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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance Company

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
U.S. Governments - Issuer Obligations
US Governments
Issuer Obligations (10)
United States
3133MA-UH-0.. FEDERALHOME LNBKSCONSBD ...... ...... .... 7.880 FA ... 02/16/2010 ............ ... 0.000 ..... 4,000,000 ..... 4,000,000 ..... 11156 ... 4,446,240 ... 4,000,000 ....... 118,200 ...... 315,200 ... 0 0 0 1. 02/08/2000 7.880
3133MB-JA-6 .. FEDERALHOME LNBKSCONSBD ...... ...... .... 7.625 MN .. 05/14/2010 ............ ... 0.000 ..... 3,342,126 ... 3,250,000 ..... 128719 ... 4,020,868 ..... 3,363,295 ... 32,353 ... 47,813 ... (9,269) ............ 0 0 1. 07/2712000 7.122
3134A1-AZ-3 .. FEDERALHOME LNMTGCORPDEB ..... ...... .... 7.140 MS .. 09/13/2006 ............ ... 0.000 ..... 3,069,728 ... 3,000,000 ..... 116.563 ... 3,496,890 ... 3,155,310 ........ 64,260 ...... 214,200 ... (16,305) ............ 0 0 1. 1111211996 6.420
31359M-ML-4 .. FEDERAL NATLMTGASSNNT .......... ...... ... 6.250 MS .. 03/22/2012 ............ ... 0.000 ..... 3,154,752 ... 3,000,000 ..... 107.906 ... 3,287,180 ... 3,159,480 ........ 51,563 ....... 93,750 ....... (4,728) ............ 0 0 1. 08/21/2002 5.527
3136F2-QH-4 .. FEDERALNATLMTGASSNNTS ......... ...... ... 5.750 MN .. 11/07/2017  11/07/2005 ... 100.000 ..... 3,082,901 ... 3,000,000 ..... 103.000 ..... 3,090,000 ..... 3,082,500 ........ 2875 0 o1 0 0 1. 1213012002 4.700
912810-CE-6. .. UNITED STATESTREASBDS ............ ...... ... 8.750 MN .. 11/15/2008 ............ ... 000 ... 1,941,890 ... 2,000,000 ..... 106.250 ..... 2,125,000 ..... 1,882,500 ........ 2721 ... 175,000 ........ 7,08 0 0 1. 07/25/1988 9.401
912810-CG-1 .. UNITED STATESTREASBDS ............ ...... ... 9.125 MN .. 05/15/2009 ............ ... 000 ... 2,959,578 ... 2,964,155 ... 110.188 ... 3,266,143 ... 2,958,517 ... BT 20,479 ... a5 0 0 1. 09/23/2000 9.153
912810-CK-2... UNITED STATESTREASBDS ............ ...... ... 10.375 MN .. 11/15/2009  11/15/2004 ... 100.000 ..... 2,009,742 ... 2,000,000 ..... 115.844 ... 2,316,880 ..... 2,147,500 ........ 26,941 ... 207,500 ...... (14,128) ............ 0 0 1. 07/13/1988 9.475
912810-DG-0 .. UNITED STATESTREASBDS ............ ...... ... 11.875 MN .. 11/15/2003 ............ ... 0.000 ....... 308,073 ... 300,000 ..... 109.125 ... 27,3715 ... 389,375 ... 4,605 ... 35,625 ... (8,667) ............ 0 0 1. 09/30/1986 8.570
912810-DM-7 .. UNITED STATESTREASBDS ............ ...... ... 11.625 MN .. 11/15/2004 ............ ... 0.000 ..... 4,157,810 ... 4,000,000 ..... 118.500 ... 4,740,000 ..... 4,801,250 ........ 60,373 ...... 465,000 ...... (74,509) ............ 0 0 1. 10/21/1987 9.264
912810-DQ-8 .. UNITED STATESTREASBDS ............ ...... ... 12.000 MN .. 06/15/2006 ............ ..... 0.000 ..... 1,602,987 ... 1,500,000 ..... 123.781 ... 1,856,715 ..... 1,612,656 ........ 2,370 ... 180,000 ....... (1,207) o 0 0 1. 03/26/1985 11.885
912810-DU-9 .. UNITED STATESTREASBDS ............ ...... ... 9.375 FA ... 02/15/2006 ............ ..... 0.000 ..... 1,146,496 ... 1,125,000 ..... 122.000 ..... 1,372,500 ... 1,195,664 ........ 39,837 ... 105,469 ....... (5,822) ............ 0 0 1. 05/16/1989 8.657
912810-DZ-8 ... UNITED STATESTREASBDS ............ ...... ... 8.875 FA ... 08/15/2017 ............ ... 0.000 ..... 4,943,119 ... 5,000,000 ..... 146.156 ... 7,307,800 ..... 4,928,906 ....... 167,612 ...... 443,750 ... 1,79 . 0 0 1. 10/09/1990 9.014
912810-EW-4 .. UNITED STATESTREASBDS ............ ...... ... 6.000 FA ... 02/15/2026 ............ ... 0.000 ....... 728,518 ... 700,000 ..... 114594 ... 802,158 ....... 729,125 ... 15,864 ....... 39,000 ......... (547) ... 0 0 1. 05/01/2002 5.680
912810-EX-2... UNITED STATESTREASBDS ............ ...... ... 6.750 FA ... 08/15/2026 ............ ... 0.000 ..... 1,510,623 ... 1,500,000 ..... 125,125 ... 1,876,875 ... 1,511,484 ... 38,244 ... 101,250 ......... (184) ... 0 0 1. 06/20/1997 6.689
912810-FD-5. .. UNITED STATESTREASINFLIDX ........ ...... ..., 3.625 AO... 04/15/2028 ............ ... 0.000 ..... 5,540,139 ... 5,000,000 ..... 1M7.031 ... 5,851,550 ..... 5,004,749 ... ... 43,53 ... 200,479 ... M1456 ... 0 0 1. 02/16/1999 3.695
912827-3T-7 ... UNITED STATESTREASINFLIDX ........ ...... ... 3.625 JJ ... 01/15/2008 ............ ... 0.000 .... 13,369,903 .... 12,000,000 ..... 109.719 13,166,280 .... 12,005,614 ....... 25511 ... 81116 .. 82,191 0 0 1. 02/12/1999 3.783
.............. Subtotal United States .................. o ... 56,788,445 54,339,155 ... ..... ... 63,300,454 ... 55827,985 .......996,002 ... 3,575,631 ......268,012 ............0 .00 ..
0199999 - U.S. Governments - Issuer Obligations . ........... ... 56,788,445 54,339,155 ... 63,300,454 ... 55,827,985 ....... 996,002 .... 3,575,631 ...... 208,012 ............ 0 0
0399999 - Subtotal - U.S. GOVEIMMENES ... .. .. . o 56,788,445 54,339,155 ... 63,300,454 ... 55,827,985 ....... 996,002 .... 3,575,631 ...... 208,012 ............ 0 0
States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
State, Territories and Possessions
Issuer Obligations (10)
Canada
448814-EK-5 ... HYDRO-QUEBECDEBSERIU ........... ...... ... 7.500 AO... 04/01/2016 ............ ... 0.000 ..... 2,588,906 ..... 2,500,000 ..... 124.802 ... 3,120,050 ..... 2,607,000 ........ 46,875 ... 187,500 ....... 3,965) ... 0 0 1PE... 10/21/1997 7.080
448814-HR-7 .. HYDRO-QUEBECNT .................oo e 6.300 MN .. 05112011 ... 0.000 ..... 1,020,920 ..... 1,000,000 ..... 113.851 ... 1,138,510 ... 1,022,730 ......... 8,750 ....... 63,000 ....... (1,810) ... 0 0 1. 01/09/2002 5.977
.............. Subtotal Canada ... ....3,609,825 003,500,000 ... ... 4,258,560 ..... 3,629,730 ........ 55625 ......250,500 ....... (5,775) ............ 0 00
1199999 - States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........................................ ... 3,609,825 ... 3,500,000 ... 4,258,560 ..... 3,629,730 ... .. 55,625 ... 250,500 ....... (5,775) ............ 0 ... 0
1799999 - Subtotal - States, Territories and Possessions (Direct and Guaranteed) .............................oo 3,609,825 ... 3,500,000 ... 4,258,560 ..... 3,629,730 ... .. 55,625 ... 250,500 ....... (5,775) ............ 0 ... 0
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
Special Revenue & Assessment
Issuer Obligations (10)
United States
880591-BL-5 ... TENNESSEE VALLEY AUTHPWRBD ..... ...... .... 8.250 AO... 04/15/2042 10/15/2029 ... 100.750 ..... 3,073,516 ... 3,000,000 ....... 0.000 ..... 3,013,516 ... 3,075,000 ........ 52,250 ...... 47,500 ......... (539) ... 0 0 1. 05/25/2000 8.033
.............. Subtotal United States ................... .. 003,073,516 000 3,000,000 L. 3,073,516 ... 3,075,000 ... 52,250 ... 247,500 ... (B39) . 0 0
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations ............ ... ... 3,073,516 ... 3,000,000 ... 3,073,516 ... 3,075,000 ........ 52,250 ... 247,500 ......... (539) ... 0 ... 0
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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
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
Single Class Mortgage (SC)
United States
31292H-MU-5 .. FHLMC GOLD PC GROUP POOL CO1271 .. ...... .... 6.500 MTLY 12/01/2031 ............ ... 0.000 ..... 1,909,471 ... 1,879,325 ... 0.000 ..... 1,909,471 ... 1,908,983 ........ 10,180 ... M976 ... 488 0 01.... 01/14/2002 5.793
.............. Subtotal United States ................... o s 1,009,471 1,879,325 1,909,471 o0 1,908,983 L 10,180 L M1,976 488 0 0
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.................. ..... 1,909,471 ... 1,819,325 ... 1,909,471 ... 1,908,983 ........ 10,180 ...... 111,976 ... 488 0 ... 0
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
Defined Multi-Class Residential (DR)
United States
31337T0-UY-8 .. FHLMC REMIC SER 1560-PJPAC ......... ...... ..., 6.600 MTLY 10/15/2022 04/01/2005 ... 100.000 ..... 6,949,999 ... 7,000,000 ....... 0.000 ..... 6,949,999 ... 6,858,906 ........ 38,500 ... 462,000 ....... 20468 ... 0 0 1. 11/13/1995 6.962
3133T4-6R-2 . .. FHLMC REMIC SER GO32-THPAC ........ ...... ... 7.000 MTLY 09/25/2022 09/01/2004 ... 100.000 ..... 5,402,99% ... 5,500,000 ....... 0.000 ..... 5,402,996 ..... 4,881,250 ........ 32,083 ... 385,000 ...... 13,283 ... 0 0 1. 11/09/1994 8.910
3133TA-VD-1 .. FHLMC REMIC SER1985PLPAC ......... ...... .... 6.500 MTLY 10/17/2026 03/01/2007 ... 100.000 ..... 4,808,133 ... 5,000,000 ....... 0.000 ..... 4,808,133 ... 4,675,000 ........ 21,083 ... 325,000 ....... M 0 0 1. 08/05/1999 7.790
3133TN-VF-8 .. FHLMC REMIC SER 2227-PBPAC ........ ...... .... 7.500 MTLY 06/15/2028 08/01/2003 ... 100.000 ..... 1,768,027 ... 1,771,263 ... 0.000 ..... 1,768,027 ... 1,780,673 ........ 1,000 ... 132,845 ... (7,710) ..o 0 0 1. 10/31/2000 7.225
31359H-3V-4. .. FNMA-94REMICSERG8-JPAC .......... ...... ... 7.750 MTLY 07/17/2023 08/01/2004 ... 100.000 ..... 2,965,506 ..... 3,000,000 ....... 0.000 ..... 2,965,506 ..... 2,775,469 ........ 19,375 ... 232,500 ....... 877 0 0 1. 10/07/1994 9.079
31393F-KA-3 .. FHLMC CMO SER 2527 MD MTLY 03/15/2021 08/15/2004 ... 100.000 ..... 5,155,183 ... 5,000,000 ....... 0.000 ..... 5,155,183 ... 5,167,969 ........ 25,000 ... 0 ... 12,786) ... 0 0 1. 12/04/2002 1.761
.............. Subtotal United States .................. L 21,049,844 27,271,263 L 27,049,844 0 26,139,267 ... 183111 L 1,537,345 2430685 . 0 0
2799999 - 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
SBCUMHIES . e 27,049,844 . 27,211,283 ... 27,049,844 ... 26,139,267 ....... 153,111 ... 1,837,345 ... 243,685 ............ 0 0
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Other Multi-Class Residential Mortgage-Backed Securities
Other Multi-Class Residential (OR)
United States
313398-QJ-1... FHLMCREMIC SER2335HBPAC ........ ...... ... 6.500 MTLY 02/15/2030  11/01/2005 ... 100.000 ..... 3,483,880 ..... 3,500,000 ....... 0.000 ..... 3,483,880 ... 3,480,313 ........ 18,958 ... 271,50 ... 3197 0 0 1. 07/2412001 6.680
.............. Subtotal United States ................... . ... 3,483,880 ... 3,500,000 ...................3,483,880 ..... 3,480,313 ........ 18,958 ...... 227,500 ........3197 ... 0 0
2899999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Other Multi-Class Residential Mortgage-Backed Securities ................ ..... 3,483,880 ... 3,500,000 ... 3,483,880 ... 3,480,313 ... 18,958 ... .. 221,500 ........ 39T 0 ... 0
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions ................ ... 35,516,711 ... 35,650,588 .............. ... 35,516,711 ... 34,603,563 ....... 234,499 ... 2124321 ... 246,831 ... 0 0
Public Utilities (Unaffiliated) - Issuer Obligations
Public Utilities (unaffiliated)
Issuer Obligations (10)
United States
07785G-AB-6 .. BELL ATLANTIC FINL SVCS INC CONV 144A ... ..., 5.750 AO... 04/01/2003 ............ ... 0.000 ..... 3,005,820 ..... 3,000,000 ..... 100.850 ..... 3,025,500 ..... 3,063,080 ........ 8,125 . 172,500 ...... (24,689) ............ 0 0 1. 12/14/2001 4.894
079857-AH-1. .. BELLSOUTH CAP FDG CORPDEB ....... ...... .... 7.875 FA ... 02/15/2030 ............ ... 0.000 ..... 2,657,253 ... 2,500,000 ..... 122,793 ... 3,069,825 ... 2,658,925 ... 74375 ... 118,125 ... (1,178) 0 0 1. 08/13/2002 7.334
209111-BS-1... CONSOLIDATED EDISONCONYINC ..... ...... .... 7.625 MS .. 03/01/2004 ............ ... 0.000 ..... 1,511,214 ... 1,500,000 ..... 106.458 ... 1,596,870 ..... 1,562,520 ........ 38,125 ... 114,375 ... (9,148) ............ 0 0 1. 03/29/199 6.930
209615-BV-4 ... CONSOLIDATEDNATGASCO ........... ooen oo 6.850 AO... 04/15/2011 ............ ... 0.000 ..... 1,981,834 ... 2,000,000 ..... 11.632 ... 2,232,640 ... 1,979,520 ........ 2892 ... 137,000 ........ 1647 0 0 2PE... 06/01/2001 6.994
28336L-AB-5... ELPASOCORPNT ... s o 7.000 MN .. 05/15/2011 ............ ... 0.000 ..... 2,040,000 ..... 3,000,000 ...... 68.000 ..... 2,040,000 ..... 2,975,580 ........ 26,833 ... 210,000 ..... (935,580) ............ 0 03.... 02/28/2002 7.120
362320-AW-3 .. GTECORPDEB ... e 7.900 FA ... 02012027 ... .. 100.000 ..... 6,996,137 ... 7,000,000 ..... 108.087 ... 7,566,090 ..... 7,001,160 ....... 20,417 ... 553,000 ......... (893) ............ 0 0 1PE... 12/09/1999 7.890
.............. Subtotal United States ................... o . 18,192,318 019,000,000 L o0 19,530,925 .0 19,240,785 ... 441,797 ... 1,305,000 ... (969,941) ... 0 0
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations ............... ... 18,192,318 ... 19,000,000 .............. ... 19,530,925 ... 19,240,785 ....... 441,797 ... 1,305,000 ..... (969,941) ............ 0 0
3899999 - Subtotal - Public Utilities (Unaffiliated) ...............c o 18,192,318 ... 19,000,000 .............. ... 19,530,925 ... 19,240,785 ....... 441,797 ... 1,305,000 ..... (969,941) ............ 0 0
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1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
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Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
Industrial & Miscellaneous
Issuer Obligations (10)
United States
008682-AA-4 ... AHMANSON CAP TRICAP SECSSERA144A ... ... 8.360 JD ... 12/01/2026 12/01/2016 100.000 ..... 4,064,479 ... 4,000,000 ..... 109.624 ... 4,384,960 ..... 4,067,520 ........ 21,867 ... 334,400 ... (2,442) ............ 0 02.... 11/20/2001 8.163
022615-AC-2... ALZACORP CONVLYON ................ oo oo 0.000 MATR 07/14/2014 ............ ... 0.000 ..... 1,705,007 ... 3,100,000 ....... 0.000 ..... 1,705,007 ..... 1,099,601 ............. 0 0 ... 86,108 ............ 0 0 1. 07/07/1994 5.250
023551-AF-1... AMERADAHESSCORPNT .............. ...... ..., 7.875 AO... 10/01/2029 ............ ... 0.000 ..... 2,978,925 ... 3,000,000 ..... 115.618 ... 3,468,540 ... 2,918,716 ........ 59,063 ...... 26,250 .......... 219 0 02.... 12/14/2001 7.937
053015-AC-7.... AUTOMATIC DATAPROC CONVLYON ... ...... ... 0.000 MATR 02/20/2012 ............ ... 0.000 ..... 2,515,836 ... 4,000,000 ...... 92125 ... 3,685,000 ..... 1,596,000 .............0 .. 0 L 124476 ... 0 0 1. 04/28/1994 5.139
097023-AM-7 .. BOEINGCODEB ...............ooooie s o 7.250 JD ... 06/15/2025 ............ ... 0.000 ....... 551,515 ... 500,000 ..... 110811 ... 554,05 ....... 551,885 ......... 1,611 ... 18,125 ... (370) ... 0 0 1PE... 08/06/2002 6.380
141781-AP-9 ... CARGILLINCNT ... 6.375 JD ... 06/01/2012 ............ ... 0.000 ..... 1,673,730 ... 1,500,000 ..... 11961 ... 1,679,415 ... 1,677,495 ... ... 7,99 ... 54,188 ....... (3,765) ............ 0 0 1. 09/20/2002 4.829
263534-BB-4 ... DUPONTE IDENEMOURS & CODEB ... ...... .... 7.500 MS .. 03/01/2033  03/01/2023 100.000 ..... 1,528,234 ... 1,500,000 ..... 103.897 ... 1,558,455 ... 1,530,945 ... 37,500 ... 112,500 ......... (605) ............ 0 0 1PE... 02/06/1998 7.319
318522-AC-3. .. FIRST AMERN FINL CORP CALIF CONV 144A ... .... 4500 AO... 04/15/2008 ............ ..... 0.000 ..... 1,465,827 ... 1,500,000 ..... 105.125 ... 1,576,875 ... 1,458,125 ........ 14,250 ... 67,500 ........ 5501 ... 0 02.... 07/30/2001 4.994
345370-BP-4 ... FORDMTRCODELDEB ................ ...... ..., 7.500 FA ... 08/01/2026 ............ ... 0.000 ....... 967,767 ... 1,000,000 ...... 86.542 ....... 865,420 ....... 966,370 ........ 31,250 ... 75,000 .......... 466 ... 0 0 2PE... 08/12/1999 7.800
349631-AE-1... FORTUNE BRANDSINCDEB ............ ...... ... 7.875 .. 0115203 ... 0.000 ..... 3,427,430 ... 2,850,000 ...... 99.500 ..... 2,835,750 ... 3,430,004 ... 103,491 ... 0 2,513) . 0 0 1. 10/16/2002 6.108
369622-DG-7 .. GENERALELEC CAPCORPSUBNT ...... ...... ... 7.875 JD ... 12/01/2006 ............ ... 0.000 ..... 4,015,140 ... 4,000,000 ..... 114,125 ... 4,565,000 ..... 4,040,730 ... 26,250 ... 315,000 ....... (3,336) ............ 0 0 1. 07/31/1992 7.757
370442-BB-0 ... GENERALMTRSCORPNT .............. ... ..o, 7.200 0 015/2010 0.000 ..... 2,044,740 ... 2,000,000 ..... 100.419 ... 2,008,380 ..... 2,050,760 ........ 66,400 ...... 144,000 ....... (4,067) ............ 0 02.... 06/21/2001 6.833
38141G-AL-8 .. GOLDMAN SACHS GROUPINCNTSERB . ...... .... 7.800 W .. 01/28/2010 ... 0.000 ..... 1,994,567 ... 2,000,000 ..... 114500 ... 2,290,000 ..... 1,993,300 ........ 66,300 ...... 156,000 .......... 5% ... 0 0 1PE... 01/25/2000 7.849
428236-AC-7... HEWLETT PACKARDCOCONV LYON ... ...... ... 0.000 MATR 10/14/2017 ............ ... 0.000 ....... 892,489 ... 1,550,000 ...... 4125 . 683,938 ....... 837,000 ............. 0 0 2,704 0 02.... 04/09/2001 3.768
438516-AK-2 ... HONEYWELLINTLNT .................. ... ... 7.500 MS .. 03/01/2010 ............ ... 0.000 ..... 1,714,571 ... 1,500,000 ..... 116.862 ..... 1,752,930 ... 1,723,920 ... 37,500 ... 56,250 ....... (9,349) ............ 0 0 1. 08/13/2002 5.091
492386-AP-2 ... KERR MCGEE CORP SUBDEBCONV ... ...... .... 5250 FA ... 02/15/2010 ............ ... 0.000 ..... 1,000,000 ..... 1,000,000 ..... 104.000 ..... 1,040,000 ..... 1,000,000 ........ 19,833 ... 52,500 ... 0 0 02.... 02/07/2000 5.250
62874H-AA-3 .. NBCAPTRIVCAPSECS ... ............ ...... ... 8.250 AO... 04/15/2027  04/15/2007 103.850 ..... 3,160,921 ... 3,000,000 ..... 115.282 ... 3,458,460 ... 3,168,000 ........ 52,250 ...... 247,500 ....... (7,019 ... 0 0 1PE... 03/25/2002 7.535
T24477-AF-1 ... PITNEY BOWESCRCORPNT ........... ...... ..., 8.625 FA ... 02/15/2008 ............ ... 0.000 ..... 1,041,603 ... 1,000,000 ..... 123,191 ... 1,231,910 ... 1,059,300 ........ 32,583 ... 86,250 ....... (6,444) ............ 0 0 1. 01/19/2000 7.625
80851Q-CX-0 .. SCHWAB CHARLES CORPMTN .......... ...... ... 8.050 MS .. 03/01/2010 ............ ... 0.000 ..... 1,068,671 ..... 1,000,000 ....... 0.000 ..... 1,068,671 ..... 1,079,630 ........ 26,833 ... 80,500 ....... (7,234) ............ 0 0 1PE... 06/12/2001 6.820
905530-AH-4... UNIONCAMPCORP ..................o. ooeee ool 9.250 FA ... 00112011 ... 0.000 ..... 1,000,000 ..... 1,000,000 ..... 125.058 ... 1,250,580 ..... 1,000,000 ........ 38,542 ... 92,50 ... 0 0 0 2PE... 02/04/1991 9.250
907770-BE-0 ... UNION OIL CO CALIF GTDDEB .......... ...... .... 7.500 FA ... 02/15/2029 ............ ... 0.000 ..... 1,897,092 ... 2,000,000 ..... 113.546 ... 2,210,920 ... 1,893,800 ........ 56,667 ...... 150,000 ........ 1151 0 02.... 08/12/1999 7.970
911312-AB-2 ... UNITED PARCEL SERVICECONV ........ ...... ... 1.750 MS .. 09/27/2007 ............ ..... 0.000 ....... 996,047 ... 1,000,000 ..... 106.000 ..... 1,060,000 ....... 995,000 ......... 4,59 ... 17,50 .......... 789 0 0 1. 08/28/2001 1.837
94974X-AA-0 .. WELLS FARGO CAPICAPSECS ......... ...... ... 7.960 JD ... 12/15/2026 ............ ... 0.000 ..... 1,438,212 ... 1,500,000 ..... 108.753 ... 1,631,295 ... 1,435,980 ......... 5307 ... 119,400 .......... 94 0 0 1. 01/06/2000 8.360
.............. Subtotal United States .................. o . 43,142,803 45,500,000 .............. .... 46,625,561 41,634,081 ....... 716,035 ... 2,415,363 ...... 205480 ............0 ... 0
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 43,142,803 45,500,000 ... 46,625,561 41,634,081 ....... 716,035 ... 2,415,363 ...... 205,480 ............ 0 0
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
Other Multi-Class Residential (OR)
United States
20846Q-ES-3 .. CONSECO FIN SECURITIZATIONS 2000-5MFG . ...... .... 8.400 MTLY 02/01/2032 02/01/2013 ... 100.000 ..... 1,671,668 ... 1,500,000 ....... 0.000 ..... 1,671,668 ..... 1,675,000 ........ 10,500 ....... 73,500 ... 3,332) 0 0 1PE... 05/10/2002 7.793
.............. Subtotal United States ................... ... oo 1,571,668 ... 1,500,000 ... ... 1,571,668 ..... 1,575,000 ........ 10,500 ....... 73,500 ....... (3,332) ............0 0
4299999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities ...................... ..... 1,571,668 ... 1,500,000 ...l 1,571,668 ... 1,575,000 ........ 10,500 ....... 73,500 ....... (3,382) ............ 0 ... 0
Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
Defined Multi-Class Commercial (DC)
United States
07383F-BE-7 .. BEAR STEARNS COMLMTG SECSINCCTF ... ...... .... 7.080 MTLY 06/15/2009 06/01/2009 ... 100.000 ..... 2,008,493 ... 2,000,000 ....... 0.000 ..... 2,008,493 ... 2,014,219 ... 11,800 ...... 141,600 ....... (1,790) ... 0 0 1. 07/07/1999 7.040
361849-NH-1 .. GMAC COML MTG 2000-C3CLA-2 ........ ...... ... 6.957 MILY 11/15/2010 ............ ... 0.000 ..... 2,048,994 ... 2,000,000 ....... 0.000 ..... 2,048,994 ... 2,059,063 ........ 11,595 ... 139,140 ... (5,343) ............ 0 0 1. 01/17/2001 6.592
361849-RB-0. .. GMAC COMLMTG 2001-C2CLA-2........ ...... ... 6.700 MTLY 04/15/2034 06/15/2011 ... 100.000 ..... 4,016,346 ... 4,000,000 ....... 0.000 ..... 4,016,346 ... 4,019,794 ... 2,333 ... 268,000 ....... (2,37) ... 0 0 1. 07/06/2001 6.686
.............. Subtotal United States ................... ... ... 8,073,833 ... 8,000,000 ...................8,073,833 ..... 8,093,076 ... 45728 .. ... 548,740 .......(9,500) ............0 .00
4399999 - Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities ................... ..... 8,073,833 ... 8,000,000 ... 8,073,833 ... .. 8,093,076 ........ 45,728 ... 548,740 ....... (9,500) ............ 0 ... 0
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated) .................... 52,788,304 ... 55,000,000 .............. ... 56,271,062 .... 51,302,157 ....... 772,263 ... 3,037,603 ...... 192,648 ............ 0 0
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance Company

SCHEDULE D - PART 1

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

1 2 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
5499999 - Total Bonds - Subtotal - Issuer Obligations ............. ... i 124,806,907 ... 125,339,185 .............. ... 136,789,016 ... 123,407,581 ..... 2,261,709 ... 7,793,994 ... (502,763) ............ 0 0
5599999 - Total Bonds - Subtotal - Single Class Mortgage-Backed/ Asset-Backed Securities ... ...................................... ... 1,909,471 ... 1,819,325 ... 1,909,471 ... .. 1,908,983 ........ 10,180 ...... 111,976 ... 488 0 ... 0
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities ...........................oo 21,049,844 .. 21,211,263 ... 27,049,844 ... 26,139,267 ....... 153,111 ... 1,837,345 ... 243,685 ............ 0 0
5799999 - Total Bonds - Subtotal - Other Multi-Class Residential Mortgage-Backed Securities ....................................... ... 5,055,548 ... 5,000,000 ... 5,055,548 .. ... 5,055,313 ........ 29,458 ... .. 301,000 ......... (135) ... 0 ... 0
5899999 - Total Bonds - Subtotal - Defined Multi-Class Commercial Mortgage-Backed Securities. .................................... ... 8,073,833 ... 8,000,000 ... 8,073,833 ... .. 8,093,076 ........ 45,728 ... 548,740 ... .. (9,500) ............ 0 ... 0
8099999 - TOTALS ... 166,895,603 ... 167,489,743 .............. .. 178,877,712 ... 164,604,220 ..... 2,500,186 ... 10,293,055 ..... (268,225) ............ 0 0
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance 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
10 11 Increase
Rate Per (Decrease) by
Number Par Value Share Used Increase Foreign
CusIP of Per Rate Per Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange NAIC Date
|dentification Description Shares Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment Designation Acquired
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies
United States
172967-754 ....... CITIGROUP INC DEP SHREPSTG 1/10PFDQA .. ...... 20,000.000 ........... 256.00 ...... 24.000 ......... 480,000 ... 24.000 ......... 480,000 ......... 442,50 .. 0 2,83 ... 5,000 ... 0 PA........ 10/09/1998. . ..
.................. Subtotal United States ... . 480,000 480,000 L 442,500 L 0 22,883 50000 0
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ..................................... ... 480,000 ...l 480,000 ......... 442500 ..o 0 ... 2,85 ... 5000 ... 0
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
T4252D-AA9 .. .. .. PREFERRED TERM SEC IV LTD PRINC PROTNT . ... 3,000,000.000 ............ 1.00 ... 0938 ... 2,813,633 ... 0938 ... 2,813,633 ... 3,000,000 ... 0 612,117 ... (186,367) ...l 0 RPIU ... 12104/2001. . ..
.................. Subtotal United States ... 2,813,838 2,813,633 3,000,000 L 0 BT (186,367) 0
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ... ... 2,813,633 ... 2,813,633 ... 3,000,000 ... 0 ... 612,117 ........ (186,367) ............... 0
6599999 - TOTAL - Preferred SOCKS ... ... o 3,293,633 ... 3,293,633 ... 3,442,500 ... 0 634,970 ........ (181,367) ..o 0
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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 - Public Utilities (Unaffliated)

Public Utilities (unaffiliated)

United States
49337W-100. ... KEYSPAN CORP..... oo 47,000.000 ......... 1,656,280 ...... 3B.240 1,656,280 ........... 1,509,739 ... 0 83,660 ................ 90 0 Lo 09/17/2001. ...
65473P-10-5 ... .. NISOURCEINC ... 38,500.000 ........... 770,000 ...... 20,000 ... 770,000 ... 934,380 ... 0 44660 ... (M7,810) ..o 0 Lo 09/17/2001......
748356-10-2. ... .. QUESTARCORP ... ..\t e 27,800.000 ........... 773,396 ... 20820 .. 773,396 ............. 615,709 ... 0 20,15 77,06 ..o 0 Lo 09/17/2001......
78387G-10-3 ... SBC COMMUNICATIONSINC..... ..o 3,600.000 ............ 97,5% ...... 210 97,5% ............. 140,220 .. 0 3839 (43,416) ... 0 Lo 12/14/2001. ...
872375-10:0....... TECOENERGYINC ... 93,000.000 ......... 1,438,710 ... 15.470 ... 1,438,710 ........... 197473 0 66,00 .............. (536,024) ... 0 Lo, 07/15/2002. . ...
................ Subtotal United States ... AT A T35,982 TR 0 283 (592,5M) 0
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffliated).........................oo 4,735,982 . 4,735,982 ... 574,782 ... 0 218,344 . (592,514) ... 0
Common Stocks - Banks, Trust and Insurance Companies (Unaffliated)

Banks, Trust & Insurance Companies

United States
200340-10-7...... COMERICAINC. ... 16,200.000 ........... 700,488 ... 43240 700,488 ... 750,546 ... 776 30,456 ... (221,772) 0 Lo 10/31/2001. ...
337915-10-2....... FIRSTMERITCORP ... ..o 64,000.000 ......... 1,386,240 ... 21660 ... 1,386,240 ............. 785,250 ... 0 62,720 ... (347,520) ... 0 Lo 03/20/199%5. ...
55262L-10-0........ MBNACORP ... 112,500.000 ......... 2,139,750 ... 19.020 ... 2,139,750 ... 1,865,430 ... 7815 29625 ... (500,250) ...l 0 Lo, 07/16/2002. ...
................ Subtotal United States ..................o o A6 48 4206478 3,401,226 15,851 122,801 (075,542) 0
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) .............. ......... 426418 .. 4,226,478 ... 3,401,226 ... 15,651 ... 122,801 ... (1,075,542) ..................... 0
Common Stocks - Industrial and Miscellaneous (Unaffliated)

Industrial & Miscellaneous

United States
002824-100. . ... ABBOTTLABS. ... 48,000.000 ......... 1,920,000 ...... 40.000 ........... 1,920,000 ............. 956,995 ... 0 39 . (756,000) ...l 0 Lo 01/25/19%. .....
009158-106. . ... AIRPRODS & CHEMSINCCOM ..o 7,500.000 ........... 320,625 ... 2750 . 320,625 ... 21850 ... 1575 6,150 ... (31,200) ... 0 Lo 12122/1999. ...
039583-109. . ... ARCHSTONE-SMITH TRUSTREITCOM ...............oooon o, 93,400.000 ......... 2,198,636 ...... 28540 ... 2,198,636 ........... 2,004,702 ... 0 104720 .. (175,104) ..o 0 Lo 12/16/2002. .. ...
053015-10-3. ... AUTOMATICDATAPROC ... 82,000.000 ......... 3,218,500 ...... 39.250 ... 3,218,500 ........... 3,561,655 ............... 9,840 ... 17,940 ... (389,775) ... 0 Lo 07/19/2002. ...
053611-10-9....... AVERYDENNISONCORP. ... 36,400.000 ......... 2,203,312 ... 61.080 ........... 2,283,312 ... 1,879,164 ... 0 9140 165,620 ... 0 Lo 08/28/2001. ...
101121-10-1. ... BOSTONPPTYSINC ... 6,000.000 ........... 21,160 ... 36.860 ... 21,160 ... 285,485 ... 3,660 ... 14,280 (6,840) ...l 0 Lo 10/26/2000. .. ...
110122-10-8. ... BRISTOL-MYERS SQUIBBCO ... 70,000.000 ......... 1,620,500 ...... 28150 .. 1,620,500 ........... 1,436,030 .............. 19,600 ...l 26,30 ... (174,235) ... 0 Lo 07/19/2002. ...
166764-10-0. ... CHEVRONTEXACOCORP ..o 53,515.000 ......... 3,557,677 ... 66.480 ........... 3,557,677 ... 1,775,550 0 149,842 ... (1,237,802) ..o 0 Lo 10/10/2001. ...
205887-10-2. ... CONAGRA FOODSINC ..o 76,000.000 ......... 1,900,760 ...... 25010 ... 1,900,760 ........... 1473157 0 72,30 . 94240 . 0 Lo 03/13/2001. ...
264411-50-5. ... .. DUKEREALTY CORPCOM ... 79,000.000 ......... 2,010,550 ...... 25450 ... 2,010,550 ........... 1,110,784 0 142,90 ... 88,480 ...l 0 Lo 07/18/1997......
291011-104. ... EMERSONELECTRIC GO 22,000.000 ......... 1,118,700 ... 50.850 ........... 1,118,700 ... 1,034,088 ... 0 20 (137,500) ... 0 Lo 09/21/2001......
313586-10-9. ... FEDERALNATLMTGASSN ... 4,500.000 ........... 289,485 ... 64.330 ............. 289,485 ... 291,060 ... 0 0 (1,575) oo 0 Lo 12/30/2002. ...
369604-10-3. ... GENERALELECCO. ..o 32,000.000 ........... 779,200 ... 24350 ... 79,200 ........... 1,014,960 ............... 6,080 .............. 11,50 (235,760) ... 0 Lo 05/22/2002. . ...
428236-10-3. . ... HEWLETTPACKARD CO ... 184,000.000 ......... 3,194,240 ... 17360 ........... 3,194,240 ... 1,371,555 .. W10 58,880 .............. (585,120) ... 0 Lo 07/15/199%. ...
437076-10-2. ... HOMEDEPOTINC ... 10,000.000 ........... 240,200 ... 2400 ... 240,200 ... 553,100 ...l 0 2,100 ... (269,900) ... 0 Lo 02/28/2000. . ...
452308-1049. . ... ILLINOISTOOLWKSINC ... 46,263.000 ......... 3,000,618 ...... 64.860 ........... 3,000,618 ........... 2,860,112 .............. 10,640 ... 17,800 ... (92,918) ... 0 Lo 12/16/2002. .. ...
458140-10:0. . ... INTELCORP ...\ 67,000.000 ......... 1,043,190 ... 15.570 ... 1,043,190 ........... 1,009,154 ... 0 1840 34,036 .. 0 Lo 09/27/2002. . ...
459200-10-1....... INTERNATL BUSINESS MACHS CORP ... 16,500.000 ......... 1,218,750 ... 7750 ... 1,218,750 ........... 1,029,270 ... 0 2415 249,480 ... 0 Lo 09/26/2002. . ...
478160-104. . ... JOHNSON & JOHNSON ... 52,000.000 ......... 2,792,920 ... 53710 ........... 2,792,920 ... 482,625 ... 0 4340 (280,280) ... 0 Lo 03/31/199%4. ...
532457-108. . ... LILLYELI&CO ..o 24,500.000 ......... 1,555,750 ...... 63.500 ........... 1,555,750 ........... 1,254,488 ... 0 15,190 301,262 ... 0 Lo 07/15/2002. . ...
574599-10-6. ... MASCOCORP. ... o 71,954,000 ......... 1,514,632 ... 21050 ... 1,514,632 ........... 1,365,187 ... 0 39,215 (248,241) ... 0 Lo 03/10/1999. ...
717081-10-3...... PFIZERINC ... ..o 51,000.000 ......... 1,559,070 ... 30570 ... 1,559,070 ........... 1,625,721 . 0 13,260 ... 33349 0 Lo 07/15/2002. . ...
740706-106. . ... PRENTISS PPTYSTRSHBENINT ... 28,700.000 ........... 811,636 ...... 28280 ... 811,636 ............. 568,285 .............. 16,012 ... 62,853 ... 2821 0 Lo 02/28/2000. . ...
TH144T-10-8. ... .. PRICETROWE GROUPINC ... 69,000.000 ......... 1,882,320 ... 2180 ... 1,882,320 ........... 2,002,172 ... M0 18,560 .............. (156,022) ... 0 Lo 09/27/2002. . ...
742718-1049. ... PROCTER & GAMBLE CO............ooiiiiie 7,000.000 ........... 601,580 ...... 85.940 ............. 601,580 ............. 545,629 ... 0 11,0600 ... 52,007 ... 0 Lo 12/29/2000. .. ...
78462F-10-3. ... .. SPDR TR UNIT SER 1 STANDARD &POORS ...............ooo oooe 51,500.000 ......... 4,543,845 ... ... 88.230 ........... 4,543,845 ... 4,388,192 ... 264625 ... 9,263 ... 155,653 ... 0 Lo 09/27/2002. ...
803111-10-3...... SARALEECORP ... .o 80,000.000 ......... 1,800,800 ...... 2510 ... 1,800,800 ........... 1,244,584 12,400 ... 48,000 ... 2400 0 Lo 02/25/2000. . ...
824348-106. . ... SHERWINWILLIAMS CO ... 3,700.000 ........... 104,525 ... 28250 ... 104,525 ... 84,009 ... 0 2,20 2,715 0 Lo, 08/30/2000. ...
(continues)

(a) 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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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
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Rate Per (Decrease) by
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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) (continued)

82567D-10-4 . ... SHURGARD STORAGE CTRSINCCLA ... 10,300.000 ........... 322,802 ... KA 322,802 ... 21,58 ... 0 2738 (6,798) ... Lo, 02/09/199%. ...
................ Subtotal United States ... 4T625,983 47,625,983 L. 37,607,070 Lo 130,942 L 038,71 L (3,561,94) 0

Canada
559222-40-1. . ... MAGNAINTLINCCLA ... o 42,823.000 ......... 2,404,511 ... 56.150 ........... 2,404,511 ... 2,534,846 ... 0 16,880 ... (130,335) ... Lo, 09/2772002. ...
................ Subtotal Canada. ... 28051 240451 2534846 016,880 L (130,335) 0
Other Country

055622-10-4. . ... BP AMOCOPLCSPSADR ..o 20,000.000 ........... 813,000 ...... 40650 ............. 813,000 ........... 1,001,946 ... 0 3,333 (117,200) ..o Lo, 03/13/2001. ...
138006-30-9. .. ... CANON INCADRREPSTG5SHS ... 55,800.000 ......... 2,056,230 ...... 36.850 ... 2,096,230 ........... 1,819,694 ... 8,135 ... 5862 ... 286,537 . Lo, 02/01/2002. ...
37733W-10-5. ... GLAXOSMITHKLINE PLCSPSADR .........cooiiiie 37,000.000 ......... 1,386,020 ...... 37460 .. 1,386,020 ........... 1,701,260 ... M7 2,194 (315,240) ... Lo, 04/03/2002. . ...
500467-30-3. . ... KONINKLIJKE AHOLDNV SPSADR ... 49,754.000 ........... 633,368 ...... 2730 633,368 ........... 1,149,011 0 10,692 ... (515,643) ... Lo, 06/27/2002. . ...
654902-204. . .. .. NOKIA CORPSPSADR ... 50,000.000 ........... 775,000 ... 15.500 ... 775,000 ... 763,765 ... 0 11,86 ... (451,500) ... Lo, 09/21/2001......
780257-804. . ... ROYAL DUTCH PETROLEUM SCRIPT CERT 10 GLD 107,000.000 ......... 4,710,140 ... 440200 ... 4,710,140 ... 2,183,718 0 169,101 ... (535,000) ... Lo, 06/30/1997......
................ Subtotal Other Country. ... 10378758 10,373,758 8,569,394 19,532 L 251,008 L (1,698,046) o 0
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ........ 60,404,252 ... 60,404,253 .......... 871310 150,474 ... 1,306,599 ............ (5,390,328) ... 0
7099999 - TOTAL - ComMON SEOCKS .. .. ... 69,366,712 .............. 69,366,713 .......... 57,287,318 ............. 166,125 ........... 1,647,744 (7,058,384) ... 0
7199999 - TOTAL - Preferred and Common StOCKS. ..o 72,660,345 ... 72,660,346 .......... 60,729,818 ............. 166,125 ........... 2,282,114 ... (7,220,751) oo 0
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance Company

SCHEDULE D - PART 3

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

8
Paid for
Accrued
Interest
and Dividends

1 2 3 4 5 6 7
CuUsIP Date Number of Shares
|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value
Bonds - U.S. Governments
BONDS
US Governments
United States
31359M-ML-4 ... FEDERAL NATLMTG ASSN .. 6.250% 03/22/12. ... ... .o 08/21/2002. . .. Deutsche Bk Securities INC. ... ... o e 3,159,480 ........... 3,000,000.00
3136F2-QH-4 ... FEDERAL NATLMTG ASSN .. 5.750% 11/07/17. ... oo 12/30/2002. ... Deutsche Bk Securities INC. ... ... o i e 3,082,500 ........... 3,000,000.00
912810-EW-4 ... UNITED STATES TREAS ... 6.000% 02/15/26 ... ..o oo 05/01/2002. ... Constitution Capital .......... ..o e 729125 ... 700,000.00
............... SUBOtAl Uit StalES ... B9TM05 . 6,700,000.00
0399999 - Subtotal - Bonds - U.S. GOVEIMMENS ... ... e 6,971,105 ........... 6,700,000.00

Bonds - States, Territories and Possessions
State, Territories and Possessions

Canada
448814-HR-7. ... HYDRO-QUEBECNT ..... ... 6.300% 05/ 11/ . 01/09/2002. ... Constitution Capital ......... ... . .. 1,022,730 ... 1,000,000.00
............... SUDtOtAl CaNAdE ... o730 ... 1,000,000.00
1799999 - Subtotal - Bonds - States, Termtories AN POSSESSIONS . ... ... .. 1,022,730 ... 1,000,000.00

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment

United States
31292H-MU-5 ... FHLMC GOLD PC GROUP ... 6.500% 12/01/31 ... ... o 01/14/2002. ... Bear Steams & CO ... ..o e 1,908,983 ........... 1,879,325.00
31393F-KA-3. ... FHLMC CMO SER 2527 MD .. 6.000% 03/15/21 .. .. ... oo 12/04/2002. ... Stephens & Co 5,167,969 ........... 5,000,000.00
............... TOal o . 1,076,952 6,879,325.00
............... SUbtOtal UNIted STAIES . ... . e e e 0,
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions 7,076,952 ........... 6,879,325.00

Bonds - Public Utilities (Unaffiliated)
Public Utilities (unaffiliated)

United States
079857-AH-1. ... BELLSOUTH CAP FDG CORP . 7.875% 02/15/30 ... ... .. .o 08/13/2002. ... Constitution Capital ......... ... . .. 1,107,460 ........... 1,000,000.00
28336L-AB-5.... ELPASOCORPNT ........ 1.000% 05/15/11 « 02/28/2002. ... RaymoNd JaMES . ... ... . o 2,975,580 ... 3,000,000.00
............... SUbtOtal U St atES . ... 4,083,040 ........... 4,000,000.00
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) . ... ... . . 4,083,040 ... 4,000,000.00

Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous

United States
097023-AM-7 ... BOEINGCODEB .......... T.280% 06/15/25 ..o 08/06/2002. ... Constitution Capital ........... ..o i e 551,885 ............. 500,000.00
141781-AP-0.. ... CARGILLINCNT ....... .. B.375% 0B/01/12 oo 09/20/2002. ... Constitution Capital ......... ... o i e 1,677,495 ... 1,500,000.00
20846Q-ES-3 ... CONSECOFIN ............ 8.400% 02/01/32 ..o 05/10/2002. . .. Deutsche Bk Securities INC. ... ... o e 1,575,000 ........... 1,500,000.00
349631-AE-1.... FORTUNE BRANDS INCDEB . 7.875% 01/15/23 ... ... . o 10/16/2002. ... Constitution Capital .......... ... o i e 3,430,004 ... 2,850,000.00
438516-AK-2 ... HONEYWELLINTLNT ... .. 7.500% 03701710 ..o 08/13/2002. . .. Deutsche Bk Securities INC. ... ... . o e 1,723,920 ... 1,500,000.00
62874H-AA-3 ... NBCAPTRIVCAPSECS .. 8.250% 04/15/27 . ... o 03/25/2002. . .. Deutsche Bk Securities INC. ... ... . o e 3,168,000 ........... 3,000,000.00
............... SUBOtAl Uit StatES ... 12,126,304 10,850,000.00
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... . .o o 12,126,304 .......... 10,850,000.00
8099997 - SUDtOtAl - BOMS - Part 3 . . 31,280,131 ... 29,429,325.00
6099998 - Summary tem from Part 5o BONS .. ... 621,433 ... 611,779.00
8099999 - SUBIOtAl - BONAS . .. ..o 31,901,564 .......... 30,041,104.00
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance Company

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
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
PREFERRED STOCK
Industrial & Miscellaneous
United States
74252D-AA-9 ... PREFERRED TERMSEC IVLTD PRINCPROTNT .. o 12/04/2001. ... TaxFree Exchange ... 3,000,000.000 .............. 3,000,000 ... 000 ..o
............... Subtotal United States ... 3,000,000.000 3,000,000 L
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... .. .o . o 3,000,000 ..o
8599997 - SUBtOtal - Prefermed St0CKS - Part 3 .. . 3,000,000 .o
6599999 - SUBIOMAl - Prefermed SIOCKS . ... .. 3,000,000 .o
Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
872375-10-0 ... TECOENERGY INC ... 07/15/2002. ... Salomon Smith Barney ..ot 93,000.000 .............. LOTAT3
............... Subtotal United States . ... ..o s 9300000000 LITATIA
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) .. .. ... .o o 974,734
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies
United States
37,500.000 ... 0
37,500.000 ... 0
........................................................................................................................................................................... 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
039583-10-9 ... ARCHSTONE-SMITH TRUSTREITCOM ... . o 12/16/2002. ... Ohio Farmers IS CO ............ooii i 31,800.000 ................ 783,660 ..o
053015-10-3 ... AUTOMATICDATAPROC ... o oo 07/19/2002. ... Salomon Smith Barney ..o 45,000.000 .............. 1428975
110122-10-8 ... BRISTOL-MYERS SQUIBB CO . ... .o 07/19/2002. ... Jeffries&Colne ... 62,000.000 .............. 1,386,735 L
313586-10-9 ... FEDERALNATLMTG ASSN .. o o 12130/12002. ... Keefe Bruyette ......... ... 4,500.000 ... 201,000 .
369604-10-3 ... GENERALELEC CO ... ..ot e 05/22/2002. . .. Deutsche Bk Securities Inc. ... 32,000.000 .............. 1,014,980 .o
452308-10-9 ... ILLINOIS TOOLWKS INC ... oo 12/16/2002. ... Ohio Farmers IS CO ..o 26,263.000 .............. 1,739,136 o
458140-10-0 ... INTELCORP ... e 09/27/2002. . ... First Union Securities . ...............ooooiiiii i 67,000.000 .............. 1,009,154
459200-10-1 ... INTERNATLBUSINESSMACHS CORP ... ... e 09/26/2002.... MerrillLynch ... ... . 16,500.000 .............. 1,020,270 o
532457-10-8 ... LILLY ELI& CO ... o 07/15/2002. . .. First Tennessee SECUMHIES ..............oooiiiii s 24,500.000 .............. 1,054 488
TAT081-10-3 ... PFIZERINC .. ..o oo 07/15/2002. ... VAIOUS . .. ...\ 51,000.000 .............. 1,525,721
TA44T-10-8 ... PRICETROWE GROUP INC ... e 09/27/2002. ... Keefe Bruyette ... 40,000.000 .............. 1031172
78462F-10-3 ... SPDRTRUNIT SER 1 STANDARD &POORS ... .. . oo 09/2712002. ... VAIIOUS . .. ...\t 51,500.000 .............. 4,388,192 .
............... SUbtotal United StateS ... 452,063,000 16,852,523
Canada
559222-40-1 ... MAGNAINTLING CL A ..o 09/27/2002. ... Salomon Smith Barney...............ooooiiiiii i 36,000.000 .............. 2,042,957
559222-40-1 ... MAGNAINTLING CL A ..o 06/06/2002. ... TaxFree EXchange ................cooiiiiiiii 6,823.000 ................ 491,800 o
............... SUBEOAI CANAUA . ... 42823000 L 2834 84T
Other Country
138006-30-9 ... CANONINCADRREPSTG 5 SHS ... o 02/01/2002. ... Salomon Smith Barney . ..............ooooiiiiii i 55,800.000 .............. 1,819,694
37733W-10-5. ... GLAXOSMITHKLINE PLC SPSADR ... .. e 04/03/2002. . .. Deutsche Bk Securities InC. ... 37,000.000 .............. 701,260 o
500467-30-3 ... KONINKLIJKE AHOLD NV SPSADR ... oo 06/27/2002. ... VAIIOUS ... ...\t 49,400.000 .............. 19,011
500467-30-3 ... KONINKLIJKE AHOLD NV SPSADR ... oo 05/06/2002.... Stock Dividend ........... ... i 354.000 0
............... Subtotal Other Country e 4B69,965 L
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... ... ... o 24,057,335
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance Company

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

7099997 - Subtotal - CommMON SHOCKS - Part 3 . . 26,032,069 ... 0
7099998 - Summary Item from Part 5 for CommMON S0CKS . ... . 2,025,073 0
7099999 - SUBtOtal - COMMON StOCKS . . . . 28,057,142 0
7199999 - Subtotal - Preferred and COmMMON SH0CKS .. ... .. 31,057,142 0
1200000 - TOTALS 62,958,706 ... ... ... 482,319
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National 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
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 - U.S. Governments
BONDS
US Governments
United States
3134A1-VQ-0  FEDERAL HOME LN MTG .. 7.010% 07/11/07.... 07/12/2002  Call .... 100.0000...............cooie i 2,000,000 .. 2,000,000.00 ..... 2,033,180 ...... 2,004,238 ......... (4,288) ............ 0 0 0 0 ... 140,589 ...l
313586-5G-0 FEDERAL NATL MTG ASSN 7.550% 04/22/02. ... 04/22/2002  Maturity. ....... ... e 2,000,000 .. 2,000,000.00 ..... 2,065,760 ...... 2,004,178 ... (4178) ..o 0 0 0 0 . 75,500 ...
912810-DA-3  UNITED STATES TREAS . 11.625% 11/15/02. ... 171512002 Maturity. ... 1,000,000 .. 1,000,000.00 ..... 1,054,375 ... 1,005,467 ......... (5467) ............ 0 0 0 0 ... 116,250 ...............
912810-EP-9  UNITED STATES TREAS .. 7.126% 02/15/23. .. .. 09/20/2002  VAMIOUS . ..ot e 5,309,125 .. 4,300,000.00 ..... 4,317,469 ... 4,316,043 ............ W 0 0 992,984 ... 992,984 ... 308,835 ...
912810-EV-6  UNITED STATES TREAS .. 6.875% 08/15/25. ... .. 08/06/2002  Constitution Capital....................oooo oo 3,584,063 .. 3,000,000.00 ..... 2,992,031 ... 2,992,624 ... 1/ 0 0 501,115 ... 501,115 ... 201,692 ...
............ Subtotal United States ... .. 13,893,188 . 12,300,000.00 ... 12,462,815 ..... 12,322,550 ........ (13,461) ............ e 01,584,099 L0 1,584,009 L. 842,866 ...............
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS. .. ... ... e 13,893,188 . 12,300,000.00 .... 12,462,815 ..... 12,322,550 ........ (13,461) ............ 0 L 0 ... 1,584,009 ...... 1,584,009 ....... 842,866 ...............
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment
United States
3133TN-VF-8 FHLMCREMICSER ...... 7.500% 06/15/28 . .. .. 1210112002 Paydown. ... e 1,228,737 .. 1,228,737.00 ..... 1,235,264 ... 1,231,840 ......... (3,103) ..o 0 0 0 0 . 88,300 ...............
3133TQ-H3-4 FHLMCREMICSER ... 7.500% 10/15/26.. .. .. 09/01/2002  Paydown..............ccoiiiii e 4,000,000 .. 4,000,000.00 ..... 4,060,625 ...... 4,030,710 ........ (30,710) ........o.n 0 0 0 0 ... 165,275 ...
3133TU-HG-6 FHLMC SER 2322 SJINV 11.710% 06/29/31 ... .. 09/01/2002  Paydown......... ... 5,000,000 .. 5,000,000.00 ..... 4,968,750 ...... 4,971,626 ......... 834 00 0 0 0 ... 289,364 ...
............ TOal . 10,228,737 10,228,737.00 ... 10,264,639 ... 10,234,176 ... (5,439) ............ e 00 052,939
............ Subtotal United States ... 0000 L 0 B | R e 00 0 0
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUbAIVISIONS . ... ... 10,228,737 . 10,228,737.00 .... 10,264,639 ..... 10,234,176 ......... (5,439) ............ 0 0 0 0 ... 542,939 ...
Bonds - Public Utilities (Unaffiliated)
Public Utilities (unaffiliated)
United States
172070-CE-2  CINCINNATI GAS & ELEC 6.400% 04/01/08. . ... 06/27/2002  BB&T. ..ot e 3,047,070 .. 3,000,000.00 ..... 2,947,620 ... 2,948,214 ... 3,380 0 0 95,407 ... 95,407 ... 144,533
190441-BC-8 COASTALCORPNT ...... 7.750% 06/15/10. .. .. 12/11/2002  Deutsche Bk Securities Inc................... ... 1,155,000 .. 1,500,000.00 ..... 1,656,490 ...... 1,856,103 ......... (4,746) ............ 0 0 ... (396,357) ....... (396,357) ....... 116,573 ...
737662-AX-4  POTOMAC EDISON CO 1ST 8.000% 12/01/22.... 12/06/2002  Constitution Capital........................ oo 1,818,000 .. 2,000,000.00 ..... 1,975,920 ...... 1,978,382 ........... 50 oo 0 0 ... (160,909) ....... (160,909) ....... 164,444 L
912920-AA-3 USWEST............. 8.875% 06/01/31....... 09/09/2002  Deutsche Bk Securities InC.................. .o 1,162,500 .. 1,500,000.00 ..... 1,688,125 ...... 1,687,949 ... 661) ..o 0 0 ... (424,789) ....... (424,789) ....... 103,911
............ Subtotal United States . ... e . 1,182,570 .. 8,000,000.00 ..... 8,068,155 ...... 8,070,708 ......... (1,491) ............ e 0. (886,648) ....... (886,648) ....... 529,461 ...............
3899999 - Subtotal - Bonds - Public Utilities (Unaffiliated) ... 7,182,570 .. 8,000,000.00 ..... 8,068,155 ...... 8,070,708 ......... (1,491) ... 0 0 ... (886,648) ....... (886,648) ....... 529,461 ...............
Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
032479-AC-1  ANADARKO FINANCE CO .. 6.750% 05/01/11.... 07/24/2002  Constitution Capital........................ oo 2,123,540 .. 2,000,000.00 ..... 2,033,759 ... 2,032,950 ......... 1,860) .o 0 0 92,150 ... 92,150 ....... 100,500 ...
06423A-AA-1 BANK ONE CORP SUB NT . 8.100% 03/01/02 ... 03/01/2002  Maturity. .. ... e 2,000,000 .. 2,000,000.00 ..... 2,020,493 ... 2,000,485 .......... (485) ............ 0 0 o 0 0 . 81,000 ...............
256669-AC-6  DOLLAR GEN CORP NT ... 8.625% 06/15/10 ... 03/28/2002  Deutsche Bk SecuritiesInc.................. ... e, 475,000 ... 500,000.00 ....... 500,000 ........ 500,000 ............. 0 s 0 0 (25,000) ........ (25,000) ........ 12,98 ..
000000-00-0  PREFERRED TERM SEC IV 0.000% 12/23/31.... 12/04/2001  TaxFree Exchange........................ .o . 3,000,000 .. 3,000,000.00 ..... 3,000,000 ...... 3,000,000 ............. 0 s 0 0 0 0 0
905572-AC-7  UNION CARBIDE CHEMS & 6.750% 04/01/03 .. .. 06/17/2002 Bear Stearns & Co...............cooiiin i 2,020,000 .. 2,000,000.00 ..... 1,998,760 ...... 1,999,479 ... R o 0 0 200429 ... 200429 ... 9125
98155K-AC-6 WORLDCOM INC GA SRNT 7.750% 04/01/27.... 04/23/2002  Deutsche Bk SecuritiesInc.................. ... e, 290,000 ... 500,000.00 ....... 518,205 ........ 517,747 ... (33) oo 0 0 ... (221,714) ... (221,714) ........ 2,066 ...............
............ Subtotal United States ... e .. 9,908,540 . 10,000,000.00 ... 10,071,307 ..... 10,050,661 ......... (1,986) ............ e 0 (140,135) L (140,135) L 313,629
Canada
559222-AG-9  MAGNA INTL INC SUB DE 4.875% 02/15/05 ... 06/06/2002 TaxFreeExchange................coooir i 491,951 ... 500,000.00 ....... 489,000 ........ 490,784 ... 167 s 0 0 0 0 . 2,188 ..
............ Subtotal Canada. ... ... e 491,951 500,000.00 ... 489,000 ........ 490,784 ... 1,167 ............ e 00 012,188
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated).............. ... 10,400,491 . 10,500,000.00 .... 10,560,307 ..... 10,541,445 ... 819 ... 0 0 ... (140,135) ....... (140,135) ....... 35,817 ..
6099997 - Subtotal - BONds - Part 4 ... ... oo 41,704,986 . 41,028,737.00 .... 41,355,916 ..... 41,168,879 ........ (20,2100 ... 0 0 . 557,316 ........ 557,316 ... 2,241,088 ...
6099998 - Summary Item from Part 59or BONGS. . ... o 611,779 ... 611,779.00 ....... 621,433 ... 611,779 ......... (9,655) ............ 0 .. 0 0 0 ... 2564
6099999 - SUBtOtAl - BOMGS . . ... 42,316,765 . 41,640,516.00 .... 41,977,349 ... 41,780,658 ........ (30,865) ............ 0 ... 0 . 557,316 ........ 557,316 ... 2,268,625 ...............
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National 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
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
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
COMMON STOCK
Banks, Trust & Insurance Companies
United States
46625H-10-0  JP MORGANCHASE&CO ..................... 02/25/2002  Paine Webber......................... L 30,000.000 ....... 856,247 ... 1,049,476 ... 1,090,500 ........ (41,04) ... 0 0 ... (193,229) ....... (193,229) ... 10,200
............ Subtotal United States ...................o o ... 30,000.000 L. 856,247 oL 1,049,476 0 1,090,500 . (41,024) o0 0 0 (198,229) L (198,229) L . 10,200
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ... ... 856,247 ... ... 1,049,476 ... 1,090,500 ........ (41,024) ... 0 ... 0 ... (193,229) ....... (193,229) ... ... 10,200

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous

United States
535678-10-6  LINEAR TECHNOLOGY CORP.................. 08/06/2002  First Union Securities ...................... .... 35,200.000 ....... Y7010 1,509,062 ...... 1,374,208 ........ 134,854 ... 0 0 ... (592,052) ....... (592,052) ... 4,928
590188-10-8 MERRILLLYNCH&COINC .................... 08/06/2002  Keefe Bruyette............................ ... 26,000.000 ....... 855,213 ... 1,154,468 ...... 1,355,120 ....... (200,652) ............ 0 0 ... (299,255) ....... (299,255) ... 12,480
604059-10-5 MINNESOTAMNG&MFGCO .................. 01/17/2002  Jeffries & Colnc ... 29,000.000 ..... 2,989,809 ... 1,378,921 ... 3,428,000 ... (2,049,163) ............ 0 0 ... 1,610,882 ...... 1,610,882 ... 0
693506-10-7 PPGINDUSTRIESINC ......................... 01/30/2002  Salomon Smith Barney..................... .... 80,000.000 ..... 3,783,384 545,185 ... 4,137,600 ..... (3,592,415) ............ 0 0 ... 3,208,199 ...... 3,208,199 . 0
742718-109 PROCTER& GAMBLECO...................... 06/03/2002  SpinOff............oo 0.000 ......... 436 .. 4,36 .......... 4,337 (31) 0 0 0 0 0
............ Subtotal United States ....................... .. 170,200.000 ... 8,519,722 L 4,591,048 00 10,299,365 . (5,707,407) Lo 0 0 3920, L 3921, 1T,408
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ............... ... 8,519,722 ... ... 4,591,948 ... 10,299,355 ... (5,707,407) ............ 0 ... 0 ... 3,921,714 ... 3,921,714 17,408
7099997 - Subtotal - Common Stocks - Part 4 ... .. o 9,375,969 ... 5,641,424 . ... 11,389,855 ... (5,748,431) ............ 0 0 ... 3,734,545 ... 3,734,545 27,608
7099998 - Summary Item from Part 5 for Common StOCKS. . .. .. ... ..o 1,420,534 . 2,005,073 ... 2,005,013 ... 0 0 0 ... (604,538) ....... (604,538) ... 34,291
7099999 - Subtotal - ComMMON STOCKS ... ... 10,796,503 ... 7,666,497 ... 13,414,928 ... (5,748,431) ............ 0 0 ... 3,130,007 ...... 3,130,007 .. 61,899
7199999 - Subtotal - Preferred and CommOn StOCKS . . .. ... ... i 10,796,503 ... 7,666,497 ... 13,414,928 ... (5,748,431) ............ 0 0 ... 3,130,007 ...... 3,130,007 .. 61,899
7099990 - TOTALS. . 53,113,268 ................ ... 49,643,846 ... 55,195,586 ..... (5,779,296) ............ 0 0 ... 3,687,323 ... 3,687,323 ... 2,268,625 ....... 61,899
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance Company

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
Par Value Increase
(Bonds) Book/Adjusted (Decrease)
CUSIP or Number Carrying Value Increase by Foreign
|dentifi- Date Name of Disposal of Shares at Disposal (Decrease) Exchange
cation Description Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost Consideration Date by Adjustment Adjustment

13

Foreign
Exchange
Gain (Loss)
on Disposal

17

Paid for

Accrued

Interest
and Dividends

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

Special Revenue & Assessment

United States
31292H-MU-5 FHLMC GOLDPC ..... 6.500% 12/01/31. 01/14/2002 Bear Stearns&Co ............... 12/01/2002 Paydown ... 611,779.000 ....... 621,433 ....... 611,779 ....... 611,779 ... (9,655) .............
............ Subtotal United States ... BI1TT9.000 L 621,433 BT BT L (9,655) L
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of
Governments and Their Political SUBAIVISIONS . . ... ... ... 611,779.000 ....... 621,433 ... 611,779 ... 611,779 ... (9,685) .............
6099998 - Subtotal - BONAS .. ... .o 611,779.000 ....... 621,433 ... 611,779 ... 611,779 ... (9,655) .............
Common Stocks - Public Utilities (Unaffiliated)

COMMON STOCK

Public Utilities (unaffiliated)

United States
025537-10-1  AMERICAN ELECTRICPWRINC ........ 07/19/2002 Midwest Research ............... 10/18/2002 Various . ...........ooiiii 54,000.000 ..... 1,583,550 ....... 967,200 ..... 1,583,550 ............. 0
............ Subtotal United States . ... .. 54,000,000 ... 1,583,550 ....... 967,200 ..... 1,583,550 .............0 .............
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) .......... ... 1,583,550 ....... 967,200 ..... 1,583,550 ............. 0

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous

United States
78462F-10-3  SPDR TR UNIT SER 1 STANDARD & POORS .. 08/06/2002 Salomon Smith Barney.......... .. 1212012002 MerrillLynch ....................... ... 5,000.000 ....... 437,156 ... 448,386 ... .. 371,156 0 ...
832696-40-5 SMUCKERJMCO ..................... 06/03/2002 Spin Off ........................ 06/05/2002 Jeffries& Colnc ..................... ... 140.000 ... ... 4,306 ... 4,891 . 4,306 ... 0 ..
............ Subtotal United States ... ... o .. .....5140.000 ... 441462 .. ... 453217 ... 441462 .0 ...
Canada
550222-40-1 MAGNAINTLINCCLA ................. 06/06/2002 Tax Free Exchange............... 07/09/2002 Fractional Shares .................... ........ 0.850 ............ 61 51 . 61 0 ..
............ Subtotal Canada ... ... 0850 B BT B 0
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) . ......... ... . 441,523 ... 453,33 ... 41523 0 .
7099998 - Subtotal - COMMON StOCKS . . .. ... 2,025,073 ... 1,420,534 ... 2,025,073 ... 0 ...
7199999 - Subtotal - Preferred and ComMON StOCKS ... ... ... . o 2,025,073 ... 1,420,534 ... 2,025,073 ... 0 ...
1299000 - TOTALS o 2,646,506 ... 2,032,313 ... 2,636,852 ... .. (9,655) .............

14 15 16

Interest and

Realized Total Dividends

Gain (Loss) Gain (Loss) Received
on Disposal on Disposal During Year
............. 0 o 021,542
............. 0 027,542
............. 0 027,542
............. 0 027,542
...... (616,350) ...... (616,350) ........ 32,400
...... (616,350) ...... (616,350) ........ 32,400
...... (616,350) ...... (616,350) ........ 32,400
........ M2 128 1,891
........... 585 .08 ... 0
........ 11,816 ........ 11816 ......... 1,801
............ @ )
............ @ )
........ 1,812 . 1812 1,891
...... (604,538) ...... (604,538) ........ 34,291
...... (604,538) ...... (604,538) ........ 34,291
...... (604,538) ...... (604,538) ........ 61,833

......... 1,767
......... 1,767

......... 1,767
......... 1,767
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Page E14
Sch. D, Pt. 6, Sn. 1, Valuation of Shares
NONE

Sch. D, Pt. 6, Sn. 2, Valuation of Shares
NONE

Page E14
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance Company

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

1 2 3 4 7 8 9 10 11 12 Interest 15 16 17
Interest 13 14
Increase Amount Due and
5 6 Increase (Decrease) Accrued Dec. 31
CUSIP (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
|dentifi- Date Rate How Maturity Book/Adjusted | by Adjustment Exchange Actual on Bonds Not Amount Accrued Desig- Rate of
cation Description Acquired Name of Vendor of Paid Date Carrying Value (a) Adjustment Par Value Cost in Default Received Interest nation Interest

Exempt Money Market Mutual Funds

Exempt Money Market Mutual Funds
299920-43-9  EVERGREEN SELECT MONEY MKT TRTREASMNY  12/31/2002  Various ................ocooviiiiiis o, 1200 ... 12/31/2003...... ......... 5941 ... 0 0 ... S 5941 ... 0 B 0 1. ... 1.200
7799999 - Subtotal - Exempt Money Market Mutual FUNGS. . . ... o o 591 ... 0 ... 0 591 ... 0 ... 16 ... 0

Class One Money Market Mutual Funds
Class One Money Market Mutual Funds

928989-46-6 JP MORGAN PRIME MMF AGENCY SHARES . 11/29/2002  Direct. ..o o, 1200 12/31/2003...... ..... 2,296,109 ............ 0 0 ... 2,296,109 ..... 2,296,109 ............ 0 1,633 ... 0 1. 1.210

7899999 - Subtotal - Class One Money Market Mutual FUNDS ... ... ..o o 2,296,109 ............ 0 0 2,296,109 ............ 0 1,633 ... 0

8099990 - TOT AL, . . 2,302,050 ............ 0 0 2,302,050 ............ 0 1,649 ... 0
(a) Includes$............... 0 other than accrual of discount and amortization of premium.




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance Company

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



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National 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 Value Fair Value (-), or Fair
Value (a) Value over Statement (+)
10BONS . 169,197,653 | ... 190,217,512 | ..o 21,019,859
2. Preferred Stocks ... 3,203,633 | . 3,293,633 | 0
3oTotals o 172,491,286 | ... 193,511,445 | ... 21,019,859

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

Amherst Securities Group, Asset Allocation & Management Company,

Bear Stearns, Bloomberg Financial Services, Constitution Capital

Deutsche Bank Securities, Fidelity

FTN Financial Group, Hub Data, Lehman Brothers

E23

P/C
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Page E24
Sch. E, Pt. 1, Cash
NONE

Page E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE Westfield National Insurance Company

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
Arizona
AZ00001 B .......... UNITED STATES TREASBD . 9.375% 02/15/06 ............ BNY Western Trust, Los Angeles, CA RSD for Wi by REV .. .. e 125,000 ............ 121,388 ........... 152,500
AZO0002 . STATS Title 23, Chapter 6, Article 4, S8C23-061 C ... . o e O 0 0
AZ09999 - ATIZONA . . . 125,000 ............ 127,388 ........... 152,500
Georgia
GA00001 B .......... UNITED STATES TREASBD 11.875% 11/15/03 ............ Wachovia Bank, NA, Winston-Salem, NCRSD for WC by CODE Of .. .. .. ... e e 100,000 ............ 102,691 ........... 109,125
GAD0002 o 1981, Sec 34-9-129 & by CODE 0f 1981, 80T 33-3-0 . ... 00
GA9ITY - GBOTGIA . . - ettt 100,000 ............ 102,691 ........... 109,125
New Mexico
NM00001 B .......... UNITED STATES TREASBDS 6% 2/15/26 ................. Wells Fargo Trust, Santa Fe, NM RS D by LA S 1084 e 350,000 ... 364,289 ... 401,079
NMO0002 .. Chapter 127, SOCtON B3 0 0 0
NM00003 B .......... UNITED STATES TREASBDS 6% 2/25/26 ................. Wells Fargo Trust, Santa Fe, NM RS D by Laws 1084 . ... e 350,000 ... 364,289 ... 401,079
NMO0004 . Chapter 127, SOCtON 83 . 00
NMBIGIT - NEW MEXICO .. .o 700,000 ... 78,518 ... 802,158
XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors of the Company . . .. ... ... o e 925,000 ............ 958,657 ......... 1,063,783
Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company
Z200001 B ..o OO . 2,000,000 .......... 2,012,541 ... 2,466,715
7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company . ... . o e 2,000,000 .......... 2,012,541 ... 2,466,715
0099990 - TOT AL . 2,925,000 .......... 2,911,198 ... 3,530,498
(a) 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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