresssseseseses s
3. COSEOf QCOUINBH. ....evuiveiiieiicteeiee ettt st sesensesenses | stessstessssesssssessssessstessness | sressesessssesssesensssessssessness | sisesssiessssssssssssesesessssess | sovesessssessssesssesessssessssesns
4. Cost of additions to and permanent iMPrOVEMENTS.........c.cvevrrererrrrerereres P - g B+ B+ e | | ——
5. Total profit (I10SS) 0N SAIES.........ccevieviiiriieieicee e N(DNE .................................................................................................................
6. Increase (decrease) by foreign exchange adjUSIMENL.........ccoceieiiciieisesiiesiies [ eereerineissensssssessness | sresesesisesnsssesesessesssess | e | e
7. AMOUNE reCEIVE ON SAIES........cvieiiieiiieisirisie e esesssnsen L | oonsssissisnesnsnsesssesssennins | areossesssiesssssnsssesssisssneins | aiesninsesssiesssssnessssssaneass
8. Book/adjusted carrying value at end of CUITENt PEFIO.........ccovvervierereeiieiesieeniees | e (O PR (O [T Cf e (
9. Total valuation @llOWANCE..............cvirrmeiiniiieiiieeessisseesissnessssesssssseessens L | oo | s | s
10.  Subtotal (LINES 8 PIUS 9)....uvvriveiiieiiicieiiiessiesseresteisre s sssessnsesens | cressssesssssesssessssesessesenns (O PR (O [T Cf e (
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).......coccieiis | voeveniiiieriieeiisieeneaens (o [ ORI [ OO (
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. .......cvveveiieeicseeesesse s sssesnsesens | oo (O PR (O [T [ U
2. Cost of acquisitions during period:
2.1 Actual cost at time Of ACQUISIIONS.......c.cveveviieiiieiieieiceeesseisnes s | e | s | e | e
2.2 Additional investment made after aCQUISIIONS...........ccovverivieiiesiesiesisseienees [ cresensesnsesessesnes | i | s | ..
3. AcCrual Of dISCOUNL........c.viieriiieirserss e e L i | v | s |
4. Increase (decrease) by adjUStMENt.........ccccvveiesisieeiiee s N(DNE ...............................................................................................................
5. Total profit (I0SS) ON SAIE........ceviveiiieiriieieice e et es (e tesattesesie i es e | ereriereriserinesenesenssressness | sisesisessses s | soveressre s
6. Amounts paid on account or in full during the PEIOM.........cceeiieieriieisiesiesis [ e | e | e | seesee————
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 PEIIOM. .......cveveiieiiieiieisies et snses | ereressstes e es e sesnrs (O PR (O [T Cf e (
10.  Total valuation llOWANCE...........c.cuueiiiiiiiiieiessisiee s ssseses s | onessesssessss e | oo | oo
11, Subtotal (LINES 9 PIUS 10)......cverereiiieririeriiereieieeieisserssste s sssssssenses. | cressssesesssesssessssesessesenns (O PR (O [T Cf e (
12, Total NONadmitted aMOUNES..........cc.eiiieiiiireiniiieseesssi s |t ssssnessssssesnes | conissessessss e | oo | oo
13. Statement value of long-term invested assets at end of current Period..........ococoveeveveie | v, C o Cl o Cl o (

10
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
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 CIASS Luiiiicieiciei ittt enenninnee | e 9,530,991 .o 986,399 | .o 1,103,140 | (225 K1) I 9,189,310 .o [ e | e 9,530,991
2. ClASS 2ttt | s 1,357,673 | .o 249,870 .o [ s 213,671 | 1,821,214 | .o || e 1,357,673
3. ClASS 3.ttt | e 832,462 .o 42,000 .o 257,611 .o [RISH0K12) N S5T7,816 | .o [ | 832,462
4. ClaSS Aottt | e 899,630 . 79,065 | .o 47,083 [ 32,429 | 964,041 | oo [ [ 899,630
5. ClaSS 5. | (50000 i [l 13,066 | 8,691 | .o 10,225 s [ [ 74,600
8. ClASS B..oovvecc s [erennn s | s | s | s snnssnsesnsssnsesnsenes || oo sessnsns | oo senssnssssnssnes | s
7. TOtAl BONGS.......coieieriiiriiiiniiscircieeeseicicine et snennnnnins | e 12,695,356 [ ...cccocoviviiiriinnnns 1,357,334 | .o, 1,420,900 | .coooviiiiiiics [CHEEX) [ 12,622,606 [ ...oooovvriririiiic 0 | (U I 12,695,356
PREFERRED STOCK
8. ClAaSS Lottt | e 491,268 | ..o 826,200 | ..o 473,830 | (17,142) | .covrririreieinns 826,497 | .o [ | 491,268
0. ClASS 2.ttt | e TT7,372 | 746,290 .o 689,653 ..o 43944 | 877,953 | .o [ | 777,372
10, ClASS ...ttt | et 73,969 | .o | | 1,266 |.oireereees 75,234 | oo v [ 73,969
11 ClaSS Attt | et 36,489 [ [ | e (<) TR 36,486 [ .o [ | 36,489
12, ClaSS 5.ttt | e 20,056 | .o | | 2,180 | 22,236 | | | 20,056
130 ClASS Buovirirricrii s [ | snsssnssnsenes | oresssessssssnssnssns e | connenssnsensenssenssens e | oossesssenssssnesnnesnnsnssnsenseensies | srissnissnsensnnsennsenssenssenniennen | aniiesssess s | chisesi s
14, Total Preferred SIOCK.........couueeiriniinineieieeiseiseieessssiseiseiessissnssenens | arnsessenssisnsnsnenes 1,399,154 | ., 1,572,490 | .o 1,163,483 | 30,245 [ 1,838,406 | ..o 0 | 0 o 1,399,154
15.  Total Bonds and Preferred StOCK..............ocvcueeienienineinciinininincncnsieisiiniinee | vt 14,094,510 ..o 2,929,824 ..o 2,584,383 ..o 21,062 | 14,461,012 [ ..o, 0 [0 | i 14,094,510
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SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quartet

Book/Aldjusted ‘ Ac?ual Amount :f Interest Paid forSAccrued
Carrying Value Par Value Cost Received Current Quarter Interest
8099999. TotalS......ccocvvvviriiereiriinies [ e 1,074,247 |............... XXX | v, 1,074,247 .o 2,284 |
SCHEDULE DA - PART 2 - Verification
Short-Term Investments Owned
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of Period..........ccccoecvnnecnecnnins [ crvveneineieisiisinie 893,389 [ .o 0 [ e 0 [ 1,539,029
2. Cost of short-term iNVeStMEnts aCQUINEd............vereereereeneernrinineneieieins | cvrineineineeeseessinees 589,043 .o [ | e 2,647,309
3. Increase (decrease) by adjUSIMENL..........ccvreueririninereieiniinrnsneins | e esssnsieseenies [ e | e | e 3,365
4. Increase (decrease) by foreigh exchange adjUSIMENt..........ccccrnniiniine | e [ erereensnsieessessssees | e | e
5. Total profit (loss) on disposal of Short-term INVESIMENLS........ccccceiririnins [ v | e | oot 307
6. Consideration received on disposal of short-term investments........c.cceee | eovrnininnnsiininnnnns 408,185  |.iiiiieieinisiniirnsisnniinnins [ | s 3,296,621
7. Book/adjusted carrying value, CUrrent PEriod...........covercererenminiiniiniinies | e 1074247 | oo 0 [ e 0 [ 893,389
8. Total valuation AllOWANCE...........ccevmiriiiriirinrinriesiesnssssierinins e | srsssesssssssess e | srensensess e | s
9. Subtotal (LINES 7 PIUS 8)......eureeecererrisiiniineireieieissesiseisesessssisnnsineins | ceevesssiseineineseens 1,074,247 | oo 0 | e 0 e 893,389
10.  Total nonadmitted @MOUNES..........ccurveiieiieiierieierserserssinssssnienes | | snsssnsssnssssssonnss | | oiessesssess s ssssnnes
11. Statement value (LINeS 9 MINUS 10)......cccurevremrnrineniirerieensinsnsneneiens | ceereresissineinenee 1074247 | oo 0 [ o 0 [ 893,389
12, Income collected during PErOG...........ceeereerrnrneineineereeinrninensseeinniens | e 2,284 | [ | s 49,308
13.  Income earmned UG PETIOM..........c..wvceiecereereiieiiniiniieeirererennnnnieees | eineinsiieiieeienecisssseees 782 v et | e 34,956

12
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Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. F
NONE

13, 14, 15
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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.ciiiie [ e [ e | e | eresnsseee s | s | s sines
2. Alaska.......ccoenininininns AK e NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
3. ANZONA.....iieene AZ ... YOS [ [ [ [ [ [
4. Arkansas.........ccon AR NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
5. California.........ccooeovivecnee. CA - | NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
6. Colorado.........coeorerereenn. CO | NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
7. CONNECICUL........ovrercercirrens CT [ NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
8. Delaware.........cccoerrrvriniineen. DE [...... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
9. District of Columbia............... DC [...... NO.cooovee [ v [ [ || .
10 FlOrida.....oooveneereereeeiininiineines FL |...... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
11, GEOrgia....ocneercverererrreneireens GA |.... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines

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

16 JOWA....coicrceircesiene

17. Kansas

18.  Kentucky.

19, LOUISIANA. ....cvrvereereieieenes LA . NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
20.  Maine.....oooeveeneieinieineieens

21.  Maryland . .

22.  Massachusetts........c.coeunenne MA ... NO. o [errreireireieiernineinees [ e | e | eresessiee s | s | st essines
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.cooovee [ v [ [ || .
31 New Jersey......ens NJ ... NO.covver [ [ [ | | |
32, New MeXiCO.....ovuurverrrrrrrens NM ... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
33, New YOrK.....oooveeneureeneinnins NY . NO. o [errreireireieiernineinees [ e | e | eresessiee s | s | st essines
34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

45,

46.  Vermont...

R (01117 WO

48.  Washington..........cccovereuninad WA ... NO. o [errreireireieiernineinees [ e | e | eresessiee s | s | st essines

49.  West Virginia.........ccoerevennnee WV ... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines

50.  Wisconsin.

51 WYOMINgG.....oocveveenernieneenene

52.  American Samoa................... AS ... NOcoiies [ [ | o | | |

53, QUM

54.  Puerto Rico

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

56. Canada.........cccooovvrieenn. CN- i NOcoiies [ [ | o | | |

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

58.  TOtAlS.......coeeirererereriscriicins [C) L I 5,521,956 | ......cc..... 6,844,850 | .............. 2,853,096 | .............. 4,876,930 | ..coooveenee.. 5,304,787 | ....cccco...... 6,339,033

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.

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

Lines of Business

Current Year to Date

1

Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4

Prior Year to Date
Direct Loss
Percentage

0o UThA WN

10.
11.1.
11.2.

12.

13.

14.

15.

16.

17.1
17.2
18.1
18.2
19.1,
19.3,

21.

22.

23.

24.

26.

21.

28.

29.

30.

31

32.

33.

34.

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

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

Group accident and health.. .
Credit accident and health.............cc.ocvevneineiniinisss
Other accident and health............c.cocvnrnininiinene
Workers' compensation...
Other liability-0CCUITENCE..........cuueiuirieeireieieiei e
Other liability-Claims Made..........cccerurrniriirireireeeeeee e
Products liability-0CCUITENCE...........civirriireiieeire e
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

..1,320,778

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

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

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

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

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

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

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

3301.
3302. .
3303.
3398.
3399.

33 from overflow page.
Totals (Lines 3301 thru 3303 plus 3398) (LiNe 33).....cccerirniniinciicinies

18
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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 | 321 [, 109 [ 430 [ 46 | N [ 57 | 270 | s 4 ] 14 ] 288 | s (O [(C10) I (85)
2.2000 o 510 [ 152 [ 662 [ 177 [ i 5 [, 182 [iiiiiinn, 578 | oo 2 [ 138 [, T18 [ 244 | () | s 237
3. Subtotals
2000 + Prior [ 831 [ 261 [ 1,002 [, 223 | 16 | 239 [ 848 | s [ P 152 [iiiiinn 1,006 [, 239 | s (L1 I 152
4. 2001 [ 1,517 [iiiiniiens 1,036 [ 2,553 | 804 [ 151 [, 955 [ 885 [ 140 [, 275 [ 1,300 [, 171 | s [C0) N I (299)
5. Subtotals
2001 +Prior [, 2,349 | 1,297 [ioiniiniiens 3646 | 1,026 | 167 [oiiiiinns 1,193 [ 1,732 |, 146 [ LV N P 2,305 | 409 | s [CRY 1 I (147)
6. 2002 | XXX [ LSS S IR LSS SR IR PSS ST IRTRRR 974 |, 974 |, LSS SN PR 863 | 950 [ 1,813 [.oiinn. XXX erwwrernnee [ LSS SN P XXXerieorens
7.Totals |, 2,349 .o, 1,297 [ 3,646 |, 1,026 |, 1141 o, 2,167 |, 1,732 |t 1,010 |, 1,377 [ 4119 | 409 | oo, (CRY N [ (147)
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 |.................... 21,669
Lo, 174 %|2. e (42.9)% [ 3. oo (4.0)%

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

Col. 13, Line 7

Line 8

4. e, (0.7)%
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Supplemental Exhibits and Sch. Interrogatories
NONE

Overflow Page
NONE

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

Sch. BA-Part 1
NONE

Sch. BA-Part 2
NONE

20, 21, EO1, EO2, EO3
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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 - Industrial and Miscellaneous
United States
165167 AS6......... Chesapeake ENErgy COMP.......ccciueeneerereeseiesinsinsiesesssssesssssssssessessssesssnsnes | evees 01/17/2002...... SCOtA MCLEOM. ...ttt
210805 CE5......... Continental AITINES........ccveiieiirieieisse e ssseseseniene | eeead 01/16/2002...... Mesirow Financial, Inc
227573 AG 7......... XTO Energy (Cross TIMDEIS).......c.criniineirereisessinsineseieesssssissiseseisesssnssinses | eveees 02/06/2002...... Scotia McLeod..............
3133ML CN 3........ |Federal HOmME LOaN BanK..........cccceveiiuriiiiiieesseesseseesessenssssensessseniees | aveens 01/17/2002...... Mesirow Financial, Inc..
339130 AL 0.......... FIEMING COS. INC...ovvviririiiieireieieisrsise et sestssissienesssennsens | oee 02/08/2002...... BEAr SEIM & CO0....ouvvieicicieiesei et
350991 1A 3.......... Fifth Third Prime Money Market Fd.........coooinniissssscssisninnes oo 03/29/2002......
UNIEEA STAIES......v.cvoveveveeet ettt es ettt essen e s st esetensesseessebeneessens

4599999. | Total - Bonds - Industrial & Miscellaneous. ..

6099997, [ TOMAl - BONGAS = PAIT 3..........cvevicveevce ettt ses s ssie s enssessessssessessssesssseniess  esessessessessssessessssessesassesesassessesessessesessessssessasssassessesassessssesessssessesssessessssessessnsessesssessesssessessssensessnsessess | ooververeerssienserensers (08,291 | tvrerrrreriersrrerseranes

6099999, [ TOAl - BONAS..........cvoveevieerieviieieteite ettt st s e bens s essseseesssesseesssenssensennean

Preferred Stocks -
United States

Public Utilities

268316 205..........

EDF London Capital.

United States

6199999.

Total - Preferred Stocks - Public Utilities

142,800

Preferred Stocks -
United States

Banks, Trust and Insurance Companies

63853988 2.......... National WestminiSter BanK....... ..o enssnsnes [.....01/29/2002...... 131,250
UNIEEO SEAIES. ...ttt bbbt ..131,250

6299999 ] Total - Preferred Stocks - Banks, Trust & Ins. Cos 131,250

Preferred Stocks - Industrial and Miscellaneous

United States

055188 20 5.......... BAC Capital TIUSE.......oveeerrircrieiriiieneireiereessisiseisesesseessssssssssessessessssesssssneniess | oeea 01/24/2002...... MeSIrOW FINANCIAL, INC.......voveiiieieieineineseeeseiesessee s | aeevereesesesesseneens 125,000

257206 20 1.......... |Dominion CNG Capital TIUSL........ccccoeurierieneireieeniniineneiseieisssesssseiseesesssissssinns | e 02/20/2002...... Mesirow Financial, Inc.. .

33889V 20 7.......... |Fleet Capital TIUSL.......cceereeerriniieineineiseieississiseiseie s sssssssssssesesesssnessssnsnens | e 03/11/2002...... Mesirow Financial, Inc..

628714 20 6.......... |NAB EXChANGe PFD TIUSL.......ccviuriureereeeriniiniineieisseesiecsssissisinsisssssssssinssssenenienss | oei 02/26/2002...... Mesirow Financial, Inc......

74460D 68 7 oo | PUDIC StOrage INC......coueeceiciciineiseeieisesieiseie s sessssisssssineniens | oee 01/30/2002...... Donaldson Lufkin Jennette...

879433 878.......... Telephone & Data SYStEMS. ..o | aeend 02/28/2002...... Mesirow Financial, Inc..

United States

6399999.

6599997.

6599998.

Total - Preferred Stocks - Summary Item for Preferred Stocks Bought and Sold This Quarter...

6599999.

TOtal - Prefermea STOCKS. ... ...vvoveevceerieiet ettt ens e eenseseneenan

Common Stocks -
United States

Banks, Trust and Insurance Companies

001055 10 2.......... AFLAC INC..ovvvvcieieiiese sttt sses st ssessessessesssssessssesssssenens | seeres 03/01/2002...... COWEN SECUMLES. ....oocveeveerreriereesieiesesessessesssesse e sessesssssssssssesessessnssnsne | sriesiessessesssssessesans 300.000
665859 104.......... NOMHErN TrUSE COMP....vuerieiesiisiieiersiissi s seisensnsnsnsnens | oeeaas 03/11/2002...... INSHNBL. e | s 135.000
United States
6799999. [ Total - Common Stocks - Banks, Trust & Ins. Cos

Common Stocks -
United States

ndustrial and Miscellaneous

57772K 10 1.........
871829107..........

. [Maxim Integrated Products..

Sysco COrp..c..cvcenennne

Merrill Lynch..
Salomon Bros

.165.000

United States

.320.000

6899999.

Total - Common Stocks - Industrial & Miscellaneous

7099997.

Total - Common Stocks - Part 3..

7099999.

Total - Common Stocks...................

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................ 0.
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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)
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SCHEDULE D - PART 4

med or Otherwi

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

ise Disposed of b
8

the Company During the Current Quarte
9 10 I 2

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
36203C CX 8... [GNMA P00l #344886............cccoevorerreinrirarirarins 03/15/2002 PRIN RCPT

36224T AC 4... [GNMA Pool #337603................. 03/15/2002 PRIN RCPT

0399999. | Total - Bonds - U.S. Government......

Bonds - Industrial and Miscellaneous
United States

077447 AC 4.... | Belden & Blake Corp.......cccveueeeenreneeneeneeneenenns 01/22/2002[ Bank Of AMENICA.........crereerrnirererrerinins | veveneverinirneineine | ereeeennn 10,985 [ 13,000 | ... 13,098 [ 23,066 [ .iveii2,406 [ eoiiininins | [ v (2,081) [..cooeenee (2,081)
3133MJ LC 2... | Federal Home Loan Bank.......... 02/20/2002| Mesirow Financial, Inc... .(1,500) (1,500)
3136F0 WS 7... | Federal National Mortgage Assoc. 02/15/2002 CALLED@100.0000000..........cconuereererrernne | errrenerveivnrniiniene | 2000eee350,000 ] ..........350,000 | ..........350,718 [..........350,000 |..cccceceees(270) [rorimirmrminins Jerrerrreiennns [ e | 0
3136F0 YD 8... | Federal National Mortgage Assoc. 02/20/2002| Mesirow Financial, INC...........ccocereereenienenn. ..851 851
.......................................................................................................................................... .0
389190 AA 7.... | Gray Communications 01/22/2002 CALLED@105.31250001..........c00orrverrernec R 308 | 308 .
98412J BW 3... | Xerox Corp............. . 101/16/2002f Mesirow Financial, Inc... e [0 246,375 ..........270,000 | .........250,152 |........257,611 [.iin266 | [ | (11,236) { .........(11,236) | .
UNIEEA SEALES. ...ttt ensnsnssssssssensenssnennesnnneeees | e, 004,251 ] .......1,028,000 1 .......1,012,502 {.......1,017,909 | ........2,616 [...ccce..0 |0 [ (13,658) [ ......... (13,658)

Class One Bond Mutual Funds

350991 1A 3.... | Fifth Third Prime Money Market Fd...........cc.c.....

Class One Bond Mutual Funds............

4599999. | Total - Bonds - Industrial & Miscellaneous

6099997. | Total - Bonds - Part 4..........................

o|o|o|o

.. (13.658) [ .

(13,658) [

6099999.

TOMAL = BONGS.......vovoeveeet ettt ettt s et et s st en s et et es et essebsetessetsesessesssensesetensesas

....... (13,658)

......... (13,658)

Preferred Stocks - Public Utilities
United States

693639 205.....
92239M 20 0....

PSO Capital.......ccoerrereeeeeereieineseieeesrineenes
Vectren Utility Holdings

03/11/2002| Mesirow Financial, Inc

01/24/2002| Mesirow Financial, Inc.....................

......... 5,000.000

United States...................

......... 6,000.000

.278,750

.278,750

6199999. [ Total - Preferred Stocks - Public Utilities

278,750

.. 278,750

Preferred Stocks - Industrial and Miscellaneous
United States

416315 20 8..... |Hartford Capital..........ccccoererrrrninereirceirsinienes 01/15/2002[ Mesirow Financial, INC........cccccoeverevevenns | cvreneene 2,400.000
524908 30 8..... | Lehman Brothers Holdings. 01/04/2002( CALLED@25.0000000.. +e0r.5,000.000
578592 20 6..... | Maytag Corp..........ccceu.n. 01/24/2002| Mesirow Financial, Inc... ....2,300.000
87316S 20 3.... | TXU Europe Capital... 01/07/2002f Mesirow Financial, Inc... 4,900.000
United States
6399999. [ Total - Preferred Stocks - Industrial & MISCEIANEOUS...........cuiiiiiiiiisiiiisei s
6599997. [ Total - Preferred StockS - PAIt 4........ccoiiiiiiiisisisinsi s
6599998. | Total - Preferred Stocks - Summary Item for Preferred Stocks Bought and Sold This QUAMeT..........ccocerininieisnniisrninies
6599999. [ Total - Preferred Stocks
Common Stocks - Banks, Trust and Insurance Companies
United States
659424 10 5..... | North Fork Bancorporation.... 400.000
United States
6799999. | Total - Common Stocks - Banks, Trust & Insurance Companies

Common Stocks - Industrial and Miscellaneous
United States

000886 10 1..... [ADC TelecommuniCations............c.cccerevneererennes 02/12/2002[ Prudential Bache............ccccoueuunce.
111620 10 0..... | Broadwing(Cincinnati Bell). 03/05/2002( VARIOUS.......

172908 10 5..... | Cintas COrp........c.cueeveereenees 01/09/2002( Merrill Lynch...

205862 40 2..... | Comverse Technology Inc 03/15/2002( Merrill Lynch

313400 30 1..... | Federal Home Loan Mortgage............cocveereereunns 03/21/2002( Bear Stern & Co

437076 10 2..... |HOME DEPOL INC....ovvvvririiiireireireiieereieieeees 03/21/2002[ Autranet INC.........coeveererernrereeeeneens

............ 760.000
...380.000
...100.000
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med or Otherwi

SCHEDULE D - PART 4

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

ise Disposed of b
8

the Company During the Current Quarte
9 10 I 2

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
548661 10 7..... | Lowes COMPanies INC.........cocveenrenreniereeeeneens 03/21/2002 Merrill Lynch.......cccoevvvvenenevnnniniiniineinee | eereeneeeen 160,000 | i 7,050 | 3,633 [ i3,633 | (3,793) [ evvverrerreirens [ eververerrsriniinee [ e 3,B18 [ eiiiii3518 [ e 3
585055 10 6..... | Medtronic Inc.......... 01/10/2002( Robt. W.Baird & Co... . 50 |. L.
654902 20 4..... | Nokia Corp...... 03/04/2002| First Boston........ L.
69344F 10 6.... [PMC Sierra. 03/04/2002( Instinet............ L.
879664 10 0..... [ Tellabs Inc...... 03/18/2002 Prudential Bache....... L.
931142 10 3..... [Wal Mart Stores.. 03/21/2002f Lehman Brothers Securitie . L.
United States 0 [ B7 [
6899999. [ Total - Common Stocks - Industrial & Miscellaneous.. O T
7099997, [ Total - Common Stocks - Part 4.........cccccoucvne. 20 o153 [
7099999. [ Total - Common Stocks................. 0 [ 353 [
7199999. [Total - Preferred and Common Stocks.......... . .0 15,923 |......
7299999. [ Total - Bonds, Preferred and CommMON SEOCKS.........cooviiiiiiiiiiiininiissiesensssssnsnssssssssssssssssnssnesnsnss | 0000 2,200,626 [ XXX |102..2,309,671 ] ......2,315,070 |......48,112 ..ol [0 [ (64,445) [ .........(64,445) | .......... 16,721 | ... 15,923 |......

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




StatememasofMarch31,20020flheCinCinnati EQUItab|e 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



StatememasofMarch31,20020flheCinCinnati EQUItab|e Insurance Company

SCHEDULE E - PART 1 - CASH

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

Depository Interest [ Current Quarter | Statement Date | First Month | Second Month| Third Month | *
Open Depositories
Fifth THIrd BanK.......c...cceeerereeescriereseesnerineeenns CINCINN@L, ORI0......vvvevercrreriereieniiee | erersersnerinen | rseeesesnesnsneins [ erenemsnessnennnen | coevenne 167,673 | ....... 153,453 | ........ 806,148 |......
U.S. Bancorp Cincinati,Ohio. cneennnn8,242 L7497 ..
0199999. Total Open DePOSILONES. ....c.rerrerrrnririeneeseereresrrssissrseeserssnsnsssessnseessrssnssssnsreesnes | eoeeee XXKerree [ enrvnnnmnninnnnened [0 |, 175915 [ ... 160,950
0399999. Total Cash 0n DEPOSIL........covwririirieieiiernrnisensiesrisrssssserserssssssssssnsresrssnsnnenns | eoeree X&Kerree [enrneinnneinnnnne [0 |, 175915 [ ... 160,950
0599999. TOtal CASN. ... | aeene s XXKueres |ennerennrinnenennen0 | [, 175915 |....... 160,950

EO8



SupplememasofMarch31,20020f1heCinCinnati Equltable 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 onCi nc | nn at' Eq u |ta.b I e I nsurance CO m p any

Trusteed Surplus Statement-Title Page
NONE

Trusteed Surplus Statement-Assets
NONE

Trusteed Surplus Statement-Liabilities
NONE

Trusteed Surplus Statement-Overflow Page
NONE

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