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STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
Lo BONAS...eieiiiieneie ettt | e 471,003,805 ..o [ e 471,003,805 |...ccccoenne 453,598,841
2. Stocks
2.1 Preferred SIOCKS. ..o [ e || . (O I
2.2 COMMON STOCKS.....curereuieciiieieieiseissessstssiseese s stssiseisessessessesissssesnsnesssniens | aveensiieins 129,029,361 |....ccovvevne. 10,341,543 |........c..... 118,687,818 |....cccconvvne 139,773,314
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
ENCUMDIANCES).....voereeieereiseieriseseise et bessssnenenins | eesesensineens 14544244 | ..o | s 14544244 | ... 14,883,731
4.2 Properties held for the production of income (less $
ENCUMDBIANCES).....cveveerniiieeierieissesesieise bbb estssisessenessesesnsnns | assinsisseseeseniens 808,174 .o v 808,174 |..cooviririreins 821,081
4.3  Properties held for sale (less $.......... 0 ENCUMDBIANCES)....ccvciieeieininininsiiennes | eeereieiinsinsinsissensnesnnins [ o | oeeseenesesessssnssseeeees 0 [ 124,188
5. Cash ($.....19,499,577) and short-term investments ($.......... [0) JFSPORURRITURURONURRR DOV 19,499,577 | .o | e 19,499,577 |.covireieen. 14,795,127
6. Other INVESIEA ASSELS........cvueivieierieeerieeiseieieeee sttt snssissseinenies | cessessseeneens 17,908,082 |....ccovvreune. 3,397,297 | .o 14,510,785 |....cccovvniene 16,210,200
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 10 8).......ccccveuvineneinenenniininineneienes | eeereinenens 652,793,243 |..cooovireenee 13,738,840 |..cocoveunee 639,054,404 |.....ccc...... 640,206,482
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of COlECHON. ......c.ccovvrneneincieiniies [ v 22,662,966 | ...ocovrririiiines 93,500 | .ovreriireinns 22,569,466 |.....ccoorrurienes 4,063,343
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $.....1,102,500 earned but unbilled premiums).........cce. [ .evivineenes 73,605,373 .o 838,052 |...ccovrernee 72,767,321 | .o 66,978,417
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............cviiiinnnisessnsssseses | | o | e 0 o,
13. Amounts receivable under high deductible POlCIES............ccoririniiniiniiniiniisiiciieies v | | (O I
14. Reinsurance recoverables on loss and loss adjustment expense payments........ccceeee | cervirieeren 14,635,310 | [ 14,635,310 |.ccovvverinnene 9,732,545
15. Federal and foreign income tax recoverable and interest thereon
(including $.....27,090,531 net deferred tax @SSet).........cocveenirnenenerieninineseneiens [ eeneineineins 32,525,545 |...cooviinn. 12,444,383 |....cccveuneen. 20,081,162 |...cccouwneen. 13,807,312
16.  Guaranty funds receivable 0r 0N EPOSIL...........ococcuereiiniineireieresrseseresnrinnes [ e | oo | s [0 R
17. Electronic data processing equipment and SOftWAIE...........ccovuuiereereererninininensisriniines | ereenesnsineins 1,385,589 |.coveririeiiinns 807,048 ..o 578,541 ..o 844,548
18. Interest, dividends and real estate income due and acCrued............cocovevveivniiniiiniiiies | eonrirerireninnnns 7,387,670 |.coveveneinrinrisrinins | e 7,387,670 |.coovririene 6,427,290
19. Net adjustments in assets and liabilities due to foreign eXchange rates........cccvvninees [ | [ e [0 R
20. Receivable from parent, subsidiaries and affiliates...........cccourerevenennniniriins e 233,222 .o [ 233,222 | 458,527
21, Amounts due from/to protected CellS...........ouurrruririniiniieneeininsneseseeissssnsneens | e 68,383 | . | e 68,383 | e
22.  Equities and deposits in poolS and @SSOCIALIONS............rwuierueemrnrininineieissrieninsineins | erevieirsssssssissinesiessnienss | eresssnsinsissnssesnsnnnes | e (VN O 1,532,719
23.  Amounts receivable relating to uninsured accident and health plans...........cccocoinins v [ e | e [0 R
24.  Other assets NONAAMILEM...........corueuriiiriireireieeese et [ creresessineaees 3,043,755 | 3,043,755 | .ovieeirineneieiens (0 O (0)
25.  Aggregate write-ins for other than iNVested aSSELS..........oceiineneineiinnninenesiens e 2,789,563 |..ooiiiiniins 2,777,139 | oo 12424 [ . 18,942
26. Total assets excluding protected cell assets (Lines 9 through 25)........cccccovvvvvncvcceens | eveiniinein 811,130,618 |..ccovirrerne 33,742,717 | .o 777,387,901 |..coooveenee. 744,070,124
27, Protected Cell BSSELS........oviiiiiieininseenisnsnnsnsissssssssssssnnnns | o | e | s 0 o,
28. TOTALS (LINES 26 @Nd 27).....coruirrrirnirieriireireieiseesssinsiseisesessssssinsissssesessssssssnsnees | aossineineinns 811,130,618 |....ccovvreene 33,742,717 | .o 777,387,901 | ..o 744,070,124
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. MISCENANEOUS SSELS.........cvvuririiiiiiisisiesisesiessissesieni s | resiesinesneies 127,246 |....cccovvvinane. 114,822 | oo, 12424 | i, 18,942
2502, PENSION AEPOSIES......cvuvuerriniieieiseiseisssiesiseiseseesesssssssssissseessssssssssssssssssssssessssnsens | oesessssineeneens 1,655,281 |.coovviriinn. 1,655,281 | .oooeiirinineineieeens [0 R
2503. Tenant allOWANCES..........c.vriiiriiinininrsississiissssssssissiess s | oo 1,007,036 |..cccovverinene 1,007,036 | ..coverrirririnirieniiens 0 o,
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 @h0VE)........ccrrnrenrniiniiisinsisrnisiinies | eissississineens 2,789,563 |....ccoooinninn 2,777,139 | i, 12424 | .o 18,942




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $.....64,856,910)..........ceuriuriureeminiiniiniinieesissieeissie s | e 184,773,615 | .ccoveveeirircienns 164,854,282
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........wueercurrrrrerniinieneieierseesssisissesesessssssissessenenies | rereesesssessessensseean 14,584,707 | .o 6,244,909
3. LOSS QAJUSIMENE EXPENSES. ...t bbb [ e 40,337,666 | ...cooovveriiieiiiines 36,476,665
4. Commissions payable, contingent commissions and other Similar ChArgES..........cc.oouieieineininnsennnne [ e 8,116,508 | ...cviverierierirerieiins 6,795,705
5. Other expenses (excluding taxes, liCENSES aNd fEES)........ccuvimiiiiiiiieiiissrrsssnsnnsnienis [ e 3,941,422 | 4,358,323
6. Taxes, licenses and fees (excluding federal and foreign income taxes).... 3,492,323 ....4,061,322
7. Federal and foreign income taxes (including $.......... 0 on realized capital gains (losses) (including
S 0 net deferred tax lADIlIY).......cooerre et | s [(0) I 801,118
8. Borrowed money §.......... 0 and interest thereon $.......... 01ttt nnnenns | ettt | bbb
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....43,933,459 and including
WAITANty reSEIVES Of $.....750) .. ...ttt bbbttt nensnieninnne | eeereeesen s 130,973,060 | .cocoerririircieinns 107,811,525
10, AQVANCE PIEMIUM. .. .euivuiuieieeietseesees bttt bbb bbb bbbttt nennniens | ebneinesesessnsnsi e enaees 3,727,402 | .o 2,998,600
11.  Dividends declared and unpaid:
11.1 Stockholders
11.2 PONCYNOIAETS. ...ttt bbbttt enennnines | nereses s 380,250 .. 361,130
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)........c.cueurrrrirniineireeeieisseinsiseeseeseseessissieesssssesinsens | rereeesesissssseineseens 20,140,033 | ..ccvireirieineieenens 16,744,662
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 OtEIS. ... | e 9,151,508 | ..oieeeerriiniineineieinas 9,497,992
15.  Remittances and items NOt AlIOCALEM.............ccvuuiviiiieiicici s | s 1,776,594 | ..o 1,220,117
16, Provision fOr FEINSUFANCE............cvuuieiiriiririsiesiesi bbbttt snsnnnnenns | e 9,126 | e 9,126
17.  Net adjustments in assets and liabilities due to foreign eXChaNGE FALES..........ccueiriiiniirereeesessssssnneeiens [ et nnens | sebesbsse sttt
18, Drafts OULSTANAING........oreeerceieiiiicieireie ettt bbbttt snnntens | e 9,849,286 | ...cociviririiriieinns 10,203,780
19.  Payable to parent, subsidiaries and affiliAteS...........c.ocreririririie e | e 952,512 .o 824,948
20.  Payable fOr SECUMEIES. .......cvuieurireeieieriieieieie ettt bbbttt sntesisineneniens | et se s 3,478,916 |, 714,760
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. ........cceurrrieirieieieirei ettt sennnennnnnns | aeiserersnsse s senenns 13,906,677 | ..o 3,570,187
24.  Total liabilities excluding protected cell liabilities (LINeS 1 through 23).........covuririniereiniinineineieseessssseseiesssssnsneens | e 449,591,604 | 377,549,149
25, Protected Cell IADIHES. .........coiviiiiiiciieiiei s || s
26.  Total liabilities (LINES 24 AN 25).......ccceururieriirireieiriniineineieissssisssseisessssssssesssssssssessesssssssssssnsssessesssssssssnenessessnsinsineens | 449,691,604 [ 377,549,149
27.  Aggregate write-ins for Special SUTPIUS fUNAS.........c.oririiiirinineeeeeseseie e | aonensesssssinsessessssinnen0 [ e 0
28, COMMON CAPILAI STOCK. .....e.ceucereerciieisreiiieee ettt sttt enentenisniness | eetesinsissi s s sns st sesenesentes | ehesbnsseses sttt es
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 CONLHBULEA SUMPIUS.........cuivrerirriiriieiieie et sss bbbt siesssss s senesnnnnss | oetesississssssesses st sesenessenes | sesinssesses st se st sees
33, UNasSIgNed fUNGS (SUMPIUS).......cveuierrureirririiiiseineieiseisssis sttt bbbt sneninnnes | ceeeeesessssssssesaneaas 327,796,298 | ..o 366,520,975
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)........cuureurriniiriireieieessinsiseieseessssssssissisesessssssssssssensniesinss | eroeesssssssssssesssseans 327,796,298 | ..o 366,520,975
30, TOTALS ...ttt bbbttt [ s 777,387,902 | .o 744,070,124
DETAILS OF WRITE-INS
2301. Line 15 from 2000 ANNUAI SEAIEMENL...........coriiriiiiiiiieiieiieiiesie e nsninienies [ erssiesiesesesesesssnnnnns | oot
2302. Pooled general eXPenSES PAYADIE.........c..c.viieiueieeiieciseise ettt [ e 1,114,230 |oorereereeeieineieens 1,116,975
2303, MiSCEllANEOUS ADIHES.........ouveeiveiriiiiiei bbb [ 129,222 | 430,276
2398. Summary of remaining write-ins for Line 23 from overflow page 12,663,225 ....2,022,936
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNE 23 BDOVE). ...t sisssisseseessesnssnsssisssssissnsnssssssissssssssnies | osresissssnissessesssseaas 13,906,677 ..o 3,570,187
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




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Previous Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............. (written $.....248,117,500)..........cuuumrvrrierierierseeseni s | s 231,864,086 |......co..... 201,312,881 |..covcvenne. 273,935,013
1.2 Assumed........ (WIitteN $.....95,231,568)........ccumrrimrrineiririsisessieesiesiesssessse s | oo 83,971,007 |...coovevenne. 56,462,109 |....ccoevenne. 77,321,384
1.3 Ceded............ (Written $.....89,598,779).......cuumrmirririirieriesseesiesi s | 82,762,370 |...ccovuvenne. 62,967,605 |.....ccoooeene. 85,356,609
1ANet. .. (ritten $.....253,750,298)..........vummrvrmrirrenierienseesieni s | s 233,072,723 | .covivenne. 194,807,386 |............ 265,899,788
DEDUCTIONS:
2. Losses incurred (current accident year $.....145,977,114):
2L DITBCL. vttt 146,107,136 |............ 121,648,785 |........c.... 159,896,714
2.2 Assumed... ...61,451,542 ..35,022,415 46,867,424
...52,273,922 |. .42,489,676 |.. 55,376,108
155,284,756 |............. 114,181,525 |............ 151,388,030
3. LOSS EXPENSES INCUITEM. ... cvueeeririeiiseiseieeeisesssss bbb bbb bbbttt senesennnne [ ereesesienins 30,201,435 |..ccovienee 24,126,323 ..o 31,796,208
4. Other underwriting EXPENSES INCUITEM.........cuuriuiuiuiieieiieeseieisei ettt sesenessntesinsnes [ eriesseseninns 77,003,132 |..cooviiirenee 66,087,247 |...coovvvrenee 90,484,537
5. Aggregate write-ins for underwriting dedUCHIONS..........c.cuririirieriincieieieseesese s | s (258,000) [ .ovrrerciennnns 844,005 | .o 863,890
6. Total underwriting deductions (LINES 2 throUGN 5)..........cceuiueiiiiniineieieissssissise e ssssessssssssssssssssnienes | eresssinsens 262,231,323 [..coonnenes 205,239,100 [....ccooeeee 274,532,665
7. Netincome Of PrOtECIEA COIIS.........ovuiuiuiiriiieieeirie ettt sesentesinsinenins | eriesnsinssessessssessnsnnns | seenssesssssssnssnsenssesnnss | oot sens
8. Net underwriting gain (10sS) (Lin€ 1 MINUS LiNE 6 + LINE 7)....c.eurriiniireiniieieiniineiseineieisesssissisesesesssssississiseseneninns | eesiseineiiens (29,158,599) |...ccvvvurenee (10,431,715) | .ovvvvrrrrnen (8,632,877)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM. ..ot [ eeneeniinnes 20,721,010 |.ccvriene. 21,568,435 |...cccoennne. 31,453,548
10. Net realized capital GAINS (IOSSES).....c.ruiururireeriireiinirnsiseieeerie s ssisssee ettt ssbssessstesssssnsbsssesssnenienes | eroeeissianinns (1,667,081) [..ccoovrnnnnne. 5,131,826 |..cccooiiniin 4,707,622
11. Net investment gain (10SS) (LINES 9 + L10)......crururririrniireineireiseisnsinsieesessesseesssssssseesessessssssssssssessssesssssssssssssssssesssnnine | eresesesnsenns 19,053,929 |..ccovreen. 26,700,261 |....cccoovnenee 36,161,170
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....61,688 amount charged off $.....535,958).. ...(474,270) ..(11,067)
13. Finance and service charges not included in PremMiUMS..........couiiereicinninsineiseie st sssssesesesesnsneee [ eeeneseeessnnes 1,691,095 |..cccovirinenn. 1,250,692
14. Aggregate write-ins for MiSCEllANEOUS INCOME.........ciururrriiniiiiinieieeesieissei et sss s sssssesssssesesesesnsenne | sssssssessessnnnaas 26,881 | .o 119,230
15. Total other income (LINES 12 throUG 14).........oiuiiininirieeieieei ettt sssenesnsnnss [ aeenesiesssnnes 1,243,706 [..ccoovinrnn. 1,358,854
16. Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15)......cccee. | covvvvivnenee (8,860,964) |....cccovvenee 17,627,400
17. Dividends t0 POIICYNOIAETS...........cuiuuririiiiireisei ittt sestesissennnnnies [ erseessssnennes 370,443 | i 274,918
18. Net income after dividends to policyholders but before federal and foreign income taxes (Line 16 minus Line 17)....c.c... | cooevvevvrenee (9,231,407) |[..corirrrenee 17,352,483
19. Federal and foreign iNCOME taXES INCUITEM.........c.cuuruirieniieieiieiieissieieese sttt essssssssssssssenesiens | eroeeisnianenns (3,373,214) [ 2,774,729
20. Netincome (Line 18 minus Line 19) (10 LiNE 22)......c.cccrrurirriinerreriiinineineisisssssssssssisssesssssssssssssssessesssssssssssnsseness | coevieeinsnnes (5,858,193) |....cccovnenee 14,577,754
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 PreViOUS YEa..........cwerirereireueesenrinsiseiseieesssesessisessesessssssnsneness | ersssinsenss 366,520,975 [..cccovnenee 339,756,339 [...coonenes 339,756,339
GAINS AND (LOSSES) IN SURPLUS
22. Netincome (from Line 20).............. ...(5,858,193) |. 14,577,754 |.. 24,412,683
23. Net unrealized capital gaiNS OF I0SSES.......c.ciuriureieireisrisiiiieireie sttt essessessesiessessnenies | assinsiieens (19,553,371) |.cocveveenne (21,217,635) |..ocreveenne (13,080,182)
24. Change in net unrealized foreign exchange capital gain (I0SS).......c.cueuriiiniereeneieiniiinsiseineieseessssisessiesssssnsnsnes | et | s | sneesssseesesssessnsineseeans
25. Change in net deferred INCOME tAXES.........viuiuriiiieeieieie ettt bbbt 5,224,526 | cooviriiieinine 700,634 | .o (1,162,992)
26. Change in NONAAMILIEA @SSELS.......cvurvreiieireereiiieireie ettt sttt nesssnsinnines | ansinsiiees (11,878,727) | coveverrirreinas (460,955) | .ovverennen (3,885,418)
27. Change in ProviSiON fOF FEINSUFANCE. ........c..cuuiuuiuiiiicieieis ettt bbb
28. Change in surplus notes
29. Surplus (contributed to) withdrawn from protected cells
30. Cumulative effect of changes in aCCOUNtING PHINCIPIES.........cviiiriiiieieiiise ettt
31. Capital changes:
311 PAIA M. | [ s | s,
31.2 Transferred from SUrpluS (SEOCK DIVIAENG)........c..evuieiuieriieiiniineieieie e essssssssssississinenins | revessssssissisesnesesinsinns | eseenessessesssssessssinesennns
31.3 TranSTErmed t0 SUMPIUS........cvuiecereeeeiiiieeieie ettt bbbttt entesinsinnneniens [ ereeesssessnssnssnssssnnnenns | sebssseesessessesssssssseneeeas
32. Surplus adjustments:
32,1 PAIA M. | [ s | s,
32.2 Transferred to capital (StOCK DIVIAEN).........cc. vttt

32.3 Transferred from capital

33. Net remittances from or (to) Home Office
34. Dividends to stockholders
35. Change in treasury stock
36. Aggregate write-ins for gains and l0SSES iN SUIPIUS.........ccecuiurrerieriiniireireieeeeesiseiseieieesssssisssseseses s | nsrierisnnnes (8,948,832) [ .o [ 0
37. Change in surplus as regards policyholders (LInes 22 through 36)..........cccveueereninineneiiesinineneneeesssssnsseneienns e (38,724,677) |..coovvvrnnee. 14,182,011 |...cccovenee. 26,764,636
38. Surplus as regards policyholders, as of statement date (LINES 21 PIUS 37)......ceurvrrirniireeneenmeniinineiseieesssssssnsneieiens | ceevesnnines 327,796,298 |.....cc..... 353,938,350 |..ccovuenee 366,520,975
DETAILS OF WRITE-INS
0501. Premium recognition transition AdjUSIMENL...........c.ccuiriiiniineeieisieeise st sesesssssinsnenene | aensiseesesnssesssnsneenens | oevseenssieses 844,005 | .ooovriiiiins 740,690
0502. Premium defiCIBNCY FESEIVE. .......civiiiiiiireieieiisei sttt bbbt ssesssnssinsnsnesinninns | oesesissinsiens (258,000) | ..cvueereererrrirnerneireireies | e 123,200
0503, oottt | | ae
0598. Summary of remaining write-ins for Line 5 from overflow Page..........ccouvrenernninineneneiesninesssesesssssssnssiens | o0 |, 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LiNE 5 BDOVE)........rueuiriiireirisinissssessenssssisssenesssssenssensssessensssenssssesssennsses | avensssessssenens (258,000) | ..ooovrvririenenns 844,005 | .o 863,890
1401, MISCElIANEOUS INCOME. .......vviiriiriiiieiirir ittt snnnnnenss | s 26,881 | oo 119,230 | .o 73,614
BAD2. oot | e[ oo | e
BA03. oottt | e | oo | e
1498. Summary of remaining write-ins for Line 14 from OVErflow PAgE..........cocueuriiiniineineieiensinsise e [ e sesssseees (O TR (O TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiNe 14 8DOVE)......vuueiimriiirnirisiisiserisssnssseisssnssssnessesssnssssssssnssssnessssssnnensse | cossesnsnsesesseenes 26,881 | .o 119,230 | .o 73,614
3601. Change in pension plan ObIIGAtIONS ..ot ssnessessssinsnensnnnies | eeenesesineens (8,948,832) [ ..cvvevererriniiriiriieinas
3602. .
3603.

3698.
3699.




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

CASH FLOW

Curreit Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..........cciiiiiiiiirisri st essssssnninns | s 239,536,483 | ..cocoviiriinene 267,998,369
2. Loss and loss adjustment expenses paid (net of salvage and SUDFOGALION).........c.cierieeeeirininiinineneiessssissseseresesssssnsnes | oeresnsinsineins 158,614,782 | .covvvrvieine 182,287,106
3. UNderwriting EXPENSES PAIG.......cc.vuurureerrererreiriiisieeeie s ssbee bbb bbbttt est st seneneniens | e 66,409,026 | ...ccovrrrriniinens 88,178,564
4. Other underwriting iNCOME (EXPENSES)........vuirreiureereerrieisnsieeeeseesessessssssessessessesssssss e ssestssssssessssssssessssssessessessssnssnsnenneniesins | erseesessssnssssennes 5,599,478 |, (863,890)
5. Cash from underwriting (Line 1 minus Line 2 minus Line 3 PIUS LINE 4)........cceiiiriiniirsieininsineineeseseissinsiseessssssssssnssssesssisniesss | seeveriesssssinsins 20,112,153 | .o (3,331,192)
6. NetiNVESIMENT INCOME. ... snisnnnnnennes | e 21,095,187 | oo 33,440,879
7. Other income (expenses):
7.1 Agents' balances Charged Off.........c.cie bbbttt enennnins | e (545,882) |.evrerrereieeerinnienns (29,182)
7.2 Net funds held Under reiNSUrANCE trBALES............riuiiiiiiiiiiiierieie s | e [ s
7.3 Net amount withheld or retained for aCCOUNt Of OLNETS. ... snsnens | e (346,484) | ovvvereiereiniis 1,116,840
7.4  Aggregate write-inS fOr MISCEIIANEOUS IEMS..........cuiuiiiireieiieiiei ettt 3,171,053 252,459
7.5 Total other iNCOME (LINES 7.1 10 7.4)....c.iiiiriereireieieeeeiseiseiseie bbbt ..2,278,687 11,340,118
8.  Dividends to policyholders on direct business, less $.....(9,380) dividends on reinsurance assumed or ceded (NEt).......ccoovvecneiieies | revreernerneineineirenens 120,095 ....309,779
9. Federal and foreign income taxes (PAI) FECOVEIEM.........c.euiuieieriieieiiieeiseine ettt 1,471,470 (5,168,247)
10.  Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus Ling 8 pluS LiNE 9).........cccoeuriminiinienenmnininsnesensisinsnsnsneens | veveeiesseineineens 44,837,402 | .oooeeeiiins 25,971,779
CASH FROM INVESTMENTS
11.  Proceeds from investments sold, matured or repaid:
L1101 BONGS...ocveieiencieeeiie ittt bbb bbb bbbttt | e 27,664,752 | coovovrieieinine 110,209,455
L1120 SEOCKS. ccvuveieeeceseieise ittt bbb bbbttt enenennnne | e 20,560,614 | ..oooovviircin 62,164,200
11,3 MOTGAGE I0BNS......euveiiiiiicietie ittt entenbsenenenenies | eeriesesieet et enene | arbesbeee et
114 REAIESIALE. ... | e 217,099 [
11,5 Other INVESIEA BSSELS.......coiiiiriiiiiirirrs bbbt nsnsenienes | s 1414142 | oo 528,783
11.6 Net gains or (losses) on cash and ShOrt-term INVESIMENLS............ouiieiriiiniieneieiesiseseise st seisesenssssnsissnenies | eeesssesissssesesesssssnsnesenne | srinsssessesesessssssssessesessesans
11,7 MISCEIANEOUS PIOCEEUS. .....ovvueerierrirciriiiseieieie et sb bbbt nbenbssinenensensnisninninnnnense | eenississsisrsssssnsnssssssesrseninnes | ossesssssssessssesseneens 714,760
11.8 Total investment proceeds (LINES 11.1t0 11.7)....cciurirriirireeeenrieeiseiseseesenssstssiseisessessssss st ssessssssssssssessessesssssnssnsnenns | senesessssnssnses 49,856,607 | ..ocvrviiniine 173,617,198
12.  Cost of investments acquired (long-term only):
12.1 Bonds... ....46,471,642 .125,244,180
12.2 Stocks.. ....21,752,132 ...63,591,020
12,3 MOTGAGE I0BNS......eucvuieiiiecieticie ittt bbbttt ententnenenenienies | eeriesesieei e enenne | srteebeee et
12,4 REAIBSIALE. .....euveeeeeiicicie ettt bbbttt ennnie | e 446,538 ..o 992,675
12,5 Other INVESIEA BSSELS.......c.uiiiiiieiieiirii bbb | e 223,781 | . 10,388,933
12.6  MISCEIANEOUS APPIICALIONS. .....eucvuerrecicireiieeeeierisei ittt bbbt bbbttt ntens s nnnninnniens | ereresssssssisss s seniens 838,836 [
12.7 Total investments acquired (LINES 12.1 10 12.6)........ceeueemrrriniirieneireesiieiineinsiseiseessssssssisessesssssssesssessssesssssssssssssnesiessesinsins | aeesssissssnsnses 69,732,929 | .. 200,216,808
13.  Net cash from investments (Line 11.8 MINUS LINE 12.7).......ccvuuiireinricinininineineieieississiseisesesssssssssssesssssessessssisssssssssessessssnsiness | asnseseenesiesesns (19,876,322) | ..coovvvreererrrnns (26,599,610)
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. ..o | e 352,869 ..o 268,594
14.4 BOrrowed fUNAS FECEIVEM...........ciuiiiiiiiiisi bbb | s | st
14.5 Other CaSN PrOVIEM. ......c..cuuriuiiieeireieiieiie ettt bbbt nennninninns | ereresssssssi s seeseniens 266,008 [ ..o 14,447,669
14.6 TOtal (LINES 14.110 14.5)....oiuiiiieiieireiieiiseineieieies sttt bbbttt senennnnsinnnns | oesessessssinsi e 618,877 | .o 14,716,262
15.  Cash applied:
15.1 Dividends to StOCKNOIAEIS PAIC...........uceierceiriiiientirie ettt bbb sssstensssinenennniens | eerssssesississsesesesesisneienne | srteeieei et
15.2 Net transfers t0 @ffiliateS..........ccviiiii s [ e
15.3 Borrowed funds repaid R
15.4 Other applications.... ....20,875,506
15.5 Total (LINES 15.110 15.4)....ccuiuriurrireiriineireieiieiseeissieisei ettt bbbt ssssn s entesssssnennnsnninnins | st 20,875,506
16.  Net cash from financing and miscellaneous sources (Line 14.6 MINUS LiNE 15.5)......c.cccovuuriureirirmineiinsneinsisissnsnsssnsmssnsnsneins | asssessssssissnsaas (20,256,629) | ..oovvivrniiriiniinas 14,716,262
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17.  Net change in cash and short-term investments (Line 10, plus Line 13, pluS LiNE 16).........ccceruurrererniureenrensmsrinsnsineiseisssssssnsnseee | cereersieinsnsenses 4,704,451 | oo 14,088,432
18.  Cash and short-term investments:
18.1 BEGINNING Of YEAI.......cuueeueeriiieeieieiee ittt bbbttt bbbttt sntesinninenenieniens | aenesesessnsinsi 14,795,127 | .o 706,695
18.2 End 0f period (LINE 17 PIUS LINE 18.1).......cuiueeeirrieeieiiieieieeiietis ettt etenississiseienssnssissiseissssnisssssissssssnsnensiesss | aeeneeieissnsnsinns 19,499,578 | ..ooovrivrvrnes 14,795,127
DETAILS OF WRITE-INS
07.401 Finance and service charges not included in PrEMIUMS.........ccuriiiiieieeniniesiieee st ssse s stssissssssensssnnieses | seenesesesssssseneens 1,679,834 | .o 1,694,468
07.402 Change in equities and deposits in POOIS AN ASSOCIALIONS...........cuureeereiriniriiriireie et sisi s | seenesesesssesseseens 1,464,336 | ..o (1,349,988)
07.403 MiSCEllaNEOUS INCOME OF EXPENSE. .....cvucvrerrerrerieieiseeseesss bbb bbb bbbt bbbttt bbbttt sbesisnbennnnnnnnse | seneenesessnsssssnsseeenes 26,883 | .o 73,614
07.498 Summary of remaining write-ins for Line 7.4 from OVerflow PAgE. ..ot | oeresssinsees s 0 [ (165,635)
07.499 Total (Lines 7.401 to 7.403 plus 7.498) (LINE 7.4 @D0OVE).........euuiiuiuieiiiniisiiseeseisee st snsn s senensnssnessisssnsneess | aeesssssssssesssssens 3,171,053 | .o 252,459




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1.

Summary of SignificantAccounting Policies

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

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

C. Accounting Policy
Premiums are earned over the terms of the related insurance polices and reinsurance contracts. Unearned premium reserves are established

to cover the unexpired portion of the premiums written. Such reserves are computed using the daily method for direct business.

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 stated at amortized cost.

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

(3) Common Stocks are valued at market.

(4) Preferred stocks are stated at cost, unless qualified atmarket.

(5) The company has no 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 held in subsidiaries or affiliates.

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

(9) No derivative securities are 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 inconformity with accounting practices prescribed or permitted bythe State of Ohio. Effective
January 1, 2001, the State of Ohio requiredthat insurance companies domiciled in the state preparetheir statutory basis financial statements in
accordance with the NAIC Accounting Practices and Proceduresmanual fi version effective January 1, 2001subject to any deviations prescribed or
permitted by the State of Ohio insurance commissioner. The net deferred federal income tax (FIT) asset amountshown in the financial reports as of
December 31,2001 reflectsonly the admitted portion of the net deferred FIT asset component. The non-admitted portion is not reflected in the

prior year amount shown. The company changedits method of accounting for the net deferred FITasset effective January 1, 2002 to recognize the
deferred asset component on a "gross" (admitted andnon-admitted) basis. The portion of the netdeferred FIT asset, which is non-admitted, is
recognized as a non-admitted asset. This adjustment,which is reported in the 2002 financial statement asa change in accounting principle, had no
impact on the change inthe surplus account for theyear as shown below.

Cumulative Effect of Changes in Accounting Principles $ 5,687,217
Change in Non-Admitted Assets $ 5,687,217
Net Change in Surplus $ -0-

17 C. Wash Sales

25.

In the course of the company's asset management, nosecurities were sold and reacquired within 30 days ofthe sale date to enhance the company's
yield onits investmentportfolio.

Intercompany Pooling Arrangements

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



STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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

6.1
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11

12

2.1

2.2

31

3.2

51
5.2

7.1

7.2

7.3

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[X] No[ ]
If yes, explain:...........coc...... Net deferred FIT asset is now reflected on a "gross" basis as explained in Note 2.
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]




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

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: B
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Statement Value Statement Value
1321 $ $
13.22 $ $
13.23 Common Stock......... $ . $
13.24 Short-Term Investments.......... $ $ .
13.25 Mortgages, Loans or Real Estate S B 0
13.26 All Other.... $ ..10,000,000 $ .10,000,000
13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26).. $ 73,719,343 $ .70,954,822
13.28 Total Investment in Parent included in Lines 13.2110 13.26 @00VE  ......c.cccvviimiiniiniinsiiiesresssssssissiees S 0 $
13.29 Receivable from Parent not included in Lines 13.21 10 13.26 @DOVE..........ccouuniiniiiiiiiiiieinesseesesssnies S 0 S 0
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ ] No [X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section
IV.H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
15.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
Banc One 1111 Polaris Parkway, Columbus, OH 43271
15.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
15.3 Have there been any changes, including name changes, in the custodian(s) identified in 15.1 during the current year? Yes[ ] No [X]
15.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
15.5 Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access

to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2
Central Registration Depository Name(s)

3
Address

ABN AMRO Asset Management, Inc.

208 S. LaSalle St., Chicago, IL 60604

Meeder Advisor Funds

P.0. Box 7177, Dublin, OH 43017

Deutsche Asset Management

222 S. Riverside Plaza, Chicago, IL 60606-5808




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES (continued)
PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

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

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

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 Second Quarter Third Suarter Prior Yegr Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of Period...........c.covenenmnniininecnniiniins |eveeveeneiinninns 15,828,999 |......cccovunnee. 15,807,795 |...ccoovivinnee. 15,544,624 |......ccceeenee. 15,778,733
2. Increase (decrease) by adjuStMENL.........c.oceinieneineinereinsneseeessesneneies | e (232,585) | ceverrereireinens (233,652) | coovvrverrireinens (234,093) | covrvirreireiens (942,409)
3. COStOf ACUINED. ...ttt sesensnnnens | coesissiseensienienans 86,700 | .ovvrereereireerrrninineiies [ v | e 470,422
4. Cost of additions to and permanent IMProVEMENLS...........cvcverenmermrninsinesecnsiies | erereireieereennes 248,859 | .o 57,190 | oo 53,780 | coverrireireinns 522,253
5. Total profit (I0SS) 0N SAIES.......cocureurirriireireiieineineieiseessresseseiessessesesensieies | ceereresesssineis (RS 722 I (8,058) | ..ovrvrrerirriines (11,893) | .eeeeerreereieineineineieenas
6. Increase (decrease) by foreigh exchange adjuUSIMENt...........ccocveriiniininiiininins [ e | | s | s
7. Amount received 0N SAIES..........c.coviiniininiieieieseriessessssssesenenenns | s 105973 [ ., 78,652 [ [
8. Book/adjusted carrying value at end of current Period...........cccveueevenenivecneiiniins [ eneiieieinens 15,807,795 |...ccoovivennee 15,544,624 |......cccvennee. 15,352,418 |....cccevvennee. 15,828,999
9. Total valuation allOWANCE...........c.covuruniiniiniiniisiieiissisissessesesessssnesnnins s | arissnissnsssnssssssnssnsosssonns | seesssiens s snsssnssens | aniiesssesssess s enienes
10.  Subtotal (LINES 8 PIUS 9).....cvurmieiereireieireiniineieiseeerieesssissieeseeesssssssisssssinsssnins | eeenereisennes 15,807,795 |..covvirinnn. 15,544,624 |.....ccocvvnee. 15,352,418 |....cccovvvnnn. 15,828,999
11, Total nonadMitted @MOUNES..........ccviiriiriiririsrisissisniesisssssssssssnnnens | aressiess s | ernensssssssssssnsssnssessnses | arensssssssiesssensssnsnsnns | weomissmsssnssssssssssssssssssens
12. Statement value, current period (Page 2, real estate lines, current period)......ccoeee [, 15,807,795 [ 15,544,624 |......ccceeone. 15,352,418 |....ccccoovnnnee. 15,828,999
SCHEDULE B - VERIFICATION
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/recorded investment excluding accrued interest on
mortgages owned, beginning Of PEMIOG...........ccvurrrrinineneennsrninninnes | e 0 [eoene 0 [eoee (O OO
2. Amount loaned during period:
2.1 Actual cost at time Of ACQUISIIONS..........ovueeeuririiiniireireieisissnssenerierieeins [ erveenssesnsnsnssesssiesinses | onsveeinesissesssnssssssienins | senssseensssssssnssnsssenesiens | onsnsiseenseesessssssseseeneens
2.2 Additional investment made after ACQUISIIONS..........ccueurininininrsininiinns | e [ e || s
3. Accrual of discount and mortgage interest points and COMMIMENt fEES........cccvves [ | | e | s
4. Increase (decrease) by adjuStment........c.ccvrinreneereeneininsnsiseneereeseieened .. B N SN oo O OO DOOOOTOOTT OO
5. Total profit (I0SS) ON SAIE........cciuieeieiiirirreineieise e N NE._ ........................................................................................................
6. Amounts paid on account or in full during the PEriO...........ccovririnnririniiniiniines [ | | s | s
7. AMOItiZation Of PrEMIUM......c.cuueiiiieeireieiieieeinsieeneeserees st sessessssissisineiins | erieessssssssineiesesssnsinns | cosssessssessessssinesessssiesins | sebnssssensssssssnsssssssenesiens | cessnssseesesessessssssssseseens
8. Increase (decrease) by foreigh exchange adjuStment...........ccocvevrinininniiniinins e || s | s eeens
9. Book value/recorded investment excluding accrued interest on
mortgages owned at end of current period.
10. Total valuation allowance.
11. Subtotal (Lines 9 plus 10)....
12. Total nonadmitted amMOUNS.........ccc.covvrrvnirniveiieiieninas
13. Statement value of mortgages owned at end of current period..........c.cocvevivininnne.
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 PEHOM. ..o | 18,199,289 |......cccoounnee. 18,595,297 |....ccccovrnnee. 18,108,616 | ..coovvvrivrcenes 8,671,168
2. Cost of acquisitions during period:
2.1 Actual cost at time of ACQUISILIONS..........ouurerrrrniniineiseineieieinsnsissnerinsneins | eveneiseieeeeenes 567,730 [ .o | s 36,300 |.coorrrrninns 10,388,933
2.2 Additional investment made after ACQUISIIONS..........ccueeurinininenesiniiniinns | eereiieinsnsnsisesiesssinns [ e | | s sssssenesens
3. ACCIUAl Of BISCOUNL........vvuviiriiiiiiiisieesseseiessssensenesnssnisnisninnns | o | e | s | s
4. Increase (decrease) by adjUSIMENT.........ccocriniineereineinineneeeresssseneies | e | e (381,672) | ceovvrrererreinens (127,382) | cooververeireinens (332,029)
5. Total profit (I0SS) ON SAIE........ciirierieriieiririesiseireieee st | erieessssinsissinesesssennns | resneesesessessssenesnsenins | s | s
6. Amounts paid on account or in full during the Period...........cccccovveneniinnnininins [ e 171,722 | oo, 105,009 | .o 109,452 | .o 528,783
7. AMOItiZation Of PrEMIUM......c.cuuriiiieeireieieieeinsieereeereesssi s sssssissiseineiin | erieeisssssnsissisesesssnsnnes | neseessssessesssssnesessssiesins | setnssssssssissesssssssssnenssiens | coesinssseesesessessssssssseseens
8. Increase (decrease) by foreigh exchange adjuStment...........cocvevriinininiiieinins e || s | s seeens
9. Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEIIO. ..o | eeeeenesseneenans 18,595,297 |....ccccvvrnnee. 18,108,616 |.....ccccovvrnee. 17,908,082 |.....ccccovvnnee. 18,199,289
10.  Total valuation allOWANCE.............cceiriiiiiiensinisrinissississsssnsssisnnns | arieniiess s | eresensnsssnssnsssssnssesssnses | arsnssnsosnsienssensssnssmnns | weomissnsssnsssssssssssssssseas
11, Subtotal (LINES 9 PIUS 10).....ervurererieriereiereieeinsineiseiereessssssiseisessesesssissiseinenes | eeereresnesnees 18,595,297 |...cccovvvvnnn. 18,108,616 |........covnee. 17,908,082 |.....ccocovvneen. 18,199,289
12, Total nonadmitted aMOUNES..........ccovvriiriiriiiniirisessssesesesssnsnen | s 2,837,689 | . 2,843,442 | oo 3,397,297 | i 1,989,089
13. Statement value of long-term invested assets at end of current period.......c.ccoceeee [, 15,757,608 |.....ccccoounnee. 15,265,174 |....ccccoovvnnee. 14,510,785 |....cccoovnnnee. 16,210,200
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STATEMENT AS OF SEPTEMBER 30, 2002 OF TIMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Statement Value Acquisitions Dispositions Non-Trading Activity Statement Value Statement Value Statement Value Statement Value
Beginning During During During End of End of End of December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
Lo ClASS Luiiiicieicieeiee ettt | e 418,211,501 | .o 22,852,533 | . 3,756,612 ..o 1,982,353 | .o 417,104,989 | ..o 418,211,501 | .o 439,289,775 | v 416,041,218
2. ClASS 2.ttt | e 15,189,302 [ .oeveererieriereniencnieiees [ e | e (4,175,925) | oovvereirnineins 17,282,023 | ..o 15,189,302 | ..ccooerrvricriinne 11,013,377 [ .o 18,413,850
30 ClASS B | e 17,030,245 [ .o [ | 3,181,919 17,130,581 | .o 17,030,245 18,820,653 | ...ccovririerriinne 14,353,772
A, ClaSS Aottt | s 2,790,000 [ ..oooveiererrierineeneriee [ e | (2,790,000) | ..cvueererrrrreireirereinensinenene | e 2,790,000 .o [ e
B CIASS Buovi s | e [ s [ s | | | || .
6. ClASS B..vevereiiiiieieee ettt et 1,940,000 ..o | [ [ (SN0 0[0) I I 4,760,000 | 1,940,000 |...cooiriinnen. 1,880,000 i 4,790,000
7. TOtAl BONGS.......coivieriiiriiiiciicreieiecceieee et snississisneseninsine | e 455,161,048 |[......cccocovvririnnn. 22,852,533 | ..o 3,756,612 ..o (1,861,653) | .coovvrrrerirriirinas 456,277,593 | ..oovvvviiciis 455,161,048 | .....ccoovovriinnn 471,003,805 | ..cococviviiininnns 453,598,840
PREFERRED STOCK
8. ClASS Lo | e [ s | e | | e | | | .
0. CIASS 2ueeir s | e [ s | s | | | | | .
10, ClASS 3. [ s | s | e || o | s | s | e
11 ClASS 4o [ s | s | e || o | s | s | e
12, ClASS Buoiiiriii s [ s | s | e || o | s | e | e
130 ClASS Buovirirricrii s [ | snsssnssnsenes | oresssessssssnssnssns e | connenssnsensenssenssens e | oossesssenssssnesnnesnnsnssnsenseensies | srissnissnsensnnsennsenssenssenniennen | aniiesssess s | chisesi s
14, Total Preferred SOCK. ..o | i 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred StOCK...........cocvririercneninininiicneisinisiiniineinees | ceveieresnsinsis 455,161,048 |[......ccooevvririnnn. 22,852,533 | ..o 3,756,612 ..o (1,861,653) | .coovvovrerirriinines 456,277,593 | ..o 455,161,048 | ..o 471,003,805 | ..cococviiriininnns 453,598,840




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

Sch. DA-Part 1
NONE

Sch. DA-Part 2-Verification
NONE

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

12, 13, 14



STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing all new reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (Yes or No)
U.S. Insurers
06-1430254......... Arch Reinsurance Company.
.. |13-6108721......... Harco National Insurance Company.
... | 74-0484030......... American National Insurance Company...
. 104-1543470......... Liberty Mutual Insurance Company......
22-2187459......... New Jersey Re-Insurance Company........cooueerinerinnseniesneeneens
All Other Insurers
AA-1120002........ Lloyd's Syndicate NUmber 0002.............coeererreneeneereeeersesnreneeneenens
AA-1121241........ Lloyd's Syndicate Number 1241...
AA-1121245........ Lloyd's Syndicate Number 1245...
AA-1122987........ Lloyd's Syndicate NUMbEr 2987.........ccouiiniinininisssisnisiiseins
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STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
IS Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Efc. (Yes or No) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvnnencinciennns AL ... NO.iiiee [ [ e | e | s | s | st essnes
2. Alaska.......ccoenininininns AK e NO.iiiee [ [ e | e | s | s | st essnes
3. ANZONA.....iieene AZ ... NO.iiiee [ [ e | e | s | s | st essnes
4. Arkansas.........ccon AR NO.iiiee [ [ e | e | s | s | st essnes
5. California.........ccooeovivecnee. CA - | NO.iiiee [ [ e | e | s | s | st essnes
6. Colorado.........coeorerereenn. CO | NO.iiiee [ [ e | e | s | s | st essnes
7. CONNECICUL........ovrercercirrens CT [ NO.iiiee [ [ e | e | s | s | st essnes
8. Delaware.........cccoerrrvriniineen. DE [...... NO.iiiee [ [ e | e | s | s | st essnes
9. District of Columbia............... DC [...... NO..ooovee [ v [ [ || .
10 FlOrida.....oooveneereereeeiininiineines FL |...... NO.iiiee [ [ e | e | s | s | st essnes
11, GEOrgia....ocneercverererrreneireens GA |.... NO.iiiee [ [ e | e | s | s | st essnes

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

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

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

45,

46.  Vermont...

R (01117 WO

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

49, West Virginia..........oocevevenncs WV ... YES..o. | v 7,664,695 | ... .6,434713 | 4,241,075 [ e 3,886,630 | ..o 3,280,747 | oo 4,037,747

50.  Wisconsin.

51 WYOMINgG.....oocveveenernieneenene

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

53, QUM

54.  Puerto Rico

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

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

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

58.  TOtAlS.......coeeirererereriscriicins [C) [ 248,117,509 |............ 212,217,615 |............ 135,738,097 |............ 119,322,738 |............ 155,013,782 |............ 148,978,001

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

(@) Insertthe number of yes responses except for Canada and Other Alien.
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STATEMENT AS OF SEPTEMBER 30, 2002 OF TIMOTORISTS MUTUAL INSURANCE COMPANY

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




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
Lo BB | s 1,212,310 ...414,442
2. AlIEA INES......ooiviiiiineeseersssssssnninins | s 653,714 ....568,715
3. Farmowners MUItipIE PEril..........ocueerinineneieesssineneienrnnnsneins [ eresissississiseeesessssssieneenes | crsinseseensee s
4. Homeowners multiple peril.. 36,848,341 ...33,809,341
5. Commercial multiple peril 14,821,196 8,443,164
6. MOMQGAGE QUATANTY. ......cvvererieiiririeieeneieieiseie e | seeereinsesesse s
8. Ocean marine .293,367
9. INAN MAMNE.......oviiiiriiiiriee s | e 5,541,812
10. FiNanCial QUAANY..........ocreucueeieieneireiseieesese st
11.1. Medical malpractice-occurrence. .
11.2. Medical malpractice-Claims MAdE..........covuverererenneninineneenrinsineinees | e | e sesenes
12, BANQUAKE. .....cocveeieiiiceee ittt
13. Group accident and health.. .
14. Credit accident and health............c.coenrinrinrinriniininesies
15. Other accident and health.............cccocviniiniinieiiiiis [ s
16. Workers' compensation... ..5,586,352
17.1 Other liability-0CCUMENCE. .......cueerceiriireieireieiee e 16,462,929
17.2 Other liability-Claims Made..........ccocuerriiirirreesesee e
18.1 Products liability-occurrence...

18.2
19.1,
19.3,

21.
22.
23.
24.
26.
21.
28.
29.
30.
31
32.
33.
34.

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

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

15,388,453
.5,320,011

111,949
.2,081,573

.23,092,366

.8,629,475

.21,533,780

1,287,276
...109,479
39,885,068
..16,438,187

6,266,211
..18,956,170

..67,130,009
..25,562,145
..62,453,403

..1,073,813
..576,359

......................... 33,932,672

12,634,238

.............................. 340,107

...5,286,748

........................... 5,092,933

15,373,187

.60,693,206
.21,093,248
.53,710,828

...94,788
..175,369

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 SEPTEMBER 30, 2002 OF TIMOTORISTS MUTUAL INSURANCE COMPANY
PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2002 2002 Case Loss and Case Loss and LAE Total Q.S. Case Loss and LAE | IBNR Loss and LAE | Total Loss and LAE
Prior Year-End Prior Year-End Year-End Loss and Loss and LAE Loss and LAE Total 2002 LAE Reserves on Reserves on Claims Q.S. Date Loss and LAE Reserves Developed | Reserves Developed | Reserves Developed
Years in Which Known Case IBNR LAE Reserves Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Reserves (Savings)/Deficiency | (Savings)/Deficiency | (Savings)/Deficiency
Losses Loss and LAE Loss and LAE (@ Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (b) (Cols. 4+7 (Cols.5+8+9 (c)
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 1999 + Prior | .o, 50,945 | 28,666 | ..o 79,611 | 22476 | .o, 2,289 | 24,765 | .o 35,819 | 1,277 | 29,802 | ..o 66,897 |..iiiiiirnini 7,350 [ 4701 [ 12,052
2.2000 | 26,301 | 12,164 | i 38,465 | 10,343 | s 923 | 11,266 | .o 19,331 | 1,506 | 7,252 |, 28,090 |..oiiiiiirininiin 3373 [ (2,482) [ .o 891
3. Subtotals
2000 + Prior [ .o 77,246 | .o 40,830 | ..o 118,076 | oo 32,819 | 3212 | 36,031 | 55,151 ..o, 2,783 [ 37,054 | 94,987 | .o 10,723 | 2219 | 12,942
4. 2001 | 50,956 | ..o 32,299 | 83,255 | ..o 22,460 | ..o, 7,691 | 30,151 | 29,900 .o 3242 .o 18,775 | s 51,917 | i 1,404 | s (2,592) [ oo (1,188)
5. Subtotals
2001 +Prior [ 128,203 | 73128 | 201,331 | .o 55,279 | .o 10,903 | .o 66,182 | 85,051 ..o 6,024 [ 55,829 | ..o 146,904 | ..o 12,127 | s [CLE) 1 I 11,755
6. 2002 | XXX [ LSS S IR LSS SR IR LSS NN RO 95,527 | .o 95,527 | i, LSS SN R 49,954 .. 28,253 | 78,207 |.voniiinnns XXX erwwrernnee [ LSS SN P XXXerieorens
7.Totals |, 128,203 |..coovirvrrennn. 73128 | 201,331 | .o 55,279 | .o 106,430 |..cccocovvrennee. 161,708 | ..occovvrerrrnnnn 85,051 | ..o, 55,978 ... 84,082 |..ocorirernn 225,111 | .o 12,127 | oo, [(CIE) 1 —— 11,755
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders |.................. 366,521
Lo, 95 %] 2. oo, (0.5)% [3. oo 58 %

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

Col. 13, Line 7

Line 8

Ao i 32 %




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

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

RESPONSE

YES

2. Will the Trusteed Surplus Statement be filed with the State of Domicile and the NAIC with this statement?

NO

3. Will Supplement A to Schedule T (Medical Malpractice Supplement) be filed with this statement?

NO

EXPLANATIONS:

BAR CODE:

*14621200249000003*
*14621200245000003*

20



STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

Additional Write-ins for Liabilities: Overflow Page for Write-Ins

1 2
Current December 31,
Statement Date Prior Year

2304. Uncashed drafts and checks that are pending escheatment to a state
2305. Reinsurance assumed overhead payable
2306. Tenant allowances payable
2307. Notes payable for agency sales assistance
2308. Premium deficiency reserve
2309. Pension plan obligations
2397. Summary of remaining write-ins for Line 23 from Liabilities

........................ 1,

..2,790
018,751
475,860

Additional Write-ins for Cash Flow:

1 2
Current Year Prior Year Ended
to Date December 31

21




STATEMENT AS OF SEPTEMBER 30, 2002 OF TIMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Current Quarte!
4 5

103

1 Location 6 7 8 9
2 3 Expended for
Book/Adjusted Carrying Additions and
Date Amount of Value Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
SCHEDULE A - PART 3
Showing all Real Estate SOLD During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,
(Decrease) Permanent | Book/Adjusted Foreign Earned Repairs,
Increase by Foreign | Improvements Carrying Exchange Realized Total Less Interest and
Disposal (Decrease) Exchange |and Changesin| Value Less Amounts Profit (Loss) | Profit (Loss) | Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | by Adjustment [ Adjustment | Encumbrances [ Encumbrances| Received on Sale on Sale on Sale Encumbrances Incurred
Property Sold
Miscellaneous Improvements...........cccccoeeveevecneenee | COIUMDUS.....cvvveee. [OH.cl | Various [RemMOdeling........ccocvvvevenenevenniines [ evneneinenernriniine [ evereeinininninene | evveeensnenenennnes | evveneend 7,080 | it 20,560 [ [ [ e (6,521) [ ..vvveenee (6,521)
Miscellaneous Improvements.........c.cccccoeesienncneene. [COUMBUS....cvoviceee. [OHLl L Various [Remodeling.......cccoocvinieniiriinininnne .(5372) ]...........(5,372)
0199999, TOAIS. ... vvvsertsreesers e ees st er R . (11,893 [ .........(11,893)
LT LT T oo T T I T I I T KO I RIS e T (11,893) [ .......... (11,893)
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STATEMENT AS OF SEPTEMBER 30, 2002 OF TIMOTORISTS MUTUAL INSURANCE COMPANY

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

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

NONE
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STATEMENT AS OF SEPTEMBER 30, 2002 OF TIMOTORISTS MUTUAL INSURANCE COMPANY

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

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

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

and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances by Adjustment Exchange Adjustment
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments
2 AQENCY LOANS. .....ovvesve v esreseeresessesss s s ssnsssessssssssens [Various. ..o [Various........ [Private PIaCEMENtS. .......ovovvreercesi e senes s | Various 36,300
0699999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments ....36,300
9999999, TOAIS. ....vveoevvreeeeereseresereseeresees et eeet s e 36,300

SCHEDULE BA - PART 2

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

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

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

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

9999999. Totals
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STATEMENT AS OF SEPTEMBER 30, 2002 OF TIMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 6 7 8 9
CusIP Date Number of Paid for Accrued NAIC
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends | Designation (a)
Bonds - U.S. Government
3133MJ-SW-1....... Federal Home Loan Bank 0.000% 11/19/21.........ccccoomumininmrneenmersrneneneiiesenienens | eve 09/19/2002...... Morgan Keegan & Company Inc
3133MK-GK-7....... Federal Home Loan Bank 5.250% 11/14/08...........cccccoeeeiveiesriesnsnieissenieisniese | e 08/05/2002...... MESITOW & CO....vcvviriiiicisieietssie ettt b e
3133MQ-CB-8....... Federal Home Loan Bank 5.875% 08/06/12...........ccccoeueeninevneensensrnenensesnsnienins | oee 08/05/2002...... Kiley BIOBMEIS INC.....oueueririiiieineieseie it
36201P-S5-5......... GNMA Pool #589240 6.400% 09/15/37.......c.ovreerirernnrererersiereessrieieisnieiiniaiee | 08/21/2002...... Red Capital Markets..
0399999. [ Total - BONdS - U.S. GOVEINMENL..........c.ooveeeieerieiiieseieeieet et eesseesetesiensesenserssensesseessens
Bonds - Public Utilities
United States
689648-AN-3......... Otter Tail Power 5.625% 10/01/17.........cvvovereererisiereseesseneesenesenievans [......09/24/2002...... 3,000,000 |.....cccoeuneee. 3,000,000
United States ...3,000,000 |... ....3,000,000
3899999. | Total - Bonds - Public Utilities 3,000,000 |.....cccoeuneee. 3,000,000
Bonds - Industrial and Miscellaneous
United States
36962E-Y3-7......... General Electric 8.700% 03/01/07..........ccouiveriereesreseeesessiessesssensesssenssnssienees | vnead 09/12/2002...... SUN TIUSE EQUILY. ...ttt 2,154,224 | .o, 1,815,000
459200-AG-6......... IBM Corporation 8.375% 11/01/19.......ccciinrinniniiciensisissssssissessnississssnene |00 07/19/2002....... Morgan Keegan & Company INC.......ccouviiniinieniisnisssmsssnines o ...5,891,350 ....5,000,000
United States ...8,045,574 ....6,815,000
4599999. | Total - Bonds - Industrial & Miscellaneous. ...8,045,574 ....6,815,000
6099997. | Total - Bonds - Part 3......................... .22,852,534 ..29,273,100 |.. ....143,842
6099999, [ TOAI - BONMS..........cvveveieieeveiieiiei ittt ettt te s s eessaesseesseessessseessesessessssessessessnsessessssense  etessessessessssessessssessessssessesassessessssessesessessesssssssesessessesassesesessessssessessssessessssessessssassessssessesssessessssessesnsesers | woereeisreesieareen 22,852,534 29,273,100 |....cccoverrvrvrrnnnn 143,842

Common Stocks -
United States

Banks, Trust and Insurance Companies

172967-10-1.......... CIIGIOUD INC..vvvviriicicieieteeeeiesicise ettt ntenissinennnens | eriees 07/29/2002...... VBHIOUS. ...ttt bbb L
25811P-10-0.......... | Doral Financial COrPora...........couuiiiieneeneesminisnesnsineeseesessesssssssiseissssesessssnsinsenss | ovend 09/16/2002...... Stock Split.. L.
316773-10-0 <. | Fifth ThIrd BAnCOMD......cuuceueiiinieriineeeieiesiesiseiseieees st isesessesssssssssinessssssisnins | eveees 09/05/2002...... SEI Financial Services Inc L.
339030-10-8.......... | FIetBoStoN Finl COMPOL........cverirrirririineieierieissesnsissiseesessesssssssessissesesesssssnsnes | oei 08/07/2002...... VariousS.......ocueeeenieeenns L.
46625H-10-0......... |J P Morgan Chase & CO.........covuuriuneeneennininiineineseeesieisssinsisessesssessssssssneienss | oeind 07/24/2002...... Various....... L.
475070-10-8.......... | Jefferson-Pilot COMPOTa.........ccoeuvrirnirniineireireieiseissiseiseiseieissssiseiseiseresssssnsnes | e 09/27/2002...... Fox Pitt Kelton... L.
534187-10-9 .. | Lincoln National COMPOT........c.ouieurierrineineinsieeeeesissiseisssessesssississisesesssssnins | veees 08/15/2002...... Various... L.
552848-10-3.......... MGIC INVESIMENt COMPOIa......urvrrriririeeieirerieiseessiseiseesessessssssssseisessenesssnsnsnss | oee 07/26/2002...... Salomon L.
89420G-10-9......... | Travelers P & C COrp Cl......coiniuieiininineneieinsissinsiseiseseesssssssssssssiseesssissinsinss | e 08/21/2002...... Spin Off...ccveiiiines L.
89420G-40-6......... | Travelers P & C Corp Cl.. R VO 08/21/2002...... Spin Off.. L.
902973-30-4.......... US BaNCOIP..c.oueuiereiiieiieiieieieineie et sssssssissssesessssssssssssssssssssesssnsnses | oeva 07/24/2002...... VBHHOUS. ..ottt bbb L
G0450A-10-5......... Arch Capital Group Ltd |
[T ST =TTy UOTUOUY U [UvvvvvmvOOvvOUUOOOOOe - T FVURUOROOOOOOND (o< OOV [VOvvvvvmvvvvvvvvvvOvvOROOOOOONIO I PO XXX.......
Canada
44332P-10-1.......... Hub International LIMIL..........cooiii s [
[OF YT yy rT Ty U [PvUvvvvvOvvUOPOOPUUPPUOOONS 1< o) 72 HVUTUUUUOIOD (<@ COvVUTUUTUUOVR FVOOvvuvvvvvvvTORTOROUROOTOON N IS XXX.......
Foreign
G4933P-10-1......... IPC HOIAINGS Ltd (BEMMU....cceoucverriereisseresssissens s sssesssnssens s ssnsssessees [......07/30/2002...... [
[ oL Lo T [FvvvvvmvvvOOvUOTOUOOPOOON N[0 N TUOTOOOTOOD (¢ OO o o N I XXX
6799999. [Total - ComMMON StOCKS - BANKS, TTUSE 8 INS. C0S.......cuuiuiiiiiiiiiisiiisieie s sesssssisssisss et sesssesssesssessssisniss teiessstsseesseesssessees e s fsEhE S EE SR f SR bR eEE bbbk bbbt ens s nnsnnsennssnneennsnnnnnens | wennsssnsssnsssnsonsoss OOGIIDY_ | nersserserssee KAKurnssrnanssenss | wvsressnssenssnsssnnssnsssnsnnsensd | covvonnees XXX.......
Common Stocks - Industrial and Miscellaneous
United States
00252W-10-4......... AQIPRAMA INC....cooviiieisec ettt nnnnnenes | creees 07/30/2002...... MEITITLYNCR. ..ottt L
002824-10-0.......... | AbDOtt LADOrALOMES. ........vveurieiririsnininisirisissssissssesiesessesnsinnes | oo 08/06/2002...... Various....... L.
013817-10-1......ce0. JAICOA INC..ovorioiiiriiisiiiinseisrss s | oo 08/13/2002...... Goldman Sachs. L.
02553E-10-6.......... |American Eagle OUHIIE. ...t | e 07/30/2002...... Merrill Lynch.. L.
027352-10-3.......... |American MMt SYStEMS L.......ccocuvirirnieneereisinininsineseeseseissssisessesssssssnsineens | e 09/27/2002...... VariouS. ..o L.
03072M-10-8......... |AMErUs Group COMPANY........cccouueiereereerereermessineensiesseesssessssssesesssssesesssnsnecns | oeend 07/02/2002...... Investment Technology Group. L.
032511-10-7.......... |Anadarko Petroleum COrp.........cccoeeinieneinsiieeneessinssssinesseesssssssssssisssssesssissinsinss | oei 07/17/2002...... Investment Technology GrOUP.........c.cueeieiueeeieineineineieeseeesisseseienieena L.
042923-10-2 .. | Artisan COMPONENES INC......couvrvurereriineireireieesessiseeseseiee e [ reees 07/30/2002...... Merrill Lynch.........cccocevienee L.
04648X-10-7.......... | ASYSt TEChNOIOGIES INC......coucvuriririrririineireeieisesieiseiseiesssssessiseesesesssnnnsene | e 07/30/2002...... Merrill Lynch.. L.
053015-10-3 .. |Automatic Data ProCESS.........cccuiuiiiiiiiseiiseiseissssssessessssssississssienes | el 09/25/2002...... Various... . L.
071813-10-9.......... Baxter INternational IN............ccceviierninnineessessessesnssssissisniens | oo 09/04/2002...... VAHOUS. ...t L




T'¥03

STATEMENT AS OF SEPTEMBER 30, 2002 OF TIMOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 6 7 8 9
CUsIP Date Number of Paid for Accrued NAIC
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends [ Designation (a)
075571-10-9 BEDE SLOrES INC....oveeeicieice e | e 07/30/2002...... MEITIELYNCR...cooviiiicicee et snississseienenenins | aenereeesissiesineens 1,000.000
075887-10-9 <. | BECLON DICKINSON. ... sisississsississiesiesiesssnssinsns | el 07/25/2002...... Various... ..5,000.000
076446-30-1.......... Bedford Property INVESE...........ccinininiesiineseieiesssssissisessesessssssssineienes | oeea 09/10/2002...... VAHOUS. ...ttt sntessssssssenssssnesnsinns | reieeenssssisssssiens 2,400.000
082657-10-7.......... Bentley PharmaCeUEICAIS. ...........ceeevreirririinieeireieieisssiseiseiseisssssssissiseisssssesiess | oeea 07/30/2002...... Lenman Brothers..........cccueinineneisininensissneisssessssisssssessssssssnsnsiess | senerieessississeneens 2,100.000
090572-20-7.......... | Bio-Rad LAbOratories IN..........coccviinrinninninsisiissssssssssesssssssssssienne | v 08/30/2002...... B-Trade Services... .
103304-10-1 .. | Boyd Gaming COMPOratioN...........ceuueereerreniereieieeeissiesiseissiessesesssssssisesessssienins [ ereees 07/30/2002...... Lehman Brothers...
103430-10-4.......... Boykin Lodging COMPANY.........ocueeeeriniineineieiersnississinessesssssesssssssisesessssesnsenes | oeea 09/24/2002...... Various
110122-10-8.......... BriStol-Myers SQUIDD..........ciuriniirieieiisseeesesseseeesesssssssessieniens | 08/08/2002...... Various
161048-10-3.......... [ Charlotte RUSSE HOIAING..........ccuuermrrieriireieieieieeiseiseieieessississiseiseseessnssissnene [ ereees 07/30/2002...... Merrill Lynch..
168905-10-7 .. | The Childrens PIACE..........cccriuuriiiineinereieessisiseisesereeesssiseise s [ reees 07/30/2002...... Merrill Lynch..
19259P-30-0.......... COINSEAN INC..voveeieieieiee sttt | arend 07/30/2002...... Merrill Lynch
195872-10-6.......... Colonial PrOPEIIES TrU.....uceueerrrrieiiieeeeesrieesssisieeseeensesssssssssssessssessssssssssenenies | erees 07/19/2002...... VBHHOUS. ...ttt
201723-10-3.......... |Commercial Metals COMPAL.........ccviveeereereirriniineineieieessissiseesesessesssssssneniens | oeend 07/02/2002...... Stock Split..
206016-10-7 1 | CONCEPLUS INC..ooviiiiieiie et ssnenens [ creees 07/30/2002...... Merrill Lynch..
208192-10-4 .. | CONNELICS COTPOTAtION......coucvuerriiriieieieieiiesiest ettt sessieens [ ereees 07/30/2002...... Merrill Lynch..
217020-10-6.......... |COOISTEK INC....ouvurririiiiiieieieiisiseiseiseie s ssnsssssssssssssssnesssnsnees | e 07/30/2002...... Merrill Lynch..
229678-10-7.......... | Cubist PharmacULICAS...........cccvuuiureereeeriniiiineieseieiieesssissisiseissssssssississinenienns | e 07/30/2002...... Merrill Lynch..
232572-10-7 e | CYMET INC.ii ettt [ s 07/30/2002...... Merrill Lynch......
23330X-10-0.......... |DRS TEChNOIOGIES INC......ovvrrviiiiiieireieiieieiseieseeesieesssissieeseesssessssississinenienes | oei 07/30/2002...... Lehman Brothers
235811-10-6 .. | D@N@ COTPOTAtiON......ccurvvieiicieieeeiesiseise et ensesssssnissines [ oeees 07/03/2002...... Warburg Dillon Read LLC.........c.viiiieereiiiineineieeeississiseisese s
253807-10-1 .. | DIgIMArc COrPOIAtiON.........ccvvivrereirerinireieiseeseesesssssssisesseesesssssssssssessessssesssness [ creees 07/30/2002...... Merrill Lynch..............
256743-10-5 .. | Dollar TArifty AULOMOLI.......c..cverieieieeiersiieeiseineieeessissi e seisesenssenne [ reees 07/16/2002...... Various......ocveereeeenns
285661-10-4 .. | EIectronic Data SYStEMS.........cviuiereeneereirninsinsineeneiesisisssississisesesssssssisssssisesisnins | reees 08/27/2002...... Standard & POOI'S SECUMEES.........c.ruirriiiireineieieeessseiseee i
291011-10-4.......... |Emerson EIECtric COMPAN........ccouuiureeeeeriniieineieineeesssssssissisesssssssssssisssssenesienss | oei 09/05/2002...... VariousS.......ocueeeeneeeenns
29362U-10-4... ENLEQIS INC..vviviieiiicieisiee sttt ssenenssnennsens | e 07/30/2002...... Merrill Lynch.........cccovevienee
30226D-10-6......... |EXtreme NEtWOIKS INC......c.vvuiuiveicieinieineineineieeeessissiseisesesessssissisenenisnssniens | oei 08/19/2002...... Credit Suisse 1st Boston Corp.
32051K-10-6.......... First HOMzon PRArMACEU..........ciuiericierieisiineiseiseieieississiseiseiessssssissiseinsnienes | oeea 07/30/2002...... Merrill Lynch.........cccovevienee
369604-10-3 .. | GeNeral EIECHIC. ... | 09/10/2002...... Various...
37245M-20-7......... | GENtA INCOMPOTALE. .....ovvuivriercicireiieieieise et seinenessnsnnnens | e 07/30/2002...... Merrill Lynch..
40426W-10-1 HRPT Properties TIUSL.........ccueervuriuniineieeeessiiessssissisiseesssssssssinesessessssssssnsssens | oeea 09/30/2002...... Various......ocveereeeenns
427866-10-8.......... |Hershey FOOUS COMPOrati.........coueeurrniiineireinereeeessississisesesssssssssisenenissnssiess | oee 07/03/2002...... Raymond James Assoc
436440-10-1.......... HOIOGIC INC..ovviie st ssssissinnies | e 07/30/2002...... Merrill Lynch
44043J-10-5.......... HOrZON OffSNOTE INC.....ovvviecicicieecse e | e 07/30/2002...... Merrill Lynch
441339-10-8.......... |HOLTOPIC INCu.ovrvriiicicieieisicieie ettt sentesississnssnnenies | e 07/30/2002...... Merrill Lynch..
451713-10-1 ... | 1kon Office SOIULIONS L........c.vveiieireiiisrsssnninien | e 08/22/2002...... Various..........
45811K-20-8.......... Integrated CIrCUIL SYSt.......cvuiureiririiriineeseireiesssississiseesesssssssssiessessenesssnsinene | oee 07/30/2002...... MEITIELYNCR. ..ot
458140-10-0.......... INtEl COTPOTALION. ....coueririerieiiieie ettt | oeea 08/07/2002...... B-Trade Services
45819B-10-1 Intergrated DEfENSE TEC. ..o sessessessssississineiienes | oeea 07/30/2002...... Lehman Brothers...
45845L-10-7.....ccco. | INEEICEPLINC. ...ouieeiicicieiiiircreie ettt essssississenenenenies | e 09/17/2002...... First Albany Corp...
46185R-10-0......... INVItrogen COrPOrALioN.........c.vuieeercirerieieisieesesesseesssissiseesessensssssssssiseeseniesesiens | oeea 07/30/2002...... MEITIELYNCR. ..ot
482740-20-6.......... K-V Pharmaceutical COMP........cueuririeeeeesiiniineinsisieesssisssssinsssessessssssssnssseens | oee 07/30/2002...... VBHHOUS. ..ottt bbb
492914-10-6.......... |KeY ENErgy SErVICES INC........ccuviuieeierreiiiniineireieieississiseisesesssssssssissinsssenseniens | e 07/30/2002...... Lehman Brothers... 4,100.000 L.
494274-10-3 ... | Kimball INtern@ational.............cccevruniiiiiineiscinsssessessessssnssssissinnes | e 07/17/2002...... B-Trade SEIVICES......c.ovviriiriiriiririsisnissssssissie s | v 200.000 L.
500228-10-1.......... | KOGEr EQUILY INC...oovvvrrcerncrireciicrierieiinsnieesssssssesisssesssssssssssssssssessssennneses | e 07/22/2002...... Various....... 3,000.000 L.
501049-10-0.....ccee [KIOI NGttt | e 09/17/2002...... Various... 3,400.000 L.
502392-10-3.......c.. |LTX COMPOTALION.......vuieiercircririeiiiineiseieieisssssissiseie e sssssssssssssssssssssessssnsnnens | oeind 07/30/2002...... Merrill Lynch...... 2,300.000 L.
505401-20-8 oo | LabOr REAAY INC.....vviieciciiece e[ s 07/30/2002...... Lehman Brothers... 4,000.000 L.
520780-10-7 .. | LaWSON SOMWATE INC.....ovvvvieiieiiiieiseneieiee e [ ereees 07/30/2002...... Merrill Lynch...... 1,600.000 L.
532716-10-7 .. | The Limited INCOMPOTALE. ........cvvrereereriririieiseineieniessssisseseesessesssssssisesseesesssissnsns [ ereees 08/16/2002...... Various... 15,800.000 L.
552880-10-6.......... [MGI Pharma INC........cccivrmiririirinccincrieesscsisesisecssenisessssssssesssssssssnssnese | e 07/30/2002...... Merrill Lynch........c......... 2,500.000 L.
553769-10-0 . |MTR Gaming Group INC.......c.eeiuieneeeeeireinsinsineiseiesisesssississesesessessssisssssesesissins | eveees 08/22/2002...... CIBC World Markets Corp 3,700.000 L.
562750-10-9 .. [Manhattan ASSOCIALES IN..........ccccviiimiiriinirisssnssssnssenies | e 08/21/2002...... Various........ccveveeveneinnns 3,200.000 L.
577914-10-4.......... Maverick TUDE COMPOTaLi.........cvuieriereieeeeeiinisseissieieesesssssssisesessessssesssnssiens | oee 07/30/2002...... LeNMan Brothers........c.ccueiiiniueieeineineeie et sssssisseenees ,900.000 L
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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)
584688-10-5.......... The MedicineS COMPANY.........c.riiiineeeeiieiineinsieiseeesiesssss s esesessesssssssssenssies | erees 07/30/2002...... Merrill Lynch
584690-30-9 .. | Medicis PharmaceutiCal...........c.ocuvevieiniinriiiiieisssisnsessissssnsniininns | el 07/30/2002...... Lehman Brothers
585055-10-6.......... MEUFONIC INC...ovvviieiciieiieie et | oeea 07/03/2002...... RAYMONA JAMES ASSOC.......cvviriiiireieesrieesneisie et
58505Y-10-3.......... MedSource TEChNOIOGIES.........cvuieieieereisrieineineieieessissiseiseiessesssssiseinenienes | ceea 07/30/2002...... Merrill Lynch
594972-40-8.......... |MicroStrategy INCOMPOTa..........couriirierierereirinsiseiseiseseessssesissisesessessssesssnsnens | oeind 08/02/2002...... Tax Free Exchange... ....5.000
605203-10-8 oo | MiSSIONS WESE PIOPEITIE......couvvieieeieicieierieciseise e sisssssisesesessnississiseseniens [ ereees 09/05/2002...... Various........c.cceeee. ..3,600.000
62852P-10-3.......... MyKIOlS COMPOIAION.........cvuerieiecireieieee ittt | e 07/30/2002...... LeNMan Brothers........c.cueiiinieiieineise et tssiseeenees
637071-10-1.......... National-OlWEIl INC..........vveriiririririnieiersseeesesesssssssseseniee | oo 07/30/2002...... LeNMan Brothers..........cccccuiinisesesss s
64110L-10-6.......... [NEtFliX INC....vvvrrrrrccnn. ISP IO 08/27/2002...... Various.......
64117V-10-7 NetScreen TEChNOIOGIES. ........ccviurirriinieeirieieeissieieese s senessssnieene | e 08/21/2002...... Various...
64125C-10-9......... NEUroCriNg BIOSCIBNCES.........cuuriiiieeieieiieinrineiseineiesseessissiseisesessssssisssseinsnienss | oeea 07/30/2002...... MEITIELYNCR. ..ot
669947-40-0.......... Novastar FInancial INC............ccueuriniiiieiiesnesensississsssssensenssseniens | e 07/18/2002...... VAIHOUS. ...t
670006-10-5.......... |NOVEll INCOMPOTALEM.......couevuirieieeicierieisineieineie et sessesissinenenneniens | e 09/25/2002...... Various...
670009-10-9 .. | Noven PharmaceULICAIS I..........coeeuerrniriineineineininsineineiseinssssssssssisesseisssssssnene [ ereees 09/10/2002...... J P Morgan.......ccccuvuenee
681919-10-6 .. | OMNICOM GrOUP INCOMPOIAL....c.veuceriererirrieieineieeeississiseisessei st seisenessnenns [ ereees 08/01/2002...... SEIl Financial SEIVICES INC......cuurviuieneeriieieiseesiseise e enes
683948-10-3.......... |OPHON CArE INC....vuvrerirciieiiineireieise ettt sentesisssssssneniens | e 07/30/2002...... Merrill Lynch..
694873-10-0.......... | Pacific SUNWEAr Of Cali.........ccccrrrririniiriiiereieinenneseeeissssseseeessinsineene | e 07/30/2002...... Merrill Lynch..
703481-10-1 .. | Patterson - UTI ENEIGY.......ccoveurirniiieeieersiinsiesissieiseesesissssssssssessessssssssssissssessess | veees 07/30/2002...... Merrill Lynch..
719405-10-2 v | PROTONICS INC...vviiiicce e nssissssiniene [ reees 07/30/2002...... Merrill Lynch..
731738-10-0 .. | PolyMedica COrPOratioN...........c.eeeuieneereieieisesnsinseseiseisesssssssiseisessessessessnsissnees | eveees 07/30/2002...... Merrill Lynch..
739308-10-4 v | POWEI-ONE INC..oviiiiicie et sseniesens [ oeees 07/30/2002...... Merrill Lynch......
739419-10-9.......... |PracticeWorks INC........ccocviiiriniinriisiinisrisnssississississsssssssssssssssssnienes | oevees 07/30/2002...... Lehman Brothers...
T3941U-10-2......c.. |POZEN INCucoiiiiiiciieieieie et ssississinsnsnsnnieninses | e 07/30/2002...... Merrill Lynch..............
740189-10-5.......... | Precision Castpars COr..........ccueirieneeneismeessesnsinseseesessesssssssesessessessessnsnsinsens | oeend 07/01/2002...... SEI Financial Services Inc
747620-10-2 .. | QUANEX COPOFALION. .....cuuveecerciceireeieriseise et [ ereees 07/17/2002...... B-Trade Services..........
749941-10-0 .. | RF MICr0 DEVICES INC.....covvvveiiriiiiiieririissesissssesise e | el 08/22/2002...... Various..............
75086X-10-6.......... | Raindance COMMUNICALION. .........ccrurrrrririiniieireieieessineiseeseresesssissisesenesssnienes | e 07/30/2002...... Merrill Lynch..................
755111-50-7 .. | Raytheon COMPANY.........ccoiueeiniininiineisene st sesesissssiseies [ reees 09/26/2002...... Warburg Dillon Read LLC.........c.viiiieereerinineineieeeississiseiseie e
80874P-10-9.......... | SCIENtific GAMES COMP....uvuirrirriiiiiieireeerieeseineie et esesssssssssessissenenienss | oein 08/06/2002...... First Union Capital Markets..
812387-10-8 .. | Sears Roebuck & COMPANY........cccovieniineieieiineneeeessssisese s [ reees 09/25/2002...... VariousS.......ocueeeeneeeenns
825549-10-8 oo | SHUFIE MASEET INC...eoviieiciec et [ ereees 07/30/2002...... Merrill Lynch..
826675-10-0.......... Signal TEChNOIOGY COMP....c.ucvuivurireiiineineireieesesissise et ssnssssnsnes | erees 07/30/2002...... Merrill Lynch
827048-10-9.......... Silgan HoldiNGS INC......c.vuieririieiiiniineireeieseseieiseese s ssessssinsissinens | erens 07/03/2002...... B-Trade SEIVICES. ..ottt
827057-10-0.......... | Silicon Storage TECANOL..........ccruririniinieierieinennesee e | e 07/30/2002...... Merrill Lynch.........cccocevienee
83088M-10-2......... | Skyworks Solutions Inc.... VPR P 08/21/2002...... Credit Suisse 1st Boston Corp.
901167-10-6.......... Tweeter HOme ENLErtainm.........ccocueiriienieneieieinsnsiseisesesesssssssiseeseesesssssnsnees | ereens 07/30/2002...... MEITIELYNCR. ..ot
910671-10-6.......... United INAUSLTIEl COMP......cuiurrreiiiiineireireieissisiseiseie st sesessesssississinesienes | oee 07/30/2002...... LeNMan Brothers........c.cueiiinieiieineise et tssiseeenees
913017-10-9.......... |United TECANOIOGIES. .......cvurerrrririiiireireireiieiieinsieseeerieesssissiseiseeesesesississinenienes | oee 09/26/2002...... Factset Data Systems...
916906-10-0.......... |US Freightways COrPOraL.........ccccriereereeeeeenrinsineineieseessssssssssessessessssssssnsseens | oeend 07/30/2002...... Merrill Lynch..........
92763R-10-4......... Virage LOGIC COMPOTALIO.......cvurvrrrreeeeierseesniesiseiseie e estesisesse e ssnsssississsssniens | eveees 07/30/2002...... MEITIELYNCR...cooviiiiiiiece st | e
928483-10-6.......... Vital WOPKS INC..vvvieiiiiniiiiiieisessesse s | el 09/23/2002...... Various...
941848-10-3.......... |WALErs COMPOTALION. ......c..evvrrreieeieieiseissinsiseiseseseessssssesessessesessssssssssinesssnneniess | oei 08/13/2002...... Various...
955306-10-5 .. | West PharmaceutiCal Ser...........ccccvuiiinineinseinssessesssssssssissienes | el 08/29/2002...... B-Trade Services...
972232-10-2 .. | Wilson Greatbatch Techn.... R P 07/30/2002...... Lehman Brothers...
980745-10-3.......... |Woodward GOVErNOr COMPA........c.euueereerrrnireireieisesessnssssissseessssssesssssnssssenesienss | oeen 09/24/2002...... B-Trade Services...
98385X-10-6......cco. | XTO ENEIGY INCuvrvrvriririiriicieieiseienisisseissieisesssssssssisesssisessesssssssssssssinsnieniesins | oee 07/30/2002...... Lehman Brothers..........
98975F-10-1 .. | Zoran COrporation...........cuceuernerneeneeneensrninssnsiseeseesssssssssnsssessesssssssssnsseneees | 000ei07/30/2002....... CIBC World Markets Corp
M97385-11-2......... Verisity Ltd........ Merrill Lynch................. ....30,100
[T ST =TTy UOUTUOUUUPUUPUVUN [Pvvvvvvvvvvvsoo 5,926,221
Foreign
74022D-10-0......... Precision DIilliNG COMP......c.vureieeercieirnirneinsieeneressessssssssssesessesssssssssssseesesiessesiess | oee 07/30/2002...... LenmMan Brothers..........ccuriinieeeiiecneneie et esssssesseeeenees
G6797E-10-6......... |O2MiCrO INtErNALtIONAI L......c..cveeiriiiiriireieieisieiseseise e ssnesssnsnens | e 07/30/2002...... Merrill Lynch......
N07045-10-2......... ASM International NV... R 07/30/2002...... Merrill Lynch..
[T EX]o T
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Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarte!
3 2 5

1
CUSIP
Identification

2

Description

Date
Acquired

Name of Vendor

Number of
Shares of Stock

6

Actual Cost

i

Par Value

8
Paid for Accrued
Interest and Dividends

9
NAIC
Designation (a)

6899999.

Total -

Common Stocks - Industrial & Miscellaneous.......................

7099997.

Total -

Common StOCKS - Part 3..........ccovvvvereeereeeeeeeeeneas

7099998.

Total -

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

7099999.

Total -

COMMON SEOCKS. ...

7199999.

Total -

Preferred and Common Stocks...........

7299999.

Total -

Bonds, Preferred and Common Stocks............c...cccccveee.

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ 0.
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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

S03

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
1

36200T-NU-8... [ GNMA Pool #572003 7.250% 03/15/25.............. 09/01/2002[ Paydown

362142-UN-9... [ GNMA Pool #122189 12.000% 03/15/15.............. 09/01/2002( Paydown
362160-G9-8.... [ GNMA Pool #179424 9.000% 10/15/16... ... 109/01/2002| Paydown.
36217A-HY-9... [GNMA Pool #187547 9.000% 03/15/17... 09/01/2002( Paydown.
36217J-EA-5.... [GNMA Pool #194629 9.000% 11/15/16... 09/01/2002( Paydown.
36218N-JE-2... [ GNMA Pool #227161 10.000% 05/15/19.. 09/01/2002( Paydown.
362194-KB-7.... [ GNMA Pool #266790 9.000% 08/15/31... 09/01/2002( Paydown.
36220U-NU-1.. [GNMA Pool #288503 9.500% 06/15/20... 09/01/2002f Paydown.

0
36200V-SR-5... [ GNMA Pool #573928 6.970% 03/15/32... 09/01/2002( Paydown. .0 1.
362027-FX-7.... [GNMA Pool #1982 8.100% 01/15/12... 09/01/2002( Paydown. .0 1.
36204D-VT-3... [ GNMA Pool #367026 8.750% 09/15/29... 09/01/2002( Paydown. .0 1.
36204L-NV-9... [ GNMA Pool #373104 6.750% 09/15/39... 09/01/2002( Paydown. .0 1.
36205Q-3X-5... [ GNMA Pool #397814 8.250% 06/15/20... 09/01/2002( Paydown. .0 1.
362063-B8-1.... [ GNMA Pool #33363 9.500% 08/15/09. 09/01/2002( Paydown. .0 1.
362064-Z4-2.... [ GNMA Pool #34963 9.500% 09/15/09..... 09/01/2002( Paydown. .0 1.
36206N-3Y-9... [ GNMA Pool #416715 7.250% 01/15/31... 09/01/2002( Paydown. .0 1.
362075-W9-0... [ GNMA Pool #44772 11.000% 09/15/10.... 09/01/2002( Paydown. .0 1.
36207D-SN-7... [ GNMA Pool #429025 7.900% 08/15/32... 09/01/2002( Paydown. .0 1.
36207E-BK-9... [ GNMA Pool #429442 8.000% 09/15/26... ... |09/01/2002| Paydown. .0 1.
362088-MF-0... [ GNMA Pool #056158 13.500% 10/15/12.. . [09/01/2002( Paydown. .0 1.
36209K-NY-0... [ GNMA Pool #473907 6.400% 11/15/39... 09/01/2002( Paydown. .0 1.
36209L-GY-6... [ GNMA Pool #474615 6.500% 05/15/34... 09/01/2002( Paydown. .0 1.
36209N-WB-4.. [ GNMA Pool #476842 6.750% 05/15/34... 09/01/2002( Paydown. .0 1.
36209V-D5-0... [ GNMA Pool #482624 6.470% 05/15/34... 09/01/2002( Paydown. .0 1.
36209V-EA-8... [ GNMA Pool #482629 6.750% 04/15/34... ... |09/01/2002| Paydown. .0 1.

36210F-HR-0... [ GNMA Pool #490840 6.600% 04/15/34............... 09/01/2002( Paydown 0

36210F-HS-8... [ GNMA Pool #490841 6.750% 04/15/30.............. 09/01/2002( Paydown 0

36210F-HZ-2... [ GNMA Pool #490848 6.840% 05/15/34... 09/01/2002( Paydown. .0

36210G-ZM-9.. [ GNMA Pool #492248 6.910% 04/01/19... ... |09/01/2002| Paydown. .0

36210R-JM-3... [ GNMA Pool #499868 7.280% 09/15/27.............. 09/01/2002( Paydown 0

36210V-EX-5... [ GNMA Pool #503350 7.450% 09/15/34............... 09/01/2002( Paydown 0

36212W-5M-5.. [ GNMA Pool #546352 8.000% 12/15/30... 09/01/2002( Paydown. .0

36212W-5Z-6... [ GNMA Pool #546364 8.000% 01/15/31... ... |09/01/2002| Paydown. .0

36212W-6C-6.. [ GNMA Pool #546367 7.500% 03/15/36.............. 09/01/2002( Paydown 0

0

.0

.0

.0

.0

.0

.0

0

0399999. [ Total - BONAS - U.S. GOVEIMMENL..........c..cveveveieeieciiievieiieev et eisstetsetesietetessesstessebsssssesssssssessssessessssessessssessessssessesessessees

Bonds - Special Revenue and Special Assessment
Pennsylvania

04233K-AB-2... | Armstrong Cnty Pa Indl_0.000% 08/20/34.......... [08/20/2002[ Call — 8.7750.....cccrserersseremserrrsserenses | evseersssseresssererosee | evserenessid8,508 [ cvvevnens 530,000
LT LA VAL VTP v T T 530,000
United States
313448-HG-0... | FHLMC Pool #298331 7.500% 07/01/08............. 09/01/2002[ PaydOwN............rvvemreerererrereereseriseeieenes
31377Q-F6-4... | FNMA Pool #383689 6.740% 06/01/11

09/01/2002f Paydown.

[V —

United States..

3199999. | Total - Bonds - Special Revenue & Assessmen

Bonds - Public Utilities
United States

079867-AB-3.... | BellSouth Telecommuncat 7.875% 08/01/32....... 08/01/2002[ Call ~ 104.2900.........ccccveremermirniriiririres [ ereerierivesiverinerines | cvens 1,303,625 |...... 1,250,000 |....... 1,282,650 | ....... 1,281,655 [...ccinienee 2 SO U I 21,899 |....... 21,899 | ... 49,219 | 1PE..........
144141-CM-8... | Carolina Power & Light 8.200% 07/01/22............ 09/04/2002 Call  103.5500......c0cccmimmmmmnimnminninninns [ eesnosnisnsennsninns | avens 2,071,000 {....... 2,000,000 {....... 2,040,560 {...... 2,037,125 |.......... (794) .o | | s 34,669 | ... 34,669 ... 110,700 [ 1PE..........

UNIEO SEALES. .ttt snnsnieenes | ensens 3,374,625 | ....... 3,250,000 {....... 3,323,210 {....... 3,318,780 {........... (723) | [V 0 [.n 56:568 .......... 56:568 ........ 159,919 .. 0 [... XXX...
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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 (@
3899999. [ Total - BONdS - PUBIC UHIIHES. ..ot senssessssssnsssnssennens | covvens 3,374,625 | ... 3,250,000 | ....... 3,323,210 |.....3,318,780 [.......(723) [..ccoccceec0 [0 [......56,568 | .........56,568 | ........ 159,919 [..in0 [ XXX...
6099997. [ Total - Bonds - Part 4 .....3,802,086 | ....... 4,160,953 | .......3,753,645 ...165328 [..oiivin0 [ XXX...
6099999, [ TOtAI - BONAS. ...tttk sninnienne | enveas 3,802,086 | ....... 4,160,953 | ....... 3,753,645 |.....3,756,609 |[.....(11,099)f......cc.cc...0 [0 [......56,569 |........56,569 | ........ 165328 [....cccooee0 | XXX...

Common Stocks - Public Utilities

United States

147339-10-5.... |Cascade Natural Gas COr............cccovereercereerernnes 09/11/2002[ VANOUS. ......cvererrerereereierseesrineeneineiseiiens | creeneiens 900.000
283677-85-4.... | El Paso Electric Compan... 07/25/2002f Investment Technology Group.. ....1,100.000
74956K-10-4.... |RGS Energy Group Inc.. 07/12/2002( Corporate Reorg/Merger....... ....4,700.000
98157D-10-6.... |WorldCom Inc......... 07/01/2002 Merrill Lynch.............. ..21,100.000 .
[T IS T . .235 798
6699999. [ Total - ComMON StOCKS = PUDIC UHIHIES. ... ettt ittt 220,266 828,501 235,798

Common Stocks - Banks, Trust and Insurance Companies

United States

032165-10-2.... | AmSouth Bancorporation...............ceereereereennens 09/17/2002 Goldman Sachs...........ccocvevvrvnecnecnecveveens | cvveneene 6,800.000 144,813 135,563 152,184
060505-10-4.... | Bank Amer Corporation.. 08/20/2002| Warburg Dillon Read LLC.. ....3,200.000 212,576 .225,152
065908-50-1.... | BankAtlantic Bancorp In. 07/25/2002f Investment Technology Group.. ....7,000.000 ...86,800
172967-10-1.... | Citigroup InC............... 09/18/2002[ Various..........cc..vwvvmeverrens ..10,233.000 371,270
172967-10-1.... | Citigroup InC............... . 108/21/2002| Spin Off......c.cvvvvenrenne ...53,027
195493-30-9.... | The Colonial BancGroup...........cuereveeeernrenieeen: 07/25/2002] Investment Technology Group
200641-10-8.... | The Commerce Group INC........cocveeeerernirnienienes 07/25/2002f Investment Technology Group
201647-10-4.... | Commercial Federal Corp.. 07/25/2002f Investment Technology Group..
25811P-10-0.... | Doral Financial Corpora..... .. |07/25/2002| Investment Technology Group..
337907-10-9.... | FirstFed Financial Corp.........ccocrvmienrereereeeennns 07/25/2002f Investment Technology Group
337930-10-1.... | Flagstar Bancorp INC.........cccovureereereurereeniinienes 07/25/2002f Investment Technology Group
453414-10-4.... | Independence Community. 07/25/2002f Investment Technology Group..
514936-10-3.... | LandAmerica Financial G... ... |07/25/2002( Investment Technology Group..
81170Q-10-6.... | Seacoast Financial Serv...........cveneereereenens 07/25/2002f Investment Technology Group
857550-10-7.... | Staten Island Bancorp l.........cccoveeeerinieneeneennens 07/25/2002f Investment Technology Group
863902-10-2.... | The Student Loan Corpor.. 07/25/2002f Investment Technology Group..
902788-10-8.... | UMB Financial Corporati.... 07/25/2002f Investment Technology Group..
925391-10-4.... | Vesta Insurance Group |.... 07/25/2002f Investment Technology Group..
929903-10-2.... | Wachovia Corp 2nd New... 07/02/2002| Lehman Brothers...............
938824-10-9.... | Washington Federal Inc. .. 107/25/2002] Investment Technology Group..
UNItEA SEALES. ..o
6799999. | Total - Common Stocks - Banks, Trust & Insurance Companies

Common Stocks - Industrial and Miscellaneous

United States

001547-10-8....

00754A-10-5....

012653-10-1....
014482-10-3....
026375-10-5....
02744M-10-8...
03072M-10-8...
032657-20-7....
032744-10-4....
035290-10-5....

03662Q-10-5....

054802-10-3....

AK Steel Holding COrp.......cvvereeneeeereeeeeeenieneens
Advanced Fibre Communic
Albemarle Corporation...
Alexander & Baldwin......
American Greetings Corp...
American Medical System..
AmerUs Group Company...
Analogic Corporation......
Anaren Microwave Inc
Anixter International |. .
ANSYS INC..oviiiiiriiniississie i
Aztar COrpOration..........ceeeeeeeeneeneeeeeessneneeneens

07/25/2002
07/02/2002
07/25/2002
09/26/2002
07/25/2002
08/12/2002
07/25/2002
09/09/2002
07/02/2002
07/26/2002
08/06/2002
07/25/2002

Investment Technology Group
J P MOrgan.......ooevevenicnninns
Investment Technology Group..
VaroUS. ...
Investment Technology Group..
VaroUS. ...
Investment Technology Group..
Knight Securities LP..............
Banc/America Secur LLC..
Various........c.oevereneee
VAMHOUS.....ooriricieriesisninsiiene

Investment Technology Group...................

2,700.000
....2,000.000
....1,200.000
....2,900.000
....1,300.000
....7,300.000
....1,200.000
....2,300.000
....2,600.000

| o S A A
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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 (@
066821-10-9.... | Banta COrporation.............ccceeeereereerereersnineens 07/25/2002] Investment Technology Group........cccceeeeeee | veveerevnns 900.000
115736-10-0.... | Brown Shoe Inc New.. 07/25/2002f Investment Technology Group.. 2,000.000
12189T-10-4.... | Burlington Northern San. 07/24/2002[ Various..........cvevrevrerreeerineeneen. 5,900.000
123655-10-2.... | Butler Manufacturing Co. 07/25/2002f Investment Technology Group.. sereeree.200.000
125071-10-0.... | CDI Corporation......... 09/13/2002f VariOUS........ccoreveerrereereererinnieens ....2,900.000
134429-10-9.... | Campbell Soup....... 08/21/2002| Credit Suisse 1st Boston Corp.. ..14,300.000
144433-10-9.... | Carreker Corporation.. 07/25/2002f Investment Technology Group.. ....2,800.000
162825-10-3.... | Checkpoint Systems Inc.... 07/25/2002f Investment Technology Group.. ...800.000
201723-10-3.... | Commercial Metals Compa. 07/25/2002f Investment Technology Group.. ...300.000
205887-10-2.... | ConAgra Incorporated.... 09/04/2002| Credit Suisse 1st Boston Corp.. 6,700.000
216831-10-7.... | Cooper Tire & Rubber.... 07/25/2002f Investment Technology Group.. 2,400.000
23330X-10-0.... | DRS Technologies Inc... 07/19/2002f Standard & Poor's Securities.... ...500.000
247131-10-5.... | Delphi Financial Group... 07/25/2002f Investment Technology Group.. ...600.000
253798-10-2.... | Digi International Inc... 07/25/2002f Investment Technology Group..
254067-10-1.... | Dillard's InC................. 07/25/2002f Investment Technology Group..
256605-10-6.... | Dole Food Company.. 07/25/2002f Investment Technology Group..
261018-10-5.... | Downey Financial Corpor... 07/25/2002f Investment Technology Group..
261570-10-5.... | The Dress Barn Inc........ 07/25/2002f Investment Technology Group..
28336L-10-9.... | El Paso Corporation... 09/25/2002( SEI Financial Services Inc.... .
294429-10-5.... | Equifax Incorporated 08/08/2002( VANIOUS.......ocvurervriririeeieieiseessesseseeneens
297659-10-4.... | Ethyl Corporation New...........cc.couereereeerneneenienes 07/01/2002| Tax Free Exchange..........coceeenveeineenennns
30239F-10-6.... | FBL Financial Group Inc 07/25/2002f Investment Technology Group..
303072-10-2.... | Factory 2-U Stores Inc... .. |08/13/2002
35914P-10-5.... | Frontier Oil COrporatio...........c.uweeeeereernerneeneenes 09/24/2002
368483-10-3.... [Gehl Company........ccccuenrinrinriniinrinniniinens 09/20/2002
369300-10-8.... | General Cable Corporati 07/25/2002f Investment Technology Group..
415864-10-7.... |Harsco Corporation.... . [07/25/2002f Investment Technology Group..
451923-10-6.... | ILEX ONCOIOGY INC....vvvvvieiicireiinceieeins 07/29/2002[J P MOIGaN.........vvevevieereesrinreneineiensnenns
45245A-10-7.... | Imation COrporation............cceeeeeereererseesneensenes 07/25/2002f Investment Technology Group
458372-10-9.... | Inter-Tel Incorporated. 07/25/2002f Investment Technology Group..
460690-10-0.... | Interpublic Group.... 08/01/2002( SEI Financial Services Inc....
466210-10-1.... [JLG Industries Inc... 09/30/2002[ Various............corvvrreerennen.
482686-10-2.... | K-Swiss Inc......... 09/12/2002| Davidson DA & Company Inc.
483548-10-3.... | Kaman Corporation 09/24/2002f VariOUS........c.vverevreveereeeriniieens
494274-10-3.... | Kimball International... 07/25/2002f Investment Technology Group..
532716-10-7.... | The Limited Incorporate. 07/11/2002[ VariOUS........cvorrveereereieeereneeeens
533900-10-6.... | Lincoln Electric Holdin.... 07/25/2002f Investment Technology Group.. ...900.000
542307-10-3.... | Lone Star Steakhouse & 07/25/2002f Investment Technology Group.. 1,100.000
548661-10-7.... | Lowe's Companies Inc... 08/27/2002 Standard & Poor's Securities.... ....2,400.000
552676-10-8.... IMDC Holdings Inc.......... 07/25/2002f Investment Technology Group.. ....1,370.000
55305B-10-1.... | M/l Schottenstein Homes... 07/25/2002f Investment Technology Group.. ....2,100.000
572901-10-6.... | Martek Biosciences Corp... 07/05/2002 ....1,500.000
574599-10-6.... |Masco Corporation..... 07/25/2002( Merrill Lynch... ....4,000.000
59514P-10-9.... [ Microtune Inc.......... 07/23/2002[ Banc/America Secur LLC...........ccoocrvvennne ....5,800.000
598148-10-4.... Midway Games Inc. 07/08/2002[ Various..................... ....9,500.000
637657-20-6.... [Natl Service Ind.......... 07/10/2002[ VAIOUS.........oveerierieriiriirniisiisiiesiessenins [ eeverienes
651229-10-6.... Newell Rubbermaid Inc.. 09/19/2002( Various...........
671802-10-6.... | Oak Technology Inc... .. |08/07/2002| Prudential Securities Inc . .
683948-10-3.... | Option Care INC........ocevevevreenenieneineireieisiineines 09/25/2002(J P MOIGaN........ccorvmrrnirnrinirreirereisiinninne | cvvereene 2,000.000
703224-10-5.... | Patina Oil & Gas COrpor...........couuveeeuerreernrenienee 07/25/2002] Investment Technology Group..........ccceeeee | ceveneene 2,375.000 |............53,365 .o [ 16,139 ] .......65,146 | ... (49,007)
718592-10-8.... | Phillips Van-Heusen 07/25/2002] Investment Technology Group........c.ccceeeee | ceveneene 1,600.000 |............18,983 |..ccccooiiriiniines | 000 10,632 | ..........24,960 | ....... (14,328)
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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
739363-10-9.... | Powerwave Technologies...........ueeevevvrerneennenes 09/25/2002( VANIOUS.......cvurerrrnirnirneieireersreinsssnenens | cvvereens 3,600.000
739419-10-9.... | PracticeWorks Inc.......... 07/23/2002| Frank Russell Securities Inc.. ...100.000 L.
740884-10-1.... | Presidential Life Corpo... 07/25/2002f Investment Technology Group.. reeneen.400.000 L.
741917-10-8.... | Prime Hospitality Corpo. 09/05/2002( VANOUS........cvurerrirererreieieersreisinsinenens | veinees 10,900.000 L.
742674-10-4.... |ProBusiness Services In 08/22/2002( William Blair....... ....3,400.000 L.
755111-50-7.... | Raytheon Company.... 07/02/2002| Lehman Brothers............... ....3,600.000 L.
76009N-10-0.... | Rent-A-Center Inc...... 07/25/2002f Investment Technology Group.. ....1,200.000 L.
775381-10-6.... [ROHN Industries Inc...... 09/24/2002| B-Trade Services............... ....4,400.000 L.
783519-10-1.... | Ryan's Family Steak Hou... 07/25/2002f Investment Technology Group.. ....3,000.000 L.
783549-10-8.... | Ryder System Incorporat... 07/25/2002f Investment Technology Group.. 1,500.000 L.
783764-10-3.... | Ryland Group Inc........... 07/25/2002f Investment Technology Group.. sereere..800.000 L.
786514-20-8.... | Safeway Incorporated 07/25/2002| Lehman Brothers............... ....9,500.000 L.
795757-10-3.... | Salton Inc............ 07/25/2002f Investment Technology Group.. ....3,000.000 L.
800907-10-7.... | Sanmina Corp..... 07/24/2002 Merrill Lynch........ccoovvveneereereinnns ..28 864.000 L.
808541-10-6.... | Schweitzer-Mauduit Intl.. 07/25/2002f Investment Technology Group.. ...200.000 L.
825549-10-8.... | Shuffle Master Inc...... 08/19/2002| Van Kasper & Co............... 4,200.000 L.
831865-20-9.... | A O Smith Corporation... 07/25/2002f Investment Technology Group.. ...200.000 L.
83545G-10-2.... | Sonic Automotive Inc..... 07/25/2002f Investment Technology Group.. ...300.000 L.
85375C-10-1.... | Standard Pacific Corpor. .. [08/15/2002 Jefferies & CO.......ocvvvrrrrenienen. 2,500.000 L.
853887-10-7.... | Standard Register COMpa..........cccevereereereerernns 07/25/2002f Investment Technology Group
862111-20-0.... | Storage Technology Corp.........oueeeerreneeneenes 07/25/2002f Investment Technology Group
871607-10-7.... | Synopsys InC............c..... 07/19/2002| B-Trade Services.........ccuweeenee
891092-10-8.... | The Toro Company. .. |07/25/2002| Investment Technology Group..
902681-10-5.... |UGI COrpOration............c.eeeeeeneeneereeerseenninsenns 07/25/2002f Investment Technology Group
90338W-10-3... | US ONCOlOGY INC....oovvvrieriiieireireiiireineieeneees 07/25/2002f Investment Technology Group
913456-10-9.... | Universal Corporation.... 07/25/2002f Investment Technology Group..
916906-10-0.... | US Freightways Corporat... .. |07/25/2002| Investment Technology Group.. .
92342R-20-3.... | Veridian CoOrporation...........cccereeneeerneneennenns 07/03/2002[ SG COWEN.....covvreieieeeeeerinsiseiseierseenas
928497-10-6.... |Vitesse Semiconductor C..........cccceuverrrrnirinnnen. 08/27/2002| Standard & Poor's Securities....................
949702-10-4.... |Wellman InC..........cc....... 07/25/2002f Investment Technology Group..
981475-10-6.... | World Fuel Services Cor. 07/25/2002f Investment Technology Group..
986670-10-7.... | York International Corp.. 07/25/2002f Investment Technology Group..
Canada
559211-10-7.... [Magna Entertainment Cor..........cccccocoevcvennennen. | 08/09/2002] Lehman Brothers.........coocovoncincincsnicnnies | 20.8,500.000 ...........30,439 [ [0000060,263 | 59,415 [ 848 [ [ [1000(29,823) [1100(29,823) [ [ [l
6899999. [ Total - Common Stocks - Industrial & MISCElIANEOUS...........oviiiiiiiiiniisisnississssisnsssssssesssessnssssssssssnsnsneneseess | o000, 136,276 [ XXXeiiiein | 106,680,410 | .......6,242,585 | .....437,820 |..........0 [0 [..(1,544,130) [ ....(1,544,130) [.....ocovevenn0 [ 11,089 [ XXX...
7099997. [ Total - CommOn StOCKS - Part 4........coiiiiiniiniinisiississisnssisssesssnssensssssssssssssssssensssssssssssssssssssssssssssssnsonseenseenes | conees0y 188,940 | everese XXXeiiisnns | 108,758,790 | .......8,092,161 | .....666,624 |............0 [............0 [..(1,970,468)( ....(1,970468)].................0 [.......16,258 [...... XXX...
7099998. | Total - Common Stocks - Summary Item for Common Stocks Bought and Sold This Quarter..........ccooeevccevcivcncncniccinine. | e 345,772 | XXX [ 00000 452,626 | ......... 452,626 ..o [ e [1..(106,854) | .......(106,854) | oo |24 | XXX...
7099999. [ Total - CoMMON SEOCKS.......oiiiiiiriiisiisiiniisisisi s | oonvees [ 134H087 [oiese XXXt | 10..9,211,416 | .......8,544,787 | .....666,624 |.............0 [.0 [..(2,077,322)[....2,077,322) [....ccooevee0 [ 16,282 L XXX...
7199999. [ Total - Preferred and CommONn SEOCKS.........cviiinininiinininissssissnsnsssssssessesssnssnsssssssssssensssssssnsssssnssnnses | oonvees [ 134087 [ XXX | 0..9,211,416 | .......8,544,787 | .....666,624 |............0 [..0 [..(2,077,322)[....2,077,322) [ ... [0 16,282 L XXX...
7299999. [ Total - Bonds, Preferred and CommON StOCKS........c.ooviiieiiiiiiiiniiniiiisiisessisssssssssssssssssssssssnsessesnenee | 20.10,936,173 Lo XXX |...12,965,061 | .....12,301,396 | ......655,525 |................0 [0 [..(2,020,753) [ ....(2,020,753) | ........165,328 |.........16,282 |...... XXX...

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




STATEMENT AS OF SEPTEMBER 30, 2002 OF TMOTORISTS MUTUAL INSURANCE COMPANY

Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

EO6, EO7



STATEMENT AS OF SEPTEMBER 30, 2002 OF TIMOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 Book Balance at End of Each 8
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 5 6 7
of Received During|  at Current
Depository Interest [ Current Quarter | Statement Date | First Month | Second Month| Third Month | *
Open Depositories
National City Bank ColUMbUS, OH......coviiviniirreiierineiine | ernriissinsiens | | e | v 81,940 |....... (803,164) | ........ 552,869 |......
Huntington National Bank.. Columbus, OH . . 128,956 | .......... 88,956 |......
Assurance Partners Bank Carmel, IN....ccovveieeeneieneininn [ | | | [, | 500,035 |......
The One Group Prime Money Market Fund............. ChiCag0, IL....cveeeenirireireieisrinnniineine | eeveiieneiniine | e [ o | s 7,424,612 | ..... 2,008,124 | ..... 1,776,354 |......
Fidelity Instl Cash Portfolio Class I............c.ccveunee. BOSLON, MA......oiiininininrnniininiiniines v | | e ..15,897,614 | ...15,271,561 | ...16,596,293 |......

0199998. Deposits in.....2 depositories that do not exceed the allowable limit
........ 113,784 | ........(16,766) | .........(15,544) | ......

in any one depository (see Instructions) - Open DepoSitories. ........cocvvieieisrinienes | XXX.....
0199999. Total Open DEPOSIONIES. .....vv.urreescrersrrsssersseressrsssenssseresssesssnssssssssnsssenesssessssnssee | eveoas XXX..... ...23,653,602 | ...16,588,711 | ...19,498,962 |XXX|
0399999. Total Cash 0N DEPOSI. ......vvrrrevesiressirrssereeersserssseresensseessersssenssenssenesssesessnssssress | eveons XXX..... ...23,653,602 | ...16,588,711 | ...19,498,962 |XXX]
0499999. Cash in Company's OffiCe. ... | eonees XXX eeooe [ XXX s [ XXX [ 615 [..o. 615 [..on. 615 | XXX
0599999. TOAl CASN.....cvvvriireiriieirstieisesi s | v XXX..... ...23,654,217 | ...16,589,326 | ...19,499,577 |XXX]

EO8
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