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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY 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 14 15 Amount of
Interest Due
and Accrued
Amount Due Dec. 31
Rate and Accrued Current Effec-
Used Dec. 31 of Increase Year, on tive
to Current Year Gross Increase (Decrease) Bonds in Rate
Book/Adjusted Obtain on Bonds Amount (Decrease) | by Foreign |Default asto| NAIC of
CuUsIP Rate | How Maturity Option Carrying Par Fair Fair Actual not in Received by Exchange | Principal or | Desig- Date In-
Identification Description * of Paid Date Option Date Call Price Value Value Value Value Cost Default During Year Adjustment | Adjustment Interest nation Acquired terest
GOVERNMENTS
ISSUER OBL IGATIONS
UNITED STATES
912827-2J-0.._|U S TREASURY BONDS | _6.250 |FA____] },,,02/15/2007 I I 251,940 250,000 (114.7190f 286,798 253,783 5,902 15,625 (382) 1 .10/08/1997__]...6.035
912827-08-8 U S TREASURY BONDS | _7.250 |FA 1...08/15/2004 | | 200,781 200,000 {109.3750 218,750 203,469 5,477 14,522 (418) 1 _.04/26/1995_] . 6.991
TOTAL UNITED STATES 452,720 450,000 [ XXX 505,548 457,252 11,379 30,147 (800) 0 0] XXX XXX XXX
0199999 - Total Bonds - U.S. Government - Issuer Obligations 452,720 450,000 [ XXX 505,548 457,252 11,379 30,147 (800) 0 0] XXX XXX XXX
0399999 - Total - U.S. Government Bonds 452,720 450,000 | XXX 505,548 457,252 11,379 30,147 (800) 0 0] XXX XXX XXX
ILLINOIS
167484-JA-3___| IL CHICAGO PROJ AND REF GO SER 1998 . 5.250 01/01/2020. L 227,185 | . 230,000 [.0.0000 | 227,185 | 226,952 6,038 12,075 99 PE.__ _.10/13/2000....
167501-SX-4.___| IL CHICAGO BRD OF EDUC . 5.400 |.12/01/2017 248,831 250,000 {.-0.0000 248,831 248,700 1,125 13,500 62 1PE___ -.09/22/2000...
167501-SY-2___| IL CHICAGO BRD OF EDUC . 5.250 12/01/2018 .} _.12/01/2009._} ... 100.000 | ... 2,029,258 ... 2,000,000 [106.2000f..._..._.. 2,124,000 | ... 2,042,511 8,750 105,000 (9,038) 1PE . 11/05/1998.
978607-AT-6.__| IL WOOD RIVER TWP HOSP GO. _6.625 |...02/01/2014._.f 02/01/2006. 100.000 144,000 144,000 |101.6400 146,362 144,000 3,975 11,635 2 . 12/22/1993 .
TOTAL ILLINOIS 2,649,274 2,624,000 | XXX 2,746,377 2,662,162 19,888 142,210 (8,877) 0 0] XXX XXX
IND[ANA
449839-CN-7__JIN INDIANAPOLIS TPS SCHOOL BLDG..._._._.__.__.__._____| | ..5.500 [JJ [..07/05/2019_] I | 248,757 | 250,000 [109.1500] 272,875 | 248,628 | 6,722 | 13,750 | 50 | | J1PE___ 1..09/20/2000._].5.548
TOTAL INDIANA | 248,757 | 250,000 [ XXX | 272,875 | 248,628 | 6,722 | 13,750 | 50 | 0] 0] Xxx | XXX [ XXX
NEW YORK
649666-QM-9.__[NY NEW YORK RFDG GO SERIES J | ]..6.000 [FA [..08/01/2021_] I | 1,501, 141 [~ 1,600,000 [104.9200 ] 1,678,720 | 1,590,208 | 40,000 | 96,000 | 353 | | J1PE___ 1..10/22/1999_].6.050
TOTAL NEW YORK | 1,591,141 ] 1,600,000 [ XXX 1,678,720 | 1,590,208 | 40,000 | 96,000 | 353 | 0] 0] Xxx | XXX [ XXX
OHIO
151069-DZ-1.._JOH CELINA SCHOOL DIST GO | [.5.700 [JD.___] [..12/01/2016._].12/01/2007_].____ 100.000 [ 2,000,000 [ 2,000,000 J107.8300] 2,156,600 .. 2,000,000 | 9,500 | 114,000 | | | J1PE___ 1..04/23/1996._].5.699
TOTAL OHIO | 2,000,000 | 2,000,000 [ XXX | 2,156,600 | 2,000,000 | 9,500 | 114,000 | 0] 0] 0] Xxx | XXX [ XXX
TEXAS
169349-FZ-5__[TX CHINMNEY HILL MUD REFUNDING. | ]..6.500 JAO [..10/01/2014_] I | 793,526 | 800,000 [102.3900] 819,120 | 791,256 | 13,000 | 52,000 | 462 | | |2 1..06/15/1995_].6.600
TOTAL TEXAS | 793,526 | 800,000 [ XXX | 819,120 | 791,256 | 13,000 | 52,000 [ 462 | 0] 0] Xxx | XXX [ XXX
POLITICAL SUBDIVISIONS
ISSUER OBL IGATIONS
UNITED STATES
270023-AX-2.___| IN EAGLE-UNION MIDDLE SCHOOL GO | 5.900 |JU._] },,,01/15/2020,,,},,,07/15/2010,,,| ,,,,,,,,,, 100.000 | ... 2,000,000 | 2,000,000 [118.4800 ... 2,369,600 | 2,000,000 54,411 118,006 PE__ .08/18/1999._]...5.899
649665-PS-9.___|NY NEW YORK RFDG GO SERIES C | _6.000 |FA 02/01/2022_{ | 1,690,445 |~ 1,700,000 {104.8500 1,782,450 1,689,477 42,500 102,000 367 PE____ .10/22/1999 ] 6.050
TOTAL UNITED STATES 10,973,143 10,974,000 | XXX 11,825,742 10,981,731 186,021 637,967 (7,645) 0 0] XXX XXX XXX
1899999 - Total Bonds - Political Subdivisions - Issuer Obligations 10,973,143 10,974,000 | XXX 11,825,742 10,981,731 186,021 637,967 (7,645) 0 0] XXX XXX XXX
2499999 - Total - Political Subdivisions Bonds 10,973,143 10,974,000 | XXX 11,825,742 10,981,731 186,021 637,967 (7,645) 0 0] XXX XXX XXX
SPECIAL REVENUE & SPECIAL ASSESS.
ISSUER OBL IGATIONS
UNITED STATES
FLORIDA
72316W-HV-2__JFL PINELLAS CNTY HSG FINAUTH | [.5.500 WS ]..09/01/2021._]._.03/01/2011_] 100.000 | 1,390,000 [~ 1,390,000 [106.9200 | 1,486,188 | 1,390,000 | 25,483 | 83,318 | | | | [ [..06/22/2001._]5.499
TOTAL FLORIDA | 1,390,000 | 1,390,000 [ XXX | 1,486,188 | 1,390,000 | 25,483 | 83,318 | 0] 0] 0] Xxx | XXX [ XXX
MASSACHUSETTS
575566-5H-3.__[MA MASSACHUSETTS BAY TRANS AUTH. ] | [.5.750 NS ]..03/01/2018__]...03/01/2007__ ] 100.000 | 500,000 | 500,000 [108.7730] 543,865 | 500,000 | 9,583 28,839 | | | [1 1..06/03/1997_]._.5.749
TOTAL MASSACHUSETTS | 500,000 | 500,000 [ XXX | 543,865 | 500,000 | 9,583 | 28,839 | 0] 0] 0] Xxx | XXX [ XXX
MICHIGAN
594613-7D-7.__[MI_MICHIGAN STATE BLDG AUTH | ]..5.300 JAO [..10/01/2016_] I 990,382 1,000,000 {104.0500 1,040,500 988,190 13,250 53,000 551 1PE.____ .10/27/1997 ] _5.400
TOTAL MICHIGAN 990,382 1,000,000 | XXX 1,040,500 988,190 13,250 53,000 551 0 0] XXX XXX XXX
TOTAL UNITED STATES 2,880,382 2,890,000 | XXX 3,070,553 2,878,190 48,317 165,207 551 0 0] XXX XXX XXX
2599999 - Total Bonds - Special Revenue - Issuer Obligations 2,880,382 2,890,000 | XXX 3,070,553 2,878,190 48,317 165,207 551 0 0] XXX XXX XXX
3199999 - Total - Special Revenue Bonds 2,880,382 2,890,000 | XXX 3,070,553 2,878,190 48,317 165,207 551 0 0] XXX XXX XXX

PUBLIC UTILITIES (UNAFFILIATED)
ISSUER OBL IGATIONS
UNITED STATES
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
and Accrued
Amount Due Dec. 31
Rate and Accrued Current Effec-
Used Dec. 31 of Increase Year, on tive
to Current Year Gross Increase (Decrease) Bonds in Rate
Book/Adjusted Obtain on Bonds Amount (Decrease) | by Foreign |Default asto| NAIC of
CuUsIP Rate Maturity Option Carrying Par Fair Fair Actual not in Received by Exchange | Principal or | Desig- Date In-
Identification Description of Date Option Date Call Price Value Value Value Value Cost Default During Year Adjustment | Adjustment Interest nation Acquired terest
494550-AK-2.___|KINDER MORGAN ENERGY PARTNERS .. _7.125 |.-.03/15/2012 1,003,408 | .- 1,000,000 [112.1280 1,121,280 1,003,590 20,979 35,823 (182) 2 .03/14/2002_)....7.074
668074-AJ-6._._| NORTHWESTERN CORP SR NOTES _8.750 |..03/15/2012 1,997,006 | 2,000,000 |.71.8600 1,437,200 1,996,820 51,528 88,472 186 2PE .03/08/2002_)....8.774
TOTAL UNITED STATES 3,000,414 3,000,000 | XXX 2,558,480 3,000,410 72,507 124,295 4 0 0] XXX XXX XXX
3299999 - Total Bonds - Public Utilities - Issuer Obligations 3,000,414 3,000,000 | XXX 2,558,480 3,000,410 72,507 124,295 4 0 0] XXX XXX XXX
3899999 - Total - Public Utilities Bonds 3,000,414 3,000,000 | XXX 2,558,480 3,000,410 72,507 124,295 4 0 0] XXX XXX XXX
INDUSTRIAL & MISC. (UNAFFIL)
ISSUER OBL IGATIONS
UNITED STATES
023654-AW-6.__| AMERICA WEST AIRLINES 1999-1 PASS THROUG.... _7.930 |JJ 01/02/2019. 1,379,916 | .- 1,379,916 [102.0000 1,407,514 1,379,916 54,410 109,532 1 09/14/1999._._.7.927
137114 -AB-0..__| CANANDAIGUA WINE BRANDS SR NOTES.... ... 8.625 |FA 08/01/2006. 1,500,000 | .- 1,500,000 {106.0000 1,590,000 1,500,000 53,906 129,375 3 _.07/28/1999. .
373298-BG-2.._| GEORGIA PACIFIC CORP. 9.500 |MN 05/15/2022 885,000 1,000,000 .88.5000 885,000 991,500 12,139 156,750 | ... (107,103) 3 05/11/1992 _. .
410522-AE-6._|M A HANNA CO SR NOTES . 9.375 |MS.___| 1.-.09/15/2003 1,999,040 | .. 2,000,000 [99.9520 2,085,360 55,208 187,500 (19,260) 3 .05/08/1992 _. .
477122-AW-5___| JET EQUIPMENT TRUST 1995 B - C...____ _9.710 |FA 02/15/2015. 150,000 1,500,000 .12.0000 1,500,000 145,650 (1,350,000) 42,886 |6 _.07/17/1995. .
59832W-AF-6.__| MIDWEST GENERATION LLC PASS THRU CERTS... .8.560 |JJ 01/02/2016. 1,260,000 63.0000 2,000,000 85,124 171,200 | ... (740,000) 3 _..08/17/2000. .
61688A-AX-6.__| JP MORGAN & CO SUB NOTES _6.000 |JJ 01/15/2009._ . bl 2,251,923 105.2000 2,252,166 61,863 (243) 1 1071572002 .
67982X-AB-4.___| OLD KENT BANK NOTES _7.750 |FA 08/15/2010.f b 2,996,258 112.2300 2,995,470 . 87,833 | ... 232,500 760 1 ~..08/08/2000. .
718154-BP-1.___|PHILIP MORRIS COS NOTES 8.250 |AO 10/15/2003 1,502,130 103.6200 1,521,015 26,125 123,750 (2,232) 1 .02/18/1992 .
852060-AR-3.__| SPRINT CAPITAL CORP. 7.900 |MS._.__| |.-.03/15/2005. 1,998,812 101.0000 1,998,420 46,522 79,439 392 2 ~..03/08/2002 .
860831-AD-8 | STILLWELL FINANCIAL NOTES _7.000 |MN 11/01/2006. 999,188 100.8920 999,000 11,667 69,028 188 2 _.04/09/2002 .
92839U-AB-3.___| VISTEON CORP NOTES 8.250 |FA 08/01/2010. 998,792 1,000,000 [106.1050 998,530 34,375 82,500 244 2PE__ .07/31/2000._.)....8.272
949746-CR-0.___| WELLS FARGO & CO SUB NOTES _5.000 |MN Mmis2004 f b ) 2,440,857 | 2,500,000 |101.0070 2,440,550 19,097 307 1 _11/22/2002_)._.5.270
TOTAL UNITED STATES 20,361,916 22,615,916 [ XXX 21,210,171 22,661,927 548,270 1,487,224 (2,216,948) 0 42,886 | XXX XXX XXX
3999999 - Total Bonds - Industrial, Misc. - Issuer Obligations 20,361,916 22,615,916 [ XXX 21,210,171 22,661,927 548,270 1,487,224 (2,216,948) 0 42,886 | XXX XXX XXX
4599999 - Total - Industrial and Miscellaneous Bonds 20,361,916 22,615,916 [ XXX 21,210,171 22,661,927 548,270 1,487,224 (2,216,948) 0 42,886 | XXX XXX XXX
5499999 - Total - Issuer Obligations 37,668,575 39,929,916 | XXX 39,170,494 39,979,510 866,493 2,444,840 (2,224,838) 0 42,886 | XXX XXX XXX
5599999 - Total - Single Class Mortgage-Backed/Asset -Backed Securities 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
5699999 - Total - Defined Multi-Class Residential Mortgage-Backed Securities 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
5799999 - Total - Other Multi-Class Residential Mortgage-Backed Securities 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
5899999 - Total - Defined Multi-Class Commercial Mortgage-Backed Securities 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
5999999 - Total - Other Multi-Class Commercial Mortgage-Backed Securities 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
6099999 Totals 37,668,575 39,929,916 | XXX 39,170,494 39,979,510 866,493 2,444,840 (2,224,838) 0 42,886 | XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate Per 10 11
Share
Used to Increase Increase
Rate Obtain (Decrease) (Decrease) by NAIC
CcuslIP Number of Par Value Per Book/Adjusted Fair Declared but  |Amount Received by Foreign Exchange| Desig- Date
Identification Description Shares Per Share Share Carrying Value Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment nation Acquired
PUBLIC UTILITIES (UNAFFILIATED)
UNITED STATES
172474-20-7___| CINERGY CORP 9.50% FELINE PRIDES 20,000,000 | 50.00 | 0.000 1,108,000 | 55.400 1,108,000 1,000,000 86,819 108,000 [ ] P2A 1 12/12/2001._
25746U-40-6___[ DOMINION RESOURCES INC 8.75% UPPER DECS 10,000.000 | 50.00 | 0.000 500,000 | 48.560 485,600 500,000 2859 b p P2L__ | 03/13/2002
TOTAL UNITED STATES 1,608,000 XXX 1,593,600 1,500,000 115,378 108,000 0 XXX XXX
6199999 - Total - Preferred Stock - Public Utility 1,608,000 XXX 1,593,600 1,500,000 115,378 108,000 0 XXX XXX
INDUSTRIAL & MISC. (UNAFFIL)
UNITED STATES
26632M-20-1___[DURA AUOTMOTIVE SYSTEMS $1.875 CAP TR 40,000.000 25.00 | 17.740 709,600 | 17.740 709,600 934,000 75,050 (224,400) P4LZ ] ..09/03/1998 |
285661-20-3__|ELECTRONIC DATA SYSTEMS $3.8125 FELINE 40,000.000 50.00 | .21.910 876,400 | 21.910 876,400 2,000,000 152,500 (1,123,600 _RP3A___] _06/20/2001_.
TOTAL UNITED STATES 1,586,000 XXX 1,586,000 2,934,000 227,550 (1,348,000) 0 XXX XXX
6399999 - Total - Preferred Stock - Industrial, Misc. 1,586,000 XXX 1,586,000 2,934,000 227,550 (1,348,000) 0 XXX XXX
6599999 Total - Preferred Stocks 3,194,000 XXX 3,179,600 4,434,000 342,928 (1,240,000) 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
8 9 Increase
Rate Per Share Increase (Decrease) by NAIC
CcuslIP Book/Adjusted Used to Obtain Declared but Amount Received (Decrease) by Foreign Exchange Desig- Date
Identification Description Number of Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment nation (a) | Acquired
BANKS, TRUST AND INSURANCE COS.
UNITED STATES
337915-10-2__|FIRST MERIT CORPORATION | 30,000.000 649,800 21.660 649,800 724,648 29,400 (162,900) L 08/21/1998
TOTAL UNITED STATES 649,800 XXX 649,800 724,648 29,400 (162,900) 0 XXX XXX
6799999 - Total - Common Stock - Banks, Trust, Insurance 649,800 XXX 649,800 724,648 29,400 (162,900) 0 XXX XXX
INDUSTRIAL & MISC. (UNAFFIL)
UNITED STATES
302316-10-2___[EXXON MOBIL CORPORATION 102,000.000 3,563,880 34,940 3,563,880 1,524,925 93,840 (444,720) L 05/05/1992._.
742718-10-9._| PROCTER & GAMBLE CORPORATION 50,000.000 | 4,297,000 85.940 4,297,000 1,731,957 79,000 354,168 L 06/09/1995._.
983024-10-0___[WYETH 25,000.000 935,000 37.400 935,000 926,500 8,500 L 12/27/2002_]
TOTAL UNITED STATES 8,795,880 XXX 8,795,880 4,183,382 172,840 (82,052) 0 XXX XXX
6899999 - Total - Common Stock - Industrial, Misc. 8,795,880 XXX 8,795,880 4,183,382 172,840 (82,052) 0 XXX XXX
7099999 Total - Common Stocks 9,445,680 XXX 9,445,680 4,908,030 202,240 (244,952) 0 XXX XXX
7199999 Total - Preferred and Common Stocks 12,639,680 XXX 12,625,280 9,342,030 545,168 (1,484,952) 0 XXX XXX

(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 CINCINNATI INDEMNITY COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
CusIP Number of Actual Paid for Accrued
Identification Description Date Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends
BONDS
PUBLIC UTILITIES (UNAFFILIATED)
UNITED STATES
,,,,,,,, 494550-AK-2 | KINDER MORGAN ENERGY PARTNERS 7.125 03/15/2012 | 03/14/2002_.____| LEHMAN BROTHERS 1,003,590 |.....__.._.....1,000,000 { .99
,,,,,,,, 668074-AJ-6.__.___|NORTHWESTERN CORP SR NOTES 8.750 03/15/2012 | 03/08/2002...._ | CREDIT SUISSE FIRST BOSTON 1,996,820 2,000,000
3899996 - Bonds - Public Utilities - United States 3,000,410 3,000,000 990
3899999 - Total - Bonds - Public Utilities 3,000,410 3,000,000 990
INDUSTRIAL & MISC. (UNAFFIL)
UNITED STATES
,,,,,,,, 61688A-AX-6._____]| JP MORGAN & CO SUB NOTES 6.000 01/15/2009. 10/15/2002.._._ | SPEARS, LEEDS, & KELLOGG 2,252,166 2,236,000 34,658
_..852060-AR-3 SPRINT CAPITAL CORP 7.900 03/15/2005. 03/08/2002 DEUTSCHE 1,998,420 2,000,000
860831-AD-8 STILLWELL FINANCIAL NOTES 7.000 11/01/2006. 04/09/2002 DAIN RAUSCHER 999,000 1,000,000 | 30,333
,,,,,,,, 949746-CR-0. WELLS FARGO & CO SUB NOTES 5.000 11/15/2014 11/22/2002...._ | GOLDMAN SACHS 2,440,550 2,500,000 9,375
4599996 - Bonds - Industrial and Misc - United States 7,690,136 7,736,000 74,366
4599999 - Total - Bonds - Industrial, Misc. 7,690,136 7,736,000 74,366
6099997 - Total - Bonds - Part 3 10,690,546 10,736,000 75,356
6099998 - Total - Bonds - Part 5 0 0 0
6099999 - Total - Bonds 10,690,546 10,736,000 75,356
PREFERRED STOCKS
PUBLIC UTILITIES (UNAFFILIATED)
UNITED STATES
,,,,,,,,, 25746U-40-6._____[DOMINTON RESOURCES INC 8.75% UPPER DECS | 03/13/2002____JSALOMON SWMITH BARNEY. 10,000.000 500,000
TOTAL UNITED STATES 500,000 XXX 0
6199999 - Total - Preferred Stocks - Public Utilities 500,000 XXX 0
6599997 - Total - Preferred Stocks - Part 3 500,000 XXX 0
6599998 - Total - Preferred Stocks - Part 5 0 XXX 0
6599999 - Total - Preferred Stocks 500,000 XXX 0
COMMON STOCKS
INDUSTRIAL & MISC. (UNAFFIL)
UNITED STATES
,,,,,,,, 832696-40-5._._____| JM SMUCKER CO. | 06/03/2002...._._.| FREE RECEIVE OF SECURITIES 1,000.000 13,668
,,,,,,,, 983024-10-0._.__.__| WYETH | 12/27/2002._._.__|PIPER, JAFFRAY & HOPEWOOD, 25,000.000 926,500
TOTAL UNITED STATES 940,168 XXX 0
6899999 - Total - Common Stocks - Industrial, Misc. 940,168 XXX 0
7099997 - Total - Common Stocks - Part 3 940,168 XXX 0
7099998 - Total - Common Stocks - Part 5 1,500,000 XXX 0
7099999 - Total - Common Stocks 2,440,168 XXX 0
7199999 - Total - Preferred and Common Stocks 2,940,168 XXX 0
7299999 Totals 13,630,715 XXX 75,356
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY 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
Increase (Decrease) Foreign Interest on | Dividends on
Number of Book/Adjusted (Decrease) | by Foreign Exchange |Realized Gain| Total Gain Bonds Stocks
CuUsIP Disposal Shares of Carrying Value at by Exchange | Gain (Loss) (Loss) on (Loss) on Received Received
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost Disposal Date Adjustment | Adjustment | on Disposal Disposal Disposal During Year | During Year
BONDS
POLITICAL SUBDIVISIONS
UNITED STATES
ILLINOIS
IL SANDWICH CNTY GO
800222-AJ-0....|7.250 01/01/2002 .01/01/2002..._| VAR10US 1,371,900 1,345,000 1,345,000 1,345,000 f oo b 26,900 | 26,900 48,889
IL WOOD RIVER TWP HOSP GO
978607-AT-6._._|6.625 02/01/2014 _12/16/2002.__| VARI0US 220,000 220,000 220,000 220,000 0 16,823
TOTAL ILLINOIS 1,591,900 1,565,000 1,565,000 1,565,000 0 0 0 26,900 26,900 65,712 XXX
2499996 - Bonds - Political Subdivisions - United States 1,591,900 1,565,000 1,565,000 1,565,000 0 0 0 26,900 26,900 65,712 XXX
2499999 - Bonds - Political Subdivisions 1,591,900 1,565,000 1,565,000 1,565,000 0 0 0 26,900 26,900 65,712 XXX
SPECIAL REVENUE & SPECIAL ASSESS.
UNITED STATES
FLORIDA
FL PINELLAS CNTY HSG FIN AUTH l |
72316W-HV-2__]5.500 09/01/2021 10/01/2002__| SECURITY CALLED BY 1SSUER 65,000 65,000 65,000 65,000 0 3,896
TOTAL FLORIDA 65,000 65,000 65,000 65,000 0 0 0 0 0 3,89 XXX
3199996 - Bonds - Special Revenues - United States 65,000 65,000 65,000 65,000 0 0 0 0 0 3,89 XXX
3199999 - Bonds - Special Revenues 65,000 65,000 65,000 65,000 0 0 0 0 0 3,89 XXX
INDUSTRIAL & MISC. (UNAFFIL)
UNITED STATES
AMERICA WEST AIRLINES 1999-1 PASS THROU
023654-AW-6....|7.930 01/02/2019, 01/02/2002._. | SINKING FUND REDEMPTION 45,390 45,390 45,390 45,390 0 1,805
GEORGIA PACIFIC CORP
373298-BG-2_._[9.500 05/15/2022 ~10/30/2002._. | VAR10US 996,000 1,300,000 1,288,950 1,288,950 a5l (294,149)] . (294,149) 56,551
OCEAN ENERGY INC SR SUB NOTES
674812-AC-6....|8.875 07/15/2007 07/15/2002.. | SECURITY CALLED BY ISSUER 1,044,380 1,000,000 1,001,158 1,000,946 (175) 43,609 43,609 88,750
SFC SUB INC DEBENTURES
784127 -AA-0....| 12/15/2009 10/01/2002._. | SECURITY CALLED BY 1SSUER 141 47,894 1,687 (1,661) 116 116
UNITED AIRLINES SR UNSEC NOTES
909279-AT-8._..19.125 01/15/2012 09/05/2002__| BEAR STEARNS 165,000 1,000,000 977,920 722,630 | 262328 Vbl (819,958) ). (819,958) 105,191
4599996 - Bonds - Industrial and Misc - United States 2,250,911 3,393,284 3,313,418 3,059,603 260,907 0 0 (1,070,382) (1,070,382) 252,297 XXX
4599999 - Bonds - Industrial and Miscellaneous 2,250,911 3,393,284 3,313,418 3,059,603 260,907 0 0 (1,070,382) (1,070,382) 252,297 XXX
6099997 - Bonds - Part 4 3,907,811 5,023,284 4,943,418 4,689,603 260,907 0 0 (1,043,482 (1,043,482 321,905 XXX
6099998 - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 XXX
6099999 - Total - Bonds 3,907,811 5,023,284 4,943,418 4,689,603 260,907 0 0 (1,043,482 (1,043,482 321,905 XXX
PREFERRED STOCKS
BANKS, TRUST AND INSURANCE COS.
UNITED STATES
039322-87-1__JWASHINGTON MUTUAL INC $4.00 CV PIES ] ] _08/16/2002__JEXCHANGED | 30,000.000 1,500,000 0.00 1,500,000 | 2,204,100 |........ (704,100) 0 90,000
TOTAL UNITED STATES 1,500,000 XXX 1,500,000 2,204,100 (704,100) 0 0 0 0 XXX 90,000
6299999 - Preferred Stocks - Banks, Trust and Insurance Companies 1,500,000 XXX 1,500,000 2,204,100 (704,100) 0 0 0 0 XXX 90,000
6599997 - Preferred Stocks - Part 4 1,500,000 XXX 1,500,000 2,204,100 (704,100) 0 0 0 0 XXX 90,000
6599998 - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX 0
6599999 - Total - Preferred Stocks 1,500,000 XXX 1,500,000 2,204,100 (704,100) 0 0 0 0 XXX 90,000
COMMON STOCKS
INDUSTRIAL & MISC. (UNAFFIL)
UNITED STATES
302316-10-2..._[EXXON MOBIL CORPORATION. _.].-12/30/2002 | MERRILL LYNCH 38,000.000 1,326,289 568,575 1,493,400 | . (924,825) 757,714 757,714 34,960
742718-10-9..._[PROCTER & GAMBLE CORPORAT[ON.. .06/03/2002._. | RETURN OF CAPITAL 13,668 13,668 0
832696-40-5..._| M _SMUCKER CO ..10/31/2002... | AUTRANET INC. 1,000.000 36,260 13,668 13668 fooooooo b 22591 | 22,591 200
TOTAL UNITED STATES 1,376,217 XXX 595,911 1,507,068 (924,825) 0 0 780,306 780,306 XXX 35,160
6899999 - Common Stocks - Industrial and Miscellaneous 1,376,217 XXX 595,911 1,507,068 (924,825) 0 0 780,306 780,306 XXX 35,160
7099997 - Common Stocks - Part 4 1,376,217 XXX 595,911 1,507,068 (924,825) 0 0 780,306 780,306 XXX 35,160
7099998 - Common Stocks - Part 5 2,196,653 XXX 1,500,000 1,500,000 0 0 0 696,653 696,653 XXX 0
7099999 - Total - Common Stocks 3,572,870 XXX 2,095,911 3,007,068 (924,825) 0 0 1,476,958 1,476,958 XXX 35,160
7199999 - Total - Preferred and Common Stocks 5,072,870 XXX 3,595,911 5,211,168 (1,628,925) 0 0 1,476,958 1,476,958 XXX 125,160
7299999 Totals 8,980,681 XXX 8,539,330 9,900,771 (1,368,018) 0 0 433,417 433,417 321,905 125,160
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY COMPANY

SCHEDULE D - PART 5

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

1 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase
(Bonds) or Book/Adjusted Increase (Decrease) Foreign Interest and Paid for
Number of Carrying Value | (Decrease) | by Foreign Exchange Realized Total Dividends Accrued
CusIP Date Disposal Shares at Disposal by Exchange | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest and
Identification Description Acquired Name of Vendor Date Name of Purchaser (Stock) Actual Cost Consideration Date Adjustment | Adjustment | on Disposal | on Disposal | on Disposal | During Year | Dividends
065416-11-7___| Bank United Corp. 08/16/2002.__ | Exchanged .. .09/11/2002_[First Union Capital Mark | 33,390.000 1,350 1,953 1,350 603 603
939322-10-3___|Washington Mutual Inc____ | | _08/16/2002 | Exchanged._._ _10/17/2002_| Various 65,112.000 | 1,498,650 | . 2,194,700 1,498,650 696,050 696,050
6799999 - Common Stocks - Banks, Trust and Insurance Companies XXX 1,500,000 2,196,653 1,500,000 696,653 696,653
7099998 - Total - Common Stocks XXX 1,500,000 2,196,653 1,500,000 696,653 696,653
7199999 - Total - Preferred and Common Stocks 1,500,000 2,196,653 1,500,000 696,653 696,653
7299999 Totals 1,500,000 2,196,653 1,500,000 696,653 696,653




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY COMPANY

Schedule D - Part 6 - Section 1

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1

NONE

Schedule DB - Part A - Section 1

NONE

Schedule DB - Part A - Section 2

NONE

Schedule DB - Part A - Section 3

NONE

Schedule DB - Part B - Section 1

NONE

Schedule DB - Part B - Section 2

NONE

Schedule DB - Part B - Section 3

NONE

Schedule DB - Part C - Section 1

NONE

Schedule DB - Part C - Section 2

NONE

E14, E15, E16, E17, E18, E19



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY COMPANY

Schedule DB - Part C - Section 3

NONE

Schedule DB - Part D - Section 1

NONE

Schedule DB - Part D - Section 2

NONE

Schedule DB - Part D - Section 3

NONE

Schedule DB - Part E - Section 1

NONE

E20, E21, E22



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY 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 Fair Value(-), or

Statement (Admitted) Fair Value Fair Value over
Value (a) Statement (+)

1. Bonds 37,668,575 | ... 39,189,812 (... 1,521,237
2. Preferred Stocks 3,194,000 | 3,179,600 | (14,400)
3. Totals 40,862,575 42,369,412 1,506,837

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

The majority of all fair market values are obtained from Interactive Data Corporation, a pricing vendor.
price, the fair market value is analytically determined by a brokerage firm which trades this type of security.

For any security that Interactive Data is unable to

E23




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6
Amount of Interest | Amount of Interest
Received Accrued
Rate of During December 31 of
Depository Interest Year Current Year Balance *
PNC Bank, Regular Account Cincinnati, Ohio 3,696,267 | ...
PNC Bank, Investment Account Cincinnati, Ohio, 15,755
0199998 Deposits in B depositories that do not exceed the
allowable limit in any one depository (See Instructions) - open depositories XXX XXX
0199999 Totals - Open Depositories XXX 15,755 3,696,267 | XXX
0399999 Tolal Cash on Deposit XAK 15,755 3,696,267 | K.
0499999 Cash in Company's 0ffice XXX XXX XXX XXX
0599999 Total Cash XXX 15,755 3,696,267 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 7,354, 4. April (69,225)| 7. July 2,595,792 |10. October 4,858,
2. February .. 7,293,950 |5. May 807,674 (8. August [ . 3,294,482 |11. November . 5,661,729
3. March 1,245,412 |6. June 788,898 |9. September 4,350,190 |12. December 3,696,267

E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE CINCINNATI INDEMNITY COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value Statement Value (a) Fair Value

00001 B U S Treasury Bonds 7 1/4% Due 8/15/2004. North Carolina, Wachovia Bank-NC, Policyholder Security. 200,000 200,781 218,750
XX99999 - Total - Not All Policyholders 200,000 200,781 218,750
00001 B IN Eagle-Union Middle School Go 5.9% Due 1/15/2020. Arizona, Bny Western Trust Company-AR, Policyholder Security 150,000 150,000 f 177,720
00002 B IL Chicago Proj and Ref Go Ser 5 1/4% Due 1/1/2020. Florida, Salem Trust Company-FL, Policyholder Security. 230,000 227,185 227,185
00003 B IN Eagle-Union Middle School Go 5.9% Due 1/15/2020. Georgia, Wachovia Trust Svcs of Georgia-GA, Policyholder Security 100,000 100,000
00004 B OH Celina School Dist Go 5.7% Due 12/01/2016 OH, State of Ohio Dept of Ins., Policyholder Security 2,000,000 2,000,000 |-
00005, B IL Chicago Brd of Education 5 1/4% Due 12/01/2018 OH, State of Ohio Dept of Ins., Policyholder Security 2,000,000 2,029,258
00006. B IN Indianapolis IPS School Bldg 5.5% Due 07/05/2019 OH, State of Ohio Dept of Ins., Policyholder Security 250,000 248,757
00007 B MI Michigan State Bldg Auth 5.3% Due 10/01/2016 OR, US National Bank of Oregon, Policyholder Security 370,000 366,441
00008 B WA Massachusetts Bay Trans Auth 5 3/4% Due 03/01/2018 SC, Wachovia Bank of SC NA, Policyholder Security 300,000 300,000
00009 B NY New York RFDG Go Series J 6% Due 08/01/2021 VA, Suntrust Bank-VA, Policyholders Security. 250,000 248,616
00010. B IL Chicago Brd of Educ 5.4% Due 12/01/2017. AR, Bankers Trust Company, Policyholders Security. 250,000 248,831
7799999 - Total - All Policyholders 5,900,000 5,919,088 6,299,295

9999999 Totals 6,100,000 6,119,869 6,518,045

(@) Including$ 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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