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Schedule A - Part 1

NONE

Schedule A - Part 2

NONE

Schedule A - Part 3

NONE

EO1, EO2, EOS
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 Location 4 5 6 7 8 9 10 11
2 3
Book Value/Recorded Increase (Decrease) Date of Last
Investment Excluding | Increase (Decrease) | by Foreign Exchange | Value of Land and Appraisal or
Loan Number City State Loan Type Date Acquired Rate of Interest Accrued Interest by Adjustment Adjustment Buildings Valuation
9999999 Totals XXX

General Interrogatory:

1.
2
3.
4. Mortgages in process of foreclosure

Mortgages in good standing
. Restructured mortgages

$

$

Mortgages with overdue interest over 90 days not in process of foreclosure $

,,,,, unpaid taxes __$

unpaid taxes __$
unpaid taxes ___$

unpaid taxes ___$

interest due and unpaid.
interest due and unpaid.
interest due and unpaid.
_ interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE B - PART 2

Showing all Mortgage Loans SOLD, transferred or paid in full during the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book
Book Value/Recorded
Value/Recorded Increase Investment
Investment Increase (Decrease) by Excluding Accrued Foreign Total
Loan Date Excluding Accrued (Decrease) by Foreign Exchange Interest Consideration Exchange Profit Realized Profit Profit (Loss)
Loan Number City State Type Acquired | Interest Prior Year Adjustment Adjustment at Disposition Received (Loss)on Sale (Loss) on Sale on Sale

9999999 Totals
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 Location 4 5 6 7 8 9 10
2 3
Book/Adjusted Increase (Decrease)
Date Actual Amount of Carrying Value Increase (Decrease) | by Foreign Exchange
Number of Units and Description City State Name of Vendor Acquired Cost Encumbrances Less Encumbrances by Adjustment Adjustment

Note for Rinehart-Walters-Danner Associates, Inc Mansfield Ohio. 06/02/1998 6,223 0 6,223 (10,877) 0

Note for Rinehart-Walters-Danner Associates, Inc Mansfield Ohio. 02/02/1998 1,600 0 1,600 (19,200) 0
0699999 - Fixed or Variable Rate - Other Fixed Income 7,823 7,823 (30,077)

Trust Fund [Wooster [Ohio [First Merit Corporation 02/16/2001 1,527,066 0 1,179,025 (217,342 0
1499999 - Any Other Class of Invested Assets 1,527,066 1,179,025 (217,342)
9999999 Totals 1,534,889 1,186,848 (247,419)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, transferred or paid in full during the Year

Location 4 5 6 7 8 9 10 11 12 13
2 3
Book/Adjusted Increase Book/Adjusted
Carrying Value (Decrease) by |Carrying Value Foreign Total
Name of Purchaser Less Increase Foreign Less Exchange Realized Profit
or Nature of Encumbrances,| (Decrease) Exchange |Encumbrances | Consideration | Profit (Loss) [Profit (Loss) on (Loss) on
Number of Units and Description City State Disposition Date Acquired Prior Year | by Adjustment | Adjustment | at Disposition Received on Sale Sale Sale

9999999 Totals
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

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 | 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
US GOVERNMENT OBLIGATIONS
ISSUER OBL IGATIONS
3133MA-PS-2.__|Federal Home Loan Bank _7.715 02/09/2010. 498,039 500,000 [110.7190 553,595 497,500 15,216 38,575 200 0 0 .02/02/2000._.....7.788
3133MC-PG-4.___|Federal Home Loan Bank 5875 |._11/15/2007 503,380 500,000 [112.6560 563,280 504,446 3,753 29,375 (588) 0 0 -.02/20/2001. .
3134A3-25-4.___|Federal Home Ln Mtg Corp _6.875 01/15/2005. 498,773 500,000 [110.0310 550,155 497,385 15,851 34,375 543 0 0 _..04/12/2000. .
3134A3-3L-8 | Federal Home Loan Mtg Corp. _7.000 1.-.03/15/2010. 496,949 500,000 [119.9380 599,690 496,130 10,306 35,000 315 0 0 -..03/23/2000... .
31359M-DW-0.__|Federal Natl Mtge Assn . 5.750 |.-.06/15/2005. 505,193 500,000 [109.0310 545,155 508,280 1,278 28,750 (1,936) 0 0 _.05/16/2001._. .
31359M-EX-7___|Federal Natl Mtg Assoc. _6.500 08/15/2004 499,093 500,000 [107.8130 539,065 497,620 12,278 32,500 514 0 0 .12/02/1999. .
31359M-FL-2___|Federal Nat!l Mtge Assoc _7.125 |.-.03/15/2007 499,171 500,000 [117.0000 585,000 498,740 10,490 35,625 164 0 0 ~..03/08/2000. .
31364K-7E-4.__|Federal Natl Mtg Assn _6.000 03/29/2011 500,000 500,000 [104.3750 521,875 500,000 7,667 30,000 0 0 0 .03/21/2001. .
880591-CE-0._._| Tennessee Valley Auth _6.375 06/15/2005. 508,751 500,000 [109.9760 549,880 514,687 1,417 31,875 (3,247) 0 0 _.02/15/2001. .
912827-2J-0.._|U S Treasury Note _6.250 02/15/2007 497,065 500,000 [114.7190 573,595 494,152 11,804 31,250 606 0 0 _.06/17/1997. .
912827-2U-5.__|U S Treasury Note _6.625 05/15/2007 497,981 500,000 [116.7190 583,595 496,121 4,301 33,125 387 0 0 _.05/28/1997. .
912827-3E-0.._|U S Treasury Note _6.125 08/15/2007 500,692 500,000 [115.0000 575,000 501,087 11,568 30,625 (126) 0 0 _.08/23/1999. .
912827-4B-5.__|U S Treasury Note . 5.500 |.-.03/31/2003 500,416 500,000 [101.0310 505,155 506,239 7,026 27,500 (1,645) 0 0 .03/08/1999._. .
912827-5F-5.__|U S Treasury Note . 5.250 05/15/2004 497,154 500,000 [105.3440 526,720 490,930 3,408 26,250 1,951 0 0 .07/26/1999._. .
912827-5N-8.__|U S Treasury Note _6.000 08/15/2009. 487,169 500,000 [116.2810 581,405 483,053 11,332 30,000 1,510 0 0 _..02/03/2000. .
912827-6U-1.__|U S Treasury Note _4.625 02/28/2003 9,033,238 100.5310 9,047,790 9,243,281 141,433 416,250 | ... (205,008) 0 0 12/21/2001. .
912827-7K-2.__|U S Treasury Note .3.000 01/31/2004 5,082,616 |- 101.8750 5,093,750 5,086,719 62,772 0 (4,103) 0 0 1211272002 1.
912827-J7-8__|U S Treasury Note _6.250 02/15/2003 .} .l 2,001,307 |- 100.5940 .. 2,011,880 ... 2,068,973 47,215 125,000 (10,293) 0 0 .01/27/1998. .
912827-L8-3__|U S Treasury Note _5.750 08/15/2003 | 2,003,215 | 102.7810 ~2,055,620 2,037,623 43,438 115,000 (4,946) 0 0 .02/20/1996. .
912827-N8-1.__|U S Treasury Note _5.875 02/15/2004 . ol 2,500,858 105.1560 ... 2,628,900 | 2,492,447 55,477 146,875 (785) 0 0 -.03/08/1999. .
912827-P8-9.__|U S Treasury Note _7.250 05/15/2004 497,834 108.0310 540,155 488,895 4,706 36,250 1,449 0 0 .02/13/1995. .
912827-08-8__|U S Treasury Note _7.250 08/15/2004 497,489 109.3750 546,875 488,817 13,692 36,250 1,403 0 0 .02/10/1995._. .
912827-18-5__|U S Treasury Note _6.500 05/15/2005. 1,512,471 111.0000 1,665,000 1,534,903 12,659 97,500 (4,785) 0 0 .02/2471998._. .
912827-U8-3__|U S Treasury Note _6.500 08/15/2005. 999,562 111.8440 1,118,440 999,839 24,552 65,000 148 0 0 ~..03/01/2000. .
912827-V8-2__|U S Treasury Note 5875 11/15/2005. 302,440 110.9060 332,718 306,935 2,288 17,625 (766) 0 0 .02/147/1996. .
912827-X8-0..._|U S Treasury Note _6.875 05/15/2006. 508,115 115.0630 575,315 513,209 4,463 34,375 (2,104) 0 0 _..06/12/2000. .
912827-26-2._|U S Treasury Note _6.500 10/15/2006. 1,002,224 114.8750 1,148,750 1,004,788 13,929 65,000 (505) 0 0 .02/07/1997. 6.433
912828-AA-8 | US Treasury Note | 3.625 |MS____| |..03/31/2004 4,102,393 | ........4,000,000 |102.8750}.........4,115,000 4,106,875 37,047 0 (4,482) 0 0 . 12/12/2002 ). 1.539
COUNTRY TOTAL - U.S. 37,533,588 37,300,000 | XXX 39,233,358 37,859,674 591,362 1,629,950 (236,130) 0 0 XXX XXX
0199999 - Total Bonds - U.S. Government - Issuer Obligations 37,533,588 37,300,000 | XXX 39,233,358 37,859,674 591,362 1,629,950 (236,130) 0 0 XXX XXX
SINGLE CLASS MORTGAGE -BACKED/ASSET-BACKED SECURITIES
36220M-2N-8.__[GNWA P#282581 | 1..9.000 [MTLY._J...10/15/2019._] _.06/30/2018_] 100.000 6,539 6,591 1.0.0000 6,539 6,534 49 593 3 0 o _11/09/1989_.] . 9.186
COUNTRY TOTAL - U.S. 6,539 6,591 XXX 6,539 6,534 49 593 3 0 0] XXX XXX XXX
0299999 - Total Bonds - U.S. Government - Single Class Mortgage-Backed/Asset -Backed Securities 6,539 6,591 XXX 6,539 6,534 49 593 3 0 0 XXX XXX XXX
0399999 - Total - U.S. Government Bonds 37,540,127 37,306,591 XXX 39,239,897 37,866,208 591,411 1,630,543 (236,127) 0 0] XXX XXX XXX
STATES, TERRITORIES, POSSESSIONS
ISSUER OBL IGATIONS
CONNECT ICUT
20772E-V2-6.__[Connecticut St | [.5.250 [JD.___] [..06/15/2012_] | 201,302 | 200,000 [.0.0000 | 201,302 | 201,578 | 467 | 10,500 | (105)] 0] 0 [1PE___ 1..03/24/2000_].5.162
STATE TOTAL | 201,302 | 200,000 [ XXX | 201,302 | 201,578 | 467 | 10,500 | (105)] 0] 0] Xxx | XXX [ XXX
ILLINOIS
452149-VX-2__111inois St | ]..5.500 [FA [..02/01/2004_] | 200,000 | 200,000 [.0.0000 | 200,000 | 200,000 | 4,583 11,000 | 0] 0] 0 [IPE___ [..02/15/1995_]..5.500
STATE TOTAL | 200,000 [ 200,000 [ XXX | 200,000 | 200,000 [ 4,583 | 11,000 | 0] 0] 0] Xxx | XXX [ XXX
LOUISTANA
546415-KJ-8__JLouisiana St FSA | [..5.500 JAO [..04/15/2004_] | 524,354 | 500,000 [_0.0000 [ 524,354 | 527,200 | 5,806 0] (2,846) | 0] 0 [IPE___ [..11/06/2002_] . 1.666
STATE TOTAL | 524,354 | 500,000 [ XXX | 524,354 | 527,200 | 5,806 | 0] ,846) 0] 0] Xxx | XXX [ XXX
MINNESOTA
604128-M7-0__[Minnesota St Var Purp | .5.000 [WN____J._11/01/2015_] _11/01/2008_] 100.000 | 504,762 | 500,000 [_0.0000 [ 504,762 | 505,300 | 4, 25,000 | (518) ] 0] 0 [IPE___ 1..04/04/2002_]_4.810
STATE TOTAL 504,782 | 500,000 [ XXX | 504,762 | 505,300 | 4, | 25,000 | (518) ] 0] 0] Xxx | XXX [ XXX
NEW JERSEY
646038-5M-7____|New Jersey St Rfdg Ser F | _5.250 |FA ].-.08/01/2009._] I 202,010 | 200,000 [..0.0000 | 202,010 | 202,764 4,375 | 10,500 | (252)] 0 0 MPE___ | 10/28/1999._ | ._.5.069
646039-C2-8..._New Jersey St Var Purp | |.5.000 |FA 08/01/2005._.| | 536,763 | 500,000 |..0.0000 | 536,763 | 542,355 | 10,417 | 0| (5,592) | 0] 0me__ [ 08/05/2002_|.2.063
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY 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 i Acquired terest
564375-AU-7____|Mansfield Richland Cnty _7.375 |JD.___| .12/01/2006. 124,151 125,000 |.-0.0000 124,151 122,158 768 9,219 180 0 0 _06/17/1987__]._.7.579
564375-AV-5__|Mansfield Richland Cnty _7.375 |JD...._|..12/01/2007. 74,382 75,000 |...0.0000 74,382 73,257 461 5,531 100 0 0 _.06/17/1987. .
613520-HF-5.___| Montgomery Cnty Oh Hosp Facs _5.500 |AO 04/01/2010. 197,641 200,000 {.0.0000 197,641 196,184 2,750 11,000 257 0 0 _.05/13/1996.
668197 -BH-8.___|Nor thwestern LSD. 5.600 |JD....._|..12/01/2005 120,000 120,000 |.-0.0000 120,000 120,000 560 6,720 0 0 0 .04/26/1994.
921662-FF-4.__|Vandal ia Butler 9.750 |JD. 12/01/2003 49,915 50,000 |...0.0000 49,915 48,919 406 4,875 84 0 0 .03/16/1984.
981100-EU-0.___| Wooster Oh CSD Constr & Imprvnt._....._._....____.__ 5.250 |JD...__| 12/01/2006 105,000 105,000 |.-0.0000 105,000 105,000 459 5,513 0 0 0 .03/04/1993 _.
STATE TOTAL 1,412,756 1,420,000 | XXX 1,412,756 1,383,217 10,973 105,051 2,351 0 0 XXX
TEXAS
463777-JV-5__| Irving Tex Callas Cnty. | 5.000 |MS.___] },,,09/15/2014 ,,,,,, 09/15/2012_] 100.000 508,771 500,000 |..0.0000 508,771 509,290 7,361 11,389 (519) 0 0 [1MPE.___. 04/04/2002_)....4.772
473502-HV-7___| Jefferson Cnty Tex FGIC | _4.750 |FA 08/01/2013 _{ | 496,888 500,000 |..0.0000 496,888 496,740 9,896 5,938 148 0 0 1PE___ .04/03/2002 ). ..4.826
STATE TOTAL 1,005,660 1,000,000 | XXX 1,005,660 1,006,030 17,257 17,326 (370) 0 0] XXX XXX XXX
WASHINGTON
812642-6L-5__[Seattle WA Mun Lt & Pwr Rev | .4.000 [JD.___] [..12/01/2005_] 524,342 500,000 |.0.0000 524,342 525,000 1,667 0 (658) 0 0 1PE__ .12/02/2002 ] .. 2.265
STATE TOTAL 524,342 500,000 [ XXX 524,342 525,000 1,667 0 (658) 0 0] XXX XXX XXX
COUNTRY TOTAL - U.S. 5,109,070 5,045,000 | XXX 5,121,276 5,078,057 60,273 206,603 (559) 0 0] XXX XXX XXX
1899999 - Total Bonds - Political Subdivisions - Issuer Obligations 5,109,070 5,045,000 | XXX 5,121,276 5,078,057 60,273 206,603 (559) 0 0] XXX XXX XXX
2499999 - Total - Political Subdivisions Bonds 5,109,070 5,045,000 | XXX 5,121,276 5,078,057 60,273 206,603 (559) 0 0] XXX XXX XXX
INDUSTRIAL & MISCELLANEOUS
ISSUER OBL IGATIONS
053015-AC-7____| Automatic Data Processing 0.000 .02/20/2012 217,988 350,000 [92.0000 322,000 124,149 0 0 11,031 0 0 02/1471992 _. .
060505-AD-6._._|Bank Of America Corp. _7.800 02/15/2010. 495,528 500,000 [118.9510 594,755 494,431 14,733 39,000 453 0 0 _.06/01/2000. .
064209-AA-7____|Bank One Cleveland N.A 6.625 04/15/2003 500,431 500,000 [101.2900 506,450 506,880 6,993 33,125 (1,427) 0 0 111271997 .
066050-CK-9._._| BankAmer ica Corporat ion _7.125 05/01/2006. 402,924 400,000 {113.0150 452,060 406,526 4,750 28,500 (757) 0 0 .06/20/1997__. .
191219-BF-0..__| Coca Cola Entreprises _5.750 11/01/2008 474,017 500,000 [110.4210 552,105 463,121 4,792 28,750 3,524 0 0 _.08/25/1999. .
254687 -AM-8.___|Walt Disney Company. _6.750 |.-.03/30/2006. 400,626 400,000 {109.2050 436,820 401,426 6,825 27,000 (168) 0 0 .06/20/1997. .
345402-25-9.__|Ford Motor Cdt Co 6.240 1212212004 500,000 500,000 |...0.0000 500,000 500,000 1,387 31,200 0 0 0 1271171997 .
362338-AV-7___|GTE Southwest Inc . 6.230 01/01/2007. 400,000 400,000 {109.0240 436,096 400,000 12,460 24,920 0 0 0 .01/09/1998. .
37042W-F9-7____| General Mtrs Accpt 3.760 12/15/2005. 1,000,000 |- 1,000,000 {100.0000 1,000,000 1,000,000 1,776 0 0 0 0 _12/09/2002 .
370420-NV-9.___| General Motors Acceptance Corp........______ | 6.340 -09/15/2004 400,000 400,000 {.0.0000 400,000 400,000 1,127 25,360 0 0 0 _.07/28/1997. .
381416G-AZ-7____|Goldman Sachs Group Inc _6.875 01/15/2011 501,367 500,000 [111.6240 558,120 501,550 15,851 34,375 (124) 0 0 _.07/02/2001. .
44181E-FH-6.__|Household Finance Corp. 5.200 |.-.03/15/2005. 500,000 500,000 |..0.0000 500,000 500,000 7,656 13,578 0 0 0 .03/04/2002._. .
58550H-AA-2.__|Mel lon BankNA _7.375 |.-.05/15/2007. 507,861 500,000 |..0.0000 507,861 514,943 4,712 36,875 (1,493) 0 0 .06/24/1997__. .
590188-67-8 __|Merrill Lynch & Co Inc "MITTS" | 0.000 -09/30/2004 200,000 310,608 1.63.0380 195,801 200,000 0 0 (61,297) 0 0 .09/24711997. .
617446-AZ-2.__|Morgan Stanley Group. _6.875 03/01/2007. 490,861 500,000 [112.5290 562,645 486,746 11,458 34,375 1,813 0 0 ~..08/08/2000. .
742718-BM-0.___|Procter And Gamble Co. _6.875 1.-.09/15/2009 991,720 1,000,000 [117.9540 1,179,540 989,607 20,243 68,750 939 0 0 _..08/18/2000. .
81240Q0-HU-9.__| Sears Roebck ACCP BE _6.500 06/26/2002 0 0 |-0.0000 0 0 0 397 0 0 0 .06/19/1997. .
81240Q-LM-2.___| Sears Roebuck _6.170 07/14/2008 200,000 200,000 {.0.0000 200,000 200,000 4,662 12,340 0 0 0 _.07/07/1998. .
931142-BD-4.__|Wal -Mart Stores _6.550 08/10/2004 400,390 400,000 [107.4880 429,952 401,085 10,262 26,200 (223) 0 0 _..08/19/1999. .
931142-BE-2___|Wal -Mart Stores _6.875 08/10/2009. 518,452 500,000 [117.7970 588,985 522,052 13,464 34,375 (2,206) 0 0 _.04/30/2001. 6.186
931142-BQ-5__| Wal -Mart Stores _4.150 |JD.____| |..06/15/2005 495,315 500,000 |104.5270 522,635 493,916 922 15,793 1,400 0 0 .03/15/2002 ). .. 4.558
COUNTRY TOTAL - U.S. 9,597,481 9,860,608 | XXX 10,445,825 9,506,432 144,071 514,913 (48,537) 0 0 XXX XXX
3999999 - Total Bonds - Industrial, Misc. - Issuer Obligations 9,597,481 9,860,608 | XXX 10,445,825 9,506,432 144,071 514,913 (48,537) 0 0 XXX XXX
4599999 - Total - Industrial and Miscellaneous Bonds 9,597,481 9,860,608 | XXX 10,445,825 9,506,432 144,071 514,913 (48,537) 0 0 XXX XXX
5499999 - Total - Issuer Obligations 55,879,536 55,780,608 | XXX 58,439,857 56,092,820 849,634 2,470,341 (294,209) 0 0 XXX XXX
5599999 - Total - Single Class Mortgage-Backed/Asset -Backed Securities 6,539 6,591 XXX 6,539 6,534 49 593 3 0 0 XXX XXX
6099999 Totals 55,886,075 55,787,199 | XXX 58,446,396 56,099,354 849,684 2,470,934 (294,206) 0 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY 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 - U.S.
010392-59-5__| Alabama Power Company | 8,000.000 | __21.500 172,000 | 21.500 172,000 200,005 2,600 10,400 (2,000) 0f P2A 1 05/14/1999
COUNTRY TOTAL - U.S. 172,000 XXX 172,000 200,005 2,600 10,400 (2,000) 0 XXX XXX
6199999 - Total - Preferred Stock - Public Utility 172,000 XXX 172,000 200,005 2,600 10,400 (2,000) 0 XXX XXX
BANKS, TRUST AND INSURANCE COMPANIES - U.S.
06738C-83-6___|Barclays Plc ADS 8,000.000 _.25.600 _.25.600 204,800 199,586 0 16,000 (5,120) 0 | 11/07/1995._
780097-70-5___| Royal Bank Scot land 8,000.000 _..27.390 219, _..27.390 219,120 200,000 0 18,000 7,520 0 09/18/1996..
780097-85-3___Royal Bank Of Scotland Seris J 8,000.000 __26.650 213,200 | 26.650 213,200 200,000 0 18,889 (3,360) 0 | 09/29/1999.
COUNTRY TOTAL - U.S. 637,120 XXX 637,120 599,586 0 52,889 (960) 0 XXX
6299999 - Total - Preferred Stock - Banks, Trust, Insurance 637,120 XXX 637,120 599,586 0 52,889 (960) 0 XXX
6599999 Total - Preferred Stocks 809,120 XXX 809,120 799,592 2,600 63,289 (2,960) 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY 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
F) 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
PUBLIC UTILITIES - U.S.
079860-10-2___[Bel ISouth Corp. 18,200.000 470,834 25.870 470,834 258,626 0 14,196 (223,496) 0 L 01/03/2000..
49337W-10-0.___| Keyspan Corp. 18,000.000 634,320 35.240 634,320 474,750 0 32,040 10,620 0 L 03/28/2000..
636180-10-1___|Nat| Fuel Gas 16,400.000 339,972 20.730 339,972 353,095 4,264 16,810 (65,108) 0 L 01/03/2000..
783876-10-3 | SBC Communications . .| 22,154.000 600,595 27.110 600,595 256,451 0 23,622 (267,177) 0 L 03/16/2000._|
92343V-10-4__| Verizon Communicat ions 16,170.000 626,588 38.750 626,588 354,835 0 24,902 (140,841) 0 L 07/07/2000._.
COUNTRY TOTAL - U.S. 2,672,308 XXX 2,672,308 1,697,757 4,264 111,570 (686,002) 0 XXX XXX
6699999 - Total - Common Stock - Public Utility 2,672,308 XXX 2,672,308 1,697,757 4,264 111,570 (686,002) 0 XXX XXX
BANKS, TRUST AND INSURANCE COMPANIES - U.S.
019754-10-0___[AlImerica Financial Corp 124.000 1,252 10.100 1,252 5,409 0 0 (4,272) 0 L 08/26/1997 .
026874-10-7.___| Amer Int1 Group. 13,855.000 801,512 57.850 801,512 381,000 0 2,060 (252,517) 0 L 11/11/2002._|
060505-10-4___|Bank of America 5,700.000 396,549 69.570 396,549 400,995 0 0 (4,446) 0 L 12/26/2002._|
084670-20-7.___| Berkshire Hathaway Inc 168.000 407,064 2,423.000 407,064 240,657 0 0 (17,136) 0 L 01/12/1999._.
172062-10-1.__|Cincinnati Financial 330.000 12,392 37.550 12,392 5,960 73 290 (198) 0 L 01/28/1993 _.
172967-10-1__|Citigroup Inc 7,533.000 265,086 35.190 265,086 248,498 0 5,273 (98,273) 0 L 01/25/2000..
337915-10-2___|FirstMerit 38,673.000 837,657 21.660 837,657 67,720 0 37,900 (209,994) 0 L 02/17/1999._.
412824-10-4___|Har leysville Group. 200.000 5,286 26.430 5,286 2,909 0 126 508 0 L 01/28/1993 _.
58551A-10-8___[Mel lon Financial Corp 10,600.000 276,766 26.110 276,766 284,524 0 0 (7,758) 0 L 12/26/2002 |
59156R-10-8__Met life Inc 2,952.000 79,822 27.040 79,822 0 0 622 (13,697) 0 L 12/01/2000._|
62989*-10-5__|NAMIC Ins Company Inc 400.000 63,968 159.920 63,968 20,000 0 0 (3,717) 0 L 02/01/1987 .
635405-10-3__[Nat | City Corp. 4,000.000 109,280 27.320 109,280 7,259 0 4,800 (7,680) 0 L 01/03/2000...
677240-10-3___|Ohio Casualty 400.000 5,180 12.950 5,180 6,523 0 0 (1,240) 0 L 01/28/1993 _.
743315-10-3___| Progressive Corp,Ohio 300.000 14,889 49.630 14,889 3,376 0 29 (41) 0 L 01/28/1993 _.
855707-10-5__| State Auto Finl Corp. 600.000 9,300 15.500 9,300 2,657 0 81 (444) 0 L 01/28/1993 _.
939322-10-3___| Washington Mutual Inc 32,700.000 | ,129,131 34.530 1,129,131 599,850 0 34,662 59,841 0 L 06/15/2000..
944293-10-9.___| Wayne Bancorp. 51,045.000 | ,239,424 24.281 1,239,424 117,705 0 35,003 145,602 0 L 07/01/1987._.
949746-10-1__|Wells Fargo & Company 15,200.000 712,424 46.870 712,424 528,770 0 12,100 34,271 0 L 12/26/2002_]
COUNTRY TOTAL - U.S. 6,366,982 XXX 6,366,982 2,923,810 73 132,945 (381,191) 0 XXX XXX
6799999 - Total - Common Stock - Banks, Trust, Insurance 6,366,982 XXX 6,366,982 2,923,810 73 132,945 (381,191) 0 XXX XXX
INDUSTRIAL & MISCELLANEOUS - U.S.
023139-10-8___[ AMBAC Fincl Grp. 7,600.000 427,424 56.240 427,424 401,210 0 1,520 (6,638) 0 L 11/15/2002__]
025816-10-9.___| Amer Express. 13,500.000 477,225 35.350 477,225 502,628 1,080 0 (25,403) 0 L 12/26/2002._|
039583-10-9.__|Archstone-Smith Trust | 22,900.000 539,066 23.540 539,066 454,969 0 38,930 (63,204) 0 L 11/01/2001
055622-10-4.___| BP Amoco 10,586.000 430,321 40.650 430,321 211,279 0 16,585 (62,034) 0 L 01/04/1999._.
097023-10-5__|Boeing Company. 15,600.000 514,644 32.990 514,644 603,800 0 9,044 (112,036) 0 L 05/31/2002._.
101121-10-1.___|Boston Properties 10,200.000 375,972 36.860 375,972 345,363 6,222 24,276 (11,628) 0 L 02/19/1999._.
166764-10-0.___| ChevronTexaco Corporation 5,300.000 352,344 66.480 352,344 228,391 0 14,840 (122,589) 0 L 10/12/2001._|
17275R-10-2.__|Cisco Systems 19,800.000 259,380 13.100 259,380 118,665 0 0 (99,198) 0 L 05/01/1997._.
191216-10-0.___| Coca-Cola Co 9,000.000 394,560 43.840 394,560 405,000 0 1,800 (10,440) 0 L 11/12/2002__|
20825C-10-4.__| ConocoPhi | I ips. 3,100.000 150,009 48.390 150,009 198,493 0 4,588 (36,797) 0 L 05/16/2001._.
252787-10-6 | Diamonds Trust Seires | 4,600.000 384,146 83.510 384,146 398,130 966 0 (13,984) 0 L 12/06/2002._|
263534-10-9.___| DuPont (EI) DeNemours 17,250.000 731,400 42.400 731,400 454,639 0 24,150 (6,353) 0 L 01/10/2002._.
291011-10-4___|Emerson Electric 4,000.000 203,400 50.850 203,400 199,720 0 1,570 3,680 0 L 11/11/2002__|
294741-10-3__|Equity Office Pptys 6,637.000 165,792 24.980 165,792 156,565 0 14,984 (33,849) 0 L 08/04/1999._.
29476L-10-7_|Equity Residential Prop Tr 15,800.000 388,364 24.580 388,364 265,996 6,834 27,334 (65,254) 0 L 01/23/1997 _.
302316-10-2__|Exxon Mobil Corp 35,522,000 f 1,241,139 34.940 1,241,139 665,828 0 25,320 (133,276) 0 L 07/11/2002 |
364730-10-1___| Gannett Co. 4,000.000 287,200 71.800 287,200 23,876 960 3,720 18,280 0 L 02/01/1984._.
369550-10-8___| Gen| Dynamics Corp. 7,400.000 587,338 79.370 587,338 596,095 0 3,000 (8,757) 0 L 09/04/2002._.
369604-10-3___|Genl Electric 25,200.000 613,620 24.350 613,620 221,566 4,788 13,446 (265,422) 0 L 11/11/2002__|
375766-10-2__|Gillette Co 13,800.000 418,968 30.360 418,968 398,676 0 0 20,292 0 L 11/12/2002._|
437076-10-2.___ Home Depot Inc. 14,300.000 343,486 24.020 343,486 404,981 0 1,218 (61,495) 0 L 11/15/2002._|
458140-10-0___| Intel Corp. 23,600.000 367,452 15.570 367,452 74,761 0 1,888 (374,768) 0 L 03/16/1995._.
459200-10-1__| Int| Bus. Machines 5,000.000 387,500 77.500 387,500 128,671 0 2,602 (152,776) 0 L 07/23/2002._.
478160-10-4 | Johnson & Johnson 14,229.000 764,240 53.710 764,240 339,569 0 11,888 (76,694) 0 L 06/26/2001._.
487836-10-8___|Kel logg Company 25,500.000 873,885 34.270 873,885 810,720 0 16,211 63,165 0 L 11/06/2002._|
548661-10-7___| Lowe's Companies Inc 10,700.000 401,250 37.500 401,250 405,423 0 118 (4,173) 0 L 11/15/2002__|
571748-10-2 | Marsh & MclLennan 6,600.000 304,986 46.210 304,986 127,360 0 7,194 (49,599) 0 L 02/13/1997._.
580135-10-1._._[ McDonalds Corp. 22,500.000 361,800 16.080 361,800 600,350 0 5,288 (238,550) 0 L 09/04/2002._.
580645-10-9.__[McGraw-Hi | 8,000.000 483,520 60.440 483,520 144,953 0 8,160 (4,320) 0 L 06/21/1995._.
585055-10-6___| Medt ronic Inc 4,600.000 209,760 45.600 209,760 197,754 288 1,104 (25,806) 0 L 04/05/2001..
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY 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
F) 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
589331-10-7___| Merck & Co. 12,600.000 713,286 56.610 713,286 95,351 0 18,221 (28,634) 0 L 03/18/2002._.
594918-10-4___[Microsoft Corp. 15,000.000 775,500 51.700 775,500 302,924 0 0 (173,998) 0 L 11/11/2002__|
595635-10-3___|Midcap SPDR Trst Ser 1 5,000.000 393,250 78.650 393,250 403,950 957 0 (10,700) 0 L 12/06/2002._|
666807-10-2___| Northrop Grumman Corp 1,200.000 116,400 97.000 116,400 121,200 0 960 (4,800) 0 L 07/23/2002._.
66987V-10-9.__[Novartis 9,600.000 352,608 36.730 352,608 399,840 0 5,147 2,208 0 L 05/16/2001._.
713448-10-8__|PepsiCo Inc 16,700.000 705,074 42.220 705,074 565,342 2,505 9,853 (108,049) 0 L 08/02/2001..
717081-10-3__|Pfizer, Inc 51,725.000 f 1,581,233 30.570 1,581,233 797,982 0 23,101 (362,531) 0 L 07/12/2002 |
724479-10-0___|Pitney Bowes Inc 15,900.000 519,294 32.660 519,294 588,635 0 13,718 (64,113) 0 L 09/04/2002._.
742718-10-9.__|Procter Gamble. 4,600.000 395,324 85.940 395,324 399,638 0 0 (4,314) 0 L 11/12/2002._|
743410-10-2__|Prologis Trust 12,900.000 324,435 25.150 324,435 285,242 0 18,318 46,956 0 L 07/02/1998._.
780257-80-4___|Royal Dutch Pete Co NLG 1.25 9,900.000 435,798 44.020 435,798 437,877 0 0 (2,079) 0 L 12/26/2002 |
78462F-10-3__| Standard & Poors Dep Repts 4,300.000 379,389 88.230 379,389 393,665 1,874 0 (14,276) 0 L 12/06/2002._|
806857-10-8___| Schlumberger LTD 12,400.000 521,916 42.090 521,916 275,803 2,325 9,300 (159,464) 0 L 01/17/1995._.
866810-10-4___| Sun Microsystenms 48,800.000 151,768 3.110 151,768 209,105 0 0 (448,472) 0 L 07/07/1998._.
86764P-10-9.___| Sunoco Inc. 5,000.000 165,900 33.180 165,900 202,500 0 5,000 (20,800) 0 L 05/16/2001._.
87612E-10-6.__| Target Corp. 6,500.000 195,000 30.000 195,000 209,950 0 390 (14,950) 0 L 11/14/2002__|
88579Y-10-1___| 3M Company. 1,800.000 221,940 123.300 221,940 200,475 0 4,464 9,162 0 L 12/05/2000._|
913017-10-9.__[United Technolgies 7,700.000 476,938 61.940 476,938 562,376 0 7,546 (20,713) 0 L 03/20/2001. .
925524-30-8___| ViaCom Inc. CI B 8,873.000 361,663 40.760 361,663 362,147 0 0 (30,079) 0 L 05/05/2000..
948741-10-3__|Weingarten RIty Invs SBI 5,600.000 206,416 36.860 206,416 200,536 0 3,108 5,880 0 L 08/09/2002._.
950590-10-9.___| Wendys Intl Inc 11,800.000 319,426 27.070 319,426 398,226 0 1,782 (78,800) 0 L 07/23/2002._.
690078-10-9.___| Transocean Sedco 2,400.000 55,680 23.200 55,680 32,374 0 144 (25,488) 0 L 01/05/2000._.
COUNTRY TOTAL - U.S. 22,808,429 XXX 22,808,429 17,530,570 28,798 401,828 (3,467,679) 0 XXX XXX
6899999 - Total - Common Stock - Industrial, Misc. 22,808,429 XXX 22,808,429 17,530,570 28,798 401,828 (3,467,679) 0 XXX XXX
PARENTS, SUBSIDIARIES AND AFFILIATES - U.S.
34986#-10-3___[Forward Agencies Inc | 280.000 183,093 653.905 183,093 56,000 0 0 (31,070) 0 A 12/01/1983 ]
900047-00-2___Western Reserve Financial Corp. | 40.000 23,695 592.370 23,695 20,000 0 0 354 0 A 07/18/1997__
6999999 - Total - Common Stock - Parent, Subsidiaries, Affiliates 206,788 XXX 206,788 76,000 0 0 (30,715) 0 XXX XXX
7099999 Total - Common Stocks 32,054,508 XXX 32,054,508 22,228,137 33,136 646,342 (4,565,588) 0 XXX XXX
7199999 Total - Preferred and Common Stocks 32,863,628 XXX 32,863,628 23,027,729 35,736 709,631 (4,568,548) 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 WESTERN RESERVE MUTUAL CASUALTY 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
US GOVERNMENT OBLIGATIONS - U.S.
,,,,,,,, 912827-7K-2____|U S Treasury Note I 12/12/2002 | Merrill Lynch I 5,086,719 | 5,000,000
,,,,,,,, 912828-AA-8 __|US Treasury Note 12/12/2002___|Merrill Lynch | 4,106,875 | 4,000,000
COUNTRY TOTAL - U.S. 9,193,594 9,000,000
0399999 - Total - Bonds - U.S. Government 9,193,594 9,000,000
STATES, TERRITORIES, POSSESSIONS - U.S.
LOUISIANA
,,,,,,,, 546415-KJ-8_____JLouisiana St FSA | 11/06/2002___[Merrill Lynch | | 527,200 | 500,000 | 2,063
STATE TOTAL | 527,200 | 500,000 | 2,063
MINNESOTA
,,,,,,,, 604128-M7-0_____[Minnesota St Var Purp | 04/04/2002____[Werrill Lynch | | 505,300 | 500,000 | 10,972
STATE TOTAL | 505,300 | 500,000 | 10,972
NEW JERSEY
,,,,,,,, 646039-CZ-8_____[New Jersey St Var Purp. [..08/05/2002___]Merrill Lynch | | 542,355 | 500,000 | 486
STATE TOTAL | 542,355 | 500,000 | 486
UTAH
,,,,,,,, 917542-JY-9____JUtah St Ser B | 04/08/2002____[Werrill Lynch | 499,635 500,000 6,250
STATE TOTAL 499,635 500,000 6,250
COUNTRY TOTAL - U.S. 2,074,490 2,000,000 19,771
1799999 - Total - Bonds - States, Territories and Possessions 2,074,490 2,000,000 19,771
POLITICAL SUBDIVISIONS - U.S.
INDIANA
,,,,,,,,, 270023-BZ-6._.___[Eagle Union Middle Sch BIdg Corp | 04/08/2002____[Merrill Lynch | | 501,040 | 500,000 | 6,467
STATE TOTAL | 501,040 | 500,000 | 6,467
MASSACHUSETTS
,,,,,,,, 306297 -WL-2_____[Fall River | 04/29/2002____[Werrill Lynch | | 506,715 | 500,000 | 10,486
STATE TOTAL | 506,715 | 500,000 | 10,486
NORTH CAROL INA
,,,,,,,, 975700-BH-7____[Winston-Salem NC Wtr & Swr Sys | 10/16/2002____JUndef ined | | 554,325 | 500,000 | 10,889
STATE TOTAL | 554,325 | 500,000 | 10,889
TEXAS
,,,,,,,, 463777-0V-5___|lrving Tex Callas Cnty I 04/04/2002____IMerrill Lynch I 509,290 500,000 2,014
,,,,,,,, 473502-HV-7____|Jefferson Cnty Tex FGIC | 04/03/2002_____|Merrill Lynch | 496,740 500,000 132
STATE TOTAL 1,006,030 1,000,000 2,146
WASHINGTON
,,,,,,,, 812642-6L-5____[Seattle WA Mun Lt & Pwr Rev | 12/02/2002___Merrill Lynch | 525,000 500,000 222
STATE TOTAL 525,000 500,000 222
COUNTRY TOTAL - U.S. 3,093,110 3,000,000 30,210
2499999 - Total - Bonds - Political Subdivisions 3,093,110 3,000,000 30,210
INDUSTRIAL & MISCELLANEOUS - U.S.
,,,,,,,, 37042W-F9-7 | General Mtrs Accpt 12/09/2002___|Merrill Lynch 1,000,000 { 1,000,000 0
,,,,,,,, 44181E-FH-6.._____JHousehold Finance Corp. 03/04/2002_._._{Merrill Lynch 500,000 500,000 0
,,,,,,,, 931142-BQ-5____|Wal-Mart Stores 03/15/2002_____|Merrill Lynch 493,916 500,000 519
COUNTRY TOTAL - U.S. 1,993,916 2,000,000 519
4599999 - Total - Bonds - Industrial, Misc. 1,993,916 2,000,000 519
6099997 - Total - Bonds - Part 3 16,355,109 16,000,000 135,004
6099998 - Total - Bonds - Part 5 0 0 0
6099999 - Total - Bonds 16,355,109 16,000,000 135,004
6599998 - Total - Preferred Stocks - Part 5 0 XXX 0
6599999 - Total - Preferred Stocks 0 XXX 0
BANKS, TRUST AND INSURANCE COMPANIES - U.S.
,,,,,,,, 026874-10-7____| Amer Int1 Group 11/11/2002___|Merrill Lynch 3,100.000 200,082 0
__060505-10-4 Bank of America 12/26/2002 Merrill Lynch 5,700.000 400,995 0
_58551A-10-8 Mellon Financial Corp 12/26/2002 Merrill Lynch 10,600.000 284,524 0
_..743315-10-3 Progressive Corp,Ohio 04/23/2002 Stock Split / Dividend 200.000 0 0
,,,,,,,, 944293-10-9.____|Wayne Bancorp. 12/06/2002 | Stock Split / Dividend 2,430.800 0 0
,,,,,,,, 949746-10-1._.___]Wells Fargo & Company. 12/26/2002 | Merrill Lynch 4,200.000 199,983 0
COUNTRY TOTAL - U.S. 1,085,584 XXX 0
6799999 - Total - Common Stocks - Banks, Trusts, Insurance 1,085,584 XXX 0




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE D - PART 3

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

R

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
INDUSTRIAL & MISCELLANEOUS - U.S.

-10-8 AMBAC Fincl Grp 11/15/2002 Merrill Lynch 3,600.000 202,622 0

Amer Express 12/26/2002 i1l Lynch 13,500.000 502,628 0

Boeing Company. 05/31/2002. ... Merrill Lynch 4,600.000 200,100 0

Coca-Cola Co 11/12/2002 Merrill Lynch 9,000.000 405,000 0

Diamonds Trust Seires | 12/06/2002. ill Lynch 4,600.000 398,130 0

DuPont (EI) DeNemours 01/10/2002. i1l Lynch 4,500.000 195,750 0

Emerson Electric. 11/11/2002. ill Lynch 4,000.000 199,720 0

Exxon Mobil Corp 07/11/2002. | Lynch 16,000.000 607,200 0

Genl Dynamics Corp. 09/04/2002 | Lynch 7,400.000 596,095 0

Genl Electric 11/11/2002 | Lynch 8,300.000 201,690 0

Gillette Co 11/12/2002 Lynch 13,800.000 398,676 0

Home Depot Inc. 11/15/2002..__. Merrill Lynch 14,300.000 404,981 0

Intl Bus. Machines 07/23/2002._.._. Merrill Lynch 1,200.000 80,628 0

Kellogg Company. 11/06/2002 ill Lynch 25,500.000 810,720 0

Lowe's Companies Inc 11/15/2002. Lynch 10,700.000 405,423 0

Marsh & McLennan 07/01/2002. Stock Split / Dividend 3,300.000 0 0

NMcDonalds Corp. 09/04/2002. Merrill Lynch 22,500.000 600, 350 0

Merck & Co 03/18/2002. Merrill Lynch 1,300.000 77,480 0

Microsoft Corp. 11/11/2002. Merrill Lynch 3,700.000 200,873 0

Midcap SPDR Trst Ser 1 12/06/2002 Merrill Lynch 5,000.000 403,950 0

Nor throp Grumman Corp. 07/23/2002 ... Merrill Lynch 1,200.000 121,200 0

Pfizer, Inc 07/12/2002 Merrill Lynch 16,600.000 544,033 0

Pitney Bowes Inc 09/04/2002. Merrill Lynch 5,700.000 199,785 0

Procter Gamble 11/12/2002. Merrill Lynch 4,600.000 399,638 0

Royal Dutch Pete Co NLG 1.25 12/26/2002 Merrill Lynch 9,900.000 437,877 0

Standard & Poors Dep Repts. 12/06/2002 Merrill Lynch 4,300.000 393,665 0

Target Corp. 1171472002 Merrill Lynch 6,500.000 209,950 0

Weingarten RIty Invs SBI 08/09/2002 Merrill Lynch 5,600.000 200,536 0

10-9 Wendys Intl Inc 07/23/2002____ Merrill Lynch 11,800.000 398,226 0

COUNTRY TOTAL - U.S. 9,796,925 XXX 0

6899999 - Total - Common Stocks - Industrial, Misc. 9,796,925 XXX 0

7099997 - Total - Common Stocks - Part 3 10,882,509 XXX 0

7099998 - Total - Common Stocks - Part 5 28,280,503 XXX 0

7099999 - Total - Common Stocks 39,163,012 XXX 0

7199999 - Total - Preferred and Common Stocks 39,163,012 XXX 0

7299999 Totals 55,518,121 XXX 135,004
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY 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
US GOVERNMENT OBLIGATIONS - U.S.
3134A3-K5-4.___[Federal Home Ln Mtg Corp..... _..}..09/09/2002... ] CALLED @ 100.0000000 500,000 500,000 501,647 500,000 (441) 0 0 0 0 38,125
3134A3-MM-5..._|Federal Home Ln Mtg Corp. |..04/29/2002.__ | CALLED @ 100.0000000. 500,000 500,000 497,508 500,000 704 0 0 0 0 16,125
313646-6K-0..._[Federal Nat! Mtg Assn.. 1..09/09/2002... | CALLED @ 100.0000000. 500,000 500,000 500,000 500,000 0 0 0 0 0f 26,475
31364G-2D-4..._Federal Natl Mtg Assn.. |..05/09/2002... | CALLED @ 100.0000000. 500,000 500,000 500,000 500,000 0 0 0 0 0 11,483
31364K-CS-7....|Federal Natl Mtg --11/12/2002...{ CALLED @ 100.0000000. 500,000 500,000 500,000 500,000 0 0 0 0 0f 32,313
31364K-T5-9..._|Federal Nat! Mtg Assoc...................... ..02/12/2002...{ CALLED @ 100.0000000. 1,000,000 1,000,000 1,000,000 1,000,000 0 0 0 0 0 10,000
36220M-2N-8..._|GNVA P#282581 12/15/2002._. | PRINCIPAL RECEIPT 2,236 2,236 2,217 2,236 19 0 0 0 0 23
912810-DW-5.._[U S Treasury Bond 09/26/2002._. [Merrill Lynch 1,279,063 1,000,000 1,046,652 1,039,457 (1,282) 0 0f .. 239,606 |......... 239,606 |........... 62,846
912827-26-6....|U S Treasury Note 01/31/2002._. | MATURITY. 500,000 500,000 499,783 500,000 4 0 0 15,625
912827-2Y-7...|U S Treasury Note 06/30/2002._ | MATURITY. 500,000 500,000 517,215 500,000 (2,789) 0 0 0 0 15,625
912827-56-3...|U S Treasury Note 09/26/2002._. [ Merrill Lynch 564,460 500,000 481,100 485,730 1,266 0 0 78,730 78,730 | 24,137
912827-F4-9.._[U S Treasury Note 05/15/2002._. | MATURITY. 1,000,000 1,000,000 1,054,072 1,000,000 (2,843) 0 0 0 0 37,500
912827-65-5...|U S Treasury Note 08/15/2002._. | MATURITY. 1,500,000 1,500,000 1,555,686 1,500,000 (4,837) 0 0 0 0 95,625
912827-V8-2__|U S Treasury Note 09/26/2002_ |Merrill Lynch 774,157 700,000 704,462 701,703 (360) 0 0 72,455 72,455 36,096
912827-W8-1.__|U S Treasury Note 09/26/2002__|Merrill Lynch 1,654,219 1,500,000 1,491,783 1,496,664 644 0 0 157,554 157,554 94,234
COUNTRY TOTAL - U.S. 11,274,135 10,702,236 10,852,125 10,725,790 (9,915) 0 0 548,345 548,345 516,232 XXX
0399999 - Bonds - U.S. Governments 11,274,135 10,702,236 10,852,125 10,725,790 (9,915) 0 0 548,345 548,345 516,232 XXX
POLITICAL SUBDIVISIONS - U.S.
NEW MEXICO
013634-AV-2__TATbugerque Housing [ 03/01/2002__JCALLED @ 100.0000000. | | 10,000 | 10,000 | 10,000 | 10,000 | 0] 0] 0] 0] 0] 0]
STATE TOTAL | 10,000 | 10,000 | 10,000 | 10,000 | 0] 0] 0] 0] 0] 0] XXX
OHIO
072671-GF-1.__|Bay Village CSD. 1210172002 MATURITY 30,000 30,000 29,222 30,000 60 0 0 0 0 2,850
199198-AQ-5....| Columbus Grove LSD. 12/01/2002.. | MATURITY 105,000 105,000 105,000 105,000 0 0 0 0 0 6,825
244703-GW-8..._ Def iance. 12/01/2002.._| MATURITY 75,000 75,000 70,992 75,000 195 0 0 0 0 3,938
430416-DM-6._._|Highland LSD 12/01/2002._| MATURITY 50,000 50,000 47,979 50,000 165 0 0 0 0 4,563
509426-NA-6..._[Lake Cnty. 12/01/2002.. | MATURITY 70,000 70,000 64,695 70,000 278 0 0 0 0 4,113
598121-DW-8.__|Midview LSD 12/01/2002.. | MATURITY 50,000 50,000 50,000 50,000 0 0 0 0 0 3,375
661853-CR-0....|North Ridgeville 12/01/2002._. | MATURITY. 50,000 50,000 50,562 50,000 (46) 0 0 0 0 4,063
921662-FE-7..._[Vandal ia Butler 12/01/2002___{ MATURITY. 50,000 50,000 43,938 50,000 84 0 0 0 0 4,875
STATE TOTAL 480,000 480,000 467,387 480,000 736 0 0 0 0 34,600 XXX
COUNTRY TOTAL - U.S. 490,000 490,000 477,387 490,000 736 0 0 0 0 34,600 XXX
2499999 - Bonds - Political Subdivisions 490,000 490,000 477,387 490,000 736 0 0 0 0 34,600 XXX
INDUSTRIAL & MISCELLANEQUS - U.S.
370420-WD-9..._[General Motors Accpt Corp.................... .02/19/2002..._{MATURITY. 500,000 500,000 500,000 500,000 0 0 0 0 0 4,667
81240Q-HU-9..._Sears Roebck ACCP BE 06/26/2002_ | MATURITY. 200,000 200,000 200,000 200,000 0 0 0 0 0 7,583
91131U-BC-7..._[United Parcel Serv 10/15/2002.__| CALLED @ 100.0000000. 500,000 500,000 500,000 500,000 0 0 0 0 0 31,250
COUNTRY TOTAL - U.S. 1,200,000 1,200,000 1,200,000 1,200,000 0 0 0 0 0 43,500 XXX
4599999 - Bonds - Industrial and Miscellaneous 1,200,000 1,200,000 1,200,000 1,200,000 0 0 0 0 0 43,500 XXX
6099997 - Bonds - Part 4 12,964,135 12,392,236 12,529,512 12,415,790 (9,179) 0 0 548,345 548,345 594,332 XXX
6099998 - Bonds - Part 5 0 0 0 0 0 0 0 0 0 0 XXX
6099999 - Total - Bonds 12,964,135 12,392,236 12,529,512 12,415,790 (9,179) 0 0 548,345 548,345 594,332 XXX
6599998 - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX 0
6599999 - Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 XXX 0
PUBLIC UTILITIES - U.S.
264399-10-6..._| Duke Energy Corp. 06/10/2002_ | Merrill Lynch 20,310.000 593,034 377,025 377,025 | (420,346) 0 [ 216,009 | 216,009 11,171
28336L-10-9..._|El Paso Energy Corporation .| |..05/30/2002._. [Merrill Lynch 8,238.000 219,124 217,641 217,641 | ... (149,856) 0 0 1,483 1,483 5,136
65473P-10-5__[NiSource, Inc 09/05/2002_ | Merrill Lynch 10,500.000 199,764 241,975 241,975 (155) 0 0 (42,211) (42,211) 9,135
873168-10-8..._[ TXU Corp. 10/04/2002.._{Merrill Lynch 8,800.000 233,193 404,800 404,800 (10,120) 0 0f ... (171,607) ) ........ (71.607) ) 21,120
COUNTRY TOTAL - U.S. 1,245,115 XXX 1,241,441 1,241,441 (580,477) 0 0 3,674 3,674 XXX 46,562
6699999 - Common Stocks - Public Utilities 1,245,115 XXX 1,241,441 1,241,441 (580,477) 0 0 3,674 3,674 XXX 46,562
BANKS, TRUST AND [NSURANCE COMPANIES - U.S.
172967-10-1.__[Citigroup Inc --09/04/2002._. | VAR10US 7,500.000 258,818 347,453 347,453 (48,053) 0 0 (88,635) (88,635) 3,900
58551A-10-8..._[Mel fon Financial Corp....................._._ |..12/23/2002._. [Merrill Lynch 10,600.000 279,976 100,899 100,899 | ... (297,873) 0 0 179,076 179,076 5,19
635405-10-3..._[Nat | City Corp 04/01/2002_ |Merrill Lynch 18,100.000 543,789 52,292 52,292 | ... (476,952) 0 0 491,497 491,497 5,340
693475-10-5._|PNC Financial Services _.}.-07/19/2002...{Merrill Lynch 14,000.000 531,984 13,488 13,488 | ... (773,312) 0 0 518,496 518,496 | ..o 20,160
939322-10-3..._[Washington Mutual Inc...... |..04/18/2002.__Merrill Lynch 9,750.000 366,569 197,031 197,031 | (121,794) 0 0 169,558 169,558 2,438
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COUNTRY TOTAL - U.S

B3]

13.776.205

4.212.099

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
1 2 3 5 6 7 B 9 10 1 12 13 i 15 16
Increase
Increase | (Decrease) | Foreign | Realized Interest on | Dividends on
Number of Boo/Adjusted | (Decrease) | by Foreign | Exchange | Gain (Loss) | Total Gain | Bonds Stocks
Disposal Shares of Carrying Value at by Exchange | Gain (Loss) on (Loss)on | Received | Received
ate Name of Purchaser Stock c Par Value Actual Gost | Disposal Date | Adjustment | Adjustment | on Disposal | Disposal | Disposal | During Year | During Year
273112002 CASH TH L€V TSR o0 | N 7 ] n) 0 0L ] % N T
197 711,168 711,168 (1.718,018) 0 0 029 29 X 37,032
6799999 — Conmon Stocks — Banks . Trust and Tnsurance Compantes T.987.197 717766 TIT.766 | (1.716.016) 0 0 17009 17008 g3 37082
AL & WISCELLANEQUS - U.S
-5.[A0L Tire Warner In 0 Tlor 11T Lynch 54,170 517,841 517,841 |-
5 orp. 12119] L7117 [S— ) I 112,678 149,666 149,666 |
{ATaT Wirless Service 07/10/ VARI0US 13 13 |-
~|Meac Fincl Grp. 03/0 rrill Lynch 41,600
~|aner Expre: orill Lynch 161,019
“|Aop ied Hater ial inc. 0 rrill Lynch
“{BEk systen 01] i1l Lynch
-5_[Biogen Inc 110 rrill Lynch
“|Bristot-hyers Squith. 2 rrill Lynch
Broadcon Corp Cal if. 110 rrill Lynch 008
| e oney Fund 1131/ i1l Lynch 451
~|Canden Property Trust. 8/0: orill Lynch 91,79
-|Cardinal Health Inc 10: rrill Lynch 679,150
“|Colonial Properties Tr 8/0: orill Lynch 9,482
orning In 12119, rrill Lynch .900
uke-Heeks Rea t 0810 rrill Lynch 53,60
IC Corp. 19, rrill Lynch A 37
Ian Corp Pl 1/31); lerrill Lynch 12,9 62614
erson Elect ric 119 orill Lynch 1 1,107
quity Office Poi 4 orill Lynch 5 194,211
ricsson L M 1/0: rrill Lynch 84,356
xon llobi | Corp 110 orill Lynch 16.0 514,134
ederated Investors B 11/14/; ferrill Lynch 195,600
~{Fiserv Inc. 0/04/. ferrill Lynch 1. 95,056
~{Genentech in 411 orill Lynch 808
“{cenl Erectri 2% rrill Lynch 76.0 50324
“{cenl Notors ¢ A 119 orill Lynch 29 0
~|Honeywel 1 Tnt'1 9/1 rrill Lynch 5 152,745 20
Inagistics International inc. 0 orill Lynch i 2,158 | T s [ e [ (1.127)
Intel Corp. 1/07/. ferrill Lynch 10 182,021 85)
05 Uniphase Corp. 12119 rrill Lynch 4,54 ;i 0
Johnson & Johnson 04 rrill Lynch 0 04,0 69)
532457-10-8._|Lilly (EI 07119, orill Lynch 0 164,495
580031-20-1._[lichata Cor 07110 orill Lynch 95 340)
~|Merrill Lynch Premier Inst'| Fund.. 01/31/. ferrill Lynch 34 34 0
er 111 Lynch Inst* I Fd I 12131 i1l Lynch 7312.000.860 |22 1312021 0
“{Worgan staniey Dean Wittr & Co 04/17/ i1l Lynch 1 449.5% 5.635)
4120L-10-4._|Netvork Appliance I 1211 orill Lynch 1.5 16,904
4__|Nokia Corp. 0711 rrill Lynch
~[Nortel Networks Corp "New" 12/1 rrill Lynch 144 59
~{omicon Group. 06/1 orill Lynch 15,280,000 |77 1109718
717081-10-3_[Prizer, In /1 rrill Lynch 12,6 38824
780257-80-4._{Royal Dutch Pele Co LG 1 1 orill Lynch 9.8 435,00
“|siebel sys 1nc. 07/ rrill Lynch 1 18,661
rarget 03/1 rrill Lynch 10 011
Texas |nstrument: 1 rrill Lynch 10, 162,701
579 -1 onpan 1 orill Lynch 81,858
¢ flerrill Lynch insiitutional Fund 1131/ i1l Lynch 4 4
“{Tyco International LTD "Nev". 1 orill Lynch 4,900.000 |27 1,166,648
“|viaCon Inc. C1 B i rrill Lynch 9899
~|vodafone 6rp Pic Spn " rrill Lynch o0 20
-0 Wi Tians Co 1 orill Lynch 73,40 54506
10-6.{Wor Id Com Inc "New* GA Com 02/2002.. | Merrill Lynch 900.000 f ..o 18,177 | .1
74,8553 73.776.205
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
1 2 3 5 6 7 B 9 10 1 12 13 i 15 16
Increase
Increase | (Decrease) | Foreign | Realized Interest on | Dividends on
Number of Boo/Adjusted | (Decrease) | by Foreign | Exchange | Gain (Loss) | Total Gain | Bonds Stocks
cusiP Disposal Shares of Carrying Value at by Exchange | Gain (Loss) on (Loss) on Received
dentification Description Date Name of Purchaser Stock Consideration Par Value Actual Gost | Disposal Date | Adjustment | Adjustment | on Disposal | Disposal | Disposal | D During Year
99 - Comon STocks — ndustrial_and Wiscel Taneous 4,856 523 Tk 176205 T76.205 | (4.212.099 7,080,316 | 1.080.318 123.975
7099997~ Common Stocks ~ Part 4 8.087.835 gAY 728614 728614 7.350.021 | 7.350.001 207569
7099998 - Conmon Stocks — Par( 5 7.943.730 JaE3 260,503 260,503 (%173 (3%.173) 21,466
7099999 ~ Total - Commnon Socks 076565 gAY 21009317 21009317 7.017.288 | 7.017.288 729.0%
7199999 -~ Total — Preferred and Common STocks 6.026..565 FaE3 009,317 009,317 | (6.510.593 2.017.288 | 2.017.28 229.05
7299999 Totals 56,990,700 0K 56,538,629 56,425 107 | (6.519.772) 0 0] 2565593 2565593 504,332 229,03
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SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year
3 4 5 6 7 B 9 10 11 13 i 15 16 17
Par Value Increase
(Bonds) or Boo/Adjusted | Increase | (Decrease) | Foreign Interestand |  Paid for
Number of Carrying Value | (Decrease) | by Foreign | Exchange | Realized Total Dividends | Accrued
Date Disposal Shares at Disposal by Exchange | Gain (Loss) | Gain (Loss) | Gain (Loss) | Received | interestand
p Acquired Name of Vendor Date Name of Purchaser (Stock) Actual Cost_| G Date Adjustment_| Adjustment | on Disposal | on Disposal | on Disposal | During Year | Dividends
T 7D THSURANCE CONPANIES - US
Travlers Property Casalty Corp..— | ETA000Z.TSTook DIsTrabt o I I ar T 7780 | 0] o] 0] 22| Z]| o] 9
Travelers Property Casualty Corp-.|-08/20/2002_{Stock Distrubtion | | 1,334.410 2 6. 162 | 0] 0 il | 0 0
CORTRY TOTAL - U3 I — I 7967 | | 0] | I 0] 0
6799999 Conmon Stocks — Benks _Trust and Tnsurance Conpantes w1 | 37,962 0] 0] 0] | 0] 0
WTSCELLANEQUS - U
~JCWK oney Fund TTT200Z_[Werr 11T Lynch STT200Z[Verr 11T 7T 47035
Cardinal Heal th T 1108/2002 | Werri 1 Lynch 70212002 |Nerril | 200,800
Concast Corp. 1115/2002-|Stock Spin 0fF 1 Werger._...| -12/19/2002_{ vARiol
~|piageo Pic. 712312002 |Nerril I Lynch 171812002 |Verril |
-|Fiserv Inc. 1/07/2002_|Nerrill Lynch. 10/04/2002__{Merrill
-6._[Honeywel I int 1 in 712312002 |Nerril | Lynch 9/13/2002 | Werri 11
2| 0N Real ty Corporat ion 7/2612002.| JON Real ty Corporat ion.__|-11114/2002_Verril
roger Co. 18/2002_IMerrill Lynch. 9/17/2002__{Merrill
“Werri 11 Lynch Premier inst'I Fund._.f01/31/2002 | Nerrill Lynch 173112002 |Verril |
rril 1 Lynch [0St 1 Fd ING...........] 12/3112002_fWerrit I Lynch " 22777777 1273112002 Werri 11 Lyneh -T2 T e 7s0.330 | s 70 [T e g0 [T e s [T N [T g [T 0 | e [ | e [T
~I¥orthrop Grumman Corp. 3112002 |Nerril I Lynch 9/12/2002 | Werri 11
~|Pharnzcia Corp. /18/2002_{Werril I Lynch 0172002 |Werri 11
-3~ [Standard & Poors Dep Ropt 2612002 |Nerril I Lynch 110712002 |Verril I
4_Jlerriii Lynch Institutional Fond_]01/3112002 |Werrill Lynch 1131/2002 Verri 11 0
CONTRY TOTAL - U5 78,242,501 78,242,501 (328. 161
G899999_ Conmon Stocks — TndusrTal and Niscel Taneous 78,202,541 T 78,202,541 (326,761
7099998 Total - Comnon Stocks 78,280,503 730 | 28,260,503 (3%.773) .
7199999 - Total - Preferred and Common Stocks 78,260,503 730 78,260,503 (3%.773] 3%.773] 77366
7299999 Totals 28,260,503 27.643.730 28,260,503 0 0 0 (3%.773) 3%.773] 21,466 0




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated
1 2 3 a 5 6 7 [Stock of Such Company Owned
by Insurer on Statement Date
Do Insurer's 8 9
Assets
NAIC Include
NAIC | Valuation | Intangible
Company | Method | Assets

Codeor | (SeeSVO | Connected

Aien | Purposes [with Holding
Description Insurer and of Such Total Book/Adjusted
cusiP Name of Subsidiary, Controlled or dentification | Procedures | Company's | Amount of Such Carrying
Identification Affliated Company Number | manual) | Stock? | Intangible Assets Value umber of Shares | Outstanding
349864 10-3...| Forvard Agencies Inc ). N [ 183,093 | 280.000
Western Reserve Financial Corp
000000-00-0. (ii) I 23,695 |.

0 206788

7599999 - Conmon Slock - Other ATfiliales

206.788

1699999 - Total Comon Stocks

205785

1799999 Totals

206.788 XKL KA

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax

assets included therein:

2. Total amount of intangible assets

§ 66,245,891
$

CusIP
Name of Lower-tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in Section 1 Which
Controls Lower-tier Gompan

Column 6, Section 1_| Number of Shares _| Outstanding

Stock in Lower-tier Company

Total Amount Owned Indirectly by Insurer on
of Intangible Statement Date

Assets Included in 5 6

Amount Shown in % of

0399999 Total

XKL i

E14
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 B 9 1 12 Interest 15 16 17
6 13 14
Increase lAmount Due and
Increase (Decrease) IAccrued Dec. 31
(Decrease) | by Foreign of Current Year NAIC | Effective
cusiP Date How | Maturity | Book/Adjusted by Exchange on Bonds Not | Gross Amount [Paid for Accrued| Desig- | Rate of
Description Acquired Name of Vendor Rate of | Paid Date | Carrying Value | Adjustment | Adjustment ParValue | Actual Cost in Default Received Interest nation | Interest
RLTGRTTONS
L nd. 1000 [WR__] 1213172003 K58 A () SO B RIEREE il
COUNTRY TOTAL - U5 387 913,381 381
0799999 -~ US _Governvents - [ssver Obl gat ons 3T 913,381 3T
0399999 - Total - U.S. Govermment Bonds 387 913,381 381
5199999 - Total - Issuer Obligations 3T 913,381 3T
6099999 - Total - 387 913,381 387
8099999 Totals 13,913,381 o 0 0 I 13,913,381 0 0 0
(@ Includes $ ~ other than accrual of discount and amortization of premium.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps an:
4 5

d Floors and Insurance Future:
6

s Options Owned December 31 of Current Ye
7 B

1 2 3 9 10 1" 12 13 14
Date of
Number of | Maturity, Increase/ Used to Adjust_[Other Investment/
Contracts or | Expiry, or | Stike Price, Date of Cost/Option (Decrease) by |Basis of Hedged | Miscellaneous
Description Notional Amount | Settiement | Rate or index | Acquisition | Exchange o C: Premium Book Value * | Statement Value | _Fair Value Adjustment tem Income
7590999 - Sublolal - Redging Transact ions JAiS
2799999 — Sublotal - Other Der val ive Transactions XL
9999999 - Totals. Ji
Showing all Options, Caps and Floors and Insurance Futures Options Acquired During Current Year
T 2 4 5 6 7

Description

Number of Contracts
or Notional Amount

3
Date of Maturity,
Expiry, or Settlement

Strike Price,
Rate or Index

Date of Acquisition

Exchange or C

-

4/Option Premium

2509090 - Sublotal - Hedging Transact ions

2799999 - Sublotal

Other Derivalive Transaciions

9999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps Floors and Insurance Futures Option: During Current Year
1 2 3 5 6 7 8 9 10 1" 12 13 Gain/Loss on Termination 17
Numberof | Date of Indicate Other
Contracts or | Maturity, Exercise, Termi- Consideration | _Increase/ Used to Adjust Investment/
Notional | Expiry, or | Strike Price, | Dateof |Exchangeor | CostOption | Expiration, | nation Received on | (Decrease) by Basis of Miscellaneous
Description Amount | Settlement | Rate or Index | Acquisition | C: Premium _|Maturity or Sale| Date | Book Value * | Terminations | Adjustment | Recognized | Hedgedltem | Deferred Income

2599999 - Sublotal - Hedging Transact ions

2799999 - Subtotal - Other Derivative Transactions

9999999 - Totals

ing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 7 1 12 13 14
Date of
Numberof | Maturity, Date of Increase/ Other Investment/
Contracts or | Expiry, or |Strike Price, Rate | Issuance/ Consideration (Decrease) by | Usedto Adjust | Miscellaneous
Description Notional Amount | Settlement | or Index Purchase | Exchange or Counterparty Received Book Value * | Statement value | Fair Value Adjustment Basis Income
Thicago Board of Options Exchg

30 (M) 18 101/18/. 135.000. 10/18/. 100 100 100
4IG (A6 1 [o2r22/ 70.000. 114172002 { interna ional Secur ity Exchang 68 68 68
rbac (ABK) 40 02123/ 70.000. Ji0r1s! Paci fic Stock Ex 4,79 4,79 4,80
rbac_(AEK) 6 (020221 65.000. 1iinss Paci fic Stock Exchange. 9,72 9,72 9,72

ank Arerica (BC) 21221 75 1212612002 Chicago Board of Options Exchg 41 41 41

el 1South Corp (BLS]. 9 |o1/18/ 2 101151 Anerican Stock Ex 7,09 7,09 7,09

el 1South Corp (BLS) ™ 9 |o1/18/ 30 /01 Arerican Stock Exchang 6,44 5,44 5,44

oca-Cola (KO)......... 90 |o1/18/ 47 11/12/2002 2| Chicago Board of Options Exchg .82 .82 .82

rerson Electric (G 40 |03rz2/ 55 11/11/2002 7| Chicago Board of Options Exchg 6,94 6,94 6,94

amnet t (6C1) 40 [01/18/ 80 1011512002 |Paci fic Stock Exchange. 00 00 00

eneral Dynani c 4 (01118 %0 1012412002~ Chicago Board of Options Exchg 548 548 548

eneral Electric (GE) 31221 7 A1l Pacific Stock Exch 9,54 9,54 9,54
Gillette i3 |o1/18/. 3 il Averican Stock Exchang 13,79 13,79 13,30
Hone Depot (D] 72 {01118/ 3 1011512002 Chicago Board of Options Exchg 11,88 11,88 11,88
Hone Depot (D) - 71 [02122/ 2 11/15/2002 | Chicago Board of Options Exchg 81 81 81
It Business Nach (IBi) 4 (011181 80 10/18] Anerican Stock Exchang 60 60 60
el logg Co_(K)... 126 |03/22/ 35 111061 Arerican Stock 10,71 10,71 10,71
Keyspan Corp (KSE]. 47 021221 10 11/01/2002 | Chicago Board of Options Exchg 1t 1t 1t
Loves (LOW) 4 |o4r10/ 47 1its] Philadelphia SE 12,09 12,09 12,10
Love's Corp (L0W) 9 (0116 47 10151 Phi lade | phi 10,91 10,91 10,91
el lon Financial (VEL) 06 |03/22/ 3 1212612002 rer can Stock Exchang 3 3 3
[Merck (MRK). 1 1/18/. 5.000. 10/28/. Chicago Board of Options Exchg 900 900 900
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE DB - PART B - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14
Date of
Number of | Maturity, Date of Increase/ Other Investment/
Contracts or | Expiry, or |Strike Price, Rate | Issuance/ Consideration (Decrease) by | Usedto Adjust | Miscellaneous
Description Notional Amount | Settlement | or Index Purchase | Exchange or Counterparty Received Book Value * | Statement Value | Fair Value Adjustment Basis Income
[Microsoft (WSFT). 0471972003 60.000. .. 1171172002 |Chicago Board of Options Exchg 12,209 12,210 191,290
Chicago Board of Options Exchg
Northrup Grunman (NOC). 12 [ot/18/2003. 110000 120 40 40 40 116,400
Pepsico Inc (PEP) 003 |47.500. 002 - | Chicago Board of Options Exchg 4,725 4,725
Proctor & Gamble (6] 16 003 90,000 002 | Arer ican Stock Exchange 13,799 13,789
Royal Dutch (RD). 9 003 {500 12002 Aner can Stock Exchange 8,910 8,910
(S8C) it 003 30,000 12002._|Pacific Stock Exchang 9,435 9,435
C Corp ( 110 003 |25.000 12002._|Paci ic Stock Exchang 14,209 14,209
Schiunberger (SL5). 12 003 |45.000. 12002. | Chicago Board of Options Exchg, 559 559
Targel. (T6T) 5 003 |37.500. 12002._|Pacific Stock Exchang 9,750 9,750
Chicago Board of Options Exchg
Verizon (VZ). 30 003.. 115/, 12,399 12,399
Viacon Class B (VIA) 8 003. 11/2002 [ Chicago Board of ptions Exchg 15,839 15,339
Washington Hutual (). 00 003. 18/2002._{Phiadelphia SE 13,499 13,499
Wells Fargo (WFC) 003. 12612002 | Arer ican Stock Exchange 4,815 4,815
0709999 - Sublotal - CalT Options - Incone Transact ions 351.9% 357,99 [ i 351,928 9155104
0499999 - Sublotal - Call Options 351,939 351,939 XXX 351,948 9,155,104
7509999 - Sublotal — edging Transactions T
2699999 - Subtotal - Income Generalion Transactions 351,939 351,939 XXX 351,948 9,155,104
7799999 - Sublotal — Other Der rval ve Transactions g
9999999 - Totals 351,939 351,939 XXX 351,948 9,155,104
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SCHEDULE DB - PART B- SECTION 2

rent Year

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

Showing all Options, Caps, Floors and Insurance Futures Options Written During Curt
4

1 3 6
Date of Maturity, Expiry, or
Description Number of Contracts or Notional Amount tlement Strike Price, Rate or Index Date of Issuance/Purchase Exchange or Counterparty
() - ~D1/18/2003 735,000 10718/ Thicago Board of Oplions Exchg...
416 (AIG] 1 ; 0.000. it international Security Exchange
[ Anbac (ABK). 40 /! 0..000. 10/1:
[ Anbac (ABK). 36 /! 6 )0. 11
Bank Anerica (BAC) / 12158
Bel Iouth Corp (6LS). ; 1071
Bel ISouth Corp (LS) " ; 0 1101
Coca-Cola (K0). ; a7 11
Enerson Electric (i) ; o i
Gamett (6C1) ; 0.0 10/
General Dynanic ; 0.0 10/24 Chicago Board of Options Exchg 480
eneral Electric (GE) ; 1 Pacific Stock Exchang 4
Gillette ; 0.0 11
Fone Depol (D] ; 101
Hone Depot. (D) ; 111
Int Business Nach (i) ; 0.0 10/18
Kellogg Co (K) I 0 11106
Keyspan Corp (KSE) ; 0.0 /01 Chicago Board of Opt ions Exchg 15
Loves (LOW) ; a7 1171 Phi ladelphia SE 12,099
Love's Corp (LOW) ; a7 101 10,915
Mellon Financial (MEL). i} 30,01 i
ek (IRK) ; o ; Chicago Board of Opt ions Exchg 00
icrosoft_(HSFT). ; 50.0 Bt Chicago Board of Opt ions Exchg. 2,209
lorthrup Grumman (NOC). I 110,000 10/
Pepsico Inc (PEP) ; a7 10/18
Proctor & Gamble (6] ; 90 111
Royal Dutch (RD). ; 50 1212
8¢ Con ; ) 1101
SBC Corp (SE0) ; 1071
Schiunberger (SL5). ; 4 10/18 Chicago Board of Options Exchg
Targel. (T61) ; 114 Pacific Stock Exchang 9.7
Verizon (VZ) ; 0.0 101 Chicago Board of Options Exchg 12,39
Viacon Class B (VIA) ; 50.0 il Chicago Board of Opt ions Exchg. 1
Washinglon Mutual (W) ; 10/18 Phi ladephia 13,50
WelIs Fargo (WFC) ; 50.0 12/ Anerican Stock Exchange 45
y's (I i1 121201 000 10/ Pacific Stock Exchang 0,649
0709999 - Sublotal - CalT Options - Incone Transact ions 372,50
0499999 - Sublotal - Call Options. 372.569
7509999 — Sublotal — Redging Transactions
2699999 — Sublotal — Incone General on Transactions 372,589
7799999 — Sublotal — Other Der rval ive Transact ions
9999999 — Totals 372,589
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE DB - PART B - SECTION 3

Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 3 4 5 6 7 8 9 1" 13 17
Indicate Gain/(Loss) on Termination
Exercise, 4 15
Expiration,
Numberof | Date of Maturity or Other
Contracts or | Maturity, Date of Closing Termi- Consideration | _Increase/ Investment/
Notional | Expiry, or | Strike Price, | Issuance/ | Exchange or | Consideration nation Paidon | (Decrease) by Used to Adjust Miscellaneous
Description Amount | Settlement | Rate or Index | Purchase | Counterparty | ~ Received | Transaction | Date | Book Value *_ | Terminations | Adjustment | Recognized asis Deferred Income
Pacific Stock
s (N e | 118 1212012002135 000, 10/2212002... Exchange 0,649 [Expirat o 0,649 |..... 0,649
0799999 - Sublotal - Call Options - Incone Generat ion Transactions 20,649 T T 269 | W 20,640
| 0499999 - Sublotal - Call Options 20,649 XXX XXX 20,649 XXX 20,649
ul fedging Transactions XXX XXX XXX
2699999 - Subtotal - Income Generalion Transactions 20,649 XXX XXX 20,649 XXX 20,649
7799999 - Sublotal — Other Der rval ve Transactions T T T
9999999 - Totals 20,649 XXX XXX 20,649 XXX 20,649




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

Schedule DB - Part C - Section 1

NONE

Schedule DB - Part C - Section 2

NONE

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

E19, E20, E21, E22



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE DM

For bonds and preferred stocks owned as of s value, the 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. Bond: 69,799,456 -..T3,067.988 13,268,532
2. Preferred Stocks 809,120 809,120 0
3. Totals 70,608,576 73,877,108 3,268,532

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

Fair market values obtained through an automated pricing service FT Interactive Data

E23



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE E - PART 1 - CASH

4 5 3
Amount of Interest [Amount of Interest
cei Accrued
Rate of During December 31 of
Depository Interest Year Current Year Balance .
Bank Ore WoosTer, 0no 8 572 759
First ller i Akron, Onio 35,661
First llri Akron, Ohic
First llrit Akron, O
llerrilI Lynch Colunbus, Ofic
The Savings Bank & Trust Compan) Orrville, Ohio i) 3470
Wayne County Nat ional Bank Wooster, Onio 84
Wayne County Nat ional Bank Wooster, Ohia 954
Wayne Savings & Loan 4250 3,688
Wayne Savings & Loan 5.650 1.130
0799998 Deposits m - Gep0si for1es [hal do ol exceed (he
allovable |init in any one depository (See Instructions) - open depositories bing Lot |
799399 Tolals - 0pen Deposilor ies T 357 3528 3,075,351 [ 1%
0399999 Tolal Cash on Deposit Jis 84,357 3.828 3.075.335) | kx|
0499999 Cash n Conpany s Office Jis T T 400 [ |
0599999 Total Cash A 84,357 3,828 3.074,935) [1xx]

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

(570.717) | 4. April (544.158)[ 7. July - (2,376,727
(2,750,158)
3. March 726.754 |6. June 82.816)9. September (2.476.195) | 12. December 3,074,935]

E24



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE WESTERN RESERVE MUTUAL CASUALTY COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1
Line Number

Type

3
Description of Deposit

7
Where Deposited and Purpose of Deposit

5
Par or Book Value

B
Statement Value (a)

7
Fair Value

Gc3

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




	P001 - Jurat
	E01 - Schedule A - Part 1
	E02 - Schedule A - Part 2
	E03 - Schedule A - Part 3
	E04 - Schedule B - Part 1
	E05 - Schedule B - Part 2
	E06 - Schedule BA - Part 1
	E07 - Schedule BA - Part 2
	E08 - Schedule D - Part 1
	E09 - Schedule D - Part 2 - Section 1
	E10 - Schedule D - Part 2 - Section 2
	E11 - Schedule D - Part 3
	E12 - Schedule D - Part 4
	E13 - Schedule D - Part 5
	E14 - Schedule D - Part 6 - Section 1
	Schedule D - Part 6 - Section 2

	E15 - Schedule DA - Part 1
	E16 - Schedule DB - Part A - Section 1
	Schedule DB - Part A - Section 2

	E17 - Schedule DB - Part A - Section 3
	Schedule DB - Part B - Section 1

	E18 - Schedule DB - Part B - Section 2
	Schedule DB - Part B - Section 3

	E19 - Schedule DB - Part C - Section 1
	E19 - Schedule DB - Part C - Section 2
	E20 - Schedule DB - Part C - Section 3
	E20 - Schedule DB - Part D - Section 1
	E21 - Schedule DB - Part D - Section 2
	E21 - Schedule DB - Part D - Section 3
	E22 - Schedule DB - Part E - Section 1
	E23 - Schedule DM
	E24 - Schedule E - Part 1
	E25 - Schedule E - Part 2

