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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CusIp Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
|dentification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
262651-JV-5 ... FST PRSV-DUPAGE CNTY ILGORFFORESTPR ... ESER ... 6.000 MN .. 11/01/2005 ............ ............ ... 1,042,671 ... 1,000,000 AV..........o ol 1,042,671 ... 1,100,380 ........ 10,000 ....... 60,000 ...... (13,844) ... 1PE... 07/02/1998 ... 4.383
2499999 ... TOTALILLINOIS . e e e e 1,042,671 ... 1,000,000 ... 1,042,671 ... 1,100,380 ........ 10,000 ....... 60,000 ...... (13,844) . o
1899999 - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ................... ..... 1,042,671 ... 1,000,000 ...l 1,042,671 ... 1,100,380 ........ 10,000 ....... 60,000 ...... (13,844)
2499999 - Subtotal - Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ........................... ... 1,042,671 ... 1,000,000 ...l 1,042,671 ... 1,100,380 ........ 10,000 ....... 60,000 ...... (13,844)
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
312925-WJ-5 .. FREDDIEMAC ... e 6.000 J ... 071212017 . 994,117 ... 1,000,000 ..... 106.249 ... 1,062,490 ....... 994,000 ........ 8,167 M 1PE... 06/24/2002 ... 6.062
829788-AT-5 ... SISTERS PROVIDENCE-DI-OT ........... ...... ... 7.470 AO ... 10/01/2007 ... 1,792,381 ... 1,765,000 AV ........... ... 1,792,381 ... 1,800,669 ........ 2,9%1 ... 141,183 ... (4,900) ..o o 02/15/2001 ... 7.119
056559-AK-3 . .. BADGER TOB ASSET SEC-WI ... BADGERTO BACC ... 6.125 JD ... 06/01/2027 ............ ............ ... 4,861,334 ... 5,000,000 AV........... ... 4,861,334 ... 4,859,800 ........ 25521 ... 159,931 ... 1834 1PE... 05/03/2002 ... 6.350
31359M-NE-9 .. FANNIEMAE ... 6.200 JD ... 06/13/2017 06/13/2007 ... 100.000 ..... 2,500,000 ..... 2,500,000 AV........... ... 2,500,000 ..... 2,500,000 ......... 7,750 ... T1500 o PE... 07/25/2002 ... 6.198
83162C-JG-9 .. SBAP1998-20F 1..... ... 6.300 JD ... 06/01/2018 05/01/2006 ............ ..... 3,509,187 ... 3,607,324 ... 110.719 ... 3,993,993 ... 3,598,305 ........ 18,938 ... 261,217 ... 88 1PE... 02/05/2001 ... 6.337
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations .................................................. ... 13,747,019 ... 13,872,324 ... ... 14,210,198 ... 13,752,775 ....... 113,387 ... 639,800 ....... (2,960) ...
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
3128FB-2L-8... FGDT0779 ... 8.000 MTLY 07/01/2025 10/01/2004 ............ ....... 132,087 ... 129,793 AV 132,087 ... 134,79 ........... 865 ....... 6482 ... (608) ... 1PE... 07/02/1998 ... 5.955
31288B-2M-4 .. FGLMC PL C73480 5.500 MTLY 11/01/2032 06/01/2008 ............ ....... 401,593 ... 399,509 AV 401,593 ... 401,597 ... 1,832 ... 1,831 ) PE... 11/21/2002 ... 5.455
31288D-6N-4 .. FHLM ... 5.500 MTLY 12/01/2032 10/01/2007 ............ ....... 510,234 ... 500,000 AV........... 510,234 ... 510,234 ... 003 1PE... 12/31/2002 ... 5.362
2699999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities.................. ..... 1,043,864 ... .. 1,029,392 . 1,043,864 ... .. 1,046,628 .. ... .. 3,690 ... 2,654 ... (612) o
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
3133TT-K3-4. .. FHR2313JA .o 6.000 MTLY 01/15/2029 07/01/2005 ............ ....... 732,568 ... 750,000 AV 732,568 ....... 723,516 ... 3,750 ... 30,000 ........ 9,083 .. 1PE... 04/16/2002 ... 7.989
31339L-FW-5 .. FHR23%4GC ... 6.000 MTLY 06/15/2027  01/01/2006 ............ ..... 1,588,132 ... 1,600,000 AV ........... ... 1,588,132 ... 1,581,000 ......... 8,000 ....... 96,000 ........ 76 . 1PE... 12/27/2001 ... 6.528
31339L-HV-5 .. FHR23%2VB ... 6.000 MTLY 05/15/2020 10/01/2007 ............ ....... 978,017 ... 1,000,000 AV ........... 978,017 ... 969,688 ......... 5,000 ....... 60,000 ........ 8,306 ... 1PE... 12/05/2001 ... 7.034
31392A-YK-8 .. FNR2001-68VB ..................o 6.000 MTLY 05/25/2020 07/01/2007 ............ ..... 3,003,242 ... 3,000,000 AV...........ol 3,003,242 ... 3,004,688 ........ 15,000 ...... 180,000 ....... (1391) o PE... 11/02/2001 ... 5.948
31392D-J4-5 ... FNW2002W5A7 ... 6.250 MTLY 08/25/2030 07/01/2010 ............ ..... 1,001,415 ... 1,000,000 AV ........... ... 1,001,415 ... 1,001,563 ......... 4,97 ... 26,02 ... (48) ..o 1PE... 06/27/2002 ... 6.204
31392F-QG-5 .. FNR2002-T4ME ..................... 5.500 MTLY 06/25/2031  11/01/2011 ............ ....... 499,547 ... 500,000 AV........... ... 499,547 ... 499,531 ... 2,0 ... 4,583 ... B 1PE... 10/15/2002 ... 5.525
31392H-CY-7 .. FNR2002-92QE .................oooon i 5.500 MTLY 10/25/2031 Q7/01/2011 ............ ..... 1,000,000 ..... 1,000,000 AV........... .l 1,000,000 ..... 1,000,000 ......... 48 1PE... 12/03/2002 ... 5.500
31392P-B2-0 ... FHR2456BC ... 6.000 MTLY 09/15/2028 07/01/2005 ............ ....... 995,040 ... 1,000,000 AV ........... 995,040 ....... 995,000 ......... 5,000 ....... 25,000 ........... 0 1PE... 06/28/2002 ... 6.038
31392W-UJ-7 .. FHR2510PE ... 5.500 MTLY 11/15/2031  01/01/2012 ............ ....... 504,325 ... 500,000 AV........... 504,325 ....... 504,453 ......... 2,21 ... 2,22 ... (128) oo 1PE... 11/05/2002 ... 5.274
313920-5L-0 ... FNR2001-44 ML ... 6.500 MTLY 06/25/2029 09/01/2004 ............ ....... 497,155 ... 500,000 AV........... . 497,155 ... 492,969 ......... 2,708 ... 32,500 ... T0 o 1PE... 08/21/2001 ... 7.211
312905-Z70 ... FHR1087 1 ...................... . MTLY 06/15/2021 10/01/2003 ............ ....... 465,212 ... 460,974 AV 465,212 ....... 496,556 ......... 3,285 ... 51,047 ... (5,915) oo PE... 07/02/1998 ... 6.022
31392A-EB-0 .. FNR2001-64VB ... 6.500 MTLY 02/25/2018 08/01/2005 ............ ..... 1,001,083 ..... 1,000,000 AV ........... ... 1,001,083 ..... 1,001,875 ......... 547 ... 65,000 ......... (799) oo 1PE... 12/06/2001 ... 6.413

2799999 - Speciél Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed

SBCUMHES . e 12,265,717 ... 12,310,974 ... L 12,265,717 ... 12,270,837 ........ 62,181 ... 573,363 ....... 19,01
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies

and Authorities of Governments and Their Political Subdivisions ............... ... 27,056,600 ... 27,212,690 .............. ... 21,519,779 ... 27,070,239 ....... 179,208 .... 1,239,908 ....... 16,338 L
Public Utilities (Unaffiliated) - Issuer Obligations

837004-BQ-2 .. SOUTHCAROLE&G .................... oo 6.700 FA ... 021012011 ... 4,038,212 ..... 4,000,000 ..... 113.430 ... 4,537,200 ..... 4,044,400 ....... 111,667 ... 268,000 ....... (3,488) ... 1PE... 02/05/2001 ... 6.546
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations ............... ... 4,088,212 ... 4,000,000 ...l 4,537,200 ..... 4,044,400 ... 11,667 ... 268,000 ....... (3,488) ..o
3899999 - Subtotal - Public Utilities (Unaffiliated) ............ ... o 4,088,212 ... 4,000,000 ... 4,537,200 ..... 4,044,400 ... 11,667 ... 268,000 ....... (3,488) ..o
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Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
00077D-AF-6 .. ABN-AMROBK-NY SUBNTS ............. ...... ... 8.250 FA ... 08/01/2009 08/01/2004 ... 100.000 ..... 1,025,838 ... 1,000,000 ..... 107.706 ... 1,077,080 ..... 1,086,250 ........ 4375 82,500 ...... (15,008) ... 1PE... 07/02/1998 ... 6.508
020002-AH-4 ... ALLSTATECORP ..o e 6.750 MN .. 05/15/2018 ............ ... ... 4,086,139 ... 4,000,000 ..... 109.278 ... 4,311,120 ... 4,086,520 ........ 34,500 ... 135,000 ......... (381) o 1PE... 10/28/2002 ... 6.526
046003-JU-4 ... ASSOCCORPNA ... ... e 6.950 MN . 11012018 ... 4,153,431 ... 4,000,000 ..... 13.313 ... 4,532,520 ... 4,159,720 ... 46,333 ... 218,000 ....... (5,393) .. o 10/15/2001 ... 6.557
048303-AZ-4 ... ATLANTICCITYEL ..............oooo e 6.625 FA ... 08/01/2013 ............ ... 2,000,000 ..... 2,000,000 ..... 109.883 ... 2,197,660 ..... 2,000,000 ........ 55,208 ...... 132,500 o 2. 02/13/2001 ... 6.625
079860-AB-8 ... BELLSOUTHCORP ............cocoviis s oo 6.000 AO... 10/15/2011 ... 2,999,999 ... 3,000,000 ..... 109.658 ... 3,280,740 ... 3,000,060 ........ 38,000 ...... 175,000 .......... (38) oo PE... 10/23/2001 ... 6.000
110122-AG-3 .. BRISTOL-MYERSQB ...............cooo i ool 5750 AO... 10/01/2011 ... 3,049,265 ..... 3,000,000 ..... 106.485 ... 3,194,550 ... 3,053,520 ........ 8,125 . 173,937 ... (4,048) ... 1PE... 12/04/2001 ... 5.511
141781-AP-9 ... CARGILLING .....................oo 6.375 JD ... 05/01/2012 ... 2,992,678 ... 3,000,000 ..... 111961 ... 3,358,830 ... 2,992,080 ........ 15,938 ... 108,375 .......... 58 o 04/30/2002 ... 6.411
17248R-AF-3 .. CINGULAR WIRELESSLLCSRNT ........ ...... ... 6.500 JD ... 1211512011 ... 5,024,509 ... 5,000,000 AV........... ... 5,024,509 ..... 5,026,540 ........ 14,444 327,708 ... (1,938) oo o 12/06/2001 ... 6.427
191219-BF-0 ... COCA-COLAENTER ................ooo oo 5750 MN .. 11/01/2008 ... 4,061,737 ... 4,000,000 ..... 110.421 ... 4,416,840 ... 4,089,320 ........ 38,333 ... 230,000 ....... (7,43) 1PE... 12/03/2001 ... 5.488
197648-CC-0 .. COLUMBIAENERGY GROUP ............ ...... .... 7.320 MN .. 11/28/2010  11/28/2005 ... 100.000 ..... 3,082,607 ... 3,000,000 ..... 103.959 ... 3,118,770 ... 3,176,460 ........ 20,130 ... 219,600 ...... (25130) ... 2. 1112411998 ... 6.270
224044-BD-8... COXCOMMUNINC .................oo e 6.750 MS .. 03/16/2011 ... . 2,001,924 ... 2,000,000 ..... 107.598 ... 2,151,960 ..... 2,001,750 ........ 39,750 ... 135,000 .......... (33) o 2. 01/18/2002 ... 6.735
237194-AC-9. .. DARDENRESTAURANT ...............o e oo, 8.375 MS .. 09/15/2005 ............ ... 2,994,658 ... 3,000,000 ..... 114114 ... 3,423,420 ... 2,990,790 ........ 73,979 ... 251,250 ... 1,691 2. 08/30/2000 ... 8.450
247025-AD-1... DELLCOMPUTER ................ooooe s ol 6.550 AO... 04/15/2008 ............ ... ... 1,019,637 ... 1,000,000 ..... m.u7r 1124170 ... 1,02,790 ... 13,88 ... 65,500 ....... (2,980) ..o 1PE... 12/04/2001 ... 6.110
293562-AE-4 ... EOGRESOURCES ..................... ..o ..o, 6.000 JD ... 12/15/2008 ............ ... 4,658,511 ... 5,000,000 ..... 107.879 ... 5,393,950 ..... 4,570,350 ........ 13,333 ... 300,000 ....... M8 2PE ... 11/29/2000 ... 7.440
29444N-AC-6 .. EQUISTARCHEMICAL .................. ..o o 8.500 FA ... 02/15/2004 ............ ... 990,000 ..... 1,000,000 ...... 99.000 ....... 990,000 ..... 1,008,870 ........ 21 85,000 ........ 6,284 ... 4. 07/29/1999 ... 8.260
337358-AU-9. .. FIRSTUNIONCORP ...............cooe oo oo 6.000 AO... 10/30/2008 ............ ... 2,911,011 ... 3,000,000 ..... 110.087 ... 3,302,610 ... 2,966,550 ........ 30,000 ...... 180,000 ........ 4282 o 12/07/2001 ... 6.200
36962G-LF-9 .. GENELECCAPCRP .............coooie e 6.900 MS .. 09/15/2015 ............ ... 4,261,140 ... 4,000,000 AV........... ... 4,261,141 ... 4,214,560 ........ 81,267 ...... 216,000 ...... (12,844) ... 1PE... 12/06/2001 ... 6.152
370334-AS-3 ... GENMILLSINC ....................ooo 6.000 FA... 02/15/2012 ............ ... ... 3,987,526 ... 4,000,000 ..... 108.764 ... 4,350,560 ..... 3,986,720 ........ 90,667 ...... 116,000 .......... 806 ... 2. 02/14/2002 ... 6.045
38141G-AZ-7 .. GOLDMANSACHS ... e 6.875 .. 0115/2011 3,172,911 ... 3,000,000 ..... 11.624 ... 3,348,720 ... 3,180,000 ........ 95,104 (7,089) ..o o 07/25/2002 ... 5.962
459745-EZ-4 . INTLLEASEFIN .....................o 6.375 MS .. 03/15/2009 ............ ... 4,113,885 ... 4,000,000 ..... 106.828 ... 4,213,120 ... 4,120,000 ........ 75,083 ... 132,458 ... (6,115) oo 1PE... 07/25/2002 ... 5.822
501044-BF-7 ... KROGERCOSRNTS ..............coooe oien ot 8.150 J ... 07/15/2006 ............ ... 1,051,450 ... 1,000,000 ..... 13.136 ... 1,131,360 ... 1,101,980 ........ 37,581 . 81,500 ...... (12,58) 2PE ... 07/02/1998 ... 6.500
50181Q-AA-6 .. LCORALEXANDRIA .................co e e 6.625 MS .. 09/15/2019 ............ ... 2,493,748 ... 2,500,000 ..... M.24 ... 2,780,600 ..... 2,493,876 ... ... 48,767 ... 21,918 ... (98) o 1PE... 12/14/2001 ... 6.650
590188-JF-6 ... MERRILLLYNCH .....................oo oo o 6.500 J ... 07/15/2018 ... 3,906,502 ..... 4,000,000 ..... 107.088 ... 4,283,520 ..... 3,901,880 ....... 119,889 ... 260,000 ........ 3407 1PE... 10/01/2001 ... 6.745
617446-GM-5 .. MORGANSTDEANW .................. ..o oo, 6.750 AO... 04/15/2011 ... 4,116,684 ... 4,000,000 ..... Mmoo 4,445,080 ... 4,129,240 ... 57,000 ...... 270,000 ...... (10,442) ... o 10/10/2001 ... 6.293
653922-AD-6... NIKEINCMTN .......................0 5375 JD ... 07/08/2009 ............ .. 999,006 ..... 1,000,000 AV ........... ... 999,006 ....... 999,000 ......... 44719 .. 2,851 [ 1PE... 07/01/2002 ... 5.3%4
743315-AK-9 ... PROGRESSIVECORP ................o. cooee oo, 6.375 W .. 0115/2012 2,994,517 ... 3,000,000 ..... 109.2711 ... 3,218,130 ... 2,993,730 ... 88,188 ...... 113,687 .......... 75 o 12/06/2001 ... 6.402
84263P-AH-3 .. SOUTHERNCONN ..................... ... ... 7.600 AO... 09/25/2007 ... 4,000,000 ..... 4,000,000 AV........... ... 4,000,000 ..... 4,000,000 ........ 64,178 ... 304,000 Lo PE... 09/21/2000 ... 7.599
852060-AG-7 .. SPRINTCAPCORP .............ocoooie s 6.900 MN .. 05/01/2019 ............ ... 3,788,321 ... 4,000,000 ...... 82.000 ..... 3,280,000 ..... 3,780,040 ... 46,000 ...... 216,000 ........ 6,473 . 2. 10/01/2001 ... 7.466
8562212-AD-1... SQUAREBUTTE ....................o e e 6.790 JJ ... 01/01/2024 ... 1,990,216 ..... 2,000,000 ..... 101.514 ... 2,030,280 ..... 1,989,720 ........ 67,900 ...... 135,800 .......... 209 o 10/24/2001 ... 6.834
872540-AE-9 ... TIXCOMPANIESINCNTS ............... .o o, 7.000 JD ... 06/15/2005 ............ .. 1,430,437 ... 1,448,000 ..... 109.862 ... 1,590,802 ..... 1,417,606 ......... 4,505 ... 101,360 ........ 6,280 ... 1PE... 11/16/2000 ... 7.550
893570-BR-1... TRANSCONT GASPLSERB ............. ...... ..., 7.000 FA ... 08/15/2011 ... 2,730,000 ..... 3,000,000 ...... 91.000 ..... 2,730,000 ..... 3,004,240 ... 79,333 ... 203,000 ..... (322,898) ... 4. 08/28/2001 ... 6.748
91324P-AA-0 .. UNITEDHEALTHCARE .................. ... ... 7.500 MN .. 11/15/2005 ... 1,059,250 ..... 1,000,000 ..... 112.805 ... 1,128,050 ..... 1,075,000 ......... 9,583 ... 75,000 ...... (15,750) ..o 1PE... 02/25/2002 ... 5.252
92344T-AA6 .. VERIZONPENN ....................ooo0 oo o 5.650 MN .. 1/15/2011 ... 3,904,748 ... 4,000,000 ..... 104.847 ... 4,193,880 ..... 3,896,080 ........ 28,878 ... 21,256 ... 8,08 ... o 11/30/2001 ... 6.000
92344W-AA-9 .. VERIZONMARYLAND ...........ooooois s ol 6.125 MS .. 03/01/2012 ... ... 1,987,830 ... 2,000,000 ..... 108.128 ... 2,162,560 ..... 1,986,980 ........ 40,833 ... 63,22 .......... 850 1PE... 02/20/2002 ... 6.213
961548-AU-8 . .. WESTVACO CORP CoMMBI009 L 2,489,930 ... 2,500,000 ..... 109.127 ... 2,178,175 ... 2,487,500 ........ 2,681 ... 177,500 ........ 1100 2PE ... 01/05/2001 ... 7.175
981469-AA-7 ... WORLD FINANCIAL 09/01/2013 ... 2,012,291 ... 1,966,213 AV........... ... 2,012,221 ... 2,016,626 ........ 11,387 ... 80,143 ... (4,405) ... 1o 05/07/2002 ... 6.382
76126C-LH-3 .. RACERS 02-15-PT . L A0M5I2029 4,985,625 ... 4,985,625 AV........... ... 4,985,625 ... 4,985,625 ....... 100,410 ... 169,569 .. 2Z ... 05/31/2002 ... 9.542
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ............. ... 108,577,899 ... 108,399,838 .............. ... 114,960,540 ... 109,071,973 ..... 1,717,102 ... 6,085,205 ..... (369,377) o
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
00077B-JT-1... AMAC1999-5A8 ... e 6.750 MTLY 07/25/2029 09/01/2003 ............ ..... 3,366,026 ..... 3,398,810 AV........... ... 3,366,026 ..... 3,092,917 ... 19,118 ... 269,346 ...... M298 1PE... 08/13/1999 ... 9.698
00077B-X9-9... AMAC2002-81A5 .. ...............oooit i 6.250 MTLY 10/25/2032 07/01/2004 ............ ....... 399,684 ... 400,470 AV 399,684 ... 399,969 ......... 2,18 ... 6,395 ......... (285) ... 1PE... 08/14/2002 ... 6.506
060506-Y7-1 ... BOAMS2001-91A22 ... et 6.750 MTLY 09/25/2031 12/01/2003 ............ ..... 2,167,433 ... 2,161,000 AV........... ... 2,167,433 ... 2,185,311 ... 11,21 ... 145,605 ...... (16,722) ... 1PE... 09/28/2001 ... 6.035
15132E-AE-8 .. CDMC2002-3A5 ...........oooiiiii e 6.500 MTLY 05/25/2016 03/01/2010 ............ ..... 4,999,342 ... 5,000,000 AV........... ... 4,999,342 ... 4,999,219 ... 2,776 ... 189,583 .......... 123 1PE... 05/14/2002 ... 6.504
161626-XD-3... CHASE1993-L2A2 ...................... ... ... 9.000 MTLY 10/25/2024 07/01/2003 ............ ....... 376,589 ....... 4,432 AV 376,589 ....... 406,005 ......... 2,885 ... 71,506 ....... (3,223) oo 1PE... 07/02/1998 ... 6.748
225304-AT-1... COMC 1998-9A4 .. ... 6.500 MTLY 08/18/2028 08/01/2004 ............ ....... 940,726 ....... 950,099 AV........... ... 940,726 ....... 924194 5146 ... 62,047 ... 2,018 1PE... 06/08/2001 ... 7.799
23321P-2C-1... FNT1999-33A3 ... 6.750 MTLY 07/25/2029 05/01/2004 ............ ..... 1,978,177 ... 1,982,130 AV........... 1,978,177 ... 1,967,884 ........ 10,530 ... 134,020 ........ 7,003 1PE... 03/09/2001 ... 7.077
(continues)
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
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and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CusIp Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
|dentification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage -Backed Securities (continued)
36157R-BY-0 .. GECMS 1997-12A6..................oooe e 7.000 MILY 12/25/2027  07/01/2003 ............ ....... 639,634 ....... 642,180 AV........... ... 639,634 ....... 621,309 ......... 3,746 ... a9 ... 7019 PE... 11/03/2000 ... 8.599
66937N-Q4-3 .. NSCOR1998-12A9. ... e 6.750 MTLY 06/25/2028 07/01/2003 ............ ....... 121,90 ... 122,149 AV 121,90 ... 121156 ... 687 ... 62,448 .......... 3B 1PE... 03/14/2001 ... 7.273
69348L-X9-5 ... PNCMS 1998-93A4 . ..................... .. .. 6.750 MTLY 11/25/2028 07/01/2003 ............ ..... 8,496,847 ... 8,501,717 AV........... ... 8,496,847 ... 8,464,522 ........ a.82 ... 688,246 ....... 15,256 PE... 02/12/2001 ... 6.980
T4434T-HB-6 .. (SC) PHMS1993-B1B1.................. oo o, 7.860 MTLY 04/28/2023 07/01/2003 ............ ....... 174,641 ... 175,082 AV........... . 174,641 ... MM 147 2,162 ... BB 1PE... 06/21/2000 ... 8.876
76110G-HL-8 .. RALI2001-QS3M1 ... 7.250 MTLY 03/25/2031  04/01/2006 ............ ..... 1,946,082 ..... 1,942,639 AV........... 1,946,082 ..... 1,950,834 ........ M08 142,73 .. (3,205) ... 1PE... 03/27/2001 ... 7.084
76110Y-GV-8 .. RFMSI1999-S12A2 ... e 6.500 MTLY 05/25/2029 07/01/2003 ............ ..... 1,653,435 ... 1,661,984 AV........... ... 1,653,435 ... 1,562,265 ......... 9,002 ... 128,733 ... 3T 1PE... 11/04/1999 ... 8.574
86358R-JH-1 .. SASC 2001-121A7 ... 6.750 MTLY 09/25/2031 05/01/2006 ............ ..... 5,025,000 ..... 5,025,000 AV........... ... 5,025,000 ..... 5,025,000 ........ 21,59 ... 197,859 1PE... 05/02/2002 ... 6.750
929227-KJ-4 ... WAMU2002-S11A12 ... 6.000 MTLY 01/25/2032 05/01/2003 ............ ..... 2,517,935 ... 2,585,991 AV 2,517,985 ... 2,458,723 ... 12,680 ... 189,012 ....... 59,212 1PE... 04/05/2002 .. 10.275
939335-XE-0... WAMU 2001-S11A5 ... e 6.500 MTLY 12/25/2031 02/01/2005 ............ ....... 401,58 ... 400,000 AVl 401,538 ... 402,750 ..., 2,086 ... 19,500 ....... (1,212) o 1PE ... 02/26/2002 ... 6.100
939335-XU-4... WAMU 2001-S11A19 ... o 6.500 MTLY 12/25/2031 06/01/2004 ............ ..... 2,998,517 ... 3,000,000 AVl 2,998,517 ... 2,996,250 ........ 15,395 ... 195,000 ........ 2,29 1PE ... 11/14/2001 . 6.576
4199999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities .................... ... 38,203,596 .... 38,273,683 .............. ... 38,203,5% 37,751,441 ... 209,769 2,595,414 . 228,405 oo
4 Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
© 12669B-X3-1... CWHL2001-11A5 ... e 6.500 MTLY 07/25/2031 12/01/2003 ............ ....... 49213 .. 500,000 AV........... . 492,131 ... 465,703 ......... 2,500 ... 32,499 ... 28,008 .. 1PE ... 05/16/2001 10.337
N 783766-MR-6 .. RYMS1993-ATA ... 7.450 MTLY 01/28/2023 10/01/2012 ............ ... 1,874,294 ... 1,849,268 AV........... ... 1,874,294 ... 1,863,138 ........ 11,481 ... 118,995 ... 19,445 1PE ... 02/08/2001 7.104
4299999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities ...................... ..... 2,366,425 ... 2,349,268 ... .. 2,366,425 ... 2,328,841 ... 13,981 ... 151,495 ... ... 42,452
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
05947U-DP-0 .. BAFU2001-3A2 ... e 5.464 04/11/2037  04/01/2011 ... . 2,901,395 ... 3,000,000 AVl 2,901,395 ... 2,878,945 ... ... 13,660 ...... 163,920 ....... 2136 o 12/05/2001 6.410
06606W-AM-6.. BBHE 1998-2A6 ..............oooeiis i 6.640 MTLY 12/25/2028 03/01/2008 ............ ..... 5,391,913 ... 5,474,000 AV........... ... 5,391,913 ... 5,345,703 ........ 29816 ... 363,474 ... .04 1PE ... 05/07/2001 7.308
36185H-AL-7 .. GMACM 2000-CL1A3 ... s 7.570 MTLY 08/25/2023 11/01/2003 ............ ..... 1,331,836 ... 1,332,287 AV........... ... 1,331,836 ... 1,329,997 ... 8,405 ... 207,437 ... 1719 1PE ... 09/21/2000 7.653
589962-CW-7 .. MESC13M2 ... MTLY 12/28/2033  07/01/2011 ............ ... 5,724,951 ... 6,000,000 AV........... ... 5,724,951 ... 5,558,438 ........ 39,021 ... 472,800 ...... 150,224 1PE ... 08/31/1999 9.218
61744X-AH-3 .. BBMN1997-2B ... MTLY 11/15/2017  04/01/2004 ............ ..... 5,012,161 ... 5,000,000 AV........... ... 5,012,161 ... 5,074,609 ........ 20017 ... 359,000 ...... (14,633) ... 2PE ... 04/29/1999 6.780
670670-AJ-7 ... NYCTL99-RB ........... FMAN  08/10/2007 ............ ... 51976 ... 571,976 ... 100.000 ....... 511,976 ....... 511,976 ......... 7,852 ... U557 2Z ... 09/24/1999 9.691
760985-NK-3 ... RAMP 2002-RS4 Al MTLY 08/25/2032  05/01/2013 ............ ....... 999,965 ..... 1,000,000 AV ........... 999,965 ....... 999,962 ......... 4,513 ... 18,877 .. 3 1PE ... 08/16/2002 5.664
4499999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Commercil Mortgage-Backed/Asset-Backed
SBCUMHIES . e 21,934,197 ... 22,378,263 .............. ... 21,934,197 21,759,631 ....... 133,243 1,701,104 ... 185,494
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) ........... ... 171,082,116 ... 171,401,082 .............. .. 177,464,757 170,911,886 ... 2,074,095 10,533,217 ... 86,974
5499999 - Total Bonds - Subtotal - Issuer Obligations ........... ... i 127,405,801 ... 127,212,161 ... ... 134,750,609 127,969,528 ... 1,952,106 7,083,095 ... (389,669) ... i
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/ Asset-Backed Securities . ........................................ ... 1,043,864 ... .. 1,029,392 .. 1,043,864 ... .. 1,046,628 ... ... .. 3,690 ... 2,654 ... (612) o
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ..................................... ... 50,469,312 .... 50,584,658 .............. ... 50,469,312 50,022,218 ....... 271,950 3,168,837 ... 8,315
5799999 - Total Bonds - Subtotal - Other Multi-Class Residential Mortgage-Backed Securities ....................................... ... 2,366,425 ... 2,349,268 ... .. 2,366,425 ... 2,328,841 ... 13,981 ... 151,495 ... ... 42,452
5999999 - Total Bonds - Subtotal - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities ......................... ... 21,934,197 ... 22,378,263 .............. ... 21,934,197 ... 21,759,631 ....... 133,243 ... 1,701,104 ... .. 185,494
8099990 - TOTALS ... 203,219,599 ... 203,613,742 .............. ... 210,564,407 ... 203,126,905 ..... 2,314,970 ... 12,101,185 ....... 85,980 .

J/d
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

013

J/d

1 2 3 4 5 6 7 Dividends 10 11 12 13
8 9 Increase
Rate Per (Decrease) by
Number Share Used Increase Foreign NAIC
CusIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange Designation Date
|dentification Description Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffliated)

313586-10-9. ... FEDERALNATLMTGASSN ... ..o 52,894.000 ......... 3,402,671 ... 64.330 ........... 3,402,671 ... 3A11,863 L (8,992) ... Lo, 12/30/2002. .. ...
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ......... 3,402,671 .. 3,402,671 ... 341,663 (8,992) ..
7099999 - TOTAL - CommON SEOCKS . ... ... .o 3,402,671 3,402,671 ... A1,B63 L (8,992) . i
7199999 - TOTAL - Preferred and Common StOCKS. .. ..o 3,402,671 3,402,671 ... A1,B63 L (8,992) . i

(a) For all common stocks bearing the NAIC designation "U" provide: the number of such issues .................., the total § value (included in Column 6) of all such issues $ ...................
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
31288B-2M-4 ... FGLMC PLCT3A80 . ... 12112002, ... GREENWICH ..o e e 402,000 ... 400,000.00 ... 1,528
J1288D-BN-4. ... FHLM o 1213112002, ... LEHMAN o 510,234 ... 500,000.00 ...l 993
312925-WU-5. . FREDDIEMAC ... 06/2412002. ... LEHMAN oo e 1,988,000 ........... 2,000,000.00 ...
BIB3TT-K3-4 . FHR 2318 A 04/16/2002. ... SBCWARBURG DILLONREAD ... ... oo e 723,516 ... 750,000.00 ... 2,250
31392D-J4-5 . ENW 2002-W5 AT o 06/27/2002.... GREENWICH ... . . s e 1,001,563 ........... 1,000,000.00 .................. 5,035
31392F-QG-5 ... FNR 2002-T4 ME . oo 10/15/2002. ... SALOMONBROTHERS INC . .. ... e 499,531 ... 500,000.00 ... 2,215
31392H-CY-7 .. FNR2002-92 QF . ..o 12/03/2002. ... PAINEWEBBER .. ... . i e 1,000,000 ........... 1,000,000.00 .................. 4,431
31302P-B2-0. ... FHR24B6BC ... o 06/28/2002.... BANKOF AMERICA .. . . e e 995,000 ........... 1,000,000.00 ... 333
31B02W-UL-T . FHR 2510 PE 11105/2002. ... BEAR, STEARNS & CO. INC. .. .o e L 500,000.00 ...l 535
056559-AK-3 . ... BADGER TOB ASSET SEC-WI ... BADGERTOB .. ... . 0ot 05/03/2002.... BEAR, STEARNS &CO. INC. .. .o i s e 4,859,800 ........... 5,000,000.00 ...
3136IM-NE-D . FANNIE MAE .. 07/25/2002.... TRANSFER TO MARKET ... ..o s e 5,000,000 ........... 5,000,000.00 ................. 36,167
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ........... .. .. 17,484,097 ... ... 17,650,000.00 ................. 53,486
Bonds - Industrial and Miscellaneous (Unaffiliated)
00077B-X9-9 ... AMAC 2002-8 1A .. ... 08/14/2002. ... STEPHENS, INC. ... . o e e 998,750 ........... 1,000,000.00 .................. 5,035
020002-AH-4 . ... ALLSTATE CORP ... ..o 10/28/2002. ... TRANSFER TOMARKET ... e e 4,080,520 ........... 4,000,000.00 ................ 122,250
HAT81-AP-9 ... CARGILLING . 04/30/2002. ... SALOMONBROTHERS INC ... ... oo e 2,992,080 ........... 3,000,000.00 ...
15132E-AE-8 ... CDMC 2002-3 A5 . 05/14/2002. ... MCDONALD & COMPANY ... s e 4,999,219 ... 5,000,000.00 ................. 14,444
204044-BD-8. ... COXCOMMUN INC .. ... e 01/18/2002.... TRANSFER TOMARKET ... o e e 1,005,000 ........... 1,000,000.00 ................. 23,063
370334-AS-3 ... GENMILLSINC .o 0211412002 ... DEUTSCHE .. ... s e 4,983,400 ........... 5,000,000.00 ...
3B1G-AZT ... GOLDMAN SACHS . 07/25/2002. ... TRANSFER TOMARKET ... ..o s e 3,180,000 ........... 3,000,000.00 ... 5,729
459745-EZ-4 . INTLLEASE FIN oo 07/25/2002. ... TRANSFER TOMARKET ... ..o s e 5,150,000 ........... 5,000,000.00 ................ 121,302
653922-AD-6.... NIKEINC MTN .. o 07/01/2002.... MERRILLLYNCH ... o e 2,997,000 ........... 3,000,000.00 ...
760985-NK-3. ... RAMP 2002-RSAAIS .. ... o 08/16/2002. ... DEUTSCHE .. ... o e e 999,962 ........... 1,000,000.00 .................. 4,405
86358R-JH-1. ... SASC 2001-12 1AT 05/02/2002. ... LEHMAN oo e 5,025,000 ........... 5,025,000.00 .................. 5,653
91324P-AA-0 ... UNITED HEALTHCARE ... . e 02/25/2002. ... TRANSFER TOMARKET ... o s e 1,075,000 ........... 1,000,000.00 ................. 20,833
92344W-AA-9 ... VERIZONMARYLAND .. ..o 02/20/2002. ... CHEMICAL SECURITIES ... .. . e e 1,986,980 ........... 2,000,000.00 ...
929227-Kd-4 ... WAMU 2002-S11A12 .o 04105/2002. ... LEHMAN oo 4,763,808 ........... 4,913,516.87 ... 7,310
939335-XE-0.... WAMU 2001-811 AD .o 0212612002 ... LEHMAN o o 402,750 ... 400,000.00 ...
981469-AA-T ... WORLD FINANCIAL .. ... e 05/07/2002. ... FIRSTALBANY CAPITALMARKETS ... . s e 2,085,638 ........... 1,984,749.16 ... 3,449
T6126C-LH-3 ... RACERS 02-15PT 05/3112002. ... LEHMAN e 5,000,000 ........... 5,000,000.00 .................. 9,275
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... . .o o 51,681,108 .......... 51,323,266.03 ................ 342,808
8099997 - SUBtOtAl - BOMS - Part 3 . . 69,165,205 .......... 68,973,266.03 ................ 396,294
6099998 - Summary ltem from Part 5o BONS .. ... . 5,065,625 ........... 5,000,000.00 ................. 19,879
8099999 - SUBIOtAl - BONAS . .. ... 74,230,830 .......... 73,973,266.03 ................ 416,173
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
313586-10-9 ... FEDERALNATLMTG ASSN ... o e 12/30/2002. ... TRANSFERTOMARKET ... i 52,894.000 .............. SA11,863
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... ... ... o IAM,663
7099997 - SUBtOtal - COMMON SHOCKS - Part 3 .. .. JAM663
7099999 - Subtotal - COMMON SHOCKS . .. .. ... e e 663
7199999 - Subtotal - Preferred and CommOn SH0CKS ... .. ... .o 663
7009000 - TOT AL o T1,642,493 416,173
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 9 10 11 12 13 14 15 16
Increase
Book/Adjusted (Decrease) Foreign

CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on

|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received

cation Description Date Name of Purchaser of Stock Consideration Par Value Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - States, Territories and Possessions
373382-QD-5 GAGOREFSER92A ........... GEORGIAGE.. 01/17/2002 TRANSFERFROMMARKET............oov o 1,085,000 .. 1,000,000.00 ..... 1,104,870 ...... 1,052,830 .......... (T4d) o 2,181 . 2,181 28,044 .
1799999 - Subtotal - Bonds - States, Territories and POSSESSIONS . .. ... ... i 1,085,000 .. 1,000,000.00 ..... 1,104,870 ...... 1,052,839 .......... (T44) o 2,161 . 2,181 28,044 .
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
3128FB-2L-8 FGDT0779...... ..o 12/15/2002  PRINCIPALPAYDOWN ... s 233,438 ... 233,437.61 ... 242,437 ... .. ... 233,438 ... (5, 130) o
31288B-2M-4 FGLMCPLC73480 .................ccooiiiit. 12/15/2002  PRINCIPALPAYDOWN ... s 401 40072 ..o 403 01 () o 2
312925-WJ-5 FREDDIEMAC. ..o, 10/29/2002  TRANSFERFROMMARKET .............ooo oo 1,045,000 .. 1,000,000.00 ....... 994,000 ........ 994,075 ............ TS 50,925 ......... 50,925 ........ 17,83 ..
3M33TT-UQ-2 FHR2328KT ... .. 12/15/2002  VARIOUS ... ... ..o 1,798,675 .. 1,798,674.60 ..... 1,784,833 ...... 1,798,675 ......... 11887 91461
829788-AT-5  SISTERS PROVIDENCE-DI-OT ................. 10/01/2002  PRINCIPALPAYDOWN ... s 125,000 .... 125,000.00 ....... 125,474 ... ... 125,000 .......... (238 o
31359M-NE-9 FANNIEMAE ... 09/30/2002  TRANSFERFROMMARKET ..............o. oo 2,637,500 .. 2,500,000.00 ..... 2,500,000 ...... 2,500,000 . 137,500 ........ 137,500 ........ 46,069 ...............
83162C-JG-9 SBAP1998-20F 1....................oiiil. 12/01/2002  PRINCIPALPAYDOWN ... s 443,143 .. 443,142.85 ... 442,085 ... ... 443,143 103D e
312905-Z7-0  FHRM087 I ... 12/15/2002  PRINCIPALPAYDOWN . .....oie s 325,720 ... 325,720.49 ....... 350,862 ........ 325,720 ... (T 0T) o
31359U-M8-5 FNR 1998-62DC.................ocoiiiiiint, 06/25/2002  VARIOUS ... .. ... i 2,009,499 .. 1,873,912.08 ..... 2,047,249 .. ... 3,283,107 .......... 2,007 125473 ... 125,473 ... 88,820 ...............
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUBAIVISIONS . ... .. ... o 8,708,376 .. 8,300,288.35 ..... 8,487,293 ...... 9,673,57 .......... 2460 . 313,898 ... 313,898 ... 64186 ...
Bonds - Public Utilities (Unaffiliated)
653522-CB-6  NIAGARAMHWKPWR......................... 07/01/2002  ISSUECALLED ... i 4,155,760 .. 4,000,000.00 ..... 4,200,000 ...... 4,155,600 ......... (8,659) ... 60 ... 180 L 340,000 ...
837004-BQ-2  SOUTH CAROL E&G 12/31/2002  TRANSFERFROMMARKET............cooo oo 1,137,400 .. 1,000,000.00 ..... 1,011,100 ...... 1,009,563 .......... (872) o 121,847 ... 121,847 ... U7
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ... 5,293,160 .. 5,000,000.00 ..... 5,211,100 ...... 5,165,153 ......... (9,531) Lo 128,007 ........ 128,007 ....... 84917
Bonds - Industrial and Miscellaneous (Unaffiliated)
00077B-JT-1 AMAC 1999-5A8. ..o, 12/25/2002  PRINCIPALPAYDOWN ... s 601,190 .... 601,189.88 ....... 547,083 ........ 601,190 ......... 2D B0 .
00077B-PV-9 AMAC 2000-31A8 ................cooiiiiiit. 111252002 PRINCIPALPAYDOWN ... s 300,000 ... 300,000.00 ....... 300,469 ........ 300,000 .......... (1B o 17,38
00077B-X9-9 AMAC2002-81A5 .................ccoiiiiiis, 12/25/2002  PRINCIPALPAYDOWN ... s 599,530 ... 599,530.27 ....... 598,781 ........ 599,530 ........... TA 8170 ...
013817-AF-8 ALCOAINC...... ..., 07/29/2002 TRANSFERFROMMARKET .. .............. oo 4,160,000 .. 4,000,000.00 ..... 3,992,040 ...... 3,992,134 . T 167,866 ........ 167,866 ....... 155,333 ..l
060506-RT-1 BOAMS 2000-8A2............ccoviiiiins, 03/22/2002  SBCWARBURGDILLONREAD ...........c. oo e, 501,797 ... 500,000.00 ....... 496,855 ........ 499,290 ... B 2,507 ... 2,507 ... 11,854 ..
110122-AG-3 BRISTOL-MYERSQB.......................... 11/26/2002  TRANSFERFROMMARKET..............co oo 7,041,000 .. 7,000,000.00 ..... 7,124,880 ...... 7,119,556 ......... (4,840) ... (78,556) ........ (78,556) ....... 322,000 ...
126690-R7-3  CWMBS 1994-JA5. ... 111252002 PRINCIPALPAYDOWN ... s 379,705 ... 379,705.37 ....... 392,283 ........ 379,705 ... B07) o 18,917
161626-XD-3 CHASE1993-L2A2 ............................ 12/25/2002  PRINCIPALPAYDOWN ... s 625,568 .... 625,567.98 ....... 678,350 ........ 625,568 ......... 8,080 o
191219-BF-0 COCA-COLAENTER .......................... 12/31/2002  TRANSFERFROMMARKET ................ oo 1,089,000 .. 1,000,000.00 ..... 1,014,830 ...... 1,012,934 ... (1786) oo 76,086 ......... 76,086 ........ 67,083 ...............
224044-BD-8  COXCOMMUNINC ..................oo, 08/29/2002  SALOMONBROTHERSINC ................ oo 1,899,540 .. 2,000,000.00 ..... 1,993,500 ...... 1,994,246 ........... K R (94,706) ........ (94,706) ....... 130,875 ...
205304-AT-1 CDMC 1998-9Ad .............................. 12/18/2002  PRINCIPALPAYDOWN ... s 12,470 ... 12,469.58 ........ 12,130 ......... 12,470 ... 20l
22540V-GE-6 CSFB2001-CKNSA4..................ooi.. 07/22/2002  CSFIRSTBOSTON .........oooiiiiis e 1,011,250 .. 1,000,000.00 ..... 1,005,000 ...... 1,004,374 ... (510) .o 6,876 .......... 6,876 ........ 3B3W
23321P-2C-1 FNT1999-33A3 . ..., 10/25/2002  PRINCIPALPAYDOWN . ... s 4,01 ... 4,047 03993 4,000 . 2
29444N-AC-6 EQUISTARCHEMICAL......................... 08/26/2002  FIRST ALBANY CAPITALMARKETS ......... ... o 1,930,000 .. 2,000,000.00 ..... 2,017,740 ...... 2,006,478 ......... 2,698) o (76,478) ........ (76,478) ....... 176,611 ...............
36157R-BY-0 GECMS 1997-12A6...................ooiiit. 12/25/2002  PRINCIPALPAYDOWN . .....oiie s 313,073 ... 313,072.60 ....... 302,898 ........ 33,073 A B8
361849-BW-1 GMACC1997-C1B ..., 04/03/2002 BANKOFAMERICA ...... ... s 5,215,625 .. 5,000,000.00 ..... 5,110,938 ...... 5,067,606 ......... 3,508) o 158,019 ........ 158,019 ....... 122,06 ...............
361849-QE-5 GMACC 2001-C1A2 ...t 06/20/2002 DEUTSCHE ... s 1,059,492 .. 1,000,000.00 ..... 1,067,813 ...... 1,059,714 . ... B71) o (222) .......... (222) ........ 36,63 ...
36185H-AL-7  GMACM 2000-CL1A3 ..., 12/25/2002  PRINCIPALPAYDOWN . ... s 1,667,713 .. 1,667,713.40 ..... 1,664,847 . ... 1,667,713 ... 2 A8
370334-AS-3 GENMILLSINC...............oooi 12/30/2002  TRANSFERFROMMARKET ................ oo 1,079,000 .. 1,000,000.00 ....... 996,680 ........ 996,882 ........... 202 82,118 ......... 82,118 ... 51,500 ...l
45254T-DR-2 IMSA2000-3A10 ... 06/21/2002  TRANSFERFROMMARKET ................ oo 1,063,125 .. 1,000,000.00 ....... 999,375 ........ 999,580 ........... 18 63,545 ......... 63,545 ........ 43,056 ...............
459745-EZ-4 INTLLEASEFIN ..., 11/20/2002  TRANSFERFROMMARKET .............ooo o 1,040,000 .. 1,000,000.00 ..... 1,030,000 ...... 1,028,895 ......... (1,905) Lo 11,105 ... 11,105 ... 44625 ...
48666K-AD-1 KBHOME....................ooooi, 02/13/2002  VARIOUS ... ... 2,605,000 .. 2,500,000.00 ..... 2,500,000 ...... 2,500,000 . 105,000 ........ 105,000 ....... 12,944
552845-AE-9 MGICINVTCORP ..., 02/05/2002 TRANSFERFROMMARKET................ oo 2,150,000 .. 2,000,000.00 ..... 1,992,180 ...... 1,993,910 ........... 130 156,090 ........ 156,090 ........ 45,833 ..
590188-JF-6 MERRILLLYNCH ........................o.. 12/30/2002  TRANSFERFROMMARKET ................ ..o 1,059,000 .. 1,000,000.00 ....... 975470 ........ 976,626 ........... 852 82,374 ... 82,374 ... 94792 .
59156R-AC-2 METLIFEINC.......................ooo. 02/08/2002  BEAR, STEARNS&CO.INC. .............. oo 5,047,050 .. 5,000,000.00 ..... 4,965,730 ...... 4,966,212 ........... 302 80,838 ......... 80,838 ........ 64,653 ...............
617446-GM-5 MORGAN STDEANW ......................... 12/30/2002  TRANSFERFROMMARKET ................ oo 1,097,000 .. 1,000,000.00 ..... 1,032,310 ...... 1,029,171 ... (2,611) o 67,829 ......... 67,829 ........ 81,563 ...
653922-AD-6 NIKEINCMTN ..., 10/16/2002  TRANSFERFROMMARKET ................ oo 2,090,000 .. 2,000,000.00 ..... 1,998,000 ...... 1,997,994 ... (6) - 92,006 ......... 92,006 ........ 2964 ...
66937N-Q4-3 NSCOR 1998-12A9................oooiiit, 12/125/2002  PRINCIPAL PAYDOWN ..o o e 877,851 ... 877,851.42 ...... 870,719 ........ 877,851 ... A 004
670670-A-7 NYCTLO9-RB ............................. 11710/2002  PRINCIPALPAYDOWN ... s 1,067,432 .. 1,067,432.09 ..... 1,067,432 ...... 0B A o
69348L-X9-5 PNCMS 1998-93A4 ......................oo.0. 12/25/2002  PRINCIPALPAYDOWN ... s 1,782,260 .. 1,762,260.23 ..... 1,774,463 ...... 1,782,260 .......... Bl
69348R-LW-4 PNCMS 1999-52A6 ..., 06/26/2002  VARIOUS ....... ... i 1,531,416 .. 1,514,886.39 ..... 1,466,599 ...... 2,485,362 ......... MBT2 2361 .. 20,361 .. 43,638 ...
(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Book/Adjusted (Decrease) Foreign

CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on

|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received

cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - Industrial and Miscellaneous (Unaffiliated) (continued)
693506-AY-3 PPGINDUSTRIES....................ooiiee. 10/29/2002  TRANSFERFROMMARKET ................ oo 5,550,000 .. 5,000,000.00 ..... 5,196,100 ...... 5177,887 ........ (16,624) ... M3 M3 424958 ...
T4434T-HB-6 (SC) PHMS 1993B1B1........................ 12/28/2002  PRINCIPALPAYDOWN ... s 339,434 ... 33043418 ... 335,616 ........ 339,434 ... 80 2,705 ...
76110G-HL-8 RALI2001-QS3M1. ... 1212512002 PRINCIPAL PAYDOWN ..o s 41,667 ... 41,667.49 ........ 1843 o 41,667 ... () o
76110Y-GV-8 RFMSI1999-S12A2. ..., 12/25/2002  PRINCIPALPAYDOWN ... s 338,016 ... 338,015.88 ....... NLTB 338,016 .......... G
783766-MR-6 RYMS 1993-ATA ..., 12/28/2002  PRINCIPALPAYDOWN ... s 2,468,210 .. 2,468,209.79 ..... 2,486,721 ... 2,468,210 ......... (TL449) 42,9 ...
786514-AK-5 SAFEWAYINCSRNT ......................... 170172002 MATURITY ... s 3,000,000 .. 3,000,000.00 ..... 3,376,620 ...... 3,000,000 ........ (B7,805) .o e 300,000 ...
84263P-AH-3 SOUTHERNCONN ......................oo.... 12/31/2002  TRANSFERFROMMARKET ................ oo 1,145,000 .. 1,000,000.00 ..... 1,000,000 ...... 1,000,000 . 145,000 ........ 145,000 ........ 92,044 ..
863572-4E-0 SASC2001-21A3....................o. 08/20/2002  TRANSFERFROMMARKET............oooo oo 4,771,406 .. 4,500,000.00 ..... 4,463,438 ... 4,479,830 ... 5185 291,516 ........ 291,516 ... 206625 ...
87258V-CG-0 TMSHE 1996-AA8. ..., 011772002 LEHMAN. ... o 5,207,813 .. 5,000,000.00 ..... 5,180,469 ...... 5,044,982 ......... (1,661) o 162,830 ........ 162,830 ........ 55,322 ...
929227-KJ-4  WAMU 2002-S11A12...........ooo, 12/25/2002  PRINCIPALPAYDOWN ... s 2,317,526 .. 2,3717,525.79 ..... 2,305,086 ...... 2,311,526 ......... T 0 e
981469-AA-7 WORLD FINANCIAL ..................ooi, 12/01/2002  PRINCIPALPAYDOWN ... s 18,5% ..... 18,5%6.41 ........ 19,012 ... 18,5% .......... (70 o
76126C-LH-3 RACERS 02-15-PT...............ooooii. 10/15/2002  PRINCIPALPAYDOWN ... s 14,375 ... 14,374.95 ... 1435 TS e
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)............ ... 76,172,093 . 73,843,465.17 ... 74,730,400 ..... 75,252,242 ... (2,824) ... 1,895,158 ...... 1,895,158 ... 2,852,988 ...............
6099997 - Subtotal - BONds - Part 4 . ... .o 91,258,628 . 88,143,753.52 .... 89,533,663 ..... 91,143,791 ... (10,839) ..o 2,369,224 ... 2,369,224 ... 3,555,135 ...
6099998 - Summary Item from Part 5or BONGS. ... ... .o 5,031,250 .. 5,000,000.00 ..... 5,065,625 ...... 5,061,796 ......... (3,829) ..o (30,546) ........ (30,546) ....... M7546 ...
6099999 - SUBtOtAl - BOMGS . . ... 96,289,878 . 93,143,753.52 .... 94,509,288 ..... 96,205,587 ........ (14,468) ... 2,388,678 ...... 2,338,678 ... 3,672,681 ...
7099990 - TOTALS. 96,289,878 ................ ... 94,599,288 ... 96,205,587 ........ (14,468) ... 2,388,678 ...... 2,338,678 ... 3,672,681 ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase
(Bonds) Book/Adjusted (Decrease) Foreign Interest and Paid for
CUSIP or Number Carrying Value Increase by Foreign Exchange Realized Total Dividends Accrued
|dentifi- Date Name of Disposal of Shares at Disposal (Decrease) Exchange Gain (Loss) Gain (Loss) Gain (Loss) Received Interest
cation Description Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost Consideration Date by Adjustment Adjustment on Disposal on Disposal on Disposal During Year and Dividends
Bonds - Industrial and Miscellaneous (Unaffiliated)
33736X-EB-1 FUNBC2001-C4A2..................... 01/18/2002 MERRILLLYNCH ................ 05/15/2002 BANKOF AMERICA .................. . 5,000,000.000 ..... 5,065,625 ... 5,031,250 ..... 5,061,796 ........ (3,829) ... (30,546) ....... (30,546) ....... 17,546 ........ 19,879
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ... 5,000,000.000 ..... 5,065,625 ... 5,031,250 ..... 5,061,796 ........ (3,829) ... (30,546) ....... (30,546) ....... 17,546 ........ 19,879
6099998 - Subtotal - BONAS .. ... . 5,000,000.000 ..... 5,065,625 ... 5,031,250 ..... 5,061,796 ........ (3,829) ... (30,546) ....... (30,546) ....... 17,546 ... 19,879
7009990 - TOT AL o 5,065,625 ... 5,031,250 ..... 5,061,796 ........ (3,829) ..o (30,546) ....... (30,546) ....... 17,546 ........ 19,879




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such Company Owned
NAIC NAIC by Insurer on Statement Date
Company Valuation Do Insurer's
Code or Method Assets Include Total 8 9
Alien (See SVO Intangible Amount of
Description Insurer Purposes and Assets Connected Such
CusIP Name of Subsidiary, Controlled or Identification | Procedures | with Holding of Such Intangible Book/Adjusted Number % of
|dentification Affiliated Company Number manual) Company's Stock? Assets Carrying Value of Shares Outstanding

NONE

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $ 15,923,414

2. Total amount of intangible assets nonadmitted § ...................

SCHEDULE D - PART 6 - SECTION 2

1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer
Intangible Assets on Statement Date
Included in
Amount Shown in 5 6
CusIp Name of Company Listed in Section 1 Column 6, Number % of
|dentification Name of Lower-tier Company Which Controls Lower-tier Company Section 1 of Shares Outstanding

NONE

E14 P/C



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.

Page E15
Sch. DA, Pt .1, Short-Term Investments
NONE

Page E16
Sch. DB, Pt. A, Sn. 1, Financial Options Owned
NONE

Sch. DB, Pt. A, Sn. 2, Financial Options Acquired
NONE

Page E17
Sch. DB, Pt. A, Sn. 3, Financial Options Terminated
NONE

Sch. DB, Pt. B, Sn. 1, Written and In-Force
NONE

Page E18
Sch. DB, Pt. B, Sn. 2, Financial Options Written
NONE

Sch. DB, Pt. B, Sn. 3, Financial Options Terminated
NONE

Page E19
Sch. DB, Pt. C, Sn. 1, Collar, Swap and Forwards Open
NONE

Sch. DB, Pt. C, Sn. 2, Collar, Swap and Forwards Opened
NONE

Page E20
Sch. DB, Pt. C, Sn. 3, Collar, Swap and Forwards Terminated
NONE

Sch. DB, Pt. D, Sn. 1, Futures and Ins Futures Contracts Open
NONE

Page E21
Sch. DB, Pt. D, Sn. 2, Futures Contracts Opened Current Year
NONE

Sch. DB, Pt. D, Sn. 3, Futures Contracts Terminated Current Year
NONE

Page E22
Sch. DB, Pt. E, Sn. 1, Counterparty Exposure Derivative Instr.
NONE

Pages E15,E16,E17,E18,E19,E20,E21,E22



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Value Fair Value (-), or Fair
Value (a) Value over Statement (+)
10BONS . 203,219,600 | ... 213,724,205 | 10,504,615
2. Preferred Stocks ... o
3oTotals o 203,219,600 | ... 213,724,205 | 10,504,615

(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.

Bond and preferred stock market values are obtained from an independent pricing service. This service

relies on broker quotes for the assigned market values. Certain private placement bonds, not actively traded

are priced by the Company's investment department based on market values of equivalent securities.

E23
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information of Interest Year of Current Year Balance *
Open Depositories
1st National Bank ...................coooo Hamiton, OH . e e ATBT)
Bank of America ... L0S ANGelES, CA o 19,604

Bank One Concentration Account
0199999 - TOTAL - Open Depositories

Columbus, OH

0399999 - TOTAL Cash 0N DEPOSIE ... ... e 67,163 .. 4,061,061 ...
0599999 - TOTAL CaSh ... e e 67,163 . 4,061,061 ...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
fodanuary oo (51,468) | 4. April ... 1,263,692 | 7.duly oo 7,997 |10. October ...........| .oooooeiiiin, 73,249
2. February Ao 104,823 | 5. May ..o (9,978)] 8. August ...........o| i (50,992) |11. November .........| ................ 209,663
3.March ... 2,587,408 | 6. June ... 5,988,666 | 9. September ..........| ................ 107,680 |12. December .........| ............. 4,051,051

E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE OHIO CASUALTY OF NEW JERSEY, INC.

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 4 5 6 7
Line
Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value | Statement Value (a) Fair Value
Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company
ZZ200001 B .......... United Healthcare 7.5% 11-15-05 . ......................... Insurance Department, COIUMDUS, OH . ... .. .. e 110,000 ............ 16,517 ........... 124,085

OH VSD under Section 3905.41
In trust for the benefit and security of all policyholders of Ohio Casualty of New Jersey, Inc.

(Required by N.J.S.A. 17:20-1c)
7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors 0f the Company . ... ... o o e 110,000 ............ 16,517 ........... 124,085

0000000 - T LS .. 110,000 ............ 16,517 ........... 124,085

(a) Including$ .................. cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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