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STATEMENT AS OF MARCH 31, 2002 OF THIMICO 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 17,276,660 [ ..coovevevcerirerincrrnnnniinne [ cevereerireeionns 17,176,660 | ...occvvvvreenees 17,778,915
2. Stocks:
2.1 Preferred StOCKS. ..o ssssnsaes | e 261,500 [ oo | e 261,500 [ ..o 267,500
2.2 COMMON SEOCKS. ....couvuieiecieiscisiie ittt nninns | eebseisssnsieneens 10,354,281 | ..o | e 10,354,281 | ..coovvervieine 10,174,797
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 $.......... 0 €NCUMBIANCES).....cvevireveriereieressiresesseesesessnes | ceeeresieresssresssesesiesesseenns | eererssesssesesiesesseesssesenes | cinsesssissesissesssesssssesns C o
5. Cash ($.....2,705,030) and short-term investments ($.....2,011,477).....ccccverververveveseenienien [ e 4,716,506 [ ..o [ 4,716,506 | ...occvvvrirnnan 3,875,854
6. Other INVESIE @SSELS.........vveueiiririiiiesers st ssssessssssssessss | cevmessnnssssssssssssssnss | e | s (O
7. RECEIVADIE fOF SECUIMHIES........vuiiiiiiiiise s sssens [ e | e | s (O IR 1,53C
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 32,508,947 | evvverereeeeeeeneine (O SO 32,508,947 | .covvvrriinnns 32,098,597
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of COllECtioN...........cccccevveerieereceneiennies | cvevvnveieveieinieennnnd5,424 | 5,355 [ 00 10,069 | o 6,23C
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $..........0 earned but unbilled premiums).........c.cccceeeveeveeens [ coveiveiniineennn 1,273,531 | i 337,815 | oo 935,716 | ovveverrrrerererinns 768,385
10.3  Accrued retroSPECtivEe PIEMIUMS........cccevivereiieersieieseessesessre s sssesessssessssesssesesss Dnsiessissessssesssssssssisness e | (
11.  Funds held by or deposited with reinsured COMPANIES..........ccooeeieiiesesiseeieessensnns | e 18,414 | oeveiieviesrcveieiees | e 18,414 |
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 [0ss and l0ss adjustment EXPENSE PAYMENTS.........cccerveeies | cervereniesiieeeesiesnies | einvessieesesesnssnnes | e (O R 2,381
15. Federal and foreign income tax recoverable and interest thereon
(including $.....87,168 net deferred taX @SSEL)........coviiiieiiereieeee e seves s | evveresieresisesinenes 87,168 | .ovevvverereeieevieeieiens | e 87,168 | oo 194,596
16.  Guaranty funds receivable Or 0N EPOSIL..........ccceicveiieieeieeseeesseressiesesssessnssenss | e | e | oeee————— (O T
17.  Electronic data processing equipment and SOWATE............ccceeereienieseenesseesieens | e | i | e (
18. Interest, dividends and real estate income due and acCrued.............cocceuvenereenrnicnnirerens: [ e 292,857 | oo [ e, 292,857 | oo 256,586
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 —————— (O T
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 NONAAMITEM. ..........couririiieiieie e | s | s | s (O T
25.  Aggregate write-ins for other than iINVESLE ASSELS..........cucuviereiierieeiscereneeeersseeseeesns | ereeeriseesieresisienas 5,008 | oo 5,008 | i Cloiviiiiecs (
26. Total assets excluding protected cell assets (Lines 9 through 25)..........ccceovvenreenieniieins | ceverveesiennns 34,201,440 | ..o 348,268 | ...ocovrerernne 33,853,172 | ccvvevreinne 33,326,774
27, PrOtECtEd CeIl BSSELS.......uvvreriiirirereries st nssenss | cossnssesssesssesssnessesssesssens | sesesssessssssnesesss e | s (O
28. TOTALS (LINES 26 NG 27)......cuivrieirreeieireisisiese ettt sesssssssssen | consesssnssesenns 34,201,440 | .ovvviie 348,268 |.....ccovvinne 33,853,172 | .o 33,326,774

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. Prepaid Pension Asset

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)




STATEMENT AS OF MARCH 31, 2002 OF THIMICO INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $.....1,059,003)........cccriririniiieisiieiiesesses ettt ettt | enbense bt enis 3,639,743 | ..o 3,631,670
2. Reinsurance payable on paid [05SeS and 10SS AJUSIMENT EXPENSES.........evuiveiieriiiisiiseisiseiesssseses st sssss et ssssessess | ebsessssessssassessssessesssbesessssessebssesss | biessssessessssessesestesssesse s bensebsssanans
3. LOSS AUJUSIMENE EXPENSES. .....vvuiverrisiviseisisesseistes ettt b bbb s s bbb s bbb sttt b bbb b s s st s s bbb bbbt en s s ensenn | sbebsebensessesens s st s st 844,981 | ..o 817,220
4, Commissions payable, contingent commissions and 0ther SIMIlar ChAIGES...........cccoiveieiieieiieie s, | creresesese s ssesesnes 163,399 | coovireee e 148,115
5. Other expenses (excluding taxes, ICENSES ANU FEES).......c.ciiiiuiieiiiiieeis sttt s s | esbessesissess s st s sssens st BO, 746 | oo 67,478
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........c.eriverreiriieieiisieieese s ssssessesens | eesessesessesessss e sssessessnees 64,830 | oo 157,266
7.  Federal and foreign income taxes (including $.......... 0 on realized capital gains (losses) (including
S 0 net deferred tax HADINILY)..........cc.iiiii s | S 89,076 | ..eorverecrierierie s
8. Borrowed money $.......... 0 and interest thereon $......... bbb | Hesb bbb | Shres e
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §........... 0 and including
warranty reserves of $.......... 1) ISP P PO U ST OPOTEPSPUTRTES UURTTORTOTUOPTOPPPRPO 1,334,910 | coveveireeiereeinie 1,187,616
10, AGVANCE PIBMIUM. ...vuiteiseteitessetesessesesess et s st s bt es e b bbb s s s s b8t b1 bbb bbb bbb s bbb s bbb s bbbt n bbb s bbb ensebans | ebssessesesses et st e s e b st s s bnee 88,507 | .ovvreiciereeee e
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..ccveiiuirieiiieieiiieieiee et bessesns | sessssessesssses s st s ses s senes 8,579 | oo 15,485
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 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, DraftsS OULSTANGING........cvvevrivirieisiietieicteie ettt bbb s s bbbt b bbb s s b s b s s st ntennta | sbessebssessesinsens s st s st 467,506 | .vvevrvereieieieieese s 349,155
19.  Payable to parent, SUDSIdIANES AN AfilIALES..........ccccviiieiiieice bbbt | srer bttt nes 169,939 | .o 130,125
20, PAYADIE fOF SECUMLIES. ... ...vvveeiiveisciiieictst ettt s et s bt s bbb s bbbt bt et s bbb bbb s b s s s s snsn, | nebesses st e s e b es b e s et es b e s e b s s b s ensebsetas | Sbessebsssessesessenses st s s st 167,728
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. ..........ccvvevreiiieisciieicie et ss s st s b en s s bensesssens, | destesssssssessessssansessntansesnea 48,693 | i 41,646
24,  Total liabilities excluding protected cell liabilities (LiINES 1 throUgh 23).........cccveieieirieieiieseeee et sesessens. | ossesisssssessessssassessssanaas 7,063,640 | .o 6,719,936
25, PrOteCted COll HADIHES. ...t | Hhb bbbkt | bbb
26.  Total liabilitieS (LINES 24 ANA 25)........c.cuiieiieiiieiieieie ettt a st b st s b n b s s bsse s sensens | destesssssssassessssansessntanaa 7,063,640 | .oooviiriieriiieicisiianans 6,719,936
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 1,126,000 | ..ooovvrrrrereirieieinine 1,126,000
33, UNGSSIGNEA fUNAS (SUMDIUS).....cuvuiveiiriciireiicisisetieisste ettt bbbttt bbbt bbb sttt s s ntenss | ensesesessessses e b st enans 23,411,531 | o 23,228,838
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 26,789,531 | .o 26,606,838
30, TOTALS .ottt sttt | ettt bbb 33,853,172 | oo 33,326,774
2301.
2302.
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)........cueiuiriiiiieriieissisisssesssassessssesseesssesssssssessassssassessssasssssssesssssssessnsans | sossessessssassessssassesssassesnsas 48,693 | s 41,646
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 THIMICO INSURANCE COMPANY

STATEMENT OF INCOME

1
Current Year
to Date

2
Previous Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME

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

DEDUCTIONS:

2. Losses incurred (current accident year $.....1,796,121):
2.1 DireCt....cceeeeunnee
2.2 Assumed...

. 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)

INVESTMENT INCOME

o N O O AW

9. NetinVeStMENt INCOME BAMEM..........ceieviiiteieiiieieiss ettt bbb bbbt s ettt bbb bbb st s e

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
(amount recovered $.......... 0 amount charged off $

12.

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

Aggregate write-ins for miscellaneous income..
Total other income (Lines 12 through 14)

Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15)...
Dividends to policyholders
Net income after dividends to policyholders but before federal and foreign income taxes (Line 16 minus Line 17)
Federal and foreign iNCOME taXeS INCUITEX. ..........cviiveieieieieiese ettt aes
Net income (Line 18 minus LiNe 19) (10 LINE 22).......ccviieiiveiiiriieiieisseseissie sttt sesse s

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 PreViOUS YEAI..........ccccveevirerireirieseiesiniesesssseesssssesessssesesessssenns

GAINS AND (LOSSES) IN SURPLUS

Net income (from LiNE 20)........c.vieiiiriieiieie et b bbb bbb n et es
Net unrealized capital gains or losses
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income taxes

Change in NONAAMITIEA ASSELS.........cucveviiireieiiiereei sttt b bbbt bbb en s eaebnes
Change in provision for reinsurance
Change in surplus notes
Surplus (contributed to) withdrawn from protected cells

21.

22.
23.
24.
25.
26.
27.
28.
29.
30.
31. Capital changes:
31.1 Paidin
31.2 Transferred from surplus (Stock Dividend)..
31.3 Transferred to surplus

Surplus adjustments:

321 PAIA Nttt AR
32.2 Transferred to capital (Stock Dividend)
32.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

Change in treasury stock

Aggregate write-ins for gains and losses in surplus..
Change in surplus as regards policyholders (Lines 22 through 36).........

Surplus as regards policyholders, as of statement date (LiNeS 21 pluS 37).......ccccvvvveevrriersieiiesieeeenns

32.

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

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

.................. 157,931

................ 10,132,591

..................... 341,104 | ... . 398,677 | ... 1,643,227
..................... 151,711 (18,074) 821,511
492,816 |...cocvviiiiiis 380,603 2,364,738

..53,746 | ..
980 |..

....................... 54,726

..................... 286,661 |.....................355,656
..................... 286,661 |.....................355,656 2,285,036
....................... 89,076 |.....................126,978 547,011
..................... 197,585 | ... 228,678 | ..., 1,738,025
................ 26,606,839 |................30,422,280 | ................30,422,280
..................... 197,585 |.....................228,678 | ..................1,738,025
18,388 (L,141,603) [ oo (1,695,823)

0].

0

182,694 |.

.(1,259,166)| ..

(3,815,441)

................ 26,789,533

................ 29,163,114

...... 26,606,839

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from OVErflow Page.........ccoeeieiiriieiicieseesse e
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402.
1403.
1498.
1499.

OhBI INCOME......vieitiet ettt b bbb s s s sttt bbb

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 ADOVE).......cvuiuiieriiriiieisrieiesseissesiei s sstes et nsenss




STATEMENT AS OF MARCH 31, 2002 OF THIMICO INSURANCE COMPANY

CASH FLOW

Currer%t Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums CONECIEA NEE Of FEINSUIANCE. ........couiuieieeireiseis ittt bbb bbbkt bbbt ens | fenbsbebsesses s bneas 2,747,334 | oo, 9,983,153
2. Loss and loss adjustment expenses paid (net of salvage and SUBTOGAtioN)..........c.cccuevieeiiicenieesssee e ssees | sresieresessssresesssens 1,998,751 | .oooveeieeriieienns 6,696,562
3. UNAEIWIItiNGg EXPENSES PAIG.........ouevucveirersiiiiseresessesesess sttt s sttt s et s bbb s s bbb bbb st et s bbbt bbb b b s s ssebense s tants | oebessessesassenesantesntan 901,588 | ..cvoverereirercinians 3,515,428
4. Other underwriting iNCOME (EXPENSES)........ceriirereriereresisieseressssssesesss st sssesessssssebessssasebessssese s s sss b e st sese b e s s e se s b e st et s e sebesssesesesansetesans. | nosesesesssesessnnerenesinnes (22,150) | e 152,021
5. Cash from underwriting (Line 1 minus Ling 2 MiNUS LINE 3 PIUS LINE 4).......cveuiveriirieiiisiieeiese st sse s ssessssesssssssessens. | svsssessessssesssssssesiens (175,156) [ ..cvovverererrenirerieinnas (76,816)
8. NELINVESIMENT IMCOME. ... vicererereeseeseriece iRt n e | crsnesessessensne e enes 291,470 | v 1,624,618
7. Otherincome (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 197,644
7.5  Total 0ther iNCOME (LINES 7.1 10 7.4)......iieiiiieieiieee sttt b bbb s et s et bbb b st s b st s s esebessnne | 4ebnsesesssesesensnsnsesenes (13,394) | oo 197,644
8.  Dividends to policyholders on direct business, less $............... 0 dividends on reinsurance assumed O CEABA (NEL)........cvvieieiireiiens | errerieiesereeisessseessieness | erresssssse st nenas
9. Federal and foreign income taxes (PAid) FECOVETE........cccviiriveiiirireisicieers ettt s bbb st ssnenens | sbnreresssisserensnseseranes 107,428 |..covveeiiieeninns (662,657)
10.  Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus LN 8 PIUS LINE 9).......cvcverrieiiiriieiiisieisiese st sssessessssessens. | svessensssssesessssessesnns 210,348 | oo 1,082,789
CASH FROM INVESTMENTS
11.  Proceeds from investments sold, matured or repaid:
L1010 BONOS. .cvoucetieriesieserieete sttt | ettt 2,605,114 | oo 3,028,300
112 SHOCKS. ... ceuieuieaiencise ittt R 8RRt | enbienb st 1,268,475 | .cooovveerrriniis 12,130,184
11.3 Mortgage loans
11.4 Real estate
11.5 Other invested assets
11.6 Net gains or (10sses) 0n cash and ShOM-tEIM INVESIMENES..........c..ceieiiiieicie et b st ssbessens | sestesssesses s sesse b s ssessssessesesas | sesbessesessessesassessessssas et nntesnsas
117 MISCEIIANEOUS PIOCEEAS. ......vvvvivvieeseretiiseretessi ettt s st s e b b s e s s s st st e s b b s s s b sn s b st s st b s bbb an st e s s snsebesnsenesenns | ebesssssesesesnsesesansetenranns 125 | e 16
11.8 Total investment proceeds (LINES 11,110 11.7).....cccciiiiieiieieisies ettt sss st b bbb es s s s snse s sentesens | sbsssessesssssssesnsanses 3,873,714 | oo, 15,158,500
12.  Cost of investments acquired (long-term only):
12,1 BONOS...eueeuieuieneieneieeiseetsesssesese et ss bbb R AR bbbttt | enbienten bt 1,962,040 | ..ooonreieiieiieieieeieeieens
12,2 SEOCKS....vreverrereriseeieese iRt | ettt 1,322,775 | oo 11,137,830
12,3 MOTEGAGE I0BNS. .. ..cuvuiveiiciiieietete ettt b bbb a s b st s bt b s b4 s 2 s b sttt bt n bbb s s bt nas | Hentessebense b e s s s bt s s st ntesets | Henterebense st en bt n ettt
12,4 REAIESHALE.........uveieeececererie iRt | Hteen et | Seni bt
12.5 Other invested assets
12,6 MISCEIANEOUS APPIICALIONS. ........cviveiiecrereiiete ettt ettt s bbb b b s b s s s st s s e bbb s b e s s e st e s s senesesssenesessnsebesas | eresessssnsesesssesesessnsenesssnseressns | cressssssesesssnsesessnseresasanns
12.7 Total investments acquired (Lines 12.1 to 12.6) .11,137,83
13.  Net cash from investments (Line 11.8 minus Line 12.7)........cccccevvvvernnnes 4,020,670
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
14.  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 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. .......civeiiireriiicetsee ettt b bbbt s a bR bbb st s e bbb s b s s ns et e s s snnetans | nosebesessssetesensnsesebensesens 1,589 | .o 1,446,807
14.6 TOtAl (LINES 14.1 10 1A.5).....cuuieuieueieneisneisetsesssesese et s ss s8££ b bbb n bt | enbienbiesbsesbe st st 41,404 | oo, 1,670,706
15.  Cash applied:
15.1 Dividends t0 SLOCKNOIAETS PAIL...........ccvuiviviiriiiieiieiiie ettt bbb bbb bbbt s st s st s bt n s, | ebsessbessesentes e b st s e b ssessesnas | sbnsessesssensesnsanss 3,040,200
15.2 NEttraNSTErS t0 AffIlIALES. ..........cvuvieeriecrriee st | et n e | Seni e
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
15.4 Other applications
15,5 TOtAl (LINES 15.1 0 15.4).....cuuiuuieueiuueieaciieisesssesese ettt ss st b bbbk b bbbttt n b st | fnbb sttt bbbt 0]. ...3,040,200
16.  Net cash from financing and miscellaneous sources (Line 14.6 minus Line 15.5)............ (1,369,494)
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17.  Net change in cash and short-term investments (Line 10, plus Line 13, PIUS LINE 16)........ccccuereurieriiniisieisiieneissienssesiessssesessssesssssss | sressessssssesessssssesnns 840,651 |.... 3,733,965
18.  Cash and short-term investments:
18.1 BEOINMING Of YEAI.......cviiiiriviiieiitese ettt sttt s bbbt s b s s b s bbbttt bbb bbb s n s b nt s tentens. | absebessessnsensesnsanses 3,875,854 | .ovoverieieirieiens 141,889
18.2 End of period (LINE 17 PIUS LINE L18.1)......cceviirireiieiretsiieteiss et sss sttt s et ae bbb s b s b st s s b s s sssesesenna | eressssssesessssssesasans 4,716,505 | ..coovvererricrcreinen 3,875,854
DETAILS OF WRITE-INS
07.401 FiNANCE ANU SEIVICE CRAITES. .....cvevveivereiircietiteseie sttt s et a e s bbb bbb s b e e s b s s s s bbb e s b s s s a b ae bbbt et s s e es s s st eses s setesenss | ebesssnsesesssnsesasansesens 30,925 | oo 193,524
07.402 OtNET INCOME. .....ueuuitrtereiseiseisetete et bseess bbb s s bbb bR bbb £ 8 E bbb £ R £ bR bbb bR bbb bbbttt ntenns | cbaebsebsnsb et bbb en b B60 | .o 4,120
07,403 ..ot R R Rt | eeth bbbttt | e
07.498 Summary of remaining write-ins for Line 7.4 from OVEIfIOW PAGE.........coiiiiriiiiiriecee e sss ettt s b benas | sbessessstes et s e s s st s sensasaees 0 [ oo 0
07.499 Total (Lines 7.401 to 7.403 plus 7.498) (LINE 7.4 BH0VE).....c.ceuiiiriiiiiiiiiii sttt sttt sttt es s snseressssasesensnssessssnserensssnsesensns | eressssssesesssinsesassnsesens 31,585 | oo 197,644




STATEMENT AS OF MARCH 31, 2002 OF THIMICO INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1.

Summary ofSignificant Accounting Policies

A

C.

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.

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.

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.

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 arevalued at market.

(4) Preferred stocks are stated atcost, unless qualified at market.

(5) The company hasno mortgage loans.

(6) 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) No investments are heldin subsidiaries or affiliates.

(8) The company's investments in joint ventures and partnerships, if any, are valued based on the underlying equity of the investeeas
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. No deficiency reserve is required.

(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.

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

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.
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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[ | NA[X]

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?

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.)

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
Prior Year-End
Statement Value

Yes[ ] No[X]

Yes[ ] No[X]

Current Quarter
Statement Value

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?

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
1111 Polaris Parkway, Columbus, Ohio 43271

Banc One

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.

Yes[X]

No[ ]

1 2
Name(s) Location(s)

3

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?
If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3
Old Custodian New Custodian Date of Change

4
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
Central Registration Depository Name(s)

3
Address

ABN AMRO Asset Management Inc.

208 S. LaSalle St., Chicago, IL 60604

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

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

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

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

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




STATEMENT AS OF MARCH 31, 2002 OF THIMICO INSURANCE COMPANY

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 Ratin

Class

1

Statement Value
Beginning

of Current

Quarter

2
Acquisitions
During
Current Quarter

3
Dispositions
During
Current Quarter

4

Non-Trading Activity

During
Current Quar

ter

5

Statement Value

End

of

First Quarter

6
Statement Value
End of
Second Quarter

7
Statement Value
End of
Third Quarter

8
Statement Value
December 31
Prior Year

BONDS

Class B.....ccvevrrererireiiereinnns

Total Bonds..........cceevveerericrnnnnns

16,559,003

..2,970,150

..... 251,323

.......................... 2,012,008

............................. 584,604

16,511,531

..2,383,947

..... 292,658

........................ 16,559,003

.......................... 2,970,150

............................. 251,323

10.

11.

12.

13.

14.

15.

PREFERRED STOCK

Class 5....cevveveeieressesieseinins

Class B......coeveevrereireiieseinnas

Total Preferred Stock..................

Total Bonds and Preferred Stock

..... 267,500

..... 261,500

............................. 267,500

20,047,976

19,449,636

........................ 20,047,976
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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 2011477 .o XXX | v, 1,999,589 ..o i
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.........ccccoevmrniiniineines | ovverineineineiieeenns 2,001,561 | .oooeereieireeeeiene 0 [ e 0 [
2. Cost of short-term iNVESIMENLS ACAUINEM..........cvrieriirivreirerinininiieieins | eerrsnsinsneiesesssnsnsneeies | reresesnssnesseesssssssnssnesnens | eroeesssessnsnssnesessssssnsneness | ceevesssissenssnesess 1,999,589
3. Increase (decrease) by adjUSIMENL..........cccvurrueinrinineneneienininiineies | e 9,916 | [ | e 1,972
4. Increase (decrease) by foreigh exchange adjUSIMENt..........ccccrnniiniine | e [ erereensnsieessessssees | e | e
5. Total profit (loss) on disposal of Short-term INVESIMENLS. ... [ e | rereeessieiseeressssses | e ens

6. Consideration received on disposal of Short-term iNVEStMENtS........cccveves |Lrnrinininiisssnninninins [ eonrersssssssrensssses | e | seeiesssssssssssssssessssssssssssessesns
7. Book/adjusted carrying value, CUrrent PEriod...........ccveveererenminiiniiniinees | cevverrseineineinennenns 2,011,477 | oo 0 [ e 0 [ 2,001,561
8. Total valuation AllOWANCE...........ccevmiriiiriirinrinriesiesnssssierinins e | srsssesssssssess e | srensensess e | s
9. Subtotal (LINES 7 PIUS 8)......eureeeerrereisiiniineireieieississiseisessessssssnnnineins | ceevesssissineinesnens 2011477 | o 0 | e 0 | 2,001,561
10.  Total nonadmitted @MOUNES..........ccurveiieiieiierieierserserssinssssnienes | | snsssnsssnssssssonnss | | oiessesssess s ssssnnes
11. Statement value (LIN€S 9 MINUS 10)......cccurevremrnrneniireiieensrnsnsneneiens | ceeveresissineineseens 2,011,477 | oo 0 [ o 0 [ 2,001,561
12, Income collected during PErOG...........ceeereerrnrneineineereeinrninensseeinniens | e 9,916 | [ | e 1,972
13.  Income earned dUring PETIOQ. ............weeeeeerrerrniineeieereersieinineieieierine | eeereienissnsinereessnnsinss 9,916 .o [ | 1,972
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STATEMENT AS OF MARCH 31, 2002 OF THMICO INSURANCE COMPANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

13, 14



STATEMENT AS OF MARCH 31, 2002 OF THMICO 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. Greenwich, Connecticut
. |13-6108721......... |Harco National Insurance Company.... Schaumburg, lllinois..
. | 74-0484030......... |American National Insurance Company.. TEXAS...cveeerreireiiines
. |04-1543470......... |Liberty Mutual Insurance Company..... . | Boston, Massachusetts.....
22-2187459......... New Jersey Re-Insurance Company........cooueerinerinnseniesneeneens West Trenton, NEW JEISEY......ciiiiriniersisiissesese s
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
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STATEMENT AS OF MARCH 31, 2002 OF THMICO 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.iiiee [ [ e | e | s | s | st essnes
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, llinois
15.  Indiana
16 JOWA....coicrceircesiene
17. Kansas
18.  Kentucky.
19, LOUISIANA. ....cvrvereereieieenes LA . NO.iiiee [ [ e | e | s | s | st essnes
20.  Maine.....oooeveeneieinieineieens
21.  Maryland
22.  Massachusetts........c.coeunenne MA ... NO.iiiee [ [ e | e | s | s | st essnes
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.iiiee [ [ e | e | s | s | st essnes
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 ... NO.oivir [ [ e | e | oo | oo |
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,
45.
46. Vermont...
R (01117 WO
48.  Washington..........cccovereuninad WA ... NO.iiiee [ [ e | e | s | s | st essnes
49.  West Virginia........cco.oevennencd WV ... YES oo [ e 32,669 | .o AT (0 TN 5,614 | .o 1,349 | .o 39,564 | .o 46,920
50. Wisconsin.
51 WYOMINgG.....oocveveenernieneenene
52.  American Samoa................... AS ... NO.iiiee [ [ e | e | s | s | st essnes
53, GUAM....ciiirrriceeeiae
54.  Puerto Rico
55.  US Virgin Islands..........ccccee.. VI ] NO..ooovee [
56. Canada........cccooonereireee CN i NO.iiiee [ [ e | e | s | s | st essnes
57.  Aggregate Other Alien............ OT |....... )0, SO IR (0 O (0 OO (0 O (0 O (0 OO 0
58.  TotalS.....ooovriviiriiciicieieiiens (C)I— 5 e, 2,932,940 | ... 2,511,325 | ..o 1,805,394 | ............. 1,378,000 | .............. 3,854,937 | ..o 3,690,691
DETAILS OF WRITE-INS
5701 o | s XXXiivre [ errmrnminnineneneneins [ e | oo | oo | s | o
5702 oo | s XXXiovre [ e [ | oo | oo ||
5703, oo | s XXXiovre [ e [ | oo | oo ||
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 ahove)......... |....... DO S RN (O (O (O (O (O 0

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

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1

Direct Premiums
Earned

2

Incurred

Direct Losses

3
Direct

Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

0o UThA WN

10.
11.1.
11.2.

12.

13.

14.

15.

16.

17.1
17.2
18.1
18.2
19.1,
19.3,

21.

22.

23.

24.

26.

21.

28.

29.

30.

31

32.

33.

34.

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

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

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

Burglary and theft....

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

797,391

0.0
0.0
0.0

..0.0

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

...839,909

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

6T

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2002 2002 Case Loss and Case Loss and LAE Total Q.S. Case Loss and LAE | IBNR Loss and LAE | Total Loss and LAE
Prior Year-End Prior Year-End Year-End Loss and Loss and LAE Loss and LAE Total 2002 LAE Reserves on Reserves on Claims Q.S. Date Loss and LAE Reserves Developed | Reserves Developed | Reserves Developed
Years in Which Known Case IBNR LAE Reserves Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Reserves (Savings)/Deficiency | (Savings)/Deficiency | (Savings)/Deficiency
Losses Loss and LAE Loss and LAE (@ 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 | 690 | i 19 | 709 [ 192 [ [ 192 [oiiin, 487 | e 8 | s 1) 1 P 475 | o, (1) | (I I (42)
2.2000 | 932 [ 103 [ 1,034 [, 180 [ i [ IR 187 [iiiiiiiinn, 673 | i [ 66 | L IR () I (21 [ (102)
3. Subtotals
2000 + Prior [, 1,622 [, 122 [ 1744 [, 372 | s 7 | 379 [ LI6L | o, 15 [ 45 [ 1,220 [ .o, [CI) I I ()1 [P (145)
4. 2001 [ 2,228 | A77 [ 2,705 | s 571 [, 228 | 799 [ 1,361 | s 82 | 254 | 1,697 [ i, (A1) 1 [ 87 [ (209)
5. Subtotals
2001 +Prior [, 3,850 | 599 [ 4,449 |, 943 [ 235 [ 1178 [ 2521 | s 97 s 299 [ 2917 | i, 115 [ 3L [ (354)
6. 2002 | XXX [ LSS S IR LSS SR IR PSS ST IRTRRR 923 [ 923 |, LSS SN IR 1,260 | oo 307 [ 1,567 [.oiinn. XXX erwwrernnee [ LSS SN P XXXerieorens
7.Totals |, 3,850 |, 599 [ 4449 ., 943 | 1,158 |, 2,101 |, 2521 |, 1,357 .o (S0 P 4485 | oo (€115 1 [ 3L [ (354)
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 |.................... 26,607
Lo, (10.0)% [2. cooovvrveenc, 52 %] 3. o, (8.0)%
Col. 13, Line 7
Line 8
A (1.3)%

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



STATEMENT AS OF MARCH 31, 2002 OF THMICO 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:

*40932200249000001*
*40932200245000001*

20



STATEMENT AS OF MARCH 31, 2002 OF THMICO INSURANCE COMPANY

Overflow Page
NONE

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

Sch. BA-Part 1
NONE

Sch. BA-Part 2
NONE

21, EO1, EOZ2, EO3



STATEMENT AS OF MARCH 31, 2002 OF THMICO 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)
Bonds - U.S. Government
31359M-MB-6........ Federal National Mortga 6.000% 01/18/12 1PE.....cccons
0399999. [ Total - BONAS - U.S. GOVEINMENL..........covveveieieereiiiieieveseteiesieteeiesietseensevesieseesssiessessssessessssessesssessess esessessessssessessssessesssssssessssessessssessessssesessssessesssessessssessesssessesssessessssessesessesseessessssessesssssssensssessessnsensessss | aveveerserenesreennnns 902,040 | viiiiiiiiinn2,000,000 [ ovovivviiiiiein.22,333 . XXX.......
6099997, [ TOtAl - BONAS = PAIT 3..........vvovicveevce ettt s tsns s eesssensessssessessseessssensess  essssessessssessessssessessssessessssessessssessessssessessssessessssessesssessessssessesssessesssiessesessesseessessssessessnssssensnsessessssensessse | avereersereneareennnse 902,040 | rvviviiiiiinn2,000,000 [ ovvviviviiiiiein.22,333 . XXX.......
6099999, [ TOAI - BONMS..........cooveveieeiievecieieeieteiei ettt sttt s asnseseeessee s eesseessssessessesensessssessessnsessees esessessessssessessssessessssessessssessessssessessssessesassessessssessesssesessssessesssessessssessssessessesessessesessesssssssessnsessessneensessss | avereereereneereennnns 902,040 | viiiiiiiiiinn2,000,000 [ oviviviiiiiiiieinn.22,333 XXX.......

Common Stocks - Public Utilities
United States

131347-10-6.......... Calpine COrPOTAtION. ........ccurvieeercrseesresseisseseeneisesssesssissise e ssesssss st senessssniess | erens 03/28/2002...... SEIFinancial SEIVICES INC.......vuieieieeieiiiniineineieesessissiseisesesesssnsnees | cereenerieesssssenses 2,000.000
98157D-10-6......... WorldCom Inc Various ..3,400.000

United States

6699999. [ Total - COMMON STOCKS = PUDIC UHIHES..........c.cviveivieerseviteieie ettt etesessetesessesenessesssss etestessessessssessessssessessssessessssessesassessessssessessssessessssessesessessesassessssessessesessessnsssessesassessesessessssessessssessessesessess

Common Stocks - Banks, Trust and Insurance Companies
United States

020002-10-1.......... AlIState COMPOTALION. ......ueverrreceeeeierseeesiseseeseser st sessess et senesesenes | creees 02/08/2002...... Merrill Lynch

026874-10-7.......... |American INtl GrOUP INC......c.cuviuniunivneereeeiinineneieseeeseesssissieeseessssssssssssinenienes | e 02/26/2002...... Merrill Lynch.. L.
14040H-10-5......... [Capital One FINANCIal C.........ccoeuerrrrrieniireireieieeesiseiseiseseesssssississseseessnessssens | cveees 02/27/2002...... Merrill Lynch.. L.
339030-10-8.......... | FleetBoston Finl Corpor... R 01/23/2002...... Various... L.
46625H-10-0......... |J P Morgan Chase & CO.........covuuriuneereenininiinsineseesessisssinsiseessesssssssssssneiens | e 02/25/2002...... Various....... L.
493267-10-8 i [ KBYCOTP .ottt enenenens [ s 02/08/2002...... Goldman Sachs. L.
635405-10-3 .. | National City COMPOFaLi.........cuurerrviereereireireensinsiseeseeesieisssissiseesesesssssssissiseisesienins [ ereees 03/04/2002...... Lehman Brothers... L.
693475-10-5 .. | PNC Bank COrporation............ccceeueeeeiensineinsseesissiesissinssessessssssssssssssessssinsins | veees 03/01/2002...... VariouS. ....coeveeeeeeieneineinns L.
867914-10-3 .. | Suntrust Banks Incorpor.. R VO 03/04/2002...... Credit Suisse 1st Boston Corp. L.
902973-30-4.......... US BaNCOMP....uceieeeeierisisissississnsnsissesssssessnssssssssessssssssnsssssssesssssesssessssssssenees | 00i03/19/2002..... Salomon Smith Barney.........

United States e s ..

703

6799999. [ Total - Common Stocks - Banks, Trust & Ins. Cos

Common Stocks - Industrial and Miscellaneous
United States

00724F-10-1.......... AdObE SYStEMS INCOMPOTA......vrveirerieeieirerieeseersiseiseese et resssississines | creees 01/03/2002...... Archipelago BCC Capitl........ccuririeieeeeieieiniineineiseese e

013817-10-1 .. |Alcoa InC.....oevierienee. SR IOV 03/28/2002...... Various........ccveveeveneinnns

037411-10-5 .. | Apache Corporation. VPR P 12/27/2001...... Stock Dividend..

110122-10-8.......... BriStol-Myers SQUIDD..........civiniiieeeisseeesessese e | 03/20/2002...... VBHHOUS. ..ottt bbb

12189T-10-4.......... Burlington NOMhEIN SaN.........c.oriiiiniiiineneieieesseseiseesssssissiseisesesesiess | oee 01/23/2002...... CIBC WOrld Markets COMp......c.cuureremieniieineieeeisssssssnseseiseesssssssssssensenne

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

166764-10-0 .. | Chevron Texaco Corpora R P 03/04/2002...... CIBC World Markets Corp.... .700. R I . |L..
253651-10-3.......... DIEDOI INC...vveieiiiei ettt enenenenenns | e 02/11/2002...... Investment Technology GrOUP.........c.cueeieiveeeieineiseineieeseeesisseseieneena 000 | 13364 [ [ | L
260543-10-3.......... Dow Chemical COMPANY........ccviemrriniiinsiseiseiesssesesieiseesessssssssssesssseesesesssiess | oee 01/23/2002...... VAHOUS. ...ttt sstessssssssenssssnesnsinns | orieeenssssiessssiens 1,400.000 | .ooovrnrrenennennd 215 | e | Lo,
28336L-10-9.......... |EIPAS0 COrPOratioN.........ceeuieieeicirerseisiinsineineseseesssssississssesessssssssssinessesseniess | oeind 02/12/2002...... Merrill Lynch.. .500.000 .

291011-10-4 .. | Emerson EleCtric COMPAN.........cviieeieeriiniineineiseieesssississiseseesessssississisesiesies | ereees 02/08/2002...... VariousS.......ocueeeenieeenns .400.000

369550-10-8.......... General DYNamiCS COMPOL........cuuuurerrrurineineieieisssessssississssessssesisssssssesessssesinses | ereees 03/08/2002...... SEI Financial SEIVICES INC.......cueiiriiniireieirinsnsineiseiseieesssssssseiseseienes | eeveessssssnsinsineseens 730.000

369604-10-3.......... GENETal EIECHIC. .....oucviiiricieceeeeiensrissi s sssssssisssesisesssnssnnnns | eve 03/05/2002...... SEI Financial SErviCes INC..........ocuviiiiiisesesesessssssiesieenies 2,300.000

428236-10-3.......... |Hewlett Packard COMPANY........ccocerenieneeeieensissinsiseiseseisssesssssssisssssessniesinsinss | oee 02/13/2002...... VariousS.......ocueeeeneeeenns 3,900.000

438516-10-6 ... | Honeywell INtermn@ational.............c.ereieneereineieisineseseseesssssesesesesessssssenees | reees 02/08/2002...... Various... SOV ORI 400.000

500255-10-4 . | KONI'S COTPOTAtiON......couceuviieiiiieieieieiseisissiseie st | avens 03/14/2002...... SEI Financial SEIVICES INC......cuueviriirieeieieiisieeissise e enes 930.000

580135-10-1.... .. McDONaldS COrPOTALION.........cuuevuieieeercierieeerisiseiseiesseeesissiseisesessesssississinenienes | oeea 01/04/2002...... First Tennessee.

L.

L.

L.

. L.

589331-10-7.......... |Merck & COMPany INCOMPO........curerrriniineieieireierieeiseiseieessssessssissiseissesesesesinss | e 03/28/2002...... VariouS. ..o ,500.000 L.

718507-10-6 ... | Phillips Petroleum COmMP........cccuriiinieneirereininsiseiseieieesssissiseisessessessesnsisenees | veees 03/28/2002...... Gerard Klauer Mattison & CO.........cruririeneeeeeeeesineiseiseeesssssissiseiseneees 100.000 L.

737464-10-7 <. | POSE PIOPEIIES INC...ovvviriecicieieieisiseise et [ reees 03/26/2002...... Prudential Securities Inc....... 700.000 L.

740189-10-5 .. | Precision Castparts COr..........ueeerniniineeneensiesssssnsisssseessssssssssssssessessssssnsiness | veees 03/14/2002...... SEI Financial Services Inc 770.000 L.

786514-20-8 .. | Safeway INCOrPOrated........covvuiueeeireririreineiseinee et [ ereees 02/12/2002...... Merrill Lynch.................. .400.000 L.

800907-10-7 . [ SANMING COMP...vnieiie bbb | arend 02/13/2002...... Various... ..1,700.000 L.

B03111-10-3....ccve. [ SArA LEE...oourircericricriee st | 03/18/2002...... Various... .500.000 L.

872941-10-9 o | TMP WOHAWITE INC...ovvvvrvercririreeieiierieisessiesissessesissesesssessssessssssnesene [ evenne 02/26/2002...... Merrill Lynch.......c..ovcveunee. .600.000 L.
883203-10-1 TEXLrON INCOMPOTALE. .....ovvucereerieiirireiseieieeeee st snesissineee | erend 02/11/2002...... Investment Technology GroUp...........cc.ceeeiniineineineieinsnsseseesieisniens | ceereriesissseieeeeenes 600.000 L
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STATEMENT AS OF MARCH 31, 2002 OF THMICO 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)
941848-10-3......... WaLErS COMPOTANION. .........coreeeeeeeeeeeoee e eeeeessseess s eeessssssssssesssseesssssessssans |.....03/15/2002...... | 800.000
UNIEEA STAIES........cvvecveeveeiev ettt s etesteseteseessesessessssessessssessesnssssessssessessssesesssss  eeissessssessessssessesessessesessessessssessessssessesassessesassesesessessesessessssessessesessessssessessesessesassessesassessesassessessssessessssesses
Foreign
055622-10-4.......... BP Amoco PLC Sponsored [.....01/31/2002...... TLEAMAN BIOtNEIS. .....ovioovesv e sssisssesessisssssssssssssssssssnsssssssnies | eesssessssessssssssesseoas 200.000
[T EX]o T
6899999. | Total - Common Stocks - Industrial & Miscellaneous
7099997. | Total - COMMON SEOCKS = PAM 3........cvcveeveeereveeereese et tsetes et siens et eeensenseensensianee
7099999. [ Total - COMMON SHOCKS........c.vvevieveieerciiieieiitevcis ettt en st ensesesiesseeensesseensens
7199999. | Total - Preferred and Common Stocks.......
7299999. [ Total - Bonds, Preferred and Common Stocks... JE
(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 THMICO INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of b
7 5 7 8

the Company During the Current Quarte
9 10 I 2

1 2 3 6 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
36208K-B9-9.... [ GNMA Pool #452864 8.000% 09/15/24............... 03/01/2002[ Paydown
36209H-RH-0.. [ GNMA Pool #472188 6.740% 04/15/34... 03/01/2002( Paydown.
36215W-6N-9.. [ GNMA Pool #147677 10.500% 01/15/16.. 03/01/2002( Paydown.
36217U-PF-7... [ GNMA Pool #203922 9.500% 03/15/17... 03/01/2002( Paydown.
362194-KB-7.... [ GNMA Pool #266790 9.000% 08/15/31... ... |03/01/2002| Paydown.
36219M-HR-6.. [ GNMA Pool #253240 10.000% 12/15/18.. . [03/01/2002( Paydown.
36219Q-YP-2... [GNMA Pool #256418 9.500% 07/15/19... 03/01/2002f Paydown.

0399999. [ Total - Bonds - U.S. GOVEIMMENL. ...ttt
Bonds - Industrial and Miscellaneous

United States
345220-AB-3.... | Ford Capital BV 9.500% 06/01/10............cocvne.. 01/30/2002 Morgan Keegan & Company INC.......ccccceeee | enenineeneinerinenns
59018S-VX-9... [Merrill Lynch MTN 7.190% 08/07/12.... 03/20/2002[ RW Baird..........ccccrvverevereienne
667294-AJ-1.... | Northwest Airlines Corp 7.360% 08/01/21... 02/01/2002[ Redemption  100.0000..
United States......covunmniininieieinnens

4599999. [ Total - Bonds - Industrial & MISCEIIANEOUS..........iuuuiieuiieiiiiiiieisisisesi st

6099997. [ Total - Bonds - Part4.........ccooccvvvnininnes

6099999, [ TOMAI - BONMMAS. ...tttk

Common Stocks - Public Utilities

United States
00130H-10-5.... | AES COrporation............ccceeeeeeeneereereererseesesensens 03/28/2002( SEI Financial Services INC.........ccoeveevecvees | cvveeene 1,800.000 \
92343V-10-4.... | Verizon Communications... 02/26/2002f Merrill Lynch 1,100.000 (9,
UNIEEO SEALES. .ttt bbbt \
6699999. [ Total - Common StockS - PUBIC ULIIHIES. ........iuuiiiiieiieiiei i
Common Stocks - Banks, Trust and Insurance Companies
United States
339030-10-8.... |FleetBoston Finl COrpor.............ccveverererneerenenens 02/12/2002[ MerTill LYNCH......ooorvirrvirierircriserineies | srevenerenne 800.000 |........... P12 N DR N 31,783 | .o 29,200 | ...coo.n. 2,583 [ | | e, (5,534) [ .ovvvrn
81369Y-80-3.... | Technology Select Secto 01/18/2002[ Morgan Stanley..........couurevrsmmnereineriinn | cvvvenens 3,300.000 |......c..... 79,663 | [ 81,835 | ..o 79,200 | ..coonene. 2,635 | | | (2,173) [
United States (1707 [ (7,
6799999. [ Total - Common Stocks - Banks, Trust & Insurance COMPANIES.........c.ocerrirnieneererierersnessessesersemsnssessessessrssnssssssesssseness | eeeenen 105,912 | XXX [ 100 113,618 f..........208,400 | .........5218 [.ii0 [0 [ (7,707) ,

Common Stocks - Industrial and Miscellaneous
United States

00724F-10-1.... | Adobe Systems INCOrPOra...........coceeerevererreeneenee 01/28/2002( VANIOUS......c.cvurerrrirrrieeeeireiseeseessseseeneens
037411-10-5.... | Apache Corporation....... 03/08/2002( SEI Financial Services Inc.
038222-10-5.... | Applied Materials Inc...... 03/12/2002| Various

053611-10-9.... | Avery Dennison Corporat... 03/13/2002(J P Morgan.....

075887-10-9.... | Becton Dickinson........... 03/12/2002| Morgan Stanley.............

205887-10-2.... | ConAgra Incorporated 02/06/2002| First Union Capltal Markets...
235811-10-6.... | Dana Corporation........... 03/20/2002(J P Morgan..........ccoceeveneene
247025-10-9.... | Dell Computer Corporati 01/15/2002( Warburg Dillon Read LLC.....
294429-10-5.... | Equifax Incorporated...... 03/04/2002| Credit Suisse 1st Boston Corp..
31410H-10-1.... | Federated Dept Stores I. 01/16/2002( Warburg Dillon Read LLC.....
31428X-10-6.... | FedEx Corporation......... 01/17/2002[ Various.........cceeereveenee

364730-10-1.... | Gannett Company Incorpo. 03/01/2002 Weeden & Company..

532716-10-7.... | The Limited Incorporate..... 03/07/2002| Warburg Dillon Read LLC.
548661-10-7.... | Lowe's Companies Inc... 03/12/2002| SEI Financial Services Inc.
574599-10-6.... | Masco Corporation......... 03/20/2002[ Various...........cccceeeenee

655664-10-0.... | Nordstrom Incorporated.............ueereeernereennenes 02/19/2002( VANIOUS......oocvrrerrriririeeeseieiseissesssiseeneens
724479-10-0.... | Pitney BOWES INC......coveivevrriiiriineineireieisiinnines 03/13/2002| Credit Suisse 1st Boston Corp
742718-10-9.... | Procter & Gamble Compan..........c.cevveencereereennns 02/28/2002| First Union Capital Markets............c.ccoeuue..
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STATEMENT AS OF MARCH 31, 2002 OF THMICO INSURANCE COMPANY

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 (@
902124-10-6.... | Tyco International Ltd 01/30/2002 Merrill LynCh........ccovvrrnenineneneinininiinee | vveneene 1,000.000
913017-10-9.... | United Technologies... 01/14/2002( Lehman Brothers............ceveeneeneeneeneinin ...7100.000
918204-10-8.... |V F Corporation.............. 01/30/2002(J P Morgan..... 500.000
923436-10-9.... | VERITAS Software Corpor. 03/11/2002( Merrill Lynch... 900.000
983919-10-1.... | Xilinx Incorporated...... 02/12/2002f Merrill Lynch... 810.000
UNIEEO SEALES. ..ttt bbb
Foreign
904784-70-9.... | Unilever NV - NY Shares... [01/04/2002] Lehman Brothers... 800.000
FOTBIGN. .t

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

7099997. [ Total - CommMON StOCKS - Par 4........iiiiiiiiiisisnini s

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

7099999. [ Total - COMMON SEOCKS. ...ttt .....1,268,476

7199999. [Total - Preferred and Common Stocks.......... .1,268,476 .

7299999. [ Total - Bonds, Preferred and Common Stocks 3,873,590
(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ 0.




STATEMENT AS OF MARCH 31, 2002 OF THMICO 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 THMICO 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............ccccrvrrereeneereereererrnineennes ColumbUS, OH.....coovvieieinincncieiens | eererieiiniiniins | [ eoveenevevensninnine | ceeeen 118,263 | o 178,842 | ........ 566,763 |......
Fidelity Instl Cash Portfolio Boston, MA. ...1,527,134 | .... 1,529,583 |......
The One Group Prime Money Market Fund............. Chicago, IL.....ocovieininisiisinniiiinsinis | | oo | 0000008,683 | e 785,851 |........ 608,683 |......
0199999. Total OpEN DEPOSILONES. .....cvurerreririssieseeseeserssrsssesse et sne s 2,491,827 | ..... 2,705,030 [ XXX
0399999. Total Cash on Deposit... 2,491,827 | ..... 2,705,030 | XXX
0599999. Total Cash 2,491,827 | ..... 2,705,030 | XXX

EO8



Supplement as of March 31, 2002 of ttMICO 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 MICO INSURANCE COMPANY
Overflow Page for Write-Ins

TSS-4
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