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Annual Statement for the year 2002 of the AMERICAN EMPIRE INSURANCE COMPANY

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
U.S. Government - Issuer Obligations
912827 J7 8... |U.S. TREASURY NOTES 6.25 2-15-03.........coooommrrererrcns | v [ 6.250 | AF15 | 02/15/2003 2,010,620 2,000,000 [..100.5940 2,011,880 2,055,000 06/27/2002 | ....... 1.865
912827 4V 1.. | U.S. TREASURY NOTES 4.75 11-15-08. NM15| 11/15/2008 | .. 1,638,469 ..1,620,000 |..109.1560 | ...........1,768,327 11/30/2001] ....... 4.527
912827 5G 3.. | U.S. TREASURY NOTES 5.50 5-15-09.......cccc0cemmrrenrneens NM15] 05/15/2009 1,890,205 ..1,815,000 |..113.4690|...........2,059,462 11/20/2001] ....... 4.739
0199999. | U.S. Government - Issuer OblIGations................ruuerreeseriesseriesssceisscnissesesessssesssssesssssesessssesseneens 5,539,294 5,435,000 |...XXX...... 5,839,669 5,597,602 69,810 239, 762 [oeee(56,971) [0 | 0 XXX XXX..... XXX.....
0399999. | Total - U.S. GOVEIMMENL...........urieuiirieserisesesrsesereesseresssessss st 5,539,294 5,435,000 |...XXX...... 5,839,669 5,597,602 69,810 239,762 |.........(56,971) | .coooovovrccen0 | .0 XXX XXX..... XXX.....
All Other Governments - Issuer Obligations
Canada
683234 HN 1.. |ONTARIO PROVINCE 7.625 6-22-04..........cooovvcencrionnnnee | connreee [.eeern 7625 [DJ22 [06/22/2004 ] .....coovvvvrnes | cvverreeeees 748,778 750,000 |..108.0620 810,465 743,865 | ...........1430 | ... 57,188 06/15/1994 | ....... 7.744
Canada - Issuer Obligations................. T 748,778 750,000 |...XXX...... 810,465 743,865 | ...........1430 | ... 57,188 [ ..o 54 [0 | i 0 XXX L XXX..... XXX.....
0499999. | All Other Governments - ISSUET OblIGAtONS............c.crieuirieieriirrie e 748,778 750,000 |...XXX...... 810,465 743,865 | ...........1430 | .......... 57,188 [ ..o 54 [0 [ i 0 XXX L XXX..... XXX.....
1099999. | Total - All Other GOVEIMMENTS..............rruurieuriesiriss e sereesseressse s es e 748,778 750,000 |...XXX...... 810,465 743,865 | ...........1430 | .......... 57,188 [ ..o 54 [0 [0 XXX L XXX..... XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
Wisconsin
056559 AE 7.. | BADGER TOBACCO ASSET 5.00 06-01-09.......ccoccceenucee [ 5.000 [DJ.... [06/01/2009] .......cccccrrrnn. I P 1,008,170 ..1,000,000 |..100.0870]...........1,000,870 1,008,820 |.........4,167 |........... 26,111 05/02/2002 ] ....... 4.850
Wisconsin . ...1,008,170 |...........1,000,000 |.... 1,000,870 |...........1,008,820 |.. 226111 [ee(650) [0 | 0 XXX L XXX..... XXX.....
Total States al ...1,008,170 |...........1,000,000 |.... 1,000,870 ...1,008,820 |.. 226111 [ee(650) [0 | 0 XXX L XXX..... XXX.....
2599999. | Special Revenue & Assessment Obligations - ISsuer Obligations............cccirirrieenscenieneeeseressesenssessssseseesenssesesssssens | corseseenee 1,008,170 ..1 000,000 |.... ....1,000,870 1,008,820 |............4,167 | ........... 26,111 | .oierereeei(850) | 0 | 0 XXX XXX..... XXX
Special Revenue & 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
United States
31392E 3S 7.. [FNR 2002-71 PD PAC 5.50 10-25-31.......coecrveicrrcescrieenas [ [......5.500 \ MTLY] 10/25/2031 \ 08/25/2014] ............ 2,013,513 2,000,000 |..101.2500 2,025,000 2,013,750 ..9,167
[V 2,013,513 2,000,000 |...XXX...... 2,025,000 2,013,750 |.. 9,167 |....
Total States AN US.........oiiiecser s 2,013,513 2,000,000 |...XXX...... 2,025,000 2,013,750 |.. 9,167 |....
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities 2,013,513 2,000,000 |...XXX...... 2,025,000 2,013,750 |.. 9,167 |....
3199999. | Total - Special Revenue & Special Assessment Obligations 3,021,683 3,000,000 |...XXX...... 3,025,870 3,022,570
Public Utilities (Unaffiliated) - Issuer Obligations
United States
172070 CE 2.. | CINCINNATI GAS & ELEC 6.40 4-01-08NC.........coocvvevens | covoenes [ v 6.400 | OA....[ 04/01/2008 | ........cocveooecs [ correrreenae ..1,000,000 |..109.4600|... 05/07/2002 | ....... 6.482
233293 AH 2.. | DPL INC 6.875 9-01-11 NC.......ooocreeereeiicriiiecneiiereeieeens | e | e 6.875 | SM... | 09/01/2011] .. ..1,000,000 | ....83.7950| ... 10/02/2001] ....... 6.570
337932 AA5.. |FIRSTENERGY CORP 5.50 11-15-06 NC.. 5.500 | NM15/ 11/15/2006 | .. ..1,500,000 |..100.5650 | ... 06/27/2002 | ....... 6.159
49337E AA 8..| KEYSPAN GAS 7.875 2-01-10 NC.......ooosvveerererrrcricrenens | e | e 7.875 | AF....|02/01/2010 .. ..1,000,000 |..118.4660 | ... 03/27/2001 | ....... 6.367
594457 BQ 5..| MICH CON GAS 6.125 9-01-08 NC..........ooooucremerrirncnians | e | e 6.125 | SM... | 09/01/2008 | .. ..1,000,000 |..108.3810...........1,083,810 10/30/2001] ....... 5.495
665501 AE 2.. [NORTHERN NAT GAS 5.375 10-31-12 NC.....cccooovmmrvins | orrerne | e 5.375| OA30| 10/31/2012| .. ..1,000,000 |....99.9500 999,500 10/09/2002| ....... 5.393
68233D AA 5. | ONCOR ELECTRIC 6.375 05-01-12 NC........ooooverreemerrirnc| e | e 6.375 |NM... | 05/01/2012] .. ..1,000,000 |..102.9960 | ... 06/27/2002 | ....... 6.068
837004 BP 4.. | SC ELEC & GAS 7.50 6-15-05 NC......ccooooorneruersmriisncniinns [ eovneree | e 7.500 | DJ15 | 06/15/2005 | ...... ..1,000,000 |..111.4820 . 06/06/2000 | ....... 7.604
UNIEd SEALES. ... s 8,615,928 8,500,000 |...XXX...... ...8,633,700 |........127,995 |........389,712 [ ... (11, 121) [0 | o0 [ XXX Lo XXX..... XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations.............ccuuereeensrieessriescriisssciissssiesesesesscseesscreeseneises 8,615,928 8,500,000 |...XXX... ...8,633,700 |........127,995 |........389,712 [ ... (11, 121) [0 | o0 [ XXX Lo XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated).............cc..riueiriiescrieseri s 8,615,928 8,500,000 |...XXX...... ...8,853,775 |........... 8,633,700 |........127,995 |........389,712 [..cc..(11,121) [0 [ o0 [ XXX [ .o XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
084423 AB 8.. |[BERKLEY W.R. 9.875 5-15-08 NC..........coomreeremreerrcrerreees [ e [ o 9.875 | NM15] 05/15/2008 1,094,182 ..1,000,000 |..120.0200]...........1,200,200 |........... 1,160,450 04/04/1997 | ....... 7.701
110122 AF 5.. | BRISTOL-MYER SQB 4.75 10-01-06 NC. ..110/01/2006 | .. ....1,042,603 |...........1,000,000 |..105.4460|...........1,054,460 |...........1,045,410 09/26/2002 | ....... 3.527
205887 AQ 5..| CONAGRA INC 6.70 8-1-27 PUT 8-1-00.........ccocovummmrueens . ... | 08/01/2027 | .. 1,050,423 ..1,000,000 |..113.9180...........1,139,180 09/25/1998 | ....... 6.294
21987H AS 4. | CBBC-ADM 98-1 6.50 12-15-17 AL111810.. 6.500 | DJ15 | 12/15/2017 | . 882,800 854,717 | ..106.2500 908,137 10/29/1998 | ....... 6.161
224399 AH 8.. | CRANE CO 8.50 3-15-04 NC................... 03/15/2004 1,017,263 ..1,000,000 |..107.6210]........... 1,076,210 10/22/1996 | ....... 6.980
228227 AD 6.. | CROWN CASTLE 0/10.375 5-15-11 C07. 05/15/2011 ..650,000 ..1,000,000 | ....65.0000 650,000 08/31/2000 | .....10.852
244217 BH 7.. | JOHN DEERE CAP 4.50 8-22-07 NC....... 08/22/2007 | ......cvveoneve 1,401 ,999 ..1,375,000 |..103.2700|...........1,419,963 10/15/2002 ....... 4.032
319963 AE 4.. | FIRST DATA CORP 4.70 11-01-06 NC.... . ... | 11/01/2006 | .. .998,863 ..1,000,000 |..104.7970|...........1,047,970 |.... 11/01/2001] ....... 4.733
36962G YY 4. | GE CAPITAL 6.00 06-15-12NC............ 6.000 | DJ15 | 06/15/2012| . 1,492,786 ..1,500,000 |..107.9670...........1,619,505 |.... 06/27/2002 | ....... 6.068
49306S AA 4..| KEY BANK NA 6.50 04-15-08. 6.500 | OA1504/15/2008 | .. 1,406,996 ..1,300,000 |..109.6160|...........1,425,008 |.... 12/03/2002 ....... 4.723
539821 AL 2.. |LOCKHEED CORP 6.75 3-15-03 NC..........oocrvuremrrirereien | oreeree | e 6.750 | SM15| 03/15/2003 | .. 1,004,315 ..1,000,000 |..100.8560|...........1,008,560 06/27/2002 | ....... 4.602
55259P AB 2..| MARSHALL & ILSLEY 6.375 9-01-11 NC 6.375 | SM... | 09/01/2011 | coooooorrvions | o | e 999,263 ..1,000,000 |..111.9130]...........1,119,130 08/20/2001 | ....... 6.386
706448 AQ 0..| PEMEX FINANCE LTD 6.55 2-15-08 A0B..........c.ooucvveeecs | orreree | e 6.550 | FMAN 02/15/2008 | .........ocoooover | woverreenae 499,859 500,000 |..108.0000 540,000 499,780 02/18/1999 | ....... 6.557
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
806860 AA 0.. | SCHLUMBERGER 6.50 04-15-12 NC.........cooovmmvurmcriinens | o 6.500 | OA15| 04/15/2012 | ... | s [ o 996,959 ..1,000,000 |..112.3570]...........1,123,570 |.............. 996,790 04/04/2002 | ....... 6.544
902905 AU 2.. | USX CORP 6.85 03-01-08 NC........ccreeerreereneeerrereererenes | woreeeee | e 6.850 | SM... | 03/01/2008 | .........ccveeecr | worrereerres | woreerienns 1,098,573 ..1,000,000 |..112.2970|............1,122,970 |.......... 1,099,850 | .. 12/04/2002| ....... 4.680
905581 AQ 7..| UNION CARBIDE 6.79 6-1-25 P6-1-05. S PO 6.790 | DJ.... | 06/01/2025 | ...... 508,037 500,000 |..105.3610 526,805 508,600 | .. 12/08/1998 | ....... 6.651
United States. ..o OO vvv v oo 16,144,921 |....... 16,029,717 |.... 16,981,668 |......... 16,315,084 |........216,445 |........598,055 |.........(15,591) | o0 | o0 [ XXX XXX..... [ .. XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ccceeueeeneeenscesccenssenerencens s 16,144,921 |. 16,029,717 | .... 16,981,668 |........16,315,084 | .........216,445 |........598,055 |.........(15,591) | ...c.ceoeoeveeecc0 | o0 | XXX L XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated).............c.ourrririeieriisscriscriseriseriserise s | eserees 16,144,921 |........ 16,029,717 |.... 16,981,668 |......... 16,315,084 |........216,445 |........598,055 |.........(15,591) | oo | v 0 [ XXX [ XXX..... [..XXX.....
Totals
5499999. | Total - ISSUET OBDIIGATIONS............cvuerrreecriessereissescei e 32,057,091 |......... 31,714,717 .. XXX [ s 33,486,447 |......... 32,299,071 |......... 419,847 |.....1,310,828 |.........(83,579) | ..ccoooccvencee0 | o0 [ XXX e XXX..... [ .. XXX.....
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities 2,013,513 2,000,000 |...XXX...... 2,025,000 2,013,750 |.. 9167 18,333 | e (237) | a0 | 0 XXX XXX..... XXX
6099999, | Grand TOtal - BONGS.............ccueurruerereeerereeeeceeisceeieeeeiee e o] e 34,070,604 |......... 33,714,717 | .. XXX oo oo 35,511,447 |......... 34,312,821 |........429,014 | .....1,329,161 | ..........(83,816) | ....cccccceeec0 | o0 [ XXX . XXX..... [ .. XXX.....
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ponia sementor e 20210 AMERICAN EMPIRE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

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

603

1 2 3 4 9 Dividends 12 13 14 15
Rate per 10 1 Increase
Par Share Used Increase (Decrease) by
CUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
126304 60 9... [CSC HOLDINGS CL H 11.75% RED 10-07..........ccoocooveee | eonee. 15,000.000 ..o, 100.00 |..............0.000 |......ccco..ee. 940,69 |............95.000 | ............... 1,425,000 |......ccoveeeee. 911,250 LPAL...... 08/22/2002
United States.......ooiuiriiriercciscscs s .940,695 . .1,425,000 | .. ....911,250 XXX ]G XXX
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffilia .940,695 .. .1,425,000 | .. ....911,250 XXX XXX
6599999. [ Total - Preferred STOCKS. ... ... vttt seeser sttt snesnennsenss | cossessessessssns 940,695 ... XXX | oo, 1,425,000 ..o 911,250 XXX XXX
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Annual Statement for the year 2002 of the AMERICAN EMPIRE INSURANCE COMPANY

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

1 2 3 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)

CUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC

Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date

cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
939322 103........ WASHINGTON MUTUAL, INC.......ocovviiiricncninnsininnes | 20,000.000 [...cccoocrirnnn. 690,600 530 [, 690,600 |[.....ccocovenne. 745,200

United States .. .690,600 | .. N .690,600 | .. .745,200
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated).....{ ......c........... 690,600 |......... XXXoooioviiiin | e, 690,600 |.....coonve. 745,200
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
170032 114........ CHIQUITA BRANDS INTNL WT 03-19-09.......cccoviiiinnns | 9,000.000 |..oooiieeeee33,120 | 3680 [ 33120 [ 43,650

United StAtS. .. vttt .. . e ..
6899999. | Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...................... , 120 | 43,650
Common Stocks - Parent, Subsidiaries and Affiliates

United States
025530 ZA 7........ AMERICAN EMPIRE UNDERWRITERS, INC.........cc..c...... [ 5,000.000 | ..o 0 [ 0000 [0 [, 738,426
United States......cvieiiesiiec s L0 .738,426
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Al . [ [/ O T DN I 738,426
7099999. [ Total - CommON StOCK. ......ccvviririiiiririrececescesrisrisniens N 723,720 ..1,527,276
Total - Preferred Stock from Section 1 o | 940,695 e 911,250
7199999. [ Total - Preferred and CommOon StOCK.........vvviiiiicniinicsiisrscineisescsnsniesinenns | cornnnnenens 1,664,415 | ..o XXX [ e 2,148,720 | o 2,438,526
(@) 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 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
7} 5

1 2 3 6 7 8
Number Paid for
CUsIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
912827 J7 8. U.S. TREASURY NOTES 6.25 2-15-03.......0cooiiiiiieiicciscicieas [......06/27/2002.... [PURCH AMERICAN EMPIRE S........ooioiiiooiooiisicesiessiessiosseesesssesies |evssssossesssosssesssssessesssesssssssssensnns | srsessossosssosssessessssasssases 2,055,000 [ 2,000,000 [ 45,925
0399999, [ Total - BONAS = U.S. GOVEIMMENL. ...t ittt ittt ettt sttt ste st st et s et st shsms et seseeseEaee  oefe8omteEoeeeEoeEoEoeE oL oeE oL EE oL A EEoE8£E4E8£EooE£E L8 £E£EeEA£E4E8£E4E8£E4E8£E4E8£Eee8£EoEEeEoeEeE£EeEfeE oLt eEseteEsnteEseteEsnt ek seb et sebeb et snnsens | ensessnsssssssnsssinssnsesssesnes 2,055,000 [..ooiiiiiiiii 2,000,000 ..o 45,925
Bonds - Special Revenue and Special Assessment
Wisconsin
056559 AE7............. BADGER TOBACCO ASSET 5.00 06-01-09........ccoiiiiniiiieicicnnes [......05/02/2002.... [BEAR STEARNS & CO.INC.....coooivoiioiesicesesceeess s SO OO 1,008,820 | ..o 1,000,000 [ .o 0
S DO IN. .1ttt ettt ettt ettt ettt th et ee st ees et seeshseheeteEeeEeEoeEeeseE oot eEfeEeeEeEoeEeEA£EenEeEoeReEoeEee  feefeieefeiieieiieieiieseiieseiieseiiesesieieieieeieieeieieeieiieieiieieiiesiiieieiieiiiieieeeiieieiieieiisiesieiesieiiiiiieesieesieiesiesssiesesiees | iisiesisiericsisiesicsisiisiseiss 1,008,820 | ..o 1,000,000 [ .o 0
United States
31392E3S 7. FNR 2002-71 PD PAC 5.50 10-25-31.....ciiiiiiiiieccsc e | e ... JLEHMAN BROTHERS INC.......oiiiiioieeiesscesessesrcesiessesssssesssessies |osseessossssssossssssesssessessessessesssessees | osssossossesssesssesssosssessees 2,013,750 [.oiiiiiiiiii 2,000,000
US. s ..2,013,750 |. ..2,000,000
Total States and U .. N ..3,022,570 ..3,000,000
3199999. [ Total - Bonds - Special REVENUE & SPECIAI ASSESSMENES. .......uiu ittt ititetitit it et oot et it itetiete etetetetestsessteteseteses et esesese s s st es et et esesesesessss s et o2 o2 e b et eheeeaese s sttt es et eseseaese s e sttt e s es et et et ebesenn s s st et ebeberernnens 3,022,570 3,000,000
Bonds - Public Utilities
United States
172070 CE 2............... |CINCINNATI GAS & ELEC 6.40 4-01-08NC... e e 05/07/2002.... [BEAR STEARNS & CO. INC....... ] e [ 996,050 1,000,000
337932 AAS............... [FIRSTENERGY CORP 5.50 11-15-06 NC...... I P 06/27/2002.... [PURCH AMERICAN EMPIRE S.. 1,462,500 1,500,000
665501 AE 2............... [INORTHERN NAT GAS 5.375 10-31-12 NC.......cooovrrrnrrerririans [ 10/09/2002.... JUBS WARBURG.........cooouiiiririiiiiieiicineisireieieiecieisinsseisssessiesseensiens | oeineieisisisisssisseees s ssnns | oeteiessess st seeensenes 998,590 1,000,000
68233D AAS.............. ONCOR ELECTRIC 6.375 05-01-12 NC.... ....06/27/2002.... [PURCH AMERICAN EMPIRE S.. 1,022,500 ..1,000,000 | .
[ Yoo oo ..4,479,640 ..4,500,000 ..
3899999. [ TOtal = BONAS = PUBIC UHIHES. ... ..ottt ittt sttt sttt sttt st sesh ek emiee eefetomtee oot eEoeeoEeeoEeEeeseheeA£EeE8£EeLs£E L8 £EEE£EfEEeEA£E4E8£EeEE£EeEE£EeeE£EAEE£EeeE oL eeE oL £E oL A £E e L8 eEeeEeEeeEeE b ek eeb bbbt encn st s 4,479,640 4,500,000
Bonds - Industrial and Miscellaneous
United States
110122 AF 5............... BRISTOL-MYER SQB 4.75 10-01-06 NC.......oeevverririrricirrcenes [ 09/26/2002..... |CS FIRST BOSTON CORP.......ceuiiririneiriririncisirineeieteeseseseisesesseaens | cereeessesessenessseesesssesssssssssesssssssseses | cresessssssssssesssnssssesssssees 1,045,410 | .o 1,000,000
244217 BH7............... | JOHN DEERE CAP 4.50 8-22-07 NC.........coovvrerrrinieirenenicresians [ 10/15/2002.... | GOLDMAN SACHS & CO........ ..1,709,254 ..1,675,000
36962G YY 4... ... | GE CAPITAL 6.00 08-15-12 NC......ooovoirrrieiiirieiereeeeeeseeienne. [ e 06/27/2002.... [PURCH AMERICAN EMPIRE S...... 1,492,500 1,500,000
49306S AA4..............|KEY BANK NA 6.50 04-15-08........coooerrenieriiiiiniereieieiciseeeeneies | e 12/03/2002.... |MORGAN KEEGAN & COMPANY.. 2,166,760 2,000,000
539821 AL 2.... ... [LOCKHEED CORP 6.75 3-15-03 NC.. ....06/27/2002.... [PURCH AMERICAN EMPIRE S...... 1,015,000 1,000,000
806860 AAO............... [SCHLUMBERGER 6.50 04-15-12 NC. ....04/104/2002.... [ SALOMON SMITH BARNEY.........coooiimiiniiiieiniinieinieisineieieiesieinees | eersieinsisinsisssesesesesseessessssessssesenas | sessesssesssssssessessssssessssesens 996,790 1,000,000
902905 AU 2............... USX CORP 6.85 03-01-08 NC........ ....12/04/2002.... [LEHMAN BROTHERS INC.. 1,099,850 1,000,000
United States........ooooiiiiiiiiinnes ..9,525,564 ..9,175,000 ..
4599999. [ Total - BONS - INAUSHHIAI & MISCEIBMEOUS. ... ..ottt ittt ittt sttt et ettt s et es st sti et ftetssteesseees ot eesoheesoesessEses£EooEeEooE£EA£EeE8£E e L8 £EeEE£EoLE£EeeE4EAeE 4L oEE 4L 1eE 4L AeE 4L £E oL A £EeLs£EeeE oL eLE oL eeEeEchsesebseschensebsnsetsnsstsnss | snsesnsensssnssssesansenssssnenn 9,525,564 [ ..o 9,175,000 |..
6099997. [Total - Bonds - Part 3........c.ocoviiiiiiinnn ....19,082,774 ....18,675,000 |..
6099998. | Total - Bonds - Summary Item from Part 5. I 3,012,460 [..oooiiiiiiii 3,000,000 {..
6099999, [ TOtAL = BOMMAS. .. ...ttt sttt sttt ettt sttt ettt e et st et st et sessh oot ee st oot oEseteEseseEseEeeseEscEeesoEneie  ookeEieieeieieessieessiiessiiessiieieiieieiieieiieiesieieiieiieiesieieiieieiieseiieiesiesiiieieiieiseeiieieiieieiiiiisieiieissisiesisesieessesesiciesic | iiieisieesisicsisiesissisia 22,095,234 | .o 21,675,000

Preferred Stocks - Industrial and Miscellaneous
United States
126304 609................ CSC HOLDINGS CL H 11.75% RED 10-07......ccviviveveeiecieee
United States.......ooieiriiiiicia
6399999. | Total - Preferred Stocks - Industrial & Miscellaneous
6599997. [ Total - Preferred Stocks - Part 3..
6599999. [ Total - Preferred StOCKS. ... ..
Common Stocks - Banks, Trust and Insurance Companies
United States
93932210 3................ WASHINGTON MUTUAL, INC....ooviiiieeceece e [......06/27/2002.... JPURCH AMERICAN EMPIRE S........ooooiooioesesesesessesresrsnesnsnsne | eevesnsissesssnsnesnssnesneas 20,000.000
United States......ocooviieeiicccccc
6799999. [ Total - Common Stocks - Banks, Trust & Ins. Cos
Common Stocks - Industrial and Miscellaneous
United States
170032 114................ CHIQUITA BRANDS INTNL WT 03-19-09......0cciviriiiiereieieieien [......03/19/2002.... [NON-TAX EXCHANGE
United States.......ooieiriiiiicia
6899999. [ Total - Common Stocks - Industrial & Miscellaneous.
7099997. | Total - Common Stocks - Part 3.........cccccevivevevennenen.
7099998. [ Total - Common Stocks - Summary Item from Part 5.
7099999. [ Total - Common Stocks

..................................................................................................... 9,000.000
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
7} 5

1 2 3 6 7 8
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
7199999. [ Total - Preferred @NG COMIMON SHOCKS. ... ..ottt ittt ettt ettt et et et et et ettt ittt e4eteteseeessesesesetes et eeeseae s s st et e s e s et e s esesessss s s s o4 o4 e b et et ehese e e s st es et ehesesesess st s es et et e b et et eseressssssessseseseserennsssnss | oreseessssssnnssssnsnsnanss 1,708,200 |..oovoveririiicn D o I 0
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS...............i.iieeieieiieeieieeeeie et eet ettt ettt ettt ettt et et et eee et et et eeetseeeeseeeee et et et aeeet et eeeeee et esseeeesetesseteseesesetsseetsetatseeeesensesetansessesessssessns | oeteeeetseiessetssesssstssissen 23,803,434 | O T 195,025
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
912827 G55...... U.S. TREASURY NOTES 6.375 8-15-02............. [08/15/2002] REDEEMED........c..oovooveccveercecrceiens | I 1,000,000 | ......... 1,000,000 | ......... 1,003,750 | ......... 1,000,000 | ..o [GHE)] I 0 0 i 0 [ 0 | 63,750 [
0399999. [ Total - Bonds = U.S. GOVEIMMENL. ... ..ottt ittt ettt ses et es st ens s sns et st e et ess s et se et sns et ensens et snsesses s et ensennsensensns | seessseas 1,000,000 | ......... 1,000,000 | ......... 1,003,750 | ........ 1,000,000 | ...ccoooneves [GHE)] I 0 . 0 O [ 0 [ 63,750 |....... XXX........
Bonds - Special Revenue and Special Assessment
Ohio
677560 B* 4....... OHIO HIEDUC SER A7.50 12-1-01......coevnevee. 03/19/2002 |[REDEEMED.............ccoiurireniririeeieeins | eeieerienieneenens | oeevnieeeas 195,000 195,000 |............
677560 C* 3...... OHIO HI EDUC SER A 7.50 12-1-02 . [12/31/2002 | REDEEMED. coenen.215,000 215,000
[T ....410,000 410,000
Total States and US........cooooiiiiiiiiii o |een.410,000 ..410,000
3199999. [ Total - Bonds - Special REVENUE & ASSESSMENT........iuiuiuitititit ittt ittt esssssnssnsnnnnens | erererenns 410,000 410,000 |............
Bonds - Industrial and Miscellaneous
United States
066050 BP 9...... BANKAMERICA CORP 8.125 2-1-02 NC............ 02/01/2002 [REDEEMED............cooveeieinieireeeieieins | e 700,000 | ............ 700,000 |............710,843 | ............ 700,000 0
141781 AH7..... CARGILL INC 6.30 4-15-09 NC.... .... [11/18/2002 | BANK OF AMERICA NT&SA.. ..550,065 ..500,000 ..499,655 | ........... 499,755 .0
208464 AG 2..... CONSECO INC 6.40 2-10-03 NC............. ... | 01/30/2002 | BEAR STEARNS & CO. INC... 750,000 ..1,000,000 . .600,000 .0
21987H AS 4..... |CBBC-ADM 98-1 6.50 12-15-17 AL111810..........[06/15/2002 [ SINKING FUND PAYMENT.........ccccecoet | evnirrininninninnes [ v 16,181 ...16,181 ...16,724 .0
21987H AS 4..... |CBBC-ADM 98-1 6.50 12-15-17 AL111810..........[12/15/2002 [ SINKING FUND PAYMENT.........cccceeet | erniririnninnennes [ v 16,707 ...16,707 ..17,257 .0
244217 BH7..... JOHN DEERE CAP 4.50 8-22-07 NC....... ... [12/31/2002 | DIVID AMERICAN EM........ 313,377 .300,000 reerennn.305,894 .0
369622 CM 5..... | GE CAPITAL 8.75 5-21-07 NC.. ... |07/29/2002 | SALE GREAT AMERICAN.. 730,478 620,000 |............627,347 | ........... 623,265 .0
49306S AA4..... KEY BANK NA 6.50 04-15-08........... ....|12/31/2002 | DIVID AMERICAN EM............ .766,150 .700,000 |............758,366 | ............ 757,640 | .. .0
585510 CA6..... MELLON FINANCIAL 6.875 3-1-03 NC ... | 06/17/2002 [ SALOMON SMITH BARNEY.. ...825,480 ..800,000 | ............794,000 |............ 799,309 |.. .0
803111 AK9...... SARA LEE CORP 6.25 9-15-11 NC...... ....|11/19/2002 J. P. MORGAN SECURITIES. 1,114,160 | .........1,000,000 | ............995,070 |............ 995,510 |.. .0
852060 AM 4..... | SPRINT CAP CORP 6.00 1-15-07 NC.. ..|07/31/2002 | LEHMAN BROTHERS INC..... ...1,000,000 | ............995,140 | ............ 995,747 |.. .0
89676K AC 5..... | TRITON ENERGY 8.875 10-01-07 CO6.... 06/06/2002 | SALOMON SMITH BARNEY.. oor.500,000 | ............556,875 | ..ccooonne. 549,843 |.. .0
NIt SHaEES. .otttk ...7,152,888 ..6,860,944 .0
4599999. | Total - Bonds - Industrial & Miscellaneous 7,152,888 | ........ 6,837,563 ..6,860,944 .0
6099997. [ Total - Bonds - Part 4.........ccocoooiiiinnnnn. .........8,5607,598 | ........8,562,888 | ......... 8,230,813 | .........8,270,944 | .. .0
6099998. [ Total - Bonds - Summary Item from Part 5... R 3,266,860 | .........3,000,000 | ........ 3,012,460 | ........ 3,013,285 |.. .0
[T e ST =TT ooV oo 11,774,458 | ...... 11,562,888 | ....... 11,243273 | ...... 11,284,229 0
Common Stocks - Industrial and Miscellaneous
United States
170032 106...... CHIQUITA BRANDS INTERNATIONAL, INC...... ]03/19/2002[NON-TAX EXCHANGE............cccoceivnnno [....... 75,717.000 0
[ e LYoo o oo U U PO U U UUPTPTpTPpPTT .0
6899999. [ Total - Common Stocks - Industrial & Miscellaneous... .0
7099997. [ Total - Common Stocks - Part4........cccooooviiininnes .0
7099998. | Total - Common Stocks - Summary Item from Part 5.. .0
7099999. [ Total - CommOon StOCKS. ......oviviieeiiiiciriiiieicisisiceeas .0
7199999. | Total - Preferred and Common Stocks......... .0
7299999. | Total - Bonds, Preferred and COMMON STOCKS.............ovvueeeeieieeei ettt 0
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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 5 6 7 8 9 10 11 172

1 2 3 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment | Disposal Disposal Disposal | During Year [ Dividends
Bonds - Industrial and Miscellaneous
United States
244199 BBO...... DEERE & CO 6.95 04-25-14 NC............cc....... 04/10/2002 | CS FIRST BOSTON............. 08/23/2002 [MORGAN STANLEY.............| coceee. 1,000,000 | ........... 999,010 |........ 1,121,360 | .......... 999,029
42307T ADO..... HEINZ FINANCE 6.00 3-15-12 NC 04/16/2002 | GOLDMAN SACHS &.......... | 11/12/2002| UBS WARBURG..........cccoeer | woenee 1,000,000 ...973,450 |........ 1,104,000 | ..........974,581
961548 AM 6..... |WESTVACO 8.30 8-1-22 AL1011C03@103.7.. [ 06/27/2002 [PURCH................... . 111/15/2002| REDEEMED BY.......ccoooovvoeis | e 1,000,000 | ........1,040,000 |........ 1,041,500 |........ 1,039,675
[T Yoo UUUUUUUUUTOUTUUUUOOUION o 3,000,000 | ........ 3,012,460 |........ 3,266,860 |........ 3,013,285
4599999. | Total - Bonds - Industrial & MISCEIANEOUS. ...ttt ittt ettt se st ee e sttt ens s et et sns st bt en st en et snsenstenssssesenssnenies | cosesees 3,000,000 | ........ 3,012,460 |........ 3,266,860 |........ 3,013,285
[ T I =TT e oo UUTUUUUUUUUUUUIUUIOIN oo 3,000,000 | ........ 3,012,460 |........ 3,266,860 |........ 3,013,285
Common Stocks - Industrial and Miscellaneous
United States
170032 8009...... CHIQUITA BRANDS INTERNATIONAL.......... [03/19/2002] EXCHANGE.........cc.ccovrnenn. [05/28/2002] PROVIDENT SEC &.....cocoee. [ covvirnane 540.000 |.....ccooennes 8,100
N0 SIS .ttt ettt ettt e eh e EeEeE e eEfEeE £ £E£E £ L eE£E£E £ £E£E £ LR £E SR £ A EeE £ e eEeE R e b eEeE e . ....8,100
6899999. [ Total - Common Stocks - Industrial & MIiSCEIANEOUS.......... i iuitiiitit ittt sttt st ses e srsns e s snsesessesnsesssnsssesssnsnsessnsnssessans | cesssnas ....8,100
7099998, [ TOtal = COMIMON SEOCKS. ...ttt sttt ettt sttt sttt te et st et seses et ee st s e et eh st ses e sesesEe8eh e e£ s eESEeEeE e h£EeEeeeEeEsese et ee et st et sh et sn et et st snetsbensnnsessnss | sissssns . ....8,100
7199999. [ Total - Preferred and COmMON SEOCKS. ... vttt ittt sttt sttt st st et st ss e se st se st es e eeemsss et se st ses e sesmsnssh et st sn et eesnsnsnses st snnssesssnsnnss | cesssnas XXX.. ....8,100
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS.............v.vuevivieeeeiieieieecieieieceietee ettt aneeenenenneeennnseseesneneeeens | coeenenes XXX | e 3,020,560




ponia sementor e 20210 AMERICAN EMPIRE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

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

1 2 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date
Code or Alien (See SVO  [Assets Include Intangible[ Total Amount 8 9
CUsIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Qutstanding
Common Stocks
Other Affiliates
025530ZA7....... American Empire Underwriters, Inc................... [..Nore............ [-3A . N 0. 5,000.000 J......... 100.0
1599999. | Total - Common Stocks - Other Affiliates.. L0 XXX [ XXX.......
1699999. | Total - Common Stocks........c..cccevrnrence. L0 e XXX [ XXX.......
1799999. | Total - Preferred and COMMON SEOCK. ...........c.evveieeeiieieieiecet ettt [ D XXX.......

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....21,510,517.
2. Total amount of intangible assets nonadmitted §$.......... 0.

SCHEDULE D - PART 6 - SECTIO

N2
Z

1 2 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUsIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 | Number of Shares | % of Outstanding

NONE

El4
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 3 4 Interest 7 8 9 1 12 Interest 16
5 6 13
Amount Due and
Increase Accrued Dec. 31
CUsIP Book/Adjusted | (Decrease) of Current Year NAIC
Identifi- Date Rate | How [ Maturity Carrying by Par on Bonds not in Desig-
cation Acquired of Paid Date Value Adjustment Value Actual Cost Default nation
Exempt Money Market Mutual Funds
United States
...825252307 | AIM Short-Term Investments Trust Treasury Portfolio.......... [12/26/2002] The Bank of New York........ccoooovccoosrviienene. [..1.240 [Mtly.. [12/31/2003] ......... 3,557,083 | .0 [0 | 3,557,083 |......... 3,557,083
.......................................................... coee.3,557,083 ve.3,557,083 | .........3,5657,083 |....
7799999. | Exempt Money Market MULUAI FUNGS. .......o.ii itttk sttt et ettt et et et esese s s e sess s ssss s s besesenenenesererererenesnsnnnsns | arereras 3,557,083 | ..ooovveie O 0 3,557,083 |......... 3,557,083
Class One Money Market Mutual Funds
United States
...825251846 | AIM Short-Term Investments Company Prime Portfolio ....... [12/16/2002] The Bank of New York........ccoooovccoossrvienene. [..1.200 [Mtly.. [12/31/2003] ...cccooovcvorenn. 0 0 | 0 [ [ (O 0 I
................................................................................................................................................................................................................................ (O 0 [0 [0 XXX
7899999. [ Class One Money Market MUTUAH FUNGS.........oi oottt ettt ettt ettt ettt eseee s e s st et esenenesenebeseneseserererenesnnsnnsnsnss | boreresererereninnas 0 o0 [0 ] [V N [V IR 0 XXX
8099999. [ Grand Total - SNOM-TEMM INVESIMENES. ... ittt ettt et et eseiee et esetetetaneseeeeassesetesansenesesessnsesenenseseenes | crrrena 3,557,083 | (@)..ccoeerenene0 | o0 | 3,557,083 | ......... 3,557,083 |...ccoevee 0 XXX
(@) Includes S............... 0 other than accrual of discount and amortization of premium.
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Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

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

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1

1

E22
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SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)

1o BONAS.....oc s | s 37,627,687 | ..o 39,068,530 | ..o 1,440,843
2. Preferred StOCKS...........oviiiiiiciicccsnnns [ 940,695 | ..o 1,425,000 | .o 484,305
3. TOhAlS. .o | 38,568,382 | ..o 40,493,530 | .ooviiiiii 1,925,148

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

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

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

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

values for preferred stocks and non-investment grade bonds were obtained from the Securities Valuation Office of the National Association of Insurance Commissioners.

E23




Annual Statement for the year 2002 of the AMERICAN EMPIRE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
The Bank of New YOrK........c.cooovveveeeiiiieeeeeeeeeee New York, NeW YOrk.........ccceeveiieeeeeeeeeeeeeeeeeeeneees | e 0.230
The Provident Bank...... . Cincinnati, Ohi0.........cccceveueeeeicrerceeeeeeeeeeeens | eveviiieieinas 2.230 |..
The Provident Bank.. . Cincinnati, ONI0.........cccceveveveeiercrerceeeeeeeeeeeens | evvveiiieieinas 0.000 |...
The Provident Bank............ccccov...... . Cincinnati, Ohi0........ccooiviiiiiiiiescciicccseens | e 0.000
0199999. Total - Open DepOSItONes. .......vveviviiiiiiiiieeieies XXX
0399999. Total Cash on Deposit..... N XXX.........
0599999, TOAI CASN.........ooeiveveiieceeeeeeee ettt en e esenensaesenenes | crereraeee XXX.........

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

1. January 116,267 7. JUlY .o | e 98,728 [10. October.................
2. February... , . ....435,751 | .(50,659) | 11. November. .
3. March.....ooceeeeeees [ (335,696) [6. June......ccooeevereies | e (657,867) [9. September........cco.. | cooveeviiennne. 146,857 [12. December.............

E24




T4

Annual Statement for the year 2002 of the AMERICAN EMPIRE INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3

5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Arkansas
AR00001. | ... =T U.S. TREASURY NOTES 5.50 5-15-09
AR00002. ] ............

AR99999. Arkansas

Florida
FLO000T.].ovveneev B [U.S. TREASURY NOTES 5.50 5-15-09........ooovoereseecosrieemseeesieesssssssesssesssssssesssreeees [WACHOVIA BANK,NC RSD BY FLORIDA STATUTE 625.52.......coovooovcesmvesnicesniees | coenmrossmissrseesssesssesssssseies 160,000 | .o 166,629 | oo 181,550
F L0999, FIOTIAA ...ttt ittt ettt sttt ettt et ettt e et st etsh et e e eeee8eE£Eee8£E o8 eEA£EeEE£EoeE 4L EE LA oL £E4EESEeeE£E oA eeESEoeE 4L oeEenAeEnEee  feEieieiieieiieieeseiieseiieseiieseiieieiieieiieieiesiiieiieieiieieiieieiieieiiesiiiesiiieiisesisiesieiesissesssssiesesissss| ciisiesesiericsisiesissisiesiisissices 160,000 | .o 166,629 | .o 181,550
Georgia
GA00001. ..o B [U.S. TREASURY NOTES 5.50 5-15-09.......ooovoereseecosrieemseeesieesssssss s [WACHOVIA BANK,GA RSD BY OCGA 33-3-8 THROUGH 33-3-10.......cooveoovcenrces [ eoreonreeemiessresmsessiesieeserenns 50,000 [ oo 52,071 [ i 56,734
GAD9999. GBI 1.ttt ettt seseesesess et seses et se st seseEoeeseseEseseE£EeE8£Ese8 o8 ooEeE8£E L8 4L EEeE8£E£E£E8£EeEE£E o8 eE8£EoEE 4L SR 4Es LR eEEeEfSEeEESEeeEeE et ee  4EeeEeieEeiieEeiieieiieseieisieiieieiieieiieieiieieiieieiieiieiieeiiiieeiiesesieieiieiesieiesieiisieiisisisisssssesicsess | siiiiiieisicsesiisisiiicsisicsisiisis 50,000 [ .o 52,071 [, 56,734
Louisiana
LA0000T. [ oo B [U.S. TREASURY NOTES 5.50 5-15-09........oorvooeieneecosreemseessiessnsssssesssessrssssesssreeees [BANK ONE, LOUISIANA,LA RSD BY REVISED STATUTE 22:1021......ovvovvvcooceens [ oo, 25,000 [ o, 26,035 [ 28,367
LAD9999.  LOUISIAMA. ...ttt sttt ettt sttt et st e sesesseseses et eeseesee L o8 o2 8 EE o8 eEs£h£E8£EoeE£E8£EoE8£Eoe8 4L £E#E8£E£E4E8£E4eE£E oA eE8£EoeE4EAeEeEAeEe  £E1eEeLieEeeisieeistsesstiessiisisiiessiieieiisieiisieiisieiiesieiesieieiieieiieieiieieiieseiieiesieiisieissiesssiesicsssicsss | siiiesiesiiicsisiesisisicsisiisisiss 25,000 [ 26,035 [ 28,367
New Mexico
NMO00001. WELLS FARGO BANK,NM RSD BY INS CODE, SECTIONS 59A-5-18 AND........... | coeveviririinieeriereea 240,000 | oooveeieieeeeeeeeeae 249,944 | oo 272,325
NM00002. 59A-5-19 . .
INIVID9999.  INEW MBXIC0. ..ttt ettt ettt etttk ettt ettt et et et et et et ee s e s es et 4ot et eh s s e st st e s et et e s e sesees st s eses et et e b et eeehee  e4etesesessssaseseseseseseheseseee e st s s et e s e s eheh et esees s ed e s o4t e b e b eh oA e sttt b bt eheh e e s s sttt eb et ebereren
North Carolina
NCO00001.[............... B [U.S. TREASURY NOTES 5.50 5-15-09.......oooveoeieseecosreemseeeeiessssssssesssessrssssesssreeenes [WACHOVIA BANK,NC RSD BY NCGS 58-7.5......oveoovecveesicssvcesmiesesssesesssssneies | esreessssssssssssmssessssesseeseeenns 80,000 [ oo 83,314 [ 90,775
NCO9999.  INOTEN CaTONINA. ...ttt ettt sttt ekt e st et st ehsessheeseEoheE8oEseE o8 oeE oL £EoE8 £ £ EE 428 £E4E8£EooEeEf£E 108 £ EneE oL oeEeE8eEoeEeEe  £EeEeEieEeEneeesshsescesesehseseh oot oEooEeEoE oL oh oL £E oLt £E oLt £E 4Lt S EeeEeEeeEeEseEeEseEeEseEeE et sesshens sk sns et sntebntess | femsstinsssinsessstantesintsssctassenan 80,000 [ .o 83,314 [ 90,775
South Carolina
SC00001.].covveeeens B [U.S. TREASURY NOTES 5.50 5-15-09.......ooovoereseecosrieemseeesieesssssss s [WACHOVIA BANK,SC RSD BY INS CODE, SECTION 38-9-80.......ovorveseieosricesies | coeenmrssmiessnscomssesssessnsesneies 160,000 | .o 166,629 | oo 181,550
SC99999.  SOUN CAONIMA. ...ttt sttt ittt etse sttt et e e s et ee st s esshses st seseE£Eee8 £ £ o8 o8 EE£E8eEeE8 £ L8 £EeE8 S8 oe8 S8 o8 £ L8 £EeeE S8 oeE 48 oeEeE8£EonE£Ee  oefeeieieeieieessssessssessisesstisisiisisiieisiisieisiiiieiiiieiieiesieieiieseiieieiieieiieiiiiiiisieiisieiisesissesissesies| firiesisiisiesiesesiisissisiiseiiisis 160,000 | oo 166,629 | ..o 181,550
Virginia
VA0000T.].oovoean B [U.S. TREASURY NOTES 5.50 5-15-09........ooovoeereseicesriesseessieesssssssesssesssssssesssseeeees [SUNTRUST BANK,VA RSD BY INS CODE, SECTION 38.2-1045........ovoovoosieenrces | coenmressmiessricenresssessrisneies 225,000 [ oo 234,322 255,305
VA99999.  VITGINIA. ..ottt tt sttt ettt sttt E et e st et E s eh e A E et EA£E e eE LR e A eE AL SEeeEeEeE R A eE Ak R E e E b E ettt ...225, .. ..234,322 |. ...255,305
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company 000 | 1,036,222 | oo 1,129,013
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio

OHO00001.|......cvevee. =T
OH00002. .
OH00003.|.
OH00004. .
OH00005. .
OH00006.
OH00007.
0OH00008.
0OH99999.
Z799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.
LS R LT o

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

. | THE BANK OF NEW YORK,TOTAL DEPOSIT FOR THE BENEFIT OF ALL...
wo | POLICYHOLDERS........cooiiiiiiiseicieiecccic s
. | THE BANK OF NEW YORK, TOTAL DEPOSIT FOR THE BENEFIT OF ALL...
POLICYHOLDERS.........ooiiiiiiiiicii s
THE BANK OF NEW YORK,TOTAL DEPOSIT FOR THE BENEFIT OF ALL
POLICYHOLDERS
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