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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 1 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 | Default as to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation| Acquired | Interest
U.S. Government - Issuer Obligations
912810-DX-3..] U.S. TREASURY BONDS.........ccoovvmrreerrecenerrnerineeeneninns | oveenne ... | 11/15/2016 12,263,630 ..130.7810 12,580,859 802,500 |... 12/23/1997] ....... 5.939
912827-3E-0.. | U.S. TREASURY NOTES. ... |08/15/2007 | .. ..2,510,393 |. ..115.0000 ... ...2,516,406 | .. 153,125 |... 06/09/1999 | ....... 6.021
912827-4V-1..| U.S. TREASURY NOTES. ... | 11/15/2008 | .. ....3,142,563 . ..109.1560 ... ..3,151,758 |.. 71,250 |... 07/25/2002] ....... 3.838
912827-6D-9..| U.S. TREASURY NOTES..... . 1 05/15/2005 ....3,661,458 |. ..111.5000 ...3,695,234 | .. .244,688 06/02/2000 ....... 6.286
..... XXX..... [ ... XXX.....

21,944,257 ,271,563

21 578,044

0199999. ] U.S. Government - ISSUET OBlIGALIONS........cvcovviiseieiresiiesieriseisess sttt sttt snssessans
U.S. Government - Single Class Mortgage-BackedlAsset-Backed Securities
36201C-VD-3. | GNMA POOL 579412
36210Q-ZF-2. | GNMA POOL 499442...
36212D-MY-2.| GNMA POOL 530575
36212H-GS-3.| GNMA POOL 534009
36213U-KN-9. | GNMA POOL 564701... MTLY| 07/15/2031 | ..
36213Y-ER-9. | GNMA POOL 568144..........crmreerrreeasreesssresaseesssssesssssesns | ersseees | eensees 6.500 | MTLY| 11/15/2031] ..

0299999. | U.S. Government - Single Class Mortgage-| Backed/Asset-Backed Securities....

0399999. | Total - U.S. Government
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations

11/14/2002] ....... 6.131
11/14/2002 ....... 6.097
11/14/2002 ....... 6.119
11/14/2002 ....... 6.132
11/14/2002 ....... 6.123
11/14/2002] ....... 6.126

MTLY| 05/15/2032
MTLY| 04/15/2029 | ..
MTLY| 03/15/2031
MTLY| 06/15/2032

Hawaii
[419779-QN-6. THAWAIT ST GO....oooorvverenrccrseseeeesssseeessesessssssssssesssneees | evsessas | 6.050 [JJ..... [01/01/2008 ] ......oovvvverenns | crverranns I 1,054,594 | ..1,000,000 [..108.9940]............1,089,940 T........... 1,096,090 J.......... 30,250 J........... 60,500 [....coooee( 9447 oo Lo [.....1]03/05/1998] ....... 4.809]
|-|-|\ HBWAI. . [ 1,054,594 | ..1,000,000 |... XXX...... \... ...1,089,940 |.......... 1,096,090 |........... 30,250 |........... 60,500 |... L0 XXX XXX | XXX
O Massachusetts
00 |575826-NQ-1. | MASSACHUSETTS STATE GO......cccooervrmrrnirncrinnnininnne | cennnes | cvveene I .. | ,081, ..1,000,000 |....cccoconnene v 1,081,113 [ 1,104,120 .1PE]09/21/1998] ....... 4.646
Massachusetts.. R . XXX e 1,104,120 ..
Total States and XXX ..2,200,210 | ..
1199999. | States, Territories & P( ons - Issuer Obligations.... . XXX 02,200,210 | ..
1799999. | Total - States, Territories & P« ions (Direct and Guaranteed) 2,135,707 XXX 2,200,210
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Texas
235218-SA-3..| DALLAS TEXAS GO..... [ [......5.000 [FA.... T02/15/2005] ....oooorerrreeee | corrrreeres [ errereennas 1,019,101 |..........1,000,000 | ......ccoecrnnes v 1,019,101 [ 1,051,180
...1,019,101 L XXX... 1,019,101 |...........1,051,180 | ..
...1,019,101 L XXX... 1,019,101 ...1,051,180 | ..
1899999. | Political Subdivisions of States, Territories & Px - Issuer Obligations..... ....1,019,101 XXX 1,019,101 |...........1,051,180 | ..
2499999, | Total - Political Subdivisions of States, Territories & P« ions (Direct and Guaranteed)........co.covrererrreisrnniisrssisniens | coreseiaens 1,019,101 XXX ..1,019101 | ........... 1,051,180
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Slngle Class Mortgage-Backed/Asset-B
U.S. Virgin Islands
[31385J-JC-3.. [FNMA POOL 545759........cccoerreeeessneresssseeessssenesssnsnseses | evvessns | s 6.500 [MTLY]07/01/2032] ........cvvvevnne. | [ 5,833,242 | ..5,833242 ]......... 5,833,619 | . L4 ] P OO [...T[11/13/2002] ....... 6.189]
\ [ULS. VTGN TSIANGS. ... ereeeeeeeieessseeeessesseeessesseessesesssss s eesss sttt | 5,833,242 | ..5,833242 | .......... 5,833,619 |.......... 30,457 [.ee. 30,457 |... ...(376) L0 XXX XXX | XXX
United States
31384V-YV-8. |FNMA POOL 535424.........ccovviminiiinircisccssrissniscieeees | [.......6.500 [MTLY]07/01/2030] ......cooeovnveeee [ Levrrnnnnneenssn 79,938 i 73,995 [ [ernvicreeenne 15,934 [ 75,940 [ o396 o396 [ (6) 11/13/2002] ....... 6.172
[V .. .. (6) ] 0 i 0 XXX XXX..... XXX
Total States and US..... (382)] ..o [0 XXX XXX..... XXX
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities.. (382)] ..o [0 XXX XXX..... XXX
3199999. | Total - Special Revenue & Special Assessment Obligations. e(382)] 0 |0 XXX XXX..... XXX
Totals
5499999. | Total - ISSUET ODIIGAtIONS. .....ceurrrrreeeeeseerereseeessees s ees s eess sttt | crsnenas 24,732,852 |......... 22,825,000 [ ... XXX...o.. | coceeenee 27,375,276 |......... 25,195,647 | ........284,877 |...... 1,438,313 |........ (119,685) ] ...oovvvvrneneeen0 [ o0 [ XXX oo XXX..... XXX
5599999. | Total - Single Class Mortgag ...9,868,982 |. XXX 9,868,982 |...........9,869,685 | .. v D1,370 L (702)] i [0 XXX XXX..... XXX
6099999, | Grand TOtAl = BONGS........vuueerrererreeereeeieeserieesseesse s eess sttt sttt | cbserenns 34,601,834 XXX 37,244,258 | ......... 35,065,332 |.........336,247 | ...... 1,489,683 |........ (120,387) | cceovvvverreeeean0 [ e l0 [ XXX e XXX..... XXX
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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 Increase
Par Share Used Increase (Decrease) by
CUSIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
|dentifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired

NONE




Annual Statement for the year 2002 of thFireman's Fund Insurance Company of Ohio

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

ot4

1 2 3 4 5 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
|dentifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
United States
01881*-10-2......... ALLIANZ CASH POOL LLC | 1,908,273.380 [ ....cocovnnnn. 1,908,273 | oo 1.000 [ 1,908,273 | ..ooovvvenns 1,908,273 ...12/16/2002...
UNIEA SEAEES....vvveverrresrieiscre e .. 1,908,273 |. .. 1,908,273 | . .1,908,273
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates.. .1,908,273 .1,908,273 .1,908,273
7099999. [ Total - ComMON StOCK........rvveererrrersereescresssre e . .. .1,908,273 .. 1,908,273 | . .1,908,273
7199999. [ Total - Preferred and CommMON StOCK........cceevverrreseceacrisseieiscissressccsssrsssissnins | aeevssreennes 1,908,273 | XXX oo | 1,908,273 | .o 1,908,273

(a) For all common stocks bearing the NAIC designation "U"provide: the number of such issues.....1, the total $ value (included in Column 6) of all such issues $.....1,908,273.
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
3 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

36201C-VD-3.............. GNMA POOL 579412 6.500% 05/15/32.........cocvvvrirnirniriniierrcrcne | v 11/14/2002.... [Lehman Brothers............cocvcvneininiiniirerecrceseeseeeeeseenienes

36210Q-ZF-2............. |GNMA POOL 499442 6.500% 04/15/29.........ccccovvomiremivmrimrverircins [ v 11/14/2002.... [Lehman Brothers.. .

36212D-MY-2... . | GNMA POOL 530575 6.500% 03/15/31........ccoevrermmrnrinrinriiniinies | oo 11/14/2002.... [Lehman Brothers..

36212H-GS-3... ... | GNMA POOL 534009 6.500% 06/15/32..........ccocvvrrvmmmiinriiiriinnes | 11/14/2002.... |Lehman Brothers..
36213U-KN-9... . |GNMA POOL 564701 6.500% 07/15/31........ccoveveivvirinciiiriinnies | 11/14/2002.... |Lehman Brothers..
36213Y-ER-9... ... |GNMA POOL 568144 6.500% 11/15/31........ccoovvviimrinrvciiieiiinn [ 11/14/2002.... |Lehman Brothers..................
000000-00-0. . |GNMA TBA 6.0% GREENWIC 6.000% 03/01/32.......cccovvvvmriineres | 03/06/2002.... | Greenwich Capital Markets Inc.

000000-00-0. ... |GNMA TBA 6.0% GREENWIC 6.000% 03/01/32.....cooo | 03/06/2002.... | Greenwich Capital Markets Inc.
912827-4V-1............... U.S. TREASURY NOTES 4.750% 11/15/08... .07/25/2002.... [Direct.

0399999. | Total - Bonds - U.S. Government................ccoveeeervrererrrererennnnen. R

Bonds - Special Revenue and Special Assessment
U.S. Virgin Islands

31385J-JC-3............... FNMA POOL 545759 6.500% 07/01/32......ccccovviiirinsniiniiisniens [......11713/2002.... JUBS Securities

U.S. Virgin Islands...............

United States

31384V-YV-8............ FNMA POOL 535424 6.500% 07/01/30.......ccccccvvvinriisniiniiisniens [......11713/2002.... JUBS Securities

(U2

Total States and US.............coeveveeveeieieeeeea

3199999. | Total - Bonds - Special Revenue & Special Assessments...

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

6099998. | Total - Bonds - Summary Item from Part 5..

5099999, | Tl ~BONGS. - -

30,042,985

Common Stocks - Parent, Subsidiaries and Affiliates

United States

01881*-10-2.............. ALLIANZ CASH POOL LLC [..... 12116/2002.... TDIrECL........coveorrreirceerrcsercssscesscssscssscsssressnsssssssssesssssssssssssnniiss | evssesssisssssessscsennees 1,804,230.000 [oiiioiiiissiiesicesisssis 1,804,236
United States.........ovevvveveeieeeeeeeie e .

6999999. | Total - Common Stocks - Parent, Subsidiaries and Affiliates...

7099997. | Total - Common Stocks - Part 3............ccccvvvererrerernnnnne.

7099998. | Total - Common Stocks - Summary ltem from Part 5..

7099999. [ Total - Common Stocks

7199999. | Total - Preferred and Common Stocks....

7299999 | Total - Bonds, Preferred and ComMOn SIOCKS ..o
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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
|dentifi- 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

37,168 ... 184,596

912827-4B-5...... U.S. TREASURY NOTES 5.500% 03/31/03........ 11/26/2002 | Merrill Lynch Pierce Fenner. .2,911,744

912827-4H-2...... U.S. TREASURY NOTES 5.500% 05/31/03........ 09/17/2002 | Direct............ccoorenn. 100,626 2,310 [ 4,403
912827-6D-9...... U.S. TREASURY NOTES 6.750% 05/15/05........ 03/06/2002 | Lehman Brothers.. oo 2,407,966 e 172,913 [ 49,599
0399999. [ Total - Bonds - U.S. GOVEIMMENL.........ccccuiiiiiriisiiiosiissicsi s ssssssssssssssssssssssssssssssssssssssssssessnnnse | aeennens,018,194 | .........5,370,000 [ ......... 5,469,349 |...... 5,420,336 [.....(13974) [ o0 [0 10212391 [ 212,391 |......... 238,598

Bonds - Political Subdivisions of States

¢13

Arizona
567288-GU-3..... [MARICOPA COUNTY ARIZ UN 7.400% 07/01/10{01/31/2002 | Salomon-GVT MT.........cccccevevevvrvecveree | cvvrveveisveeecsiieiees | eeren.807,555 | .............500,000 |............ 603,055
......................... SCHD GO .
ATIZONA.......cvoveeveeeeeeeeeev et vee s st seessesssiessesensessssensessssessesssesessnssssessssssessssessessnsessessnesseensessessnses | eeveeeernn000,099 | .........500,000 | ........... 603,055
New York
649667-F3-1...... NEW YORK CITY PRE REF G 7.000% 10/01/11 [10/02/2002]Call  101.5000.. o oo 11,015,000 | ......... 1,000,000 |......... 1,129,250
[ P IO o[ [l 1,000,000 |......... 1,129,250
Total States and US.......... v ] 1622555 | ... 1,500,000 |......... 1,732,305
2499999. | Total - Bonds - Political SUDTIVISIONS..............c..cveveereereeeeeerereeiereereeeeeeeeeeveveseeteeeeseevesseeseseieerereeneensensssseesesssnssnsenseiee | eereeren 1,622,505 | ... 1,500,000 |......... 1,732,305
Bonds - Special Revenue and Special Assessment
Texas
442436-LPA4...... HOUSTON TEXWTR & SWR 0.000% 12/01/11. [02/12/2002 [ Bear Stearns & Co. InC.......ccccevevevceeee | vvvvevevcevicecens | ievee.....8636,480 | ... 1,000,000 |............ 581,470
......................... SYSTEMREV....oeereeeeeeeeeeee e .
......... 1,000,000 |............581,470
United States
31379N-GV-3.... [FNMA POOL 424212 6.500% 05/01/28.... 11/13/2002 | UBS Securities. oo 4,122,042 | 3,971,022 |......... 3,934,104
31379N-GV-3.... [FNMA POOL 424212 6.500% 05/01/28.... .. [11/01/2002 { Paydown...... o v 2,511,818 | ... 2,511,818 | ... 2,488,466
[ R 6,482,840 |......... 6,422,570
Total States and US.........cccoereereeveercrenen. v ] 7,270,340 ... 7,482,840 |......... 7,004,040
3199999. [ Total - Bonds - Special Revenue & ASSESSMENL. ......c..vereirirrurrerirnesseseeseeerersssesseseessnsenssnssnessessessssensssssssssssesssssessnsnssnes | eeeenens 200,040 | ciiiiacs 7,482,840 |........ 7,004,040
6099997. | Total - Bonds - Part4.............................. v 14,511,649 |....... 14,352,840 | ....... 14,205,694 et .0 .. .
6099998. [ Total - Bonds - Summary Item from Part 5 e e 17,236,237 | ....... 17,011,844 | ....... 17,021,542 | ....... 17,005,347 |..........(16, .| ] ........230,888 |.........
6099999, [ TOAl = BONGS.........eovveeveveeveeieeeee ettt een et essnsen s sesseseesssssensensssssessesssnsenssnssesnsessenense | woevens 31,747,886 | ....... 31,364,684 | ...... 31,227,236 | ....... 31,086,718 865 [ .o 0 0 [ ......673,835 |........673,835 |.........
Common Stocks - Parent, Subsidiaries and Affiliates
United States
01881*-10-2....... ALLIANZ CASH POOL LLC... . [05/2172002 [ Direct.... [....1,778,555.000 778555 [ . 1,778,555
UNIEA STAES. .....v.voveveeeeet ettt st s s et eeseessen s e tses e ssessensessessessessessensansassassans 1,778,555 ... XXX....... |......... 1,778,555
6999999. | Total - Common Stocks - Parent, Subsidiaries and AffilteS...................oeveveervuereriiieeeeieeeeveeee e v 1778555 | XXX 1,778,555
7099997. [ Total - COMMON STOCKS = PAM 4...........ovveoveeeveeeeee et sasnsenenssnensnneneess | eeerenae 1,778,555 |....... XXX..... [ ......... 1,778,555
7099998. | Total - Common Stocks - Summary Item from Part 5 R 18,272,855 ... XXX.ooooo. | oo 18,272,855 | ... . . L0 [ XXX
7099999. | Total - COMMON SEOCKS...........cveeveeeeereerereereerteeteveeteeveeeeeeteetesteveeseesteeeeseeseeseensessessssessessessensssssssessessesssnssnsenseesessenss | woerens 20,051,410 |........XXX....... [ ....... 20,051,410 |....... 20,051,410 | .. 0 |.. .0 ... 0 .. L0 XXX
7199999. | Total - Preferred and COMMON STOCKS..............c..cveeveeveereeeeereeieeveeeeeeteeteetee et eveeseeeeee e sesenesssenssesesseeseneniens | eeerens 20,051,410 |........XXX....... [ ....... 20,051,410 |....... 20,051,410 | .. .0 ... I
7299999. | Total - Bonds, Preferred and COMMON SEOCKS.............cc.cvucveevvereerereeeeseeeteeeseteeseseseessesesesesseesssaessssssssesssssssessssssnsensenns | seerene 51,799,296 |.......XXX...... [ ....... 51,278,646 | ....... 51,138,128 , 835 |.......
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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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interestand |  Paid for
CUSIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
|dentifi- 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 - U.S. Government

=

36200S-WV-8.... [GNMA SF POOL 571360 6.000% 12/15/31..... 03/06/2002 | Greenwich Capital Markets Ind 11/14/2002 | Lehman Brothers...
36200S-WV-8.... [GNMA SF POOL 571360 6.000% 12/15/31..... 03/06/2002 | Greenwich Capital Markets Ind 11/01/2002 | Paydown................
36200U-L86...... GNMA SF POOL 572851 6.000% 01/15/32..... | 03/06/2002 | Greenwich Capital Markets Inq 11/14/2002 | Lehman Brothers...
36200U-L86...... GNMA SF POOL 572851 6.000% 01/15/32..... [ 03/06/2002 | Greenwich Capital Markets Inq 11/01/2002 | Paydown............
36201C-VD-3..... [GNMA POOL 579412 6.500% 05/15/32.......... 11/14/2002 | Lehman Brothers.................. 12/01/2002 | Paydown............
36201E-LV-0..... GNMA SF POOL 580940 6.000% 12/15/31..... 03/06/2002 | Greenwich Capital Markets Ind 11/14/2002 | Lehman Brothers...
36201E-LV-0..... GNMA SF POOL 580940 6.000% 12/15/31..... 03/06/2002 | Greenwich Capital Markets Ind 11/01/2002 | Paydown................
36201K-K6-2..... GNMA SF POOL 585417 6.000% 05/15/32..... | 03/06/2002 | Greenwich Capital Markets Inq 11/14/2002 | Lehman Brothers...
36201K-K6-2..... GNMA SF POOL 585417 6.000% 05/15/32..... | 03/06/2002 | Greenwich Capital Markets Inq 11/01/2002 | Paydown............
36210Q-ZF-2..... [GNMA POOL 499442 6.500% 04/15/29.......... 11/14/2002 | Lehman Brothers.................. 12/01/2002 | Paydown............
36212D-4C-0..... [GNMA SF POOL 531019 6.000% 02/15/32..... | 03/06/2002 | Greenwich Capital Markets Ind 11/14/2002 | Lehman Brothers...
36212D-4C-0..... [GNMA SF POOL 531019 6.000% 02/15/32..... {03/06/2002 | Greenwich Capital Markets Inq 11/01/2002 | Paydown............

36212D-MY-2.... [GNMA POOL 530575 6.500% 03/15/31.......... 11/14/2002 | Lehman Brothers 12/01/2002 | Paydown....
36212H-GS-3.... [GNMA POOL 534009 6.500% 06/15/32.......... 11/14/2002 | Lehman Brothers 12/01/2002 | Paydown............

36213E-B7-0..... GNMA SF POOL 551862 6.000% 11/15/31..... 03/06/2002 | Greenwich Capital Markets Ind 11/14/2002 | Lehman Brothers...
36213E-B7-0..... GNMA SF POOL 551862 6.000% 11/15/31..... 03/06/2002 | Greenwich Capital Markets Inq 11/01/2002 | Paydown............
36213E-UE-4..... [GNMA SF POOL 552381 6.000% 02/15/32..... | 03/06/2002 | Greenwich Capital Markets Ind 11/14/2002 | Lehman Brothers...
36213E-UE-4..... [GNMA SF POOL 552381 6.000% 02/15/32..... | 03/06/2002 | Greenwich Capital Markets Ind 11/01/2002 | Paydown................
36213G-MZ-1.... [GNMA SF POOL 553976 6.000% 11/15/31..... 03/06/2002 | Greenwich Capital Markets Ind 11/14/2002 | Lehman Brothers...
36213G-MZ-1.... [GNMA SF POOL 553976 6.000% 11/15/31..... 03/06/2002 | Greenwich Capital Markets Ind 11/01/2002 | Paydown................
36213G-VZ-1..... [GNMA SF POOL 554232 6.000% 01/15/32..... | 03/06/2002 | Greenwich Capital Markets Ind 11/14/2002 | Lehman Brothers...
36213G-VZ-1..... [GNMA SF POOL 554232 6.000% 01/15/32..... {03/06/2002 | Greenwich Capital Markets Inq 11/01/2002 | Paydown............

......... 1,372

36213U-KN-9..... | GNMA POOL 564701 6.500% 07/15/31.......... 11/14/2002 | Lehman Brothers 12/01/2002 | Paydown.... .
36213Y-ER-9..... |GNMA POOL 568144 6.500% 11/15/31.......... 11/14/2002 | Lehman Brothers 12/01/2002 | Paydown...........cccoeruerererenes .
912827-7H9...... U.S. TREASURY NOTES 3.750% 12/31/03.... |01/14/2002 | Merrill Lynch Pierce Fenner... | 01/23/2002 | J.P. Morgan Securities Inc.... |........ ,000,000
912827-7K-2...... U.S. TREASURY NOTES 3.000% 01/31/04.... |02/20/2002 | Various ... |02/22/2002 [ Salomon-GVT MT......c.cocovve | orerenee 3,000,000 |........2,998,544 |........ 3,004,274 |........ 2,998,618
912827-7M-8..... |U.S. TREASURY NOTES 3.000% 02/29/04.... [03/06/2002 |Various ... |07/23/2002 |Various............... IV I 5,600,000 | ........ 5,589,883 |........ 5,669,586 |........ 5,591,797
912827-6V-9...... U.S. TREASURY NOTES 4.250% 03/31/03.... [.11/26/2002f First Boston Corporation....... .11/26/2002] Lehman Brothers..........ccocoe. [oee. 2,895,000 | ........ 2,925,646 |........ 2,924,968 |........ 2,925,646
0399999. [ Total - BONAS - U.S. GOVEINMENL........rvererriussereserssssesssere s seesssenssssesssses s sses s s sssssssssssesssssssssssssssssesssssssnsssess | cveoes 16,707,206 | ...... 16,705,481 |...... 16,931,599 |..... 16,700,709
Bonds - Special Revenue and Special Assessment
U.S. Virgin Islands
31385J-JC-3...... FNMA POOL 545759 6.500% 07/01/32........... [11713/2002 ] UBS Securities. .....coocreereeee: [12/01/2002 [ Paydown.......oovcosmereisrrecnse | ceeenneees 298,890 [......... 310,008 | ......... 298,890 | ......... 298,890
U.S. VIEGIN ISIANGAS. ... eveo ettt nnnesenennnnnse | aesessseens 298,890 | .......... 310,098 | ......... 298,890 | ......... 298,890
United States
31384V-YV-8.....
3199999. [ Total - Bonds - Special Revenue & Assessment...
8099998, [ TOIAI = BONGS. ... e ereseereseresstrsseeees s eere et eess sttt
Common Stocks - Parent, Subsidiaries and Affiliates
United States
01881*-10-2....... ALLIANZ CASH POOL LLC [12/02/2002 [ Direct.......oceerereeeseereearreeenns [12/26/2002 [ Direct.......ccocoovvveesnerrnnnnce. [ 18,272,855.000 | ...... 18,272,855 |...... 18,272,855 |...... 18,272,855

UNIEA STAEES.......ecvoeeee ettt ettt s et esees et ensessntensesssenaesseesaees

...... 18,272,855 |......18,272,855 |......18,272,855

6999999. | Total - Common Stocks - Parent, Subsidiaries and Affiltes..................cevvererovereiierieeereeeeereecerereecereveeceneeeesneeneesnienseisnieiees | eerieree XX rereees | 18,272,855 |...... 18,272,855 |...... 18,272,855

7099998. [ Total - COMMON SOCKS........c.uriueiiiiiiisiiisci it snssssssssnssssssssssssnssesssssssnnsssenss | onnses Xunssanaes | woun 18,272,855 |...... 18,272,855 |...... 18,272,855

7199999. | Total - Preferred and COMMON STOCKS............c..ovvveveerieerereieeieeeeeeee et eesnienensneensnssneensssenensnsensensesnsesees | eerveree XK urereers | wrrees 18,272,855 |...... 18,272,855 |...... 18,272,855

7299999. [ Total - Bonds, Preferred and CommON SIOCKS. ... ssnsennies | aesseeas XKoo | o 35,294,397 |...... 35,509,092 |...... 35,278,202
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

2 3 4 5 6 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date
Code or Alien (See SVO  [Assets Include Intangible| Total Amount 8 9
CUSIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks
Investment Subsidiary
01881*-10-2..... |[ALLIANZ CASH POOL........ooooosivinrrrsniinirnnies | vsrerssnessssessneens [8-38..corrieenee [NO.ooooirerierricinns [N 1,908,273 ]...1,908,273.000 | ............ 0.2
1499999. | Total - Common Stocks - Investment Subsidiary.... i 1,908,273 [ XXX [ XXX.......
1699999. | Total - Common StockS. .......ccevrvrereenn: oo 1,908,273 [ XXX [ XXX..oo..
1799999. | Total - Preferred and CommOn STOCK..............o..vververeeereireerieiecrneinernsienieniensernernensenssssesencsesoneionee | eeereennennionnieand | oo 1,908,273 |....... XXX...co. [ 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: $.....24,930,400.

2. Total amount of intangible assets nonadmitted §.......... 0.

1 2 3 4 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
[dentifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding

NONE

E1l4




Gg14

Annual Statement for the year 2002 of thFireman's Fund Insurance Company of Ohio

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 1 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUSIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
United States
313384-AB-5. |[FHLB DISC CORP.....ccoiiriirriserieressresseresssnesssnsssnessseeens [12/26/2002 |UBS SECUMHES. ...cvoossrerrvvcvcv s [ ... IMATR[01/02/2003] ......... PRECENET . R T 2,800,000 {......... 2,799,336
UNHEEA SHAEES . .ttt ettt £ttt nnnnnnnes | aeeenens PRECENET . 569 [ s 0 | 2,800,000 {......... 2,799,336
3999999. [ Industrial & Miscellaneous (Unaffiliated) - ISSUET OBIIGAtIONS. ......c..cvuirueriirenirisseiessis e ssess s sessssnssesssensssnsssnsssnsnese | cosseeaas PRECENET . 569 [ s 0 | 2,800,000 {......... 2,799,336
4599999. | Total - Industrial and Miscellaneous (Unaffiliated). ..o ssess s ssessssss s ssssssnsssnsssssssnnsess | aeeessees 2,799,905 ..o 569 [ s 0 . 2,800,000 {......... 2,799,336
Totals
5499999. [ Total Bonds - ISSUET ODIIGALIONS. ........rreeeresriesseressersseesssees e seesssenessees s ssens sttt sttt nnns s ssnsssssssnsennss | cosseeaes 2,799,905 [..cooonn®89 | o0 2,800,000 {......... 2,799,336
6099999. [ Total - BONdS........ovveeirernrreriries 2,799,905 569 | 0 2,800,000 {......... 2,799,336
8099999. [ Grand Total - ShOr-TErM INVESIMENES. ...ttt snene e seesssensssessessssnsssesinenins | coeeeonns 2,799,905 [(@)..........569 | .oooovirc 0 |, 2,800,000 {......... 2,799,336
(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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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 BONGS...coceeeiceieni sttt | e 37401740 [ oo 40,171,536 | oo 2,769,796
2. PrEferred SIOCKS. ......evuieeceeircieieiecscincnsieieissineiseissiesssnninnnes [ reesesseessstnsissesssessesssstsssesessestensnnnennies | seesesestens sttt ettt ententnntennee | seesseesestet et s et et e ettt 0
3 TOhAIS. e | e 37,401,740 [ 40,171,536 | .o 2,769,796

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

Interactive Data

Muller Company

Hub Data Inc.

E23
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance
Open Depositories
MELLON BANK ..o PITTSBURGH, PA.........coooeevereeerereeeeeeeecercerie | eveereereerereeeeran XXX
0199999. Total - Open DEPOSIONES. .......cvvriereeierriieiessiesie ettt snnens | crssiaae XXX......... XXX
0399999. Total Cash 0N DEPOSIL.........cvureieririeieieiiieieseis e snsssnsssnssens sttt sensssnensiese | cvesiaa XXX......... XXX
0599999, TOtAI CASN..........ceceereeereeeeeeeteeteeee et esss st esasssss s ses e esassssnsssssesssnnsnies | ererrenes XXX......... XXX

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

1. January.......cooeeene.. 10. October.................
2. February.. 11. November.
3. March 12. December.............
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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.J............... B [U.S. TREASURY NOTES 6.750% 05/15/05  [Arkansas, AR Bank of America, RSD FOR SURPLUS LINES..........c.ccoocoevveveiceieiee Lo 115,000 [ oo 116,157 128,225
LT T YT Y (oo 115,000 [ .ooeovrereeeeee 116,157 128,225
Louisiana
LA00001.]............... [ [U.S. TREASURY NOTES 100,000 104,752 109,156
LA99999. Louisiana 100,000 104,752 109,156
Massachusetts
MA00001.]............... [ [U.S. TREASURY NOTES 700,000 | oo 702,910 805,000
MA99999.  MASSACKUSELES.............ocvevereeeeeeeeeveeeeeeee ettt eee et vees et aeeseeseeveeseessesteeseesesssensessssarseseessenssssssaneans 700,000 | oo 702,910 805,000
New Mexico
NMO00001................ B..... [U.S. TREASURY NOTES 100,000 [ .oeovvireeeeee 101,006 111,500
NM99999. New Mexico 100,000 [ .ooeovvirieeeeee 101,006 111,500
New York
NY00001.{.....ccc....... B....... U.S. TREASURY NOTES 6.750% 05/15/05  [New York, NY Mellon Bank Pledge, NY REG 41.........ccoorinnenrnrinencenceneereeeenns 100,350
NY00002................ B U.S. TREASURY BONDS 7.500% 11/15/16  [New York, NY Mellon Bank Pledge, NY REG 41. ...3,151,822

NY99999. New York

Oklahoma

OKO0000T.]...veercrceee

B

0K99999. Oklahoma....

South Carolina

SCO0007. [ [ [U.S. TREASURY NOTES 6.125% 08/15/07 [ South Carolina, SC Wachovia Bank, RSD FOR SURPLUS LINES........ccccoociiis | e 300,000
SCO9999.  SOUN CaONNA. . .vertrereereserssereseeeseeesseemsseeeseessseesssees s sees e o8 et seeEE 48 o8 seEEEeeE e seeefseemtseeeteeesnnestsenss 1eekieessieessoeessomessseessoessoeessoeessoeeseeeseeeEseeeEeeEEseeeE et n et nnnt et nnn e eentnnnies | anessesssesssseses st 300,000

Other
0T00001. U.S. TREASURY NOTES 6.750% 05/15/05  [Firm/Individual, Mellon Reinsurance Trust, REINSURANCE TRUST.........cccccccouveeee | vererrernnicnnnnecnriinnenneeen 120,000 [ i T2T,241 | s 802,800
0T00002. . U.S. TREASURY BONDS 7.500% 11/15/16 | Firm/Individual, Mellon Reinsurance Trust, REINSURANCE TRUST.. . .10,841,745
0T00003. U.S. TREASURY NOTES 6.125% 08/15/07  [Firm/Individual, Mellon Reinsurance Trust, REINSURANCE TRUSTS.........cccccienee | wvmrververncrnerineinenennn 1,500,000 [ i 1,506,236 | oo 1,725,000
0T00004. U.S. TREASURY NOTES 4.750% 11/15/08 | Firm/Individual, Mellon Reinsurance Trust, REINSURANCE TRUSTS........cccoocviens [ o 2,895,000 | 3,032,574 [ i 3,160,066
0T99999. Other ..13,405,000 .16,529,611
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.... 17,320,000 [ ..o 19,047,664 | o 21,392,164

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS

U.s.
US00001. [...oveuveneee B...... U.S. TREASURY NOTES 6.750% 05/15/05 [ Ohio, OH Mellon Bank Pledge, OH CODE SECTION 3929.08...........cccooivmrimrinines | corremrensieeieniesicsienens 2,300,000 | oo 2,323,132 | oo 2,564,500
US00002. .B U.S. TREASURY NOTES 6.750% 05/15/05 [ Ohio, OH Mellon Bank Pledge, OH CODE SECTION 3929.10A.. ..200,000 ....202,011 .223,000
US99999. U, ittt ettt EE R E R RE LR f R eERE e eneRserEeerteeetene eEieeeiieeeEseeesiesiiieeiiieisiieestieiisiiistintetsene ettt 2,500,000 2,525,143 ...2,787,500
7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company. 2,500,000 .. 2,525,143 |. ...2,787,500
LT T T 19,820,000 | .o, 21,572,807 [ .o 24,179,664

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