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Annual Statement for the year 2002 of the

FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
U.S. Government - Issuer Obligations
912827 J7 8... |U.S. TREASURY NOTES 6.25 2-15-03..........oocooocromerrinns| s AF15 [ 02/15/2003 3,396,855 3,395,000 |..100.5940 ... 3,464,108 80,160 11/20/2000] ....... 5.789
912827 Q8 8.. | U.S. TREASURY NOTES 7.25 8-15-04 AF15 | 08/15/2004 | .. ..109.3750 ... 05/05/2000 | ....... 6.785
912827 3Z 3...| U.S. TREASURY NOTES 5.50 2-28-03 AF28 | 02/28/2003 | .. . ..100.6880 ... 09/30/1999 | ....... 5.533
912827 4F 6...| U.S. TREASURY NOTES 5.625 5-15-08. NM15| 05/15/2008 | .. 2,054,445 .113.4690 ... 10/23/2001] ....... 4.325
912827 6T 4...| U.S. TREASURY NOTES 5.00 2-15-11.....covvveenrriranriens | cone AF15 | 02/15/2011 2,210,571 2 000,000 |..109.8750 2,215,625 37,778 | ... 10/10/2002] ....... 3.500
0199999. | U.S. Government - Issuer OblIGations..........c...ccuuereseeenereneeessrenersisseseni e sesssssssssessenesneens 9,461,839 9,130,000 |...XXX......|..........0,621,544 | ........... 9,556,346 |......... 165,210 |.........420,107 |.........(38,724) | .......ceoec0cc...0 | o0 XXX XXX XXX
U.S. Government - Single Class Mortgage-Backed/Asset- Backed Securities
831641 CA 1.. | SBIC 1996-10B 7.710 6-1-06.........ocecrreerreissrrisscriissccees [ [....../.710 [ DJ.... [06/01/2006 [ 06/01/2004] ............ 543,803 543,803 |..112.6880 612,800 543,803 ...3,561
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed SECUNIES..........cweererireirenerinieicie s 543,803 543,803 | ... XXX...... 612,800 543,803 3,561 | B1,927 0 el 0 | e 0 XXX XXX L XXX
0399999. | Total - U.S. GOVEIMMENL...........urieiiriesieriesseceiesseresssereesse s cess s | crsessa 10,005,642 |........... 9,673,803 | ... XXX......[ccocerens 10,234,344 |........ 10,100,149 |........ 168,771 |........462,034 |........(38,724) | .....coccocccc0 [ o0 [ XXX L XXX [ XXX
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
California
156809 AW 5. | CERRITOS CA 8.00 11-1-11 AL4-17-08 | [ 545,332 500,000 [..122.0540 610,270 560,210 ...6,667
California........cooccecscreencneens 545,332 500,000 |...XXX...... 610,270 560,210 | .. 6,667 |....
Total States and US.. O 545,332 500,000 |...XXX...... 610,270 560,210 |.. 6,667 |....
1199999, | States, Territories & Pc ions - Issuer Obligations................ 545,332 500,000 |...XXX...... 610,270 560,210 |.. 6,667 |....
1799999. | Total - States, Territories & Po ions (Direct and Guaranteed).... 545,332 500,000 |...XXX...... 610,270 560,210 ..6,667
Public Utilities (Unaffiliated) - Issuer Obligations
United States
66526H AN 8. [NORTH IND PUB 6.67 4-21-03 MTN NC. 1,499,299 ..1,500,000 |..100.6100]...........1,509,150 1,483,275 L4447 100,050 |...
United States.........c.coorucnsrrecnncriconcrincns ...1,499,299 |..........1,500,000 |...XXX... 1,509,150 |...........1,483,275 |.. .100,050 | ...
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.......... ...1,499,299 |..........1,500,000 |...XXX... 1,509,150 |...........1,483,275 |.. orer..... 100,050 | ...
3899999. | Total - Public Utilities (Unaffiliated).................... 1,499,299 ..1,500,000 |...XXX ....1,509,150 1,483,275 |......... 4447 | ... 100,050 |...
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
032479 AC 1.. | ANADARKO FINANCE 6.75 5-1-11 NC........oovevveecrirnenns [ v [ o 6.750 [ NM... [05/01/2011 [ ..o [ s [ 998,416 |........... 1,000,000 |..112.6770........... 1,126,770 04/19/2001 | ....... 6.775
124800 AC 7..| CBI INDUSTRIES 6.625 3-15-03 NC........cooooveruurmmriiienins [ ceveres [ oo 6.625 | SM15|03/15/2003 | ........ocvveecs | worrereeres | woreereenns 1,499,686 |........... 1,500,000 |..100.8500 |........... 1,512,750 03/09/1993 | ....... 6.730
205887 AQ 5..| CONAGRA INC 6.70 8-1-27 PUT 8-1-00.........oommruuererruerns | orreree | e 6.700 | AF.... | 08/01/2027 | .. 461,696 500,000 |..113.9180 569,590 460,390 06/16/2000 | ....... 7.380
21987H AG 0. | CHRYSLER BD 97A1 7.242 2-1-17 AL0410.... .102/01/2017 | .. 858,748 848,102 |..106.2170 900,829 860,765 07/18/1997 | ....... 7.100
291011 AF 1.. [EMERSON ELEC 5.50 9-15-08 NC 09/15/2008 | .. 998,353 ..1,000,000 |..109.1580...........1,091,580 |.............. 997,410 09/11/1998 | ....... 5.534
347471 AQ7..|FT JAMES CORP 6.625 9-15-04 NC 09/15/2004 | .. 970,000 ..1,000,000 |....97.0000..............970,000 |........... 1,017,480 07/24/1998 | ....... 6.278
446438 AB 9.. |HUNTINGTON NATL 6.75 6-15-03 NC. . 06/15/2003 | .. 674,319 674,000 |..102.2520 677,471 08/04/1997 | ....... 6.643
69329R AC 3. | PDV AMERICA INC 7.875 8-1-03 NC......cccoooemmreurerrrriens | e | o 7.875 | AF.... | 08/01/2003 | .. 999,332 |........... 1,000,000 |..100.9190 991,860 07/22/1993 | ....... 7.995
833667 AC 2.. | SOCIETY NATL BANK 7.25 6-01-05 NC.......cooovemveemerierns| v | e 7.250 | DJ.... | 06/01/2005 | .. 613,855 600,000 |..109.9800 659,880 622,728 03/29/2001 | ....... 6.206
87203R AA 0. | BAE SYTM ASST 6.664 9-15-13 A043008...........coooorereeens| worreree | e 6.664 | MJSD| 09/15/2013 | .. 425,874 425874 |.112.3750 | .............478,576 |.............. 425,874 06/04/2001 | ....... 6.664
929771 AH 6.. | WACHOVIA CORP 6.25 8-4-08 NC........ooooomrreismriiincriinns [ vneree | e 6.250 | AF04 | 08/04/2008 996,143 ..1,000,000 |..110.8230 1,108,230 993,920 07/29/1998 | ....... 6.333
United States..........cccocruenericnnricnnns T 9,547,976 | ... XXX..ooo.[covnens 10,116,573 |.......... 9,534,748 |........181,002 |........641,670 |.........(40,740) [ ....cccooeccec0 | o0 [ XXX [ .o XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unafflllated) 1SSUET OblIGAtIONS. .......vevcvercresseiesecisseee e 9,496,422 9,547,976 | .. XXX......| ccuu.. 10,116,573 |........... 9,534,748 | .......181,002 |........641,670 |.........(40,740) | ....c.ceeeoecccel0 | v 0 | XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
126690 DY 9.. | CWMBS 1993-B A6 PAC 6.75 11-25-23.......cccoocvmrvurrcrncens [ [......6.750 [MTLY] 11/25/2023 ] 01/25/2006 | 989,825 ..1,000,000 ...1,001,250 |.............987,344 | .........5,625 |....... 07/20/2001 | ....... 7424
UNIEA SEALES. ...ttt ...989,825 |..........1,000,000 |.... 1,001,250 |.............987,344 |...........5,625 |........66,325 |.........2,198 [ ..o [ i O [ XXX Lo XXX..... XXX.....
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities... ..989,825 |. 1,000,000 1,001,250 |.............987,344 | ..........5,625 | .........66,325 |.........2198 | ..ccovvvvvvece0 | e 0 | XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated)..........ocwrrurirnririniiseiesssisece s seeesssessssssssesssnsssnssnsssesss | ensssenee 0,486,247 10,547,976 1,117,823 |.......110,522,092 |........186,627 |........707,995 | ........(38,542) | ..c.ceoeeveocec.0 | oerrere 0 | XXX XXX..... XXX
Totals
5499999. | Total - ISSUET ODIGAHONS............cvueusrreieriessereiesscreeserei s | crnessa 21,002,892 |......... 20,677,976 | ... XXX...... | ccovcreee 21,857,537 |......... 21,134,579 |........ 357,326 |...... 1,201,827 |..........(80,952) | ...cooooocvceeen0 [ o0 [ XXX .o XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed SECUMIES...........cuuiruereiceeinreseiiiereiseri s 543,803 543,803 |...XXX...... 612,800 543,803 |.. 3,561 | 81,927 |0 |0 | 0 XXX XXX..... XXX
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed SECUMHES........crrrririniiiirriseeesereseresseeserencens 989,825 |........... 1,000,000 |...XXX......|..........1,001,250 |.............. 987,344 5625 |........66,325 | ...c...e.e.2,198 | o0 | 0 XXX XXX..... XXX
6099999. | Grand Total - Bonds T 22,536,520 22,221,779 | ... 22,665,726 366,512 | ...... 1,310,079 [ ..ccoo(78,754) | o0 | 0 | XXX L XXX..... XXX.....
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Sch. D-Pt. 2-Sn. 1
NONE

Sch. D-Pt. 2-Sn. 2
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Annual Statement for the year 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
7} 5

1 2 3 6 7 8
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Government
912827 6T 4.......c...... U.S. TREASURY NOTES 5.00 2-15-11...ovoiiiiiiic e [......10/10/2002.... [MCDONALD INVESTMENTS........ooiiiiiiioseicsiesieesessesssssesssessens | essessssssessssssessssssssosssesssssssssensnns | srseesossssssssessessssasssanes 2,215,625

0399999. [ Total - Bonds - U.S. Government....... T 2,215,625

6099997, [ TOAl - BONMAS = Pt 3. ...t iti ittt ittt ettt ettt sttt sttt e et st st eeschees st seseh oot seseEseeeEoeE oo oefe8omteEoeteEoeeeEoeeeEoeheEeEeEsoEeesoEeE8£EEEeEoE oL £EeEA£E oLt £EeEe£E4E8£EeEESEeeE£EoEEeE oo A e ELE oL L8 eLfeEeeteEenEeEsnEeE et ek et et et ek et enntens | ersetenienistinessinsensessnesees 2,215,625

6099998. | Total - Bonds - Summary Item from Part 5.

....973,450
iR .3,189,075
.................................. 3,189,075

6099999. [ Total - Bonds........ccooovevceeeiiiceeicee
7299999. [ Total - Bonds, Preferred and Common Stocks
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Annual Statement for the year 2002 of the

FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Y
1 2 3 4 5 6 9 10 14 15 16
Interest
Book/Adjusted Total on Bonds Dividends on
CUsIP Number Carrying Value Increase Gain Received Stocks
Identifi- Disposal of Shares at Disposal | (Decrease) by (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Date Adjustment Disposal Year During Year
Bonds - U.S. Government
831641 CA1..... SBIC 1996-10B 7.710 6-1-06........coovvviricinnnns [12/06/2002] PAYDOWNS.......oooovovciceeeevesienis | I I 38514 [........38514 | ....38514 [ ... 38514 [ 0 0 i O [ 0 0 2547 |
0399999. [ Total - Bonds = U.S. GOVEIMMENL. ... ittt sttt ettt sttt ee st set et sesss et ens et et esschses et seten et ens et sntes et ensessnsenssssnsessns | essessssansas 38514 [........38514 | ....38514 [ ... 38514 [ 0 . 0 O [ 0 0 2547 |....... XXX........
Bonds - Industrial and Miscellaneous
United States
030096 AD 3..... JAMERICAN STORES 9.125 4-1-02 NC............... 04/01/2002 |[REDEEMED............cooveeniereerreinienns | e [ v 1,500,000 0
059438 AD 3..... BANK ONE CORP 7.25 8-01-02 NC ....|08/01/2002 | REDEEMED................... |ennenn..850,000 .0
21987H AG 0.....|CHRYSLER BD 97A1 7.242 2-1-17 AL0410. 02/01/2002 [ SINKING FUND PAYMENT.......coocovvees | rerirrnininenineeines [ v 15,843 .0
21987H AG 0.....|CHRYSLER BD 97A1 7.242 2-1-17 AL0410. 08/01/2002 [ SINKING FUND PAYMENT.......coocoviees | errrrrirnininenineenes [ e 16,416 .0
440327 AEA4...... HORACE MANN 6.625 1-15-06 NC......... ....| 05/08/2002 | CS FIRST BOSTON CORP.... 611,814 .0
552673 AM 7..... IMCI COMM CORP 7.50 8-20-04 NC.... ... |04/30/2002 | GOLDMAN SACHS & CO... .364,000 .0
79286LBB7...... ST PAUL COS 7.50 12-20-02 MTN NC.... ... [12/20/2002 | REDEEMED....................... ) .0
87203R AA 0..... |BAE SYTM ASST 6.664 9-15-13 A043008...........[03/15/2002 [ SINKING FUND PAYMENT.........ccccocoe. | ernirininninninnes [ v 12,670 .0
87203R AA 0..... |BAE SYTM ASST 6.664 9-15-13 A043008...........[06/15/2002 | SINKING FUND PAYMENT.... 13,231 .0
87203R AA 0..... |BAE SYTM ASST 6.664 9-15-13 A043008...........[09/15/2002  SINKING FUND PAYMENT.... 13,422 .0
87203R AA 0..... | BAE SYTM ASST 6.664 9-15-13 A043008... 12/15/2002 | SINKING FUND PAYMENT .......coooooo |t [ 13,902 .0
.......................................................................................................... 4,411,298 .0 ..
4599999. [ Total - Bonds - Industrial & Miscellaneous 4,411,298 .0 ........(326,912)
6099997. [ Total - Bonds - Part4...........cccoovennen. 4,449,812 .0 ........(326,912)
6099998. [ Total - Bonds - Summary Iltem from Pa 1,104,000 .0 s 129,419
[ e ST =TT oo UUUUUUTUUUUUTOUUUUUIOOOIN ooy 5,553,812 0. 0] (197,493) ... (197,493
Preferred Stocks - Public Utilities
United States
59562020 4...... MIDAMERICAN ENERGY CO 7.80% PFD.......... 05/01/2002 [ SINKING FUND PAYMENT.... |- 1,665.000 |............166,500 |..................0.00 [..........170,871 | ........... 168,479
595620 20 4...... MIDAMERICAN ENERGY CO 7.80% PFD.......... [05/01/2002 | REDEEMED BY CALL........ 1,670.000 | ... 173513 ..o .0.00 [ 171,384 | s 168,985
............................................................................................................... 337,464
6199999. [ Total - Preferred Stocks = PUDIC UHIIHES. .......oiiiiiiiiiiiii i scseisesiseesnssnsesnssnssssnsessessnssnssesnsensesenessnsensenens | aeeeeneenes 940,013 [oiii0.00 | ...00...342,255 [ 337,464
6599997. [ Total - Preferred Stocks = Part 4. snsenessnssnsssnssnssssnssnsessnsensesssssssesssssnsensssnes | aeeeeeeenns 940,013 [oiiiiii0.00 | ...0...342,255 [ 337,464
6599999. [ Total - Preferred StOCKS. ... ..o snesnsessnsensnsenssssnsessnssnnssnssssnsesssssnsensnsenssssnsessns | aeeeeeeenes 940,013 [oiiiiiin0.00 | ...i...342,255 [ 337,464
7199999. | Total - Preferred and Common Stocks......... o 340,013 [ XXX [ 342285 337,464
7299999. | Total - Bonds, Preferred and COMMON STOCKS............covveeeeriiieeiriieeeceieecceeeeeeecceeeeeeeceeeeeneesnseneeeneneensnens | aeeeeen,893,828 [ XXXl ] oo .6,127,616 ] ... 6,088,769
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FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year
3 5 6 7 8 9 10 11 172

Annual Statement for the year 2002 of the

1 2 3 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment | Disposal Disposal Disposal | During Year [ Dividends

Bonds - Industrial and Miscellaneous

United States
...... 129419 ] ......129.419 |......41,333 |........7,000

42307T AD 0..... |HEINZ FINANCE 6.00 3-15-12NC.................. [04/16/2002] GOLDMAN SACHS §............ [11/12/2002]UBS WARBURG........cccoccooe: | covneee. 1,000,000 973,450 |....... 1,104,000 | ..........
United States..........ccocoviviiciccicsisine, i L 1,000,000 ..973,450 |....... 1,104,000 | .......974581 | ... 0131 [ .. 0 o0 129419 [ ... 129419 {....... 41,333 |......... 7,000
4599999. | Total - Bonds - Industrial & MISCEIaNEOUS...........coivieiiiiii s | e 1,000,000 ..973,450 |....... 1,104,000 | .......974581 [ ... 0131 [ ..o 0 o 0 129419 [ ... 129419 {....... 41,333 |......... 7,000
6099998. [ Total - BONMS........ooiiei s | s 1,000,000 |...........973,450 {........ 1,104,000 | .......974581 | ... 1131 [ .. 0 o 0 129419 [ ... 129419 {....... 41,333 |......... 7,000
7299999. [ Total - Bonds, Preferred and ComMMON STOCKS.........uiuiiiiiiiieiiiiiiiii s | onssnins XXX | s 973,450 |........ 1,104,000 | .......9745881 [ ... 0131 [ O 0 129419 [ ... 129419 |....... 41,333 |........ 7,000
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FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
3 3 5 6

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

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: $.....24,494,916.
2. Total amount of intangible assets nonadmitted §.......... 0.

CusIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 | Number of Shares | % of Outstanding

SCHEDULE D - PART 6 - SECTION 2
3 4

Name of Company Listed in

Total Amount of
Intangible Assets

Stock in Lower-Tier Company Owned

Indirectly by Insurer on Statement Date
5

6

NONE

El4




Gq14

Annual Statement for the year 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
4

1 2 3 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted | (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How [ Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Exempt Money Market Mutual Funds
United States
.8525252307 | AIM Short-Term Investments Trust Treasury Portfolio.......... [12/31/2002] The Bank of New York........ccooovvccoossvvienene. [..1.240 [Mtly.. [12/31/2003] ...........464,269 | ....occooooeee0 [ o0 [ 464,269 | ............ 464,269
United States. ... v 464,269 ...464,269 |....
7799999. [ Exempt Money Market MUtual FUNAS. ........ooiiiiiiiee et esesersssnssnsnensneneneneneneneneresensnssnsesssnsnsnsnsnsnsnenenenas | eorerenenen§84,209 | ciiiiiiiiviien0 [ o0 | 464,269 | ............ 464,269
Class One Money Market Mutual Funds
United States
...825251846 | AIM Short-Term Investments Company Prime Portfolio........ [12/16/2002] The Bank of New York........ccoooovccoossrvienene. [..1.200 [Mtly.. [12/31/2003] ...cccooovcvorenn. (O (O (O [ (O [ 600 [ 0.t [ 1.200
DO GBS, .ttt enenens | derererenereraa (O (O (O [ (O [ 600 [ 0 [..XXX. [..... XXX.....
7899999. [ Class One Money Market MULUBI FUNGS. ...t ensentensanens | coosienssssnennnnas (O (O (O [ (O [ 600 [..cooconininnes 0 [.XXX. [..... XXX.....
8099999. [ Grand Total - Short-TErM INVESIMENES. ...ttt enesninne | connieneees 464,269 | (3)covvvrenee. [V I 0 f . 464,269 | ............ 464,269 ..o ) 43,289 | .o 0 [..XXX.|..... XXX.....
(@) Includes S............... 0 other than accrual of discount and amortization of premium.
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Sch. DB-Pt. A-Sn. 1

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

E16, E17, E18, E19, E20, E21,

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1

E22
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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 Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS ettt | ettt 23,000,789 | ..o 23,935,856 |...rviieeieiieieieee e 935,067
2. Preferred STOCKS. .....c.criiiieieieccier e | e [0 TP [0 TR 0
3 T0taIS . ettt | shreeee et ene e et eb et 23,000,789 | ..o 23,935,856 | ...iiiiiiiiiieiii s 935,067

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

Generally, market values for publicly traded investment grade bonds were obtained from Interactive Data Services, Inc., a national and municipal security pricing service or; EJV

Partners, L.P., a national and taxable municipal security pricing service. Market values for privately placed investment grade bonds were obtained from broker quotes or determined

by comparison to similar investments in the public market by security analysts of American Money Management Corporation, manager of the Company's investment portfolio. Market

values for preferred stocks and non-investment grade bonds were obtained from the Securities Valuation Office of the National Association of Insurance Commissioners.
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Annual Statement for the year 2002 of the FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
The Bank of New YOrK.........cooocoveeeeeeiiieceeeeeeeeee New York, NeW YOrk.........ccceeveiieeeeeeeeeeeeeeeeeeeneees | e 0.230
The Provident Bank............cccv...... ._Cincinnati, Ohio.......
0199999. Total - Open DepOSIONeS. .......vveviviiieieieieieieieeaen
0399999. Total Cash on Deposit.
0599999, TOLAl CASN........cuivivieieiieiiiicieee ettt ettt en s en s

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.danuary ..o | e (148,538) [4. April.....cooveerieries | e (836,848) | 7. JUIY.coe | 9,463 [10. OCtOber.......cevevees | oo 8,476
2. February... ..(790,015) B TR 9,226 |11. November. .
3. March.....ooceeeeeees [ (784,282)[6. June......ccoccevecees | eeene.........9,889 | 9. September.......ocooo. [ oo 8,824 [12. December.............
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Annual Statement for the year 2002 of the

FIDELITY EXCESS AND SURPLUS INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Louisiana
LA00001.]...coveev. B [U.S. TREASURY NOTES 6.25 2-15-03......ooveoocooesscesicessceseessessesscesessesssssnesnssnenes [BANK ONE OKLAHOMA,OK RSD BY INS CODE, REVISED STATUTE 22:1262....J coovooooooooeoeoeeoe, 100,000 | oo 100,054 | .o 100,593
LAD9999.  LOUISIAMA. ... cuveseectetetet ettt et ettt st cteteteesceetes s ctetesessceetesessssesesenscaetesssesesesnscsetessseseseseescsetesossesesesonscsetesnse  fetesissssesessissssssesesisssssssesssissesesesssssesesssssssesessssssssssesetssissesesesssiscsesesesssssesesesasssese | sosseterisietasisssesasssetesinasa 100,000 | .o 100,054 | .o 100,593

Massachusetts

MA00001.]............... B [U.S. TREASURY NOTES 6.25 2-15-03......ooooovcooesscesscesscoseessesscesscessssesssssnesnssnenes [STATE STREET BANK,MA RSD BY GEN LAWS, CHAPTER 175, SECTION 151... [ tovvoooooeeoeeoeoecov, 700,000 [ .o 700,382 [ .o 704,157

MAGG999.  MASSACHUSELES. ... ....eeieetetitieeit ettt ettt ettt e st et et et ees et etetesesssscteseseseeseseteteseeesesetes s esesesesssssssesesesssssese  e4assesesesessissssesesisssssesesssissesesesssssesesesssssesesssssessssesesssissesesesssssssesesessssesesasossseseres | oeteresiserisisseteristetesinnsasns 700,000 [ .o 700,382 [ .o 704,157
New Mexico

NMO00001.|.......c....... B U.S. TREASURY NOTES 6.25 2-15-03........coeeeereeeeteeeete e WELLS FARGO BANK,NM RSD BY INS CODE, SECTIONS 59A-5-16 AND........c.. | coveeerereeeieeeeeeceeene 100,000 | oo 100,054 | oo 100,593

NMOO002. | ..ottt | ettt ettt ettt ee st et et es s s et et et esescs ettt eeseseb et et es e s b et et s e sns et et s nsetet et ennsneetannans 59A-5-18 AND 59A-5-19.... ..ottt saesesese e nsnssenensnssies | oeteresssseetesesssnsceetesessnsseesesannanaas 0 | 0 | 0

[N e T N LU IPTOvSTT— 100,000 | oo 100,054 | .o 100,593
Ohio

OHO00001.].............. B...ooooveveeeeeees |U.S. TREASURY NOTES 5.00 2-15-11....covvecereececveeeeeveeeeeeeevescveenenesessneneenenen. | THE BANK OF NEW YORK, TOTAL DEPOSIT FOR THE BENEFIT OF ALL.....coo [ o 1,375,000 | oovevereeeeeeeceeeeae 1,519,767 | ceoeeeeeeeeeeeeeeeine 1,510,781

0H00002.]..... e

OHO9999. OO, ...t ctettit ettt ettt et ettt ettt ctete s s stetetesssssetesesesssssaeseseseeseeetetes s eschetes s eesesesess s sssesesesassseetesesssssesesessssns  siesesesesesssesesesssssssssiesssissssesessssssssesessssssesesesssssssesesssssssisetstosssssesessssssesesasssssesesass | toresesesisesesisnsesesassesara 1,375,000 | oo 1,519,767 | oo 1,510,781
Oklahoma

0K00001.]...ccooe..... B [U.S. TREASURY NOTES 6.25 2-15-03......ovooovcooesscsscesscesiessessesscessssesssssssnnssnenes [BANK ONE, OKLAHOMA,OK RSD BY INS CODE, REVISED STATUTE 36-1106... [ .ccovooovoooceocooccoccr, 100,000 | .o 100,054 | .oovviiee 100,593

0K99999.  OKIBNOMEA. .. ...ttt ittt ettt ettt ekt esesaeteseesctetesesssseseseescsesesesseseseseesceetesesesesesensesessnsesesesoesssesasse  fekesessssssesesessssssssesssissssesesssssssesesessssesesesssssesesesesssssesesssisssssesesosssssesesassssesesasassese | sossetesisesesassesasistesasansaras 100,000 | oo 100,054 | .o 100,593
South Carolina

SC00001.]....covnvee. B U.S. TREASURY NOTES 6.25 2-15-03........cooieeereeeretereeete et WACHOVIA BANK,SC RSD BY INS CODE, SECTION 38-9-80.........cccoeevemcrrnnee.

SC00002.]............... B... . |EMERSON ELEC 5.50 9-15-08 NC ... |WACHOVIA BANK,SC RSD BY INS CODE, SECTION 38-9-80........cccccceviuereienenas

SC99999.  SOULN CAONA. .. ...ttt ettt ettt ettt ctet et et eesctetesssesesessesssetesesssesesessssceetesoeseseseseeschetesesesesesensnses  fssssesesesessssssesessisissssetesssssssetetossssssetesasassstetetesasnsetetesssnsnseee

XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS

a1 New York
NY00001.{............... B U.S. TREASURY NOTES 5.625 5-15-08..........coceurreriecrereiceieeeee et BROWN BROTHERS HARRIMAN TRUST, TOTAL DEPOSIT FOR THE BENEFIT
NYO00002. [ ...ecverreeecveeieeeeecieiee [ v | POLICYHOLDERS.......cooiiieieeteteecte ettt ettt
NY00003. |. . [U.S. TREASURY NOTES 5.50 2-28-03.... . |BROWN BROTHERS HARRIMAN TRUST,TOTAL DEPOSIT FOR THE BENEFIT (...
NY00004. [ ..o L POLICYHOLDERS...... .ottt
e R N e I TN I 2,639,279
Ohio
OHO00001.|............... B U.S. TREASURY NOTES 5.625 5-15-08..........cooourrerieereieeceieeeee et THE BANK OF NEW YORK, TOTAL DEPOSIT FOR THE BENEFIT OF ALL......ccco. | coevevveeeeeeeeeeeeeeeeeen 1,135,000 | oo 1,205,061
OHO0002. [ ...t |ttt POLICYHOLDERS........oiititeiictetee ettt ..
QLR T T Ty

2299999: Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company..

9999999. Totals

(@) Tncludes§.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 1
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	E24 - Sch. E-Pt. 1
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