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ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
Lo BONAS...eecieiiieee ettt | e 11,821,907 | .ooovvvvrerevnnreniienees [ v 11,821,907 |..covvviirenne 11,801,967
2. Stocks
2.1 Preferred SOCKS. ..o [ e 1,747,313 |ooeneineinrneinins | e 1,747,313 | 1,399,154
2.2 COMMON SEOCKS......uvuuivieriieireireisesinsieiee sttt sstssiseinsnenins | eesesinsineins 15,108,376 | ..ocvovrverrevrnriniienies [ v 15,108,376 |....cccvvveene 14,588,530
3. Mortgage loans on real estate:
31 FISLIENS ..o [ e || 0 o,
3.2 Other than firSt IENS.......c.ocvueiieiniinerrssssssssnsnsnin [ e || (O I
4. Real estate:
4.1 Properties occupied by the company (less $.......... 0
ENCUMDBTANCES)....vvveirrireeeierseiseessstsise e sssssssss s ssssssssssssssssesiessesinssseinns | eesveessssssisssssinesiessnsienss | eressesnssnesnssnssesnsinnines | soneineiessssssnsineenesens [0 R
4.2 Properties held for the production of income (less $
ENCUMDBTANCES)....vvvvrcrrireieiseriesseesssisiseeesssssss st ssssssssssssssentessesinssnsnes | eosseessssesisssssinesinsnnnienss | sressessnssnesnssnssesnsnnines | soneinsiiesessssnsinenesens [0 R
4.3  Properties held for sale (less $.......... 0 ENCUMDBIANCES)....ccvciieeieininininsiiennes | eeereieiinsinsinsissensnesnnins [ o | oeeseenesesessssnssseeeees [0
5. Cash ($.....624,534) and short-term investments ($.....939,866)..........ccccvvuvnneinmiieiininns [ eeerniniineinns 1,564,400 | .coovevinininireeieinins [ 1,564,400 |..ccoconirrirninns 929,232
6. Other NVESIE @SSELS........ccueviriiiiinirieseses s | e | e | . (O I
7. Receivable fOr SECUMEIES..........ovvuiiiiririrressssssse s [ e || 0 o,
8. Aggregate write-inS for iNVESIEA ASSELS.......covevrrieriiriieireieieinessieiseesesesssnsiseieiens | e 0 [ 0 [ 0 [ 0
9. Subtotals, cash and invested assets (LINES 110 8).......cccverrrrneniinernenniinininenenenes | cveereineeneens 30,241,997 | oo 0 [ 30,241,997 | ..o 28,718,883
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of COlECHON. ......c.coverinireniininiinies [ e 994,185 | oo 24,397 | 969,789 |...covriviine 1,034,981
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums).........ccccovvveee [ errmeniniinenn 3,640,971 | [ 3,640,971 | 3,096,628
10.3  Accrued retroSpeCtive PrEMIUMS.........c.eeurereeeeuseeeeserinsessisesessesesssssssisessessnsins | eseeneriesssnsnsnensnieninns | oeenssssnsnssesesssnsnsns | senesessesssssssseneseean [0 R
11.  Funds held by or deposited with reinSured COMPANIES...........cueverieernerniiniiniiniieiine e | oo | e (O I
12.  Bills receivable, taken for premiums...........ccoinninnnsnsesesesesessniens | e 22,595 | | 22,595 | i 23,546
13. Amounts receivable under high deductible POlCIES............ccoririniiniiniiniiniisiiciieies v | | (O I
14. Reinsurance recoverables on 10ss and l0ss adjustment eXpeNnSe PAYMENLS........cccccuire | overeriieiiniininninninnies | oo | o [0 IO 712,094
15. Federal and foreign income tax recoverable and interest thereon
(including $.....222,000 net deferred taX aSSE).........uwererrrrrnrineinerereinsnsseneisiiens s 339,600 ..o [ 339,600 |..oiiriireininne 110,600
16.  Guaranty funds receivable 0r 0N EPOSIL...........ococcuereiiniineireieresrseseresnrinnes [ e | oo | s [0 R
17. Electronic data processing equipment and SOfWArE...........ccocueerrneneneneriensriniiniineinees | e 96,592 | .o | e 96,592 | 107,884
18. Interest, dividends and real estate income due and acCrued...........c.ccccvevvivniiniiieiiiees | eveiisiieiiienins 230,266 [ ..o e 230,266 |....cccoovvriinnns 196,895
19. Net adjustments in assets and liabilities due to foreign eXchange rates........cccvvninees [ | [ e [0 R
20. Receivable from parent, subsidiaries and affiliates...........cccovvirrrenennnnininiiiins | e 66,655 | e | e 66,655 |..cvreereireierinns 154,437
21, Amounts due from/to ProteCted CElIS..........cruuririiniriireiieinrseseseesrssnseieiens | e | e | e [0 R
22.  Equities and deposits in poolS and @SSOCIALIONS............rwuierueemrnrininineieissrieninsineins | erevieirsssssssissinesiessnienss | eresssnsinsissnssesnsnnnes | e [0 R
23.  Amounts receivable relating to uninsured accident and health plans...........cccocoinins v [ e | e [0 R
24.  Other assets NONAAMILEM. ..o |ovreiennnnnn 292,464 [ 292,464 | i) 0 o,
25.  Aggregate write-ins for other than iNVeSted aSSELS..........cornrrninineneieieinriniinins | e 0 [ 0 [ 0 [ 0
26. Total assets excluding protected cell assets (Lines 9 through 25).........ccccvevvvvineininees [ vivinineins 35,925,326 |...ocovriireininns 316,861 |...ccoveeennee 35,608,466 |.......cocone.n. 34,155,948
27, Protected Cell BSSELS........oviiiiiieininseenisnsnnsnsissssssssssssnnnns | o | e | s 0 o,
28. TOTALS (LINES 26 @Nd 27).....couriuirrieeieeeiiniineineieieesssssssssisesesssssssssssssssssessessssnsnees | cesesinsineenes 35,925,326 |..covvrcriirnnees 316,861 |...ooriireene 35,608,466 |.......cccnnvne 34,155,948
DETAILS OF WRITE-INS
080L. ot | e | e | e 0 e
0802, .o | e | e | e 0 e
0803, s | e | e | e 0 e
0898. Summary of remaining write-ins for Line 8 from overflow page.........ccovvecvenevnininiine | evvrnrnenennieineinnenen0 e 0 [ 0 [ 0
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 8DOVE)........cvrririeniiiensiininininiiiinens | e 0 [ 0 [ 0 [ 0
2501. Receivable from MGAS.........cccviiiieiiii s | o | e | e 0 o,
2502, e | e | e | e 0 e
2503, e | e | e | e 0 e
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoemniinenecnees | eneneiieieininesenenns 0 [ 0 [ 0 [ 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)......c.cvrinienienrensrninrnrininsnens | e 0 [ 0 [ 0 [ 0
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LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current acCident Year $.....2,287,627).........cccuuuminrimiiiniiieisinisississiesiesiessesisssss s | e 4,112,064 | 3,051,457
2. Reinsurance payable on paid 105ses and 10SS adjUSIMENt EXPENSES..........uvuiviiuriireiieiierieineinsissssesisessssisnisnisnns [ eriesissssesesesessnnnns | o
3. LOSS QAJUSIMENE EXPENSES. ...t [ 739,174 |, 594,181
4. Commissions payable, contingent commissions and other Similar Charges..............coovnirininniininnnncinies [ 429,012 | 399,064
5. Other expenses (excluding taxes, liCENSES and fEES).........cocuriiiiiniinrssesssssssene [ 142,091 | 274,557
6. Taxes, licenses and fees (excluding federal and foreign income taxes).... 118,000  |.ovevveeirriririiis 202,030
7. Federal and foreign income taxes (including $.......... 0 on realized capital gains (losses) (including
S 0 net deferred tax ADIlIY)........coowerriccie sttt ssb st s | eebeeesest sttt enens | artesb ettt
8. Borrowed money §.......... 0 and interest thereon $.......... 01ttt nnnenns | ettt | bbb
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....1,868,067 and including
warranty reserves of $.......... 0) ettt bbbttt | st 6,145,408 |..covriiieinieineieinns 4,962,723
10, AQVANCE PIEMIUML...ceuieriirieiteteiseeseesesseesssbseb et b bbbt bbb bbbt n bbbt entesieninnts | oesiessessnsseses st esb sttt esentenss | sebesbsstsessess s sttt
11.  Dividends declared and unpaid:
11.1 Stockholders
11.2 PONCYNOIAETS. ..ottt bbbttt nessnenennninnnens | eetesiesissi st [ ettt
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........vurieeuiueirreriiniireinereeesssissessesesesesssssenerie | ereeresssisssssesesensenes 468,247 | 1,347,670
13. Funds held by company UNAEr rEINSUIANCE tTEAHES. ..........curerriiiriereieirieiseeissiseieiee st sss e sssssssssssssssentesissineee | resiessessnssseses s sesssssssssssnsssniess | sebesbsssssssessessestssbsss s ssessessseacs
14. Amounts withheld or retained by company for aCCOUNt Of ONEIS. ... s | ereeissinsie i TETT | s 8,450
15.  Remittances and items NOt AlIOCALEM...........c.oivuiiiiiiiiiise s | eesesesessnes |
16, ProViSiOn fOr FBINSUFANCE..........c.eiiriiiieiiriirisi ittt nsnsiensnnies [ eresiesiesiesesnsssssssnsnens | coresiese s
17.  Net adjustments in assets and liabilities due to foreign eXChaNGE FALES..........ccueiriiiniirereeesessssssnneeiens [ et nnens | sebesbsse sttt
18, Drafts OULSTANAING. ... .coceiereireiiiiieeisciet ettt bbbttt bbb esentesb e nnnenienss | resiessesinstes ettt nnens | sebeeb ettt
19.  Payable to parent, subsidiaries and affiliAteS...........c.ocreririririie e | e 157,010 |eoevereerrineneireieeeeies 186,284
20.  PAyaDle fOr SECUNMEIES. .....cuuvvurereircireisreieieiseiseis ettt esentnninninens | oetesinsinsisssess s st nenenies | ehesinsses sttt
21.  Liability for amounts held under uninsured accident and health plans..............cocvieinenneee s
22.  Capital notes $..... and INTErESE TNEIEON $.......c..cvuriuiiiiriircireieiei ettt sesnenensnnnnnnine | cetesissinsisss st nnes | cesinsses et b st ees
23. Aggregate Write-inS fOr NADIILES. .........ccrurrriiiriieircie ettt sesenennnenins | rtbsseses e seeeees 1,444,076 | oo 1,460,676
24.  Total liabilities excluding protected cell liabilities (LINeS 1 through 23).........cccceinieneineeinineneseeesssesssseseesissinsneene | st 13,762,659 | ..o 12,487,092
25, Protected Cell IADIHES. .........coiviiiiiiciieiiei s || s
26.  Total liabilities (LINES 24 AN 25).......ccceurrieriiniieieierieeineiseieessssssssise s ssssessssssssessssssssssssssssssesessssssssssnessessessnsinsineens | e 13, 102,609 [t 12,487,092
27.  Aggregate write-ins for Special SUTPIUS fUNAS.........c.oririiiirinineeeeeseseie e | aonensesssssinsessessssinnen0 [ e 0
28. COMMON CAPILAl STOCK........ceuierrercireiiiiriieieieieissi sttt sssss e ntessssssssssssssessesssssnssssssesssssessnssnneesness | oessssssessnssiesnnnnnnne 1,000,000 e 1,000,000
29.  Preferred CAPITAl SLOCK.........c.ccivriiiicireie ettt bbbttt ennentnnieninnnins | sttt | sttt
30.  Aggregate write-ins for other than special SUMPIUS fUNGS..........c.ocuiuiriinee e | s 0 [ 0
3L SUMPIUS NOES ... ceucerierereirrieiteisiee ettt bbbttt ni st st enennnnnss | eetesiessnseses s enb st sesenesenes | fhesbesbee ettt
32, Gross paid in and CONLrBUEA SUMPIUS.......c.cuurvueimiiieiireieieiniieie ettt sssntessssinnnennes | et s 9,753,831 | ..o 9,753,831
33.  Unassigned funds (surplus) 11,091,975 10,915,027
34. Less treasury stock, at cost:
341 ... 0.000 shares common (value included in Line 28 §.......... 0] OO TP FUOTOO OO OO PO PO (OO U O OTTRPOTOROTRN
342 ... 0.000 shares preferred (value included in Line 29 §.......... 0) et | sreren s |t
35.  Surplus as regards policyholders (LINES 27 t0 33, 18SS 34)........curiuerrrminiineineineireessissisesesessessssesssssesssssssssssssnenieninss | aeesesissssssessessensnnes 21,845,806 | ..o 21,668,858
30, TOTALS ...ttt bbbttt [ e 35,608,466 | ...coeeriiiiiiiriins 34,155,950
DETAILS OF WRITE-INS
2301, ASSEt ONe REtUMADIE DEPOSIES. .....ouvuurerercesriaiiiieireieiieesssissie ettt nnnnnenes | sereenesesesssessiseeneniens 1,438,076 | oo 1,451,676
2302, Premilum DEfICIENCY.......ccviuiureiieiereiseieiee ittt sttt bbbt enenens | et 6,000 | e 9,000
2303, ARttt | et | st
2398. Summary of remaining write-ins for Line 23 from overflow PAge.........ccovirineininineinenensennsssesesssssssnsnensnnin | seenereneisnssesesssnenn0 | 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8DOVE).......curiiiiniiiiiiriisinisiisissisissrssissississessessnssessissessnssnssnssssensiees Lo LAAE0T0 | i 1,460,676
270L. bbbttt | et | st e
2702, Rttt | et | st
2703, ARttt | et | st e
2798. Summary of remaining write-ins for Line 27 from OVErfloW PAJE.........ovurieriuereiiniineineieieississieiseiessesssississessssnssnnins | e 0 [ 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LiNE 27 8DOVE).....c..ouiieriiiiiieiiiisiiissiseiiereississississssssnsssssessesssssnsnssensessssies | avensreessrsssissssnssesssseseen0 | s ssesseeenes 0
3001, bbbttt | et | st
3002, bbbttt | et | st e
3003, bbbttt | et | st e
3098. Summary of remaining write-ins for Line 30 from OVEIflOW PAJE.........ourieiureiiiniineineieiesstssieiseie s | eeerrsesinsinse s 0 [ 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 BDOVE). .....c.iuiuiereniiniisiissessisersniessseiseseesensnisnessesessnsnsnessssssssrnnsenins | oerisssasssssssssssesssnssssssssesssssessns 0 [ 0
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STATEMENT OF INCOME

1 2 3
Current Year Previous Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 DireCt......ccee. (Written $.....10,921,389).......c.cumrmrrrrrereieiesesissie et ssssssessesssssessesieniesiens | everieniennnnn 9,819,298 [ 10,594,402 |..cocverenen. 19,196,765
1.2 ASSUME........  (WHLEN $...veviiic0) ettt ssssssessssenenseens | svesensseniessenernsenenns | sreresssesessessnennes | e
1.3 Ceded............ 2,581,589 ... 3,448,721 .. 6,228,518
LANEt e (WHIEEN $.....8,420,394) ...ttt esb st essenisnnennniens | eeeseeseseenens 7,237,709 |.ocoervirernne 7,145,681 |.coocvverneee. 12,968,247
DEDUCTIONS:
2. Losses incurred (current accident year $.....5,645,294):
2.1 DIFECL. vt
2.2 Assumed...

0 N o OB~ w

12.

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

21.

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

32.

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

. Loss expenses incurred
. Other underwriting expenses incurred
. Aggregate write-ins for UNderwriting dEAUCHIONS.............uceiircrieirriiierereee st
. Total underwriting deductions (LINES 2 thTOUGN 5)..........cueuurimiiiniineieieisissie et
. Netincome of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME

. NetinVeStMENt INCOME BAMEM.........c.iueieiiieieiesie ettt bbb bbb en
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 $.....27,700)
Finance and service charges not included in premiums
Aggregate write-ins for MISCElIANEOUS INCOME.........c.ivuriuririiiireieiieisees ittt
Total other income (Lines 12 through 14)
Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15)..............
DiVIAENdS 10 POIICYNOIUELS. ......euveiecicicieie ittt bbb bbb bbb bbb
Net income after dividends to policyholders but before federal and foreign income taxes (Line 16 minus Line 17)...........
Federal and foreign iNCOME taXES INCUITEE. .........cuiuiurerciieiiieieieie ettt
Net income (Line 18 mMinuS LiN€ 19) (10 LINE 22).......cururiuririiriieircieiisiineineiseese sttt
CAPITAL AND SURPLUS ACCOUNT
Surplus as regards policyholders, December 31 PreViOUS YEaI..........cureurririrnieneeeireiseesssissieesessesssss s sssssssinees
GAINS AND (LOSSES) IN SURPLUS
Net income (from Line 20)..............
Net unrealized capital gains or losses
Change in net unrealized foreign exchange capital gain (I0SS).......c.cvririiriureenmiiieineiee s
Change in Net defErred INCOME TAXES. .......u.ruuruurririeieiireireie sttt
Change in NONAAMITEA GSSELS........cuuruureieiiiiseeeie ettt ettt bbbt bbb
Change in ProViSiON fOr TRINSUTANCE. ......c..vuiuiuiueireiseiseisssisie et ses bbb bbb bbb bbbt
Change in surplus notes

Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in aCCOUNtiNG PHINCIPIES.........c.ruriuiiiiiiieieieie bbb
Capital changes:

31T PAIA M.
31.2 Transferred from SUrplUS (SEOCK DIVIAENG).........c.vurerririiriiiiriicieie st
31.3 TrANSTEITEA t0 SUPIUS. .....cvuieucerciriieiscice ettt
Surplus adjustments:

32,1 PAIA M.
32.2 Transferred to capital (StOCK DIVIAEN).........cc. vttt
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)......cuureeeerrrmirniiniineereieieesssineiseesesessessssiens

................... 759,509 | oo 731794 | 1,173,885
.................. (139,617) | oo (174,400) | ........(227,396)
................... 619,892 | oo 557,393 | ooc.......946,489
..(53,159) ..(49,544)

................... 450,706 893,482

.............................. I N T PN |
................... 484554 | ..ooo397547 | ...........843,939
.................. (237,365) | oo 304,634 | oo (344,324)
.................. (237,365) | oo 304,634 | oo (344,324)
.................... (75,000) | ovoieinnnd0,000 | .. (41,138)
.................. (162,365) [ .................264,634 | ................(303,185)
............... 21,668,858 |.............21,930552 |............21 930,552
.(162,365) | ... .264,634 | . (303,185)
................... 400,279 | oo 497,925 | ... 155,607
154,000 | oo (97,400) | v 99,600
.................. (214,965) | oooorrerscn(6,652) | oo (82,116)

.(100,000)

................... 176,949

................... 626,907

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

............... 21,845,806

............... 22,557,459

............... 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 @H0VE). ..ottt

1401.
1402.
1403.
1498.
1499.

Summary of remaining write-ins for Line 14 from OVErfloW PAJE.........ccriuierierreriniinineineessiesisei e
Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 BDOVE). ...ttt

3601.
3602. .
3603.
3698.
3699.
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CASH FLOW

Curreit Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..........ccciiiiiiiiirirrisss bbb | oo 7,045,060 | ...cooreiiciinene 13,088,366
2. Loss and loss adjustment expenses paid (net of salvage and SUDIOGALoN)............ceerriniiniineeneinininensieesssnssssesensssssinsinees | oo 3,876,434 | .o 10,013,139
3. UNderwriting @XPENSES PAIG.......c..euurerereereirriseieieeseeesieesssiseise ettt bbbttt nensntentesineinnnieniens | s 2,971,939 | . 5,338,303
4. Other Underwriting iNCOME (EXPENSES)........cvururuiueereurerseesresseeesessessessessssssesessessessestssssssessessessestssssssessessessestsssssssessesesnnsnsssnnns |oerossssessssssnssensnsssisssnssneres | ansssessesssessessssssssssssessesssssas
5. Cash from underwriting (Line 1 minus Line 2 minuS Line 3 PIUS LINE 4)........cccueruerriinineireisieessincisensneesssssisssssnesssssssissnsnsins | oevesssssnssssinsenesens 196,686 | ..oveeriveieiinis (2,263,076)
6. NEtiNVESIMENT INCOME. ...t | s 748,705 | .o 1,188,468
7. Other income (expenses):
7.1 Agents' balances Charged Off...........oiiiie ettt est s | s (A (0[0) I (49,544)
7.2 Net funds held Under reiNSUFANCE trBALES.............vuuriiiiiiiisiieiiei i
7.3 Net amount withheld or retained for aCCOUNE OF OLNETS...........cviiiiirii s
7.4  Aggregate write-inS fOr MISCEIIANEOUS IEMS..........cuiuiiiireieiieiiei ettt
7.5 Total other iNCOME (LINES 7.1 10 7.4)....c.iiiiriereireieieeeeiseiseiseie bbbt
8.  Dividends to policyholders on direct business, less $.. ..0 dividends on reinsurance assumed or ceded (net).
9. Federal and foreign income taxes (Paid) FECOVEIEM...........ouuiuiueiririiniieinsisiessiesi sttt sssesissinesnenienns | rtsssssss e snennes (137,462)
10.  Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus Ling 8 PlUS LiNE 9).........ccccueurrriniiniineineiieinininsnensieissinsnsnens | ceveeneisissnsineis 1,429,073 .o (372,565)
CASH FROM INVESTMENTS
11.  Proceeds from investments sold, matured or repaid:
L1010 BONGS...ocveieierieseieiseiiecse ittt | s 1,418,293 | .o 3,139,176
L1120 SHOCKS. cvueveieierceseisetiies et bbbttt | s 2,248222 | ..o 5,021,465
11,3 MOTGAGE I0BNS......euveiiiiiicietie ittt entenbsenenenenies | eeriesesieet et enene | arbesbeee et
114 REAIESIALE. ..o | s | s
11,5 Other INVESIEA BSSELS.......couiiiiiiiieiiriri bbb snsnieninnes | s | s
11.6 Net gains or (losses) on cash and ShOrt-term INVESIMENLS. ..o sssssseessssnesnsnsens | seresesssnsnsseesesnsnsnsns | eeesesessesssssesessessessesens 307
11,7 MISCEIANEOUS PIOCEEUS. .....ovuereriertireireiseessissiei et eesss bbbt sb bbb bbbt nbensesiesbebesnentenseninntenne | eetisnssessesssssnenssnsnsssssssnenss | aniossssssssessessasssssssssessenssnsas
11.8 Total investment proceeds (LINES 11.1 10 11.7)....cccuuurrinirrieeieinriniiseineieessssesisssseiesseesssssssssessssesssssesssssssssssensesssnsnsneins | cosveeenssssssssnsennes 3,666,515 | .o 8,160,948
12.  Cost of investments acquired (long-term only):
12.1 Bonds... ..1,657,277 .3,320,561
12.2 Stocks.. ..2,646,611 .5,034,851
12,3 MOTGAGE I0BNS......eucvuieiiiecieticie ittt bbbttt ententnenenenienies | eeriesesieei e enenne | srteebeee et
12,4 REAIBSIALE. ... | s | s s
12,5 Other INVESIEA BSSELS.......couiiriieiiiiiiiri bbb snnienienes | s | s s
12,6 MISCEIANEOUS APPIICALIONS. .......uevuieriercieirciieesiisetiseise bbbttt bbbttt bbbt nsessentnnsssineneneniens | eerisnnsessssssssnsenssnssnsssssssnenss | anbossssssssenssssanssssssesessensssaas
12.7 Total investments acquired (LINES 12.1 0 12.6).......cccuururrriniinieneireisiineineiseieiseessssssssisessessesssssssssssssessessssssssssnsnsessnsinsine | enseesessssssssssennes 4,303,889 | ..o 8,355,412
13.  Net cash from investments (Lin@ 11.8 MINUS LINE 12.7).......cvuuniurriniinininineinsie et sssssssssssssssssesssnsnsnnss | aonsinesssessssessseens (637,374) | oo (194,464)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
14.  Cash provided:
14.1 Surplus notes, capital and SUFPIUS PRI IN.........cureririerieriiiieieisisiseie ettt sesesesestesinsneniens | eeeisssesissssssesesssnsinsnesense | sssssisessesessessstessse s
14.2 Capital notes $.......... 0 less amounts repaid $.......... 01ttt enenennns | e | st
14.3  Net transfers from affiliates. ... | e 87,782 | .o 45,895
14.4 BOrrowed fUNAS FECEIVEM...........ciuiiiiiiiiisi bbb | s | st
14.5 Other CaSN PrOVIAEG..........cvuiuiiircieiiieciseie ettt bbbttt nnbsinennnies | arsnssesse s (1,186) [ 30,550
14.6 TOtal (LINES 14.110 14.5)....oiuiiiecieieieieineieieee ettt bbbt snennneninninns | ceeeesensess s 86,596 | ..o 76,445
15.  Cash applied:
15.1 Dividends to StOCKNOIAEIS PAIL..........cucurerirriiiiriieireie ittt snsentsssssisnesnsnnnninns | oesnsinsieses s | s 100,000
15.2 Net transfers t0 @ffiliAtES.........cociiiii s
15.3  BOIrOWEM fUNGAS FEPAIL.........cvureeeiieeieieiieiiissie ettt nsnenennnens | eebissiesissssesesesesesinsinesense | srbesbseenese sttt n i
15.4 Other applications.... .213,854 ..96,883
15.5 TOtal (LINES 15.110 15.4)....ccuiiiecieireiieiiseineieie ettt bbbt neninninninns | s 243,128 196,883
16.  Net cash from financing and miscellaneous sources (Line 14.6 MiNUS LiNE 15.5)........ccoeueriniiriinrinemnenrinsinsineineisessssssssssseienns [ ernissenssisnsnssensins (156,533) | .o (120,438)
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17.  Net change in cash and short-term investments (Line 10, plus Line 13, pluS LiNE 16).........cccvuruuriureereirerrnirnesniineineinsrsessnsinsineinenins | ceereeesinssnsineeseeenes 635,166 (687,467)
18.  Cash and short-term investments:
18.1 BEGINNING Of YBAI.......cvuiieiriieiiiieieiseee ettt bbbttt bbbttt nsnenennnnnes | rebesssssssensineeeniens (SPA I 7 1,616,699
18.2 End 0f period (LN 17 PIUS LINE 18.1).......cuiueeiererieiiieieeeieieeeiseieeeestistiseie et sssssissisesensnsssinsissinsseeniess | ooveeenseiesesnsinses 1,564,398 |..oooirririainns 929,232
DETAILS OF WRITE-INS
07.401 SEIVICE FEE INCOME......uiuiiriiiiieiieisi bbb nsensnnennens | s 512,254 | . 893,482
07402 ..ottt | st | s
07403 ..ttt | st | s
07.498 Summary of remaining write-ins for Line 7.4 from OVerflow PAgE. ..ot | oeresssinsees s 0 [ s 0
07.499 Total (Lines 7.401 to 7.403 plus 7.498) (LINE 7.4 @D0OVE).......coiuiuiuiiiiiniiiei ettt ssnsnssns s sensnssnssssssnssnsnnies | ossiesssnsssesseseessnsnes 512,254 ., 893,482
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NOTES TO FINANCIAL STATEMENTS

SECTION A

1. Summary of Significant Accounting Policies
A. Accounting Practices

Thefinancial 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 by the 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 requires 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 stated at 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 estate are 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.

(12) 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.
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11
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2.1

2.2

31

3.2

51
5.2

7.1

7.2

7.3

74

8.1

8.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity implement any significant accounting policy changes which would require disclosure in the Notes to the Financial Statements? Yes[ ] No [X]
If yes, explain:...........coc......
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[ ]
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, dateof change: s
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?........

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

[ ] Nof

Yes[ ]

X] NA[ ]

No [X]
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GENERAL INTERROGATORIES (continued)

9.1

10.1

10.2

11.
12.

13.1
13.2

14.1
14.2

15.

INVESTMENT
(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No [X]
If yes, explain:...........coc..c...
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [X]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
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:

13.21
13.22
13.23
13.24
13.25
13.26
13.27
13.28
13.29

Mortgages, Loans or Real Estate
All Other....
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 13.21t0 13.26 @DOVE..........ccceveveiercinisicisieiessie s ssienans

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:

B
Yes[X] No[ ]
1 2
Prior Year-End Current Quarter
Statement Value Statement Value

Yes[X]

No[ ]

1 2
Name of Custodian(s) Custodian Address

Fifth Third Bank One Fifth Third Center, Cincinnati, Ohio 45202

U.S. Bank 425 Walnut Street, Cincinnati, Ohio 45202

15.2
name, location and a complete explanation.

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the

1 2
Name(s) Location(s)

3
Complete Explanation(s)

15.3
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[X] No[ ]

1 2
Old Custodian New Custodian

3 4
Date of Change Reason

Firstar Bank U.S. Bank

06/01/2002 Name Change

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

Fifth Third Bank Cincinnati Asset Management

4530Glandale Milford Road, Cincinnati, Ohio 45242
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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[ ] NA[X]
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 prgram and replaced it with an Excess Loss Treaty effective 1/1/02

We also terminated a Quota Share Treaty on our Non-Standard Auto program effective 7/1/02

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 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
........................................................................................................................................................................... 0 | [ e [0
Total v | S S XXXeirree [, (I PO (I PO 0 | (I PO 0 | (I PO 0 | 0
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SCHEDULE A - VERIFICATION
1 2

First Quarter
Current Year

Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o g~ w NP

S
I i =

Book/adjusted carrying value, beginning of period.............coceenevnineneineinenniniins
Increase (decrease) by adjuStMENL..........c.ccvririirieneineeeieese e
COSE Of ACGUINEE. ...ttt
Cost of additions to and permanent iMProVEMENES............c.eeerrrcereeeecereeogmeeee
Total profit (I0SS) ON SAIES..........eveieriereireeiieireirie et N
Increase (decrease) by foreign exchange adjustment............coovenrereereieronnnnens
AMOount received 0N SAIES.........c.ocviriier s
Book/adjusted carrying value at end of current Period............ccooveerrereeneieeinsinnenns
Total valuation AllOWANCE............c.cruiiriiiniri s
Subtotal (LINES 8 PIUS 9).....euvrruiririieireieieeseisieiseie st
Total nonadmitted @MOUNES..........cc.vvrieiiiririr e

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

SCHEDULE B - VERIFICATION
1 2

First Quarter
Current Year

Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o g >~ w

11.
12.
13.

Book/recorded investment excluding accrued interest on
mortgages owned, beginning Of PEMIOd. ..o

Amount loaned during period:

2.1 Actual cost at time of ACQUISIIONS...........ovueerurrrrinieneinere e
2.2 Additional investment made after aCqUISIIONS............cvvierivreereeerinirniineieenns
Accrual of discount and mortgage interest points and commitment fees.................
Increase (decrease) by adjustment..........c.cceirineereineenineneneeeeeeeieend ..
Total profit (I0SS) ON SAIE.........curereurirrirriiriireieie e N
Amounts paid on account or in full during the period.............ccvvrerenininineinens
AMOrtization Of PrEeMIUM..........ocureieiireiiee e

Increase (decrease) by foreign exchange adjustment............cocvereereereereininennens

Book value/recorded investment excluding accrued interest on
mortgages owned at end of current period.

Total valuation allowance.
Subtotal (Lines 9 plus 10)....
Total nonadmitted amOUNtS...........c.ceevvverevererrerenennns

Statement value of mortgages owned at end of current period..........c.cocrevivininnne.

SCHEDULE BA - VERIFICATION

Other Invested Assets Included in Schedule BA

1

First Quarter
Current Year

2
Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o 0~ w

11.
12.
13.

Book/adjusted carrying value of long-term invested assets
owned, beginning of PEHOM...........oruiiririeee e

Cost of acquisitions during period:
2.1 Actual cost at time of ACQUISILIONS...........ccueerurrrrniinieneiieie e
2.2 Additional investment made after aCqUISIIONS............c.vevreeriereereereienirniineieinns

ACCTUAI Of QISCOUNL.......vvviiviicicieicce e

Increase (decrease) by adjustment..........c.ccveirineereineensinineneeeeeeieend N
Total profit (loss) on sale

Amounts paid on account or in full during the period............ccvvrereninineneiens
AMOrtization Of PreMIUM..........ccuririririiiree bbb
Increase (decrease) by foreign exchange adjustment............coovenereereererninennens

Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEIIOU. ..o

Total valuation allOWANCE............cceverrevriieierireie s
Subtotal (LINES 9 PIUS 10).....ceuvureiieerciririineineireieieessisi e
Total nonadmitted AMOUNLS.........cccveviveireiieieies e sens

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

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 9,189,310 | .eivvrerrireireieiins 839,709 | 527,342 | [CZRRK1) I 9,189,310 | ..ovvveririririiens 8,978,040 ..o [ e 9,530,991
2. ClASS 2ttt | s 1,821,214 | .o 232,110 oo 9,856 | .o 238,360 | ..coviriiiiiriins 1,821,214 | .o, 2,281,828 .o [ e 1,357,673
3. ClASS 3.t | e 577,816 | .o 167,118 | 214,029 [l 141943 | 577,816 | .o 672,848 .o [ 832,462
4. ClaSS Aottt | e 964,041 | 79,288 | .o 110,782 .o (140,764) | .ovovvrerrirereireieinns 964,041 | .o 791,783 [ [ v 899,630
5. ClaSS 5o | £0,225 e 90,090 | 39,2400 | 70,225 | 19,275 | s 74,600
6. ClASS B...eveeeeiriieiiiieiei ettt nisninns e | eeseenerensnisse s | arsnsessssssssses s snssseersenes | sebsssssessns s 18,000 | s 18,000 .o |
7. TOtAl BONGS.......coieieriiiriiiiniiscircieeeseicicine et snennnnnins | e 12,622,606 | .....cccoocovrivriinnnes 1,318,225 |, 952,099 |..iiiiiiia (226,959) | ..ocovrrvririninnen. 12,622,606 [ ......cccocovrrirninne. 12,761,774 | oo, (U I 12,695,356
PREFERRED STOCK
8. ClAaSS Lottt | e 826,497 | .o 409,488 | ..o 581,538 | i (13,483) | .oveerrirereireieinns 826,497 | .o 640,964 ..o [ 491,268
0. ClASS 2.ttt | e 877,953 | .o 458,961 | .o 233,895 .o (163,485) | ..coovrererrireireireieinns 877,953 | .o 939,535 | [ e 777,372
10, ClASS ...ttt | et 75,234 | s 62,375 | e 114,047 oo 75234 | 126,906 [ ..ovoveeenierinirieniee [ e 73,969
11 ClaSS Attt | et 36,486 [ [ | (3,112) [ 36,486 [ 33,374 [ [ 36,489
12, ClaSS 5.ttt | e 22,236 | || e [CINRSTG) I (T 22,236 | 13,080 | s 20,056
130 ClASS Buovirirricrii s [ | snsssnssnsenes | oresssessssssnssnssns e | connenssnsensenssenssens e | oossesssenssssnesnnesnnsnssnsenseensies | srissnissnsensnnsennsenssenssenniennen | aniiesssess s | chisesi s
14, Total Preferred SIOCK.........couueeiriniinineieieeiseiseieessssiseiseiessissnssenens | arnsessenssisnsnsnenes 1,838,406 | 868,449 | 877,808 |..ooiiiiiiiiriieas [UEREE) 1 1,838,406 | ..o 1,753,859 | .o 0 o 1,399,154
15.  Total Bonds and Preferred StOCK..............ocvcueeienienineinciinininincncnsieisiiniinee | vt 14,461,012 ..o 2,186,674 ..o 1,829,907 |..cooovvvvviiinnennn(302,148) | oo 14,461,012 |....cccoovovrrcrnne. 14,515,633 [ ..o | 14,094,510
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SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quartet

1 2 3 4 5
Book/Adjusted Actual Amount of Interest Paid for Accrued
Carrying Value Par Value Cost Received Current Quarter Interest
8099999, TOtAIS.......ccoocvererercrrirriirs | v, 939,866 |...ccooveene XXX | v 941,591 | 2,358 [ 1,139

SCHEDULE DA - PART 2 - Verification

Short-Term Investments Owned

First Qluarter SecondZQuarter Third guarter Prior Ye:r Ended

Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of Period..........ccccoecvnnecnecnnins [ crvveneineieisiisinie 893,389 | .o LOTA247 | 0 | 1,539,029
2. Cost of short-term iNVeStMEnts aCQUINEd............vereereereeneernrinineneieieins | cvrineineineeeseessinees 589,043 | ..o 383,243 [ | e 2,647,309
3. Increase (decrease) by adjUSIMENL..........cccovirirennrnniniirsnniiniines | e | e (1,725) [ 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 515899 [ | s 3,296,621
7. Book/adjusted carrying value, CUrrent PEriod...........covercererenminiiniiniinies | e 1,074,247 | oo 939,866 | cocveririeieireeieeni 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 | .o 939,866 [ ..o 0 e 893,389
10.  Total nonadmitted @MOUNES..........ccurveiieiieiierieierserserssinssssnienes | | snsssnsssnssssssonnss | | oiessesssess s ssssnnes
11. Statement value (LIneS 9 MiNUS 10)........ccovureerermrnenrnenensinirniinnineineens | veeneveevnirnninneneenn LOTA2AT | 00000000 939,866 [ o0 [ 893,389
12, Income collected during PErOG...........ceeereerrnrneineineereeinrninensseeinniens | e 2,284 | s (50B) [ ouveueereeerrerrernrrnnineineiieiieins [ e 49,308
13.  Income earmned UG PETIOM..........c..wvceiecereereiieiiniiniieeirererennnnnieees | eineinsiieiieeienecisssseees 782 | 5410 oo [ 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 10,921,389 |.............. 10,999,599 | .....co...c.... 5,953,565 | ..., 7,706,444 | ... 6,394,265 | .............. 7,084,873

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
. Mortgage guaranty..........cceoeeeverneninens
. Ocean marine
. Inland Maring..........coocverneninenneineins
Financial guaranty..........c.couceeneenineeneen.

Medical malpractice-occurrence.

Medical malpractice-claims made.............
Earthquake.........ccocneeineneniieeenene

Group accident and health..

Credit accident and health..............ccc......
Other accident and health............ccccceune...

Workers' compensation...

Other liability-occurrence............ccocveeenen.
Other liability-claims made.............cccuuenee.

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
TOAIS. .o

..2,770,799

.1,290,148

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
. Mortgage guaranty..........oeoeveverrerinens
. Ocean marine
. Inland marine
. Financial guaranty...........cccueneurernnenincinns
. Medical malpractice-occurrence................
. Medical malpractice-claims made..
. Earthquake
. Group accident and health..........c.cccceveene
. Credit accident and health..
. Other accident and health..............cccc.......
. Workers' compensation............cc.cuereereeenes
. Other liability-occurrence
. Other liability-claims made...........ccccccovvenee
. Products liability-occurrence..............c......
. Products liability-claims made....

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

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

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

. 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

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 [, 146 [, 30 [ 176 [ciiiiiinn, 208 | s 1 [ 14 ] 233 | s 33 | s (21 I (21)
2.2000 o 510 [ 152 [ 662 [ 325 | s 7 | 332 [, 502 | s 12 [ 101 [ 615 [ 317 | s (€21 [ 285
3. Subtotals
2000 + Prior [ 831 [ 261 [ 1,002 [, 471 s 37 [ F10L I 710 | s 23 [os 115 [ 848 | 350 | s (IS I 264
4. 2001 [ 1,517 [iiiiniiens 1,036 [ 2,553 | 887 [ 213 [ 1,100 [ 901 [ 235 | 202 [ 1,338 [, 271 | s [(C115) 1 I (115)
5. Subtotals
2001 +Prior [, 2,348 | 1,297 [ioiniiniiens 3645 | 1,358 | s 250 [ 1,608 [..coiiiiiinininn: 1611 |, 258 | 317 [ 2,186 | 621 | s (472) | oo 149
6. 2002 | XXX [ LSS S IR LSS SR IR LSS SN IR 2,980 | 2,980 |.ooiiinnn. LSS SN IR 1576 | 1,089 [ 2,665 | XXX erwwrernnee [ LSS SN P XXXerieorens
7.Totals |, 2,348 |, 1,297 [ 3,645 |, 1,358 | 3,230 | 4588 | .o 1,611 | 1,834 |, 1,406 [ 4,851 | 621 | e, (472) | oo, 149
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, 264 %|2. ... (36.4)% [3. oo 41 %
Col. 13, Line 7
Line 8
A 0.7 %

(@) 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.
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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:

*16721200249000002*
*16721200245000002*

20
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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
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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)
Bonds - Industrial and Miscellaneous
United States
1616IN AG5........ Chase Manhattan Corp.........cccueereeereiinsineineieeseessissiseisesenesssssisssessesienss | erees 04/09/2002...... MeSIroW FINANCIAL, INC........ovvieirieiiieise e
339130 AT 3.......... Fleming COMPANIES..........cuureiiiueieirinsineisereessssissiseisessessssssssssssesessssnsinsens | oee 04/19/2002...... VARIOUS ..ottt
362311 AE 2 GTE CalifOrmia......cceveveireiciieiesieiessesese st ssessssnessseniens | enead 04/09/2002...... Mesirow Financial, Inc..
464592 AB 0 ISle Capri CasiN0S INC.......c.ovieireiiniinineneiesssissiseiesesssssissiseesesssssnsens | e 06/21/2002...... (611215 T
481165 AC 2......... JOY GIODAI INC..evvrieiiiiiiee e sininens | ereed 06/26/2002...... Morgan Stanley.........
521865 AE5......... LEAN COMP..euiriiiiiiieeieieiiesisei ettt sntesissssnssssnennnens | oeea 06/18/2002...... Lehman Brothers Securitie
700690 AH 3......... |Park Place Entertainment.... R 06/10/2002...... CIBS..ocvveerveeeeeiernn,
742718 BW 8........ Procter & Gamble COMPANY.........ccvrienineinereieinsineiseineseessssissiseesesssssnsenes | oee 06/04/2002...... Morgan Stanley.
87612E AB 2......... TaNGEE COMP.uveuvuiriiiiiniereieiei ettt nennniens | arend 05/30/2002...... MOTGan SEANIEY........oveiecieieieireie ettt
879006 AC 8......... Teekay ShiPPING......c.vieriereiieinineneiree s esessisinens | erees 05/01/2002...... Undefined
90333W AA6........ |US Bank............... SRR IO 05/28/2002...... First Union.
98152D AH 4......... World Omni Auto.. N 05/20/2002...... First Union.

United States

4599999. | Total - Bonds - Industrial & Miscellaneous.

6099997. | Total - Bonds - Part 3.........................

6099999, | Total - Bonds 934,982

Preferred Stocks - Industrial and Miscellaneous
United States

703

21988G 84 1......... COMP-DACKED TIUSE.....eoceeeeeie ettt ssininenne | eriees 06/19/2002...... MeSIroW FINANCIAL, INC.......coveieeieieisinineneieseieneesee s | aeeveseesesesessineens 7,000.000 179,200
22080U 20 9.......... | Corts Trust Safeco Capital... ISR IO 05/23/2002...... Mesirow Financial, Inc.. 2,450.000 ....61,740
812404 20 0.......... |Sears Roebuck............. [ROPER Y 05/07/2002...... Mesirow Financial, Inc.. 5,000.000 124,800
87316S 20 3.......... | TXU Europe Capital. VPR P 06/19/2002...... Mesirow Financial, Inc.. 6,700.000 178,890
G16547 16 1......... BSCH Finance LTD.. R P 06/12/2002...... Mesirow Financial, Inc.. 3,650.000 ...93,531
UNIEEA STAIES........cvvecveeie ettt en et se s aensesessessesssessesessssssnsssessensnsanessnss aesiessssessessssessesessesas .638,161

6399999. | Total - Preferred Stocks - Industrial & Miscellaneous .638,161

6599997. | Total - Preferred Stocks - Part 3 .. .638,161

6599998. [ Total - Preferred Stocks - Summary Item for Prefel s .230,288

6599999, [ TOtal - PrefErred SEOCKS. ........cvveeveivveeiiveieieesei ettt esi et ten et eneseniensesnsenseesneanen 868,449

Common Stocks - Public Utilities
United States

670872 100.......... OM GIOUP INC.vtitritrtrici sttt Smith Barney Shearson
Y2573F 10 2.......... Flextronics International... A.G. Edwards
United States..............cc...........
6699999. [ Total - COMMON SEOCKS = PUDIC ULIHES..........c.cvvcveivieerieieiieieieseiees ettt seesensseesiesesense etessessessssessesassessesassessesssessessssessessssessesassessesassessssessessesessessesassessesassessssassessssessesas

Common Stocks - Banks, Trust and Insurance Companies
United States

00105510 2.......... AFLAC INCeovovveceecie sttt ssses s ssssessessssensessssensessniese | oeend 04/09/2002...... Bernstein, SAnford...........cccoueveiecireecse e
064057 10 2.......... Bank Of NEW YOrK.......ccoveiiieiieiieiesseeseee s ssssssesssssnensssenienenss | aveees 04/12/2002...... Lehman Brothers Securitie
665859 104.......... NOMHErN TrUSE COMP...uvuerieiesiiseieiersiissi s ssisensnsnsnnnens | oeeaas 04/09/2002...... Gradison........c.ccoenienne.
UNIEEA STAIES........cvovecveve ettt ns et ssienetentensesensessnsensesessenseseniense aeeressesas
6799999. [ Total - Common Stocks - Banks, Trust & Ins. Cos

Common Stocks -
United States

ndustrial and Miscellaneous

038222 105..........
053611109
090613 100
278865100
291011104
311900 10 4
459200 10 1 .
681919 106..........

Applied Materials Inc...........c.......
. | Avery Dennison Corp...

Biomet Inc.
Ecolab Inc.....

Emerson Electric..
Fastenal Company...........

International Business Machine...

Omnicom Group INC.....c..covveenee

SEOCK SPIIt.....vveceecie e

Robt. W.Baird & Co...
Prudential Bache...
Salomon Bros............
Credit Suisse First Bosto..
Robt. W.Baird & Co.......
Bear Stern & Co........
Smith Barney Shearson

........................... 175.000
.132.000
.315.000
.175.000
.145.000
.200.000
...95.000

rrrerCCro
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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)

713448 10 8.......... |PEPSICO INCurvivveieiieriiecicieieses et b s bbbt 04/22/2002...... | MEITIILYNCN......cooiiireirieieiiesiecciese st stesiss s sssesesssssensens | eeveesessessessessesenes 150.000
717081103 .. 06/01/2002 .385.000
748356 10 2.......... 05/17/2002 Smith Barney Shearson....
983024 100.......... 04/10/2002 Davis Mendel Regenstein

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...

() For all common stock bearing the NAIC designation "U™ provide: the number of such is
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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 06/17/2002[ PRINCIPAL RECEIPT........cccoovernirnirrnnnne
36224T AC 4... [GNMA Pool #337603................. 06/17/2002] PRINCIPAL RECEIPT...

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

Bonds - Industrial and Miscellaneous

United States

077447 AC 4.... | Belden & Blake Corp.......cccveueeeenreneeneeneeneenenns 05/03/2002(J. P. MOrgan SeCUMtES. .......c.ovurereverene | evrreneivenerniiniine | cvevreeneens 19,800
210805 CE 5.... | Continental Airlines. 04/17/2002 Sink PMT @ 100.0000000 ..9,856
247701 AB 1.... | Delta Mills, Inc.... 05/06/2002 12,075
339130 AL 0.... | Fleming Cos. Inc..... 04/19/2002 34,773
393505 AP 7.... | Green Tree Financial.. 06/03/2002| Bank New York.. 190,000
436255 AC 7.... |Hollywood Park Inc.... 04/15/2002[ BNP Capital...........cvevevnec 43,988
720721 AC 3.... | Pierce Leahy Command. 06/04/2002 Raymond James & Associate... 40,150
T9377W AA6.. 05/13/2002[ Meridian Capital Markets... 45,563
................ 396,205
4599999. | Total - Bonds - INAUSHrial & MISCEIIANEOUS.........cu.rer sttt 396,205
6099997. [ Total - Bonds - Part4........cccocovvevenenens ...407,648 . . . .
6099999, [ TOAI - BOMMAS. ......vvervesrresressienseses s srese s s senies | aveneneons 407,648 438,782 | ......... 436,200

Preferred Stocks - Banks, Trust and Insurance Companies

United States

638539 88 2..... [National Westminister Bank...........c..cccccooeneneeee. | 06/19/2002] Mesirow Financial, InC.......ccccoocvvcvicniiines | 20......5,000.000 ... 128,996 131,250 |......... 131,250
United States ...128,996 131,250 |. .131,250
6299999. | Total - Preferred Stocks - Banks, Trust & Insurance Companies 128,996 131,250 |........ 131,250

Preferred Stocks - Industrial and Miscellaneous

United States

055188 20 5..... |BAC Capital TIUSE......c.ouevvrmecermcrireeerersnerenieennns 05/07/2002[ Mesirow Financial, INC.........c..ceerevvrneeenne. 123,996 125,000 | .......... 125,000
257206 20 1..... | Dominion CNG Capital Trust. ... |05/02/2002| Mesirow Financial, Inc... . ...231,098 .233,895
637432 60 0..... | National Rural UtIlItIES..........ccverrrrrenieriereieees 06/12/2002| Mesirow Financial, INC...........ccocveereenrvnenn.
69360R 20 8.... | PSCO Capital Trust 05/23/2002| Mesirow Financial, Inc
United States

6399999. | Total - Preferred Stocks - Industrial & Miscellaneous..

6599997. [ Total - Preferred STOCKS - Part 4.......c.oc it

6599998. | Total - Preferred Stocks - Summary Item for Preferred Stocks Bought and Sold This Quarter.

6599999. | Total - Preferred Stocks

Common Stocks - Banks, Trust and Insurance Companies

United States

064057 10 2..... | Bank Of New York..
United States
6799999. | Total - Common Stocks - Banks, Trust & Insurance Companies

Common Stocks - Industrial and Miscellaneous

United States

00846U 10 1....
02553E 10 6....
026874 107.....
090613 100.....
14040H 105....
14149Y 10 8....
172908 10 5.....
172967 10 1.....
28336L 109.....
31340030 1.....

Agilent TEChNOIOGIES.........ovvrerevrrrreirreireireireiaes
American Eagle Ouffitters..
American International Group
Biomet Inc.......
Capital One Fin .
Cardinal Health Inc.

Cintas Corp..... .
CItIGroUP INC...ovvveceieireeieieesee e
El Paso Energy
Federal Home Loan Mortgage...........cocveereereunns

05/14/2002
05/08/2002
05/08/2002
06/01/2002
05/08/2002
06/12/2002
04/10/2002
05/08/2002
05/17/2002
04/23/2002

Lehman Brothers Securitie.............cccco......
Fifth Third Securities......

Bear Stern & Co.....

First Boston....
Fifth Third Seci
First Boston........
Merrill Lynch...
Merrill Lynch
Bernstein, Sanford...........ccocovvericveiennen,
Lehman Brothers Securitie.............ccco.u....
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarte
2 5 8 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 (@
401698 10 5..... | GUIdANE COMP...vvvvreereirririreicieieierieeisieeeeeees 06/13/2002| Fifth Third Securities

437076 10 2..... |Home Depot Inc.................
458118 10 6..... | Integrated Device Technology...
548661 10 7..... | Lowes Companies Inc
584699 10 2..... |Medimmune Inc......
87612E 10 6.... | Target Corp............
902124 10 6..... | Tyco International LTD...
United States.....cocvernrerienieiersrnnenas
6899999. | Total - Common Stocks - Industrial &
7099997. [ Total - Common Stocks - Part 4.
7099999. [ Total - Common Stocks.................
7199999. [ Total - Preferred and Common Stocks......
7299999. | Total - Bonds, Preferred and Common StOCKS............ocveeeevvrninierircrannns
(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues:

05/08/2002( Merrill Lynch..........
05/14/2002| Bear Stern & Co.
05/08/2002( Merrill Lynch...
05/01/2002] Fifth Third Securities..
05/08/2002| Merrill Lynch..........
04/24/2002| Bernstein, Sanford.
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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
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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.ccoocreereineinecneineneenns Cincinnati, Ohio

Cincinnati, Ohio..

........ 480,126 |........413,316 | ........617,824 |.....
v 1,031 .6,962 |...
0199999. Total Open DePOSILONES......c.rrrrrrrnreriereeeereresrsssisseseeserssnsnsssessnseessnssnssssnsrsennes | eoeree XXKerree [ enrvnenmnnnnnnened [0 |, 487,657 | ....... 420,278
0399999. Total Cash 0n DEPOSIL........covuririirieierinrnrninsnsiesrisnsssseserserssssssssssssreerssnsnnenns |eoenee X&Kerree [ ennvneinnneinennne [0 | 487,657 | ....... 420,278
0599999. TOtal CASN. ... | aeene s XXKueres |ennerennrnnenennen0 | [ 487,657 | ........ 420,278

EO8
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