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Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO 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
4 5 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
912810 DZ 8.. | U.S. TREASURY BONDS 8.875 8-15-17..........coocveummmries [ v [ o 8.875 | AF15 [ 08/15/2017 | .....eoereecs [ o [ e 20,021 [ .o 20,000 |..146.1560 02/06/1989 | ....... 8.862
912827 L8 3... | U.S. TREASURY NOTES 5.75 8-15-03.........coooommrrererirns | e | o 5.750 | AF15 | 08/15/2003 | .. 546,519 550,000 |..102.7810 565,296 517,547 |.. 06/25/1996 | ....... 6.809
912827 3Z 3...| U.S. TREASURY NOTES 5.50 2-28-03..........coooommrvereriuns| worrerne | e 5.500 | AF28 | 02/28/2003 | .. 249,941 250,000 |..100.6880 251,720 248,438 |.. 03/26/1998 | ....... 5.648
912827 4K 5.. | U.S. TREASURY NOTES 5.375 6-30-03.........oocoomrveereun | e | e 5.375 | DJ30 | 06/30/2003 | .. 2,207,140 2,205,000 |..102.0630 2,250,489 2,215,336 12/20/2000 | ....... 5.175
912828 AJ 9...| U.S. TREASURY NOTES 4.375 8-15-12.....cocovueerrireriens | e | e 4.375 | AF15 | 08/15/2012 | .. 2,067,359 2,000,000 |..104.5310 2,090,620 2,068,438 10/31/2002] ....... 3.951
912828 AP 5.. | U.S. TREASURY NOTES 4.00 11-15-12.....cccccoommruerarriins | cone NM15] 11/15/2012 1,004,986 |........... 1,000,000 |..101.4060 | ........... 1,014,060 |........... 1,005,000 12/19/2002] ....... 3.939
0199999. | U.S. Government - Issuer OBlIGations..........c...ccuueresieeserenieensreserssssesens s seeeseeesesesssesssesenesnens 6,095,966 6,025,000 |...XXX...... 6,201,416 6,074,790 |.........55,736 |........165,669 | ...............429 | .cooeovvvviiei0 | 0 XXX XXX..... XXX
U.S. Government - Single Class Mortgage-Backed/Asset- Backed Securities
36216B E8 8.. | GNSF 159559 PT 9.00 5-15-16.......cccoonereuerecriescriscrin [ [......9.000 [MTHL][ 05/15/2016 [ 06/15/2015 ] .......ccce: [ cererrrnnnreee 67,334 | .o 69,798 [..111.3750]..........c... 77,738 | .o 66,636 05/06/1987 | ....... 9.712
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed SECUNIES. .........cwwurererenririnrineriineisinessseeseeesseessneses | cersssesssesa 67,334 |.............. 69,798 | .. XXX.oo.| o, 77738 |............... 66,636 |.............523 | .e0oe0ein8,282 | o807 |0 | 0 XXX XXX..... XXX
0399999. | Total - U.S. GOVEIMMENL...........rieuirieserieeseieiesereesseresssesss st 6,163,300 6,094,798 |...XXX...... 6,279,154 6,141,426 |..........56,259 |......171,951 [ ..o 1,236 [ [ o0 [ XXX Lo XXX..... XXX.....
All Other Governments - Issuer Obligations
Canada
642866 DA 2.. [NEW BRUNSWICK 9.50 3-03-18 CO03.........ocooooverreererriirins | conerees [......9.500 [ SM03]03/03/2018 [ 03/03/2003 [100.000 492,095 500,000 [..101.1160 505,580 490,313
Canada - Issuer Obligations . .. 492,095 500,000 |...XXX...... 505,580 490,313 |..
0499999. | All Other Governments - Issuer 492,095 500,000 |...XXX...... 505,580 490,313 |..
1099999. | Total - All Other GOVEIMMENTS.............crueureeserieierirsecesessereesserssssesesssesee s 492,095 500,000 ... XXX...... 505,580 490,313
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
United States
317705 AD 3.. |[FINANCING CORP 9.40 2-08-18 NC........cccooovvnsrrrinncniens [ [......9.400 [AF08 [02/08/2018] ......ccccccenee [ 488,769 500,000 |..145.5310]..............727,655 486,094
U2 488,769 500,000 |...XXX... 727,655 |.............486,094 |..
Total States and US.........cooouuniirionrinscissci s 488,769 500,000 |...XXX... 727,655 |.............486,094 |..
2599999. | Special Revenue & Assessment Obligations - Issuer Obligations.. 488,769 500,000 |...XXX... .486,094 | ..
3199999. | Total - Special Revenue & Special Assessment Obligations 488,769 500,000 |...XXX...... 486,094
Public Utilities (Unaffiliated) - Issuer Obligations
United States
74531E AG 7. |[PUGET SOUND ENER 7.69 2-01-11 MTNC..........cc.ccoo.... [ [.eeer. 7690 [NM15]02/01/2011 [ .covvvvccerernene 1,086,360 ..1,000,000 ..1,114,890 |........... 1,096,550
UNIEd SEALES. ... s ....1,086,360 |...........1,000,000 |.... 1,114,890 |...........1,096,550 |..
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.............cc.urrueeerieeseriiisssiiseciissssie s ....1,086,360 |...........1,000,000 |.... 1,114,890 |...........1,096,550 |..
3899999. | Total - Public Utilities (Unaffiliated).............cc.reriueirriescriiserii s 1,086,360 ..1,000,000 |.... ....1,114,890 1,096,550
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
70556J AB 5.. | PEGASUS AVIATION ETC 6.30 32529 AQ7 ........coocomeveeens | coverees 6.300 | MTHL| 03/25/2029 | ........cocvveees [ worrrrveres [ e 935,758 |........... 1,000,000 | ....62.0000 620,000 932,969 06/07/1999 | ....... 6.827
783549 AV 0.. |RYDER SYSTEM INC 9.875 5-15-17 C12.... NM15| 05/15/2017 | 05/15/2007 |101.930 648,596 650,000 |..109.0000|.............. 708,500 |.....cooeenec 648,375 | .. . 05/13/1987 | ....... 9.903
911546 EB 1.. |US AIR INC SER A 10.55 1-15-05 NC...... JJ15. |01/15/2005 116,083 594,000 | ....50.0000 297,000 590,620 |.. (331 502) . 12/07/1987 | .....53.985
United States.........ccoourrunnmieccncriccncrinns R XXX...... ...1,625,500 |........... 2,171,964 |.. A(330,607) [ .oeoocrenerenn0 |0 [ XXX XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - IsSUer OBlIGations. ............cueecreeiesriessresccisseseriseiseee e XXX...... ...1,625,500 |........... 2,171,964 (330,607) | ...veererrnnnee0 | v 0 [ XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
63859C BH 5. |[NLFC 98-2 A2 SEQ 6.476 8-20-30.......cccocomerreercrcenarrienns [ [......6.476 [ MTHL[ 08/20/2030 | 07/20/2008 | 992,943 ....1,115,000 0. 1]05/14/1999] ....... 6.633
UNIEA SEALES. ...t ..992,943 |. .0 [ XXX ... XXX..... XXX.....
4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed SECUNHIES. .......ccovuwrrrnresrenernsrensriscinniens | cvneeenseienes 992,943 L0 XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated) 2,693,380 L0 XXX XXX..... XXX
Totals
5499999. | Total - ISSUET OBIIGAHONS. .....vvurerciesceessereseeeeseces e sees st 9,863,627 0 | XXX]|..... XXX..... XXX
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed SeCUrties...........ocurwneresceensreseriniennns L0 XXX L XXX XXX.....
5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed Securities..........ccoucererenccennrennnenn. L0 XXX L XXX XXX.....
6099999, | Grand TOtal - BONGS.............cu.ureuurieercreesereeieeceeeeceeesesee e 0 [ XXX]....XXX..... XXX.....
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Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
5 6 7 8

1 2 3 4 9 Dividends 12 13 14 15
Rate per 10 1 Increase
Par Share Used Increase (Decrease) by
CUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired

NONE
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Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
7 5

1 2 3 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
United States
98156@ 104....... WORLDWIDE CASUALTY INS CO......ocovvvvvrireninrniincines | 10,000.000 |....ccccce.ce. 9,462,724 946.272 | ...ccoceeeee. 9,462,720 | ....cococenee. 8,507,579 | ..ocovvevcncencinienennd0 | i |, 505,202 ...03/17/1981...
United States........cocviiiniiiiicc e .. 9,462,724 |.. e .. .. .. L0 L0 .505,202 XXX
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Al . 9,462,724 |.. .505,202 XXX
7099999. [ Total - CommON StOCK. ......ccveiririiiririirirecccescesrisrianiens . 9,462,724 |.. e .. .. .. .. L0 L0 .505,202 XXX
7199999. [ Total - Preferred and CommMOon SOCK.........viuiiiiiieniiniiciisr s | cornnesnenens 9,462,724 |.......... XXX.oovovevnees | v, 9,462,720 | ...coovonnne. LAY o I [ o I [ 505,202 | ..oooovrcninnneenennn0 o XXX [ XXX.......
(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §.............. 0.
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Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO 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
912828 AJ9................ U.S. TREASURY NOTES 4.375 8-15-12......coverereererercereeeceereees | e 10/16/2002.... [ISTGROUP INC.........ouieiiiieeieieectete et es e sesesteae s ensaess | eversesesesssessesesesesessesesesesesensssesenens | sversesesesssesesenssseseneeaesas 1,030,312 | oo 1,000,000
912828 AJ 9.... ...|U.S. TREASURY NOTES 4.375 8-15-12.....cocoeverereeerereeeerecreereens | e 10/31/2002.... |BEAR STEARNS & CO. INC... | | . . .
912828 APS............... U.S. TREASURY NOTES 4.00 11-15-12.... ....12/19/2002.... IMCDONALD & CO...........

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

6099997. [ Total - Bonds - Part 3..............

6099999. [ Total - Bonds........ccoovevceeiiicceeiccee B ..

7299999. [ Total - Bonds, Preferred and COMMON SEOCKS...............cooiiiuiuiuiuiiiiitititctctetetctetetetetetee ctetetitiett st et et et etet et eseae ettt esesesesesesesesesses et et et et eses et esess st s st et et esesesesessassesasesesesesesesannnsssssssesesesesenennssns | oereiriisssssesisesissesnas 3,073,437
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Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO INSURANCE COMPANY

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 Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
36216B E8 8...... GNSF 159559 PT 9.00 5-15-16........cccvvervvcrrernnee 12/16/2002[PAYDOWNS.........ooimerereeerncncnnns [ eoneeneeneennennennnninns | eoververnnnen 1742 | i AT 742 | 16,940 | ATT42 | 0 | 0 | 0 | 0 | 0 1,345
912827 4K 5...... U.S. TREASURY NOTES 5.375 6-30-03.. . |12/19/2002 [ MCDONALD & CO.......... . 33,893 |....
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11.... 03/01/2002 | SALE GREAT AMERICAN.. v | er....1,006,500 | .........1,000,000 |............994,375 | ...........994,466 | ..o 77 | cvvviincinenn0 | 0 012,034 0000 12,034 26,934
0399999. | Total - Bonds - U.S. GOVEIMMENL. .......iuitiiiitit ittt snsnssrsssssnsessssssnssssssssnsessesssnsnssssssssnssssssssnsessssssnseess | seseeeees 1,000,999 | weeenenns 1,667,742 | ......... 1,665,776 | ........ 1,662,925 [..........(1,182) | o0 | o0 ] 0.25434 25434 ] s 62,172
Bonds - Special Revenue and Special Assessment
Kentucky
914387 ED 3..... UNIV OF KY REV 6.00 5-01-12 C04................... [11/01/2002]REDEEMED BY CALL.....coooiivvisiinine Lo | v 1,020,000 | ......... 1,000,000 |............981,043 | ............ 986,397 |...cooeee857 | 0 | 0 0. 33,603 ... 33,603 . 60,000 [..coooviiiinrannes
Kentucky........... .1,020,000 .1,000,000 |...........981,043 | ........... 986,397 |...cooeeeee857 | v 0 | 0 033,603 ......33,603 ... 60,000 {....... XXX........
Total States and US..........ccocovnninincncncnnee, .........1,020,000 .1,000,000 |...........981,043 | ........... 986,397 |...cooeeee857 | 0 | 0 0. 33,603 ... 33,603 .. 60,000 {....... XXX........
3199999. [ Total - Bonds - Special REVENUE & ASSESSMENE........oii ittt enes s s reresenenerene | crnseeens 1,020,000 {......... 1,000,000 {...........981,043 | ......... 986,397 |...oocoee857 | o0 |0 033,603 .l...33,603 | 60,000 |....... XXX........
Bonds - Industrial and Miscellaneous
United States
337368 ABO...... FUBOA 2001-1 C1 A2 SEQ 6.136* 031533......... 08/26/2002 | GREENWICH CAPITAL MARKETS..... .1,074,922 | .........1,000,000 1,001,156
40621P AAT..... HALLIBURTON CO 6.75 2-1-27 P07 MTN.......... [03/01/2002 | SALE GREAT AMERICAN................... ....920,000 ...1,000,000 1,032,785
69363V AB3..... PSINET INC 11.00 8-01-09 CO7@100..... ..102/27/2002 [ BEAR STEARNS & CO. INC... , ..500,000 |............500,000 [.............. 40,000
N0 SO, ..ttt ettt ettt , 2,073,941
4599999. | Total - Bonds - Industrial & Miscellaneous 547 |.........2,500,000 |......... 2,534,510 2,073,941
6099997. [ Total - Bonds - Part 4. 1906 | .......5,167,742 | ......... 5,181,329 4,723,263
6099999. [Total - BONdS.........cocreurirriricicrscniniaiinines 1906 | .......5,167,742 | ......... 5,181,329 |........4,723,263 |..
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. ..ot enensensensenses | onnnnes 4,748,906 |............ XXXooooe | v 5,181,329 [ ........ 4,723,263
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Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO 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

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

NONE




Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO INSURANCE COMPANY
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
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
Common Stocks
U.S. Property and Casualty Insurer
98156@10 4.... | Worldwide Casualty Insurance Company............ [ 39896..... [8.3.b.iA oo [NO.cooi i [0 [ o, 9,462,724 |........ 10,000.000 {.......... 100.0
1099999. | Total - Common Stocks - U.S. Property and Casualty Insurer . ...9462,724 | XXXeovoees [ XXX.......
1699999. | Total - CommOon StOCKS.......cocvirirriiiirisiscscscnrisrissscincines 9,462,724 1. PO XXX.......
1799999. | Total - Preferred and CommOn SHOCK. ..ot | connessnennneennnee0 | coniaes 9,462,724 |......... XXX [ XXX.......

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: $.....20,147,645.
2. Total amount of intangible assets nonadmitted §$.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 4

1 2 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
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

NONE

El4
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Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 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
825252 30 7.. | AIM Short-Term Investments Trust Treasury Portfolio.......... [12/26/2002] The Bank of New York........ccoooovccoosrviienene. [..1.240 TMtly.. [12/31/2003
United States
7799999. [ Exempt Money Market MULUAI FUNAS. ........o.iiiiii ettt ettt o1ttt et ettt s s st et b bt st st et es et s et s s s anane
Class One Money Market Mutual Funds
United States
825251 84 6.. | AIM Short-Term Investments Co. Prime Portfolio................. [12/10/2002] The Bank of New York........ccooovvvccoosrriverene. [..1.200 [Mtly.. [12/31/2003] ............ 389,685 | .o (O (] I 389,685 |....cccouee 389,685 | 0 [, 89 |, 0.t [ 1.200
DO SIS .ttt E ettt entenes | cerreninens 389,685 | .o (O (] I 389,685 |...ccccouee 389,685 | 0 [, 89 |, 0 [..XXX. [..... XXX.....
7899999. [ Class One Money Market MULUAI FUNGS..........ceuiiu ittt ssisesnine | conssnnennes 389,685 | ..o, (O (] I 389,685 |...ccccouee 389,685 | 0 [, 89 |, 0 [.XXX. [..... XXX.....
8099999. [ Grand Total - Short-TErM INVESIMENES. ...ttt enesninne | connieneees 403,675 | (@) covvveenee. [V I 0 f . 403,675 |............ 403,675 | oo, 0f. .. 10,093 | 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
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Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO INSURANCE COMPANY
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 11,327,579 | oo 771,854 | 443,875
2. Preferred STOCKS. .....c.criiiieieieccier e | e [0 TP [0 TR 0
B T0tAIS . ettt | shreeeh et ettt 11,327,579 | oo 11,771,454 | 443,875

(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 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 WORLDWIDE DIRECT AUTO INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH
2 3

1 4 5
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 (KR L I O —— 59,812
The Provident Bank............cccv...... ._Cincinnati, Ohi0........ccoooieieiiiiiiiiiiiiieiiieeiieieieeenes | evsererenenen0.000 |0 0 [ 48,438
0199999. Total - Open DepOSIONeS. .......vveviviiieieieieieieieeaen . ....108,251
0399999. Total Cash on Deposit. N XXX......... ....108,251
0599999, TOAI CASN.........ooeivveiieceeeeceeecee ettt senene e sen e esenensaeenenes | crereraeee OO S ST .- I ] [—— 108,251

1. January.......cccoeeee. , X 10. October..........c.......
2. February... , , B TR 4,920 [11. November. .
3. March...ociiies | i, 17,655 6. June.....oovecveveiees oo 9,666 [9. September........cccoe. | oo 4,762 [12. December.............
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Annual Statement for the year 2002 of the WORLDWIDE DIRECT AUTO INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

G623

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
Florida
FLO00001. U.S. TREASURY NOTES 5.75 8-15-03.......ceuiuriririieieieiieiseeeieisi et WACHOVIA BANK,FL RSD BY INS CODE, SECTION 624.411.........ccovveneennee | cverieiienenneinnniieinneeenn 550,000 | 1o 546,518
FL00002. . |U.S. TREASURY NOTES 4.375 8-15-02.. .. | WACHOVIA BANK,FL RSD BY INS CODE, SECTION 624.411.... ....56,852
F L0999, FIOTIAA ...ttt ittt ettt ettt ettt ettt h et s et et et e h et e eheEeE£E8EE o8 eEA£EeEE£E o8 EeEeEAeEEE 4L S £EeeEeE LA eEESEeeE oL AeEeEAeEenEeE  fefieieiieieieiiiiiiiieiieeiieieiieieiisiesissesiisesessssesesesscsesiesesissesiesssiesoniesonissonsessnesenenonssnonses | conenenssssnensessnsensesseensess009,000 | i 603,370
Louisiana
LA0000T. [ oo B [U.S. TREASURY BONDS 8.875 8-15-17......coocovvcesrceenreescrcescreenssesseseenssesneensreeeneeene. | HIBERNIA NATIONAL BANK,LA RSD BY INS CODE, SECTIONS 1021 TO 1025... [ .oovvvoovoeevceencesicesiieenreeenn20,000 [ oo 20,021
LAD9999.  LOUISIAMA. ...ttt sttt sttt sttt et st eh et e et seses s e et e et eeseE o £ oee e e eEeo8eEA£E£E8£Ese8eE LA eEE£EoE84EoeE4E8£E£E£E8 S8 4E8£EoeEeE8£EoeE£EseE oL eEe  4EeEeEinEeisstiiiitiisitiisitisiiiisiitiiiisisiesieiesississssesssssssessnssinsesinsesinsesinseninsesissensesenessnesonons | enrersnensnensessnsessnsessesensesss 205000 [t 20,021
South Carolina
SC00001.].covveeeens B [U.S. TREASURY NOTES 4.375 8-15-12.....oovoosvceerccenrceenrcesnreennrcencieeneressniesnnsenneeene. | WACHOVIA BANK,SC RSD BY INS CODE, SECTION 38-9-80.......vovvocveericessenns | coomreeemressieseesseessseeseeeaas 150,000 | oo 155,051 | oo 156,796
SC99999.  SOUN CAONINA. ...ttt sttt ettt ettt tt sttt s e eh st se st e esshses st eeseE£hee8£EseE o8 EEeE8£Eoo8 £ L8 £EeE8 S8 ee8£E o8 e L8 £EeeE S8 oeE 48 £EeE8oEenE1Ee  oefeEieieessEeesessesstsesstsssstietsiisieieieiisieiisiiiieiiiieiietesieieiieieiieieiieieiieiiiiiiesieiisieiisesissssissesies| siiiesisiisiisiesesiesissisiisiiiinis 150,000 | oo 155,051 | oo 156,796
Virginia
VA0000T.].oovoean B [U.S. TREASURY NOTES 4.375 8-15-12.....coovooovceercenrccenrcennreesnrcencresneessnesnnenneceene. | SUNTRUST BANK,VA RSD BY INS CODE, SECTION 38.2-1045........ooovoovceireoss | oomreemicessiceseessseenresnnenas 100,000 103,367 104,531
VA99999.  VITGINIA. .ottt ettt ettt ettt et e s h e E e eh e 8o E e E e S E oA E R £ A £EeEE LA SE A EeE R AR bk h bbbt ....100,000 ..103,367 ...104,531
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors 0f the COMPANY. ... ... i ittt sttt sttt es st ses e ses st ses et st et et b et s esens et ens st enssbsnsstes | ciebessnssssnssnsensssnsesnsensenes 875,000 881,809 913,345

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS

Kentucky
KY00001.|...orvnvne. =T RYDER SYSTEM INC 9.875 5-15-17 C12......cuiuiieiieieireeeieiesieieseeeee e NATIONAL CITY BANK OF KENTUCKY,KY RSD BY INS CODE 304.3-140(1)........ | covevreeireireieieerserieireieneas 650,000 [ ..ooveeveirieeieeeie 648,596
KY00002.]............... B U.S. TREASURY NOTES 4.375 8-15-12. ...ttt NATIONAL CITY BANK OF KENTUCKY ,KY RSD BY INS CODE 304.3-140(1)....co. [ cooeriiiiiiieiiesisicisiiias 850,000 [ .o 878,627
KY99999.  KENMEUCKY ...ttt sttt sttt sttt ettt stttk et s e et e e ot eeseeeetsh e o8 £EeeEoEoeEeEoeE oL oe8 oL oeE£E o8 eE S8 oL £EeEA£EeEA£E LA eELE£EA£EeEAEEeEAnE1E  oeEeEieEeeifieeieiieeieeseiieieiieieiieieiieieiieieieiiiieiieieiisiiiieiesieseiiesisiesiiieiisiesisieiisiesicsesicsesicsisies| seesiesisiesissisisiesesiisiseiss 1,500,000 | oo 1,527,223
Ohio
OHO00001.|......cvevee. =T U.S. TREASURY NOTES 4.00 11-15-12. ..ot NATIONAL CITY BANK OF KENTUCKY,KY RSD BY INS CODE, SECTIONS........{ ccooeeriernicreieicen 1,000,000 | ..o 1,004,986
OHO0002. | ..ttt | ittt ettt ettt ettt eE £ eE s eh e eh e h s eh sk sttt se s 3929.08,3929.10 AND 392911 ..ottt ses s s enes | etenissestee et b e sh ettt 0 s 0
OHG0999. OO0, 1.1ttt ettt sttt ettt et ettt s sk eseh oot h ot eE ot e SEeEASEeEfoEeEASEeEA£EeeE£EeeE£EeeESE oA £E oA eEoeE oL SEeEA£E oLt £EeLAeEeeE oA eeELEeeEeEee  feEeefeieefeiiefeiieieiieseiieiesiesesieiesieiesieiiieiieieiieieiieseiieseiiesiiieiiiiiiiiiesisesisiesisiesiciesissesissssies| seiriesisesiisesisicsisiisiseiss 1,000,000 | oo 1,004,986
Z799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.. .2,500,000 | .. ...2,532,209
LS R LT oo S Y LT I 3,414,018

(@) Tncludes $




	1 - Jurat Page
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2

