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ANNUAL STATEMENT FOR THE YEAR 2002 OF TAMERICAN MERCHANTS CASUALTY COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book/Adjusted Increase Book/Adjusted Foreign
Carrying Value Increase (Decrease) by Carrying Value Exchange Realized Total

Number of Units Name of Purchaser or Date  |Less Encumbrances, (Decrease) Foreign Exchange |Less Encumbrances| Consideration Profit (Loss) Profit (Loss) Profit (Loss)

and Description City State Nature of Disposition Acquired Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments
2 USDA LOANS. ...cuiiiiiicisiissieie s New York.....ooovoeninnennn. NY......[Morgan Keegan.......ccoooovvcoommmrrrceesnrrrrceen [Various..... [ oo 379,074 | e [ 379,074 | 379,074 | e [
0699999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments........ccccococicee | iviviininnnas 379,074 | oo (U I (U IR 379,074 | 379,074 | oo (U I [V I
9999999, TOIS......cvcevereeeerereeer ettt eere et eent e neeeeeesereeeseeess ettt sene e e eennnesnennes | ceneereseiieen 379,074 | oo [ [ 379,074 |...oouenee... 379,074 | oo [ [ 0
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ANNUAL STATEMENT FOR THE YEAR 2002 OF TAMERICAN MERCHANTS 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 1 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 | 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

312925-QA-1. | Federal Home Loan Mtg Corp...........ccccvereruernereenceereceenns ... | 05/25/2012 | 05/25/2004{100.000] ........... 1,035,298 ..104.4380] ...........1,044,380 |........... 1,038,000 ...6,000 .1PE|[11/21/2002] ....... 3.394
31331H-YT-8. | Federal Farm Credit Bank. . o [09/29/2008 | ..o [ v v 1,186,552 | . ..113.5630 1,362,756 | .......... 1,177,704 | .. 19,933 |.... .1PE|10/26/1999| ....... 6.840
31331Q-JG-3. | Fed Farm Credit Bank....... . [11/15/2012 | 11/15/2005100.000 | ........... . ..1,000,000 |........co..c... v 1,007,625 | ..6,229 | ... L1PE|11/13/2002 ....... 4.600

.1PE|11/15/2002 | ....... 4.500
.1PE

.| 04124/2017 | 04/24/2007 100.000 | .
" 111/07/2017| 11/07/2005100.000 |
“11111312017 | 11/13/2004 [100.000 | .

..1,079,530 | .. 12,007 ...

3136F1-YB-0. | Federal National Mortgage Assn..
...... , . 5175 |....

3136F2-QH-4. | Federal National Mortgage Assn..
3136F2-RD-2. | Federal National Mortgage Assn..

12/12/2002 ....... 4.996
12/12/2002] ....... 4.694

912827-4F-6.. | U S Treasury Notes.............. ... | 05/15/2008 01/05/1999 | ....... 4.792
912827-6N-7.. | U S Treasury Notes.. ... | 11/15/2005 | .. .110.5310 ... 01/03/2002 ....... 4.200
912827-L8-3...| U S Treasury Notes ... | 08/15/2003 .102.7810 ... 02/08/199%4 | ....... 5.941
912827-N8-1.. | U S Treasury Notes ... | 02/15/2004 ..105.1560 ... 02/16/199%4 | ....... 5.858
912827-T8-5.. | U S Treasury Notes.......... . | 05/15/2005 ..111.0000 02/15/2000 | ....... 6.723
0199999. ] U.S. Government - Issuer Obligations ettt ettt enss s enssnssentansenssnssnstensnseneas | senseens 10,220,089 [1ne.r....9,990,000 [ ... XXX......] .........10,673,639 |.........10,259,095 |........ 106,722 |........291,583 |.........(15,937) | ccececrieee0 | s 0 XXX XXX..... XXX
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Sec!
36209H-RH-0.| GNMA Pool #472188....

04/15/2034 | ... | e , , 04/23/1999 | ....... 6.609
08/15/2031] .. . ...1107/19/2001] ....... 7.089
02/15/2017 | .. 03/14/1994| ....... 5.995
05/15/2031] .. 12/13/1993 ....... 4.821

36213N-GC-4.| GNMA Pool #559195....
362195-22-8.. | GNMA Pool #268161
36223J-LG-6.. | GNMA Pool #309127....

....... 8.500

0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed SECUMES. ......co.covrrrrrisrsriiersssnrssissrsenessesnsenessnane | eoneenennnnd, 942,023 | 3,733,773 L XXX e 3,942,023 ..........3,946,784 | .......... 25,488 | .........305,857 |.........22,036 | ..o [ o0 [ XXX XXX..... XXX
0399999. | Total - U.S. GOVEMNMENL.......ccuirririiriscercrieniseesseesssnesssesssessnsssesssssssensssssssnsssssssnssssnssessssssenssesssssssensssssesssnsssssssseense | cevneeene 14y 100,012 | oaeen 13,723,773 | o XXX ] evee. 14,615,662 | ......... 14,205,879 | ........ 132,210 |........597,440 | ............6,099 | ...ccccooenn0 | v 0 [ XXX XXX..... XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and The ivisions - Issuer Obligations
Georgia
373540-2E-2.. | Georgia Mun Elec Auth Power.........cccoccceerees [ [........050 [ JJ..... [01/01/2007] 01/01/2005\100 000] e 510,394 ..510,394 [..ccovves 511,275
GEOrgia. .eeueeeeerrerereenns ...510,394 . 510,394 |.... 511,275 ..

..510,39% |.
..510,39% |.
.............. 510,394

510,394 |.... 511,275 | ..
511,275 | ..

511,275

Total States and US
2599999. | Special Revenue & Assessment Obligations - Issuer Obligations...
3199999. | Total - Special Revenue & Special Assessment Obligations.

Public Utilities (Unaffiliated) - Issuer Obligations

United States
455434-BD-1..[ Indian@apolisS POWET.............oveeereereeeerreeessneeeseesssseesseneees | eeveess | seveeen 7.375 [FA.... [08/01/2007 [ ..coovverereens | eevrereens | ceerrneeernes 301,413 .114.4980] ... 301,924 11/01/2000] ....... 7.250
552673-AQ-8. | MCI Communication Corporation. . ... |03/15/2024 | .. ...245,000 ...49.0000 ... ..255,000 | .. 11/2211995| ....... 7.450
837004-AX-8...| South Carolina Electric & Gas.. . .......9.000 | JJ..... 07/15/2008 | .. 271,926 ..109.8040 ..303,203 | .. 02/01/1996 | ....... 6.200
United States.... 818,339 XXX ..860,127 |..........19,594 |..........64,000 |.......(276,718)] .....cc.ccc00...0 | ......... 30,785 [ XXX ..... XXX..... [.XXX.....
3299999. | Public Utilities (U ...818,339 [. XXX ..860,127 |..........19,594 |..........64,000 |.......(276,718)] .....cc.ccc.0...0 | ......... 30,785 [ XXX ..... XXX..... [.XXX.....
3899999. | Total - Public Utilities (Unaffiliated) 818,339 XX e 860,127 |..........19,594 |..........64,000 |.......(276,718)] .....cc.ccc00e.0 | ..........30,785 [ XXX ..... XXX..... [.XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
020014-AA-4..] Allstate FINancing Il............ooveeerreermeeerreeeeneeerseeeeseneesenees ... [12/01/2045]12/01/2010]102.350 | .............. 523,854 .107.0810] ..orvernees 535,405 [...coovvernne 528,025 [ ..coveonnes 3,263 [ .o 39,150 [ (1,703 ] ceoeeereeeereererees | ereeeseeeeeeeeeenns .1PE[09/22/1998] ....... 7.251
459200-AG-6. | IBM Corporation ... | 11/01/2019 .122.6250 ... ..613,125 . K 07/18/2002] ....... 6.680
459200-AW-1.| IBM Corporation.... ..| 10/01/2006 .106.7190 ... 533,595 | .... 02/26/2002] ....... 4.850
57053R-AB-2. | Markel Capital Trust 1... 01/01/2046 ....77.0000 192,500 |.... 04/07/1999 | ....... 8.571
636180-AZ-4.. | National Fuel Gas......... ... | 05/27/2008 521,094 | .... 10/22/2001| ....... 5.392
742718-BK-4...| Procter & Gamble Company. ... |09/15/2003 | .. 122,947 |.... 11/01/2000] ....... 6.640
81238X-BN-0. | Sears Roebuck & Co MTN... ....|02/03/2012 .. 560,217 10/15/1999 ....... 8.100
931142-AT-0.. | Wal-Mart Stores Inc.......... ....| 10/15/2005 | .. 549,975 08/23/2001 ]| ....... 4.937
977385-AK-9.. | Witco:Crompton Corporation . 102/01/2026 | .. .344,250 09/24/1998 ....... 7.050

United States . . 3,973,108 |.........4,088,043 | ..........67,356 |........258,074 |......(126,775) | ....ccoeevveenncc0 | el 0 [ XXX XXX..... XXX

3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.. e . .. 3,973,108 |......... . . reee(126,775) | cevieee0 |0 XXX XXX..... XXX

4599999. | Total - Industrial & Miscellaneous (Unaffiliated) .. . 3,973,108 | ...........4,088,043 | ..........67,356 | ......... 258,074 |.......(126,775) | ccoovovvereccan 0 | e 0 | XXX XXX..... XXX
Totals

5499999. | Total - ISSUET OBlIGAtIONS. ... rvurerereieereisisersstssessssesssesssessesssssessess st ass s sesssss et ens sttt sessans et en et sess st st st anssensanss | anssaneas 15,412,435 |.........15,420,000 [ ... XXX......| oo 16,020,145 |......... 15,718,540 |........211,650 |......... 649,612 |........ (419,608)]......ccc0eeeeer0 | ..........30,785 | XXX ... XXX..... XXX

5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities ...3,942,023 |. . 3,942,023 |..........3,946,784 | .. e 305,857 ... 22,036 | .o 0 | 0 XXX XXX..... XXX

6099999, | Grand TOtal = BONAS.........ccuvuueiirireieieirsiierieiiesise sttt ss st s st s st essensan. | sessanens 19,354,458 XX 19,962,168 |......... 19,665,324 | ........237,138 | ......... 955,469 |........ (397,572)| ..ccoeeeverennn0 | ..........30,785 | XXX | ... XXX..... XXX




ANNUAL STATEMENT FOR THE YEAR 2002 OF TAMERICAN MERCHANTS CASUALTY COMPANY

SCHEDULE D - PART 1

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

1803

1 2 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
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Sch. D-Pt. 2-Sn. 1
NONE

Sch. D-Pt. 2-Sn. 2
NONE

EQ9, E10
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ANNUAL STATEMENT FOR THE YEAR 2002 OF TAMERICAN MERCHANTS CASUALTY COMPANY

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

312925-QA-1.............. Federal Home Loan Mtg C 6.000% 05/25/12.........ccccouvmvmrcmrcneens | eveee 11/2172002.... [Kiley BlOBMEIS INC........orveiieiiirieiicrirerinerineineississisesisesisesnesine | crreinsiesiesisesisesssesssessssessesssireses | rereesisesssesennsssneenseensees 1,038,000 [ ..ovverceerrereerieceeennnns 1,000,000
31331Q-JG-3... ... |Fed Farm Credit Bank 4.875% 11/15/12......c.cocovevvvivnnireiiriicnees | e 11/13/2002.... [Morgan Keegan & Company Inc... . 1,007,625 |.. 1,000,000
3136F1-YB-0 . | Federal National Mortga 6.500% 04/24/17........ccccccovevomionvnieine | cevene 11/15/2002.... [Morgan Keegan & Company Inc... 1,079,530 1,000,000

U S Treasury Notes 5.750% 11/15/05.

National City Bank

0399999.

Total - Bonds - U.S. Government

Bonds - Industrial and Miscellaneous

United States
459200-AG-6 IBM Corporation 8.375% 11/01/19......c.ocvnrnnnnrnirsireiieices | e 07/18/2002.... |Morgan Keegan & COMPanY INC..........cc.cocunvniunrirnrrerrerncrineiinins | ceveeeiseissinsiensiesssiessesesesesesesenen
459200-AW-1 IBM Corporation 4.875% 10/01/06.. Mesirow & Co

.02/26/2002....

United States.........covevevvvieeierernn

4599999.

Total - Bonds - Industrial & Miscellaneous...

6099997.

Total - Bonds - Part 3.

6099999.

Total - Bonds...........coveevevevereererieie

7299999.

Total - Bonds, Preferred and Common Stocks....




ANNUAL STATEMENT FOR THE YEAR 2002 OF TAMERICAN MERCHANTS 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 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
36209H-RH-0.... | GNMA Pool #472188 6.740% 04/15/34.... ... |12/01/2002 | Paydown.. .8,288

36213N-GC-4.... [ GNMA Pool #559195 7.600% 08/15/31....
362195-22-8...... GNMA Pool #268161 10.250% 02/15/17....
36223J-LG6...... GNMA Pool #309127 8.500% 05/15/31.... . 12/01/2002 | Paydown..
912827-2L-5...... U S Treasury Notes 6.250% 02/28/02... 02/28/2002 | Maturity.

12/01/2002 | Paydown..
12/01/2002 | Paydown..

1231 . .
300,000 | ... 296,

0399999 | Total - Bonds - U.S. Government................ s ... 348,550

Bonds - Public Utilities

United States
240019-BM-0..... [ Dayton Power & Light 7.875% 02/15/24.............. 11/13/2002 | Morgan Keegan & Company Inc.......... [.coovovcvivcniones [ 11,042,500 ... 1,000,000 |......... 1,047,540 1,043,049 \ \ 916 [........... 99,094
362320-AW-3.... | GTE-Verison Corporation 7.900% 02/01/27........ |12/11/2002 | Morgan Keegan & Company Inc.......... .1,034,856 . . . ...108,625

......... 1,000,000 |.........1,036,070
.........1,000,000

837004-BA-7..... South Carolina Electric 7.625% 06/01/23.. 11/13/2002 | Morgan Keegan & Company Inc..

1,030,000 1,029,705

United States............ .3,107,610 281,216

3899999, | TOtal - BONS - PUDIC UTHS .o » ...3,000,000 |.....3.113.610 |......3.107.610 287.016

Bonds - Industrial and Miscellaneous

¢13

United States

244199-AR-6..... | Deere & Company 8.950% 06/15/19................... 01/29/2002 | Carolina Capital Markets...........ccccccccee [ovonvnivcineineens [ e 222,250 1............200,000 [............200,994 |...........200,610 | .coooviiiccccc(26) [ oo [ [ 21,667 | 21,667
277432-AD-2..... Eastman Chemical Compan 7.600% 02/01/27.... {12/12/2002 Morgan Keegan & Company Inc.......... |.cocvrcnicnicniens [ e000eeee838,750 ............500,000 | ............538,000 [...........536,425 | ...cooeveecs(B57) [ oo [ [ 2,881 [ 2,881
580135-CA-7..... |McDonalds Corporation 6.000% 06/23/02........... 06/23/2002 | Maturity e | 150,000 ] ............150,000 |........... 148,335 | ... 149,494 [ B06 | [ | | 0
62874H-AA-3..... | Bankamerica Cap Trst IV _8.250% 04/15/27........ [12/11/2002 [Morgan Keegan & Company InC.......... | .coviiinnisininnnens . 1,023,516 ..89,768
UNIEA SEAES. .. vvevvr e sssssnssssnsssnsssnssssnsssnsssnnssnssrnsensssnse | caenennsi25028,900 | covveenns 1,850,000 | ......... 1,911,559 1,910,045 114,316

4599999. | Total - Bonds - In v UOTUTUOTTUPSPR vvv- o X M-I I 1,850,000 | ......... 1,911,559 1,910,045 114,316
6099997. [ Total - BONdS - Part 4........ccooiiieieienciissiissiisssnessesssnessesessnsssnesssessssnssssssssssssssssssssssssssssssssesssssssssssssssssssssssssesesssssee | eensenens 0,000,000 | woeeens 5,198,550 |......... 5,373,361 5,368,808 147,942
6099999. [ Total - BONDS......ccvvvrrreerererrserersere e ..5,198,550 |........ 5,373,361 5,368,808 147,942

7299999 | Total - Bonds, Preferred and COMMON STOCKS. oo o 5507050 [ XK [ 5,373.867 |......5,368,308 LAY,
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Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. A-Sn. 3
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 3
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Pt. C-Sn. 3
NONE

Sch. DB-Pt. D-Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

Sch. DB-Pt. D-Sn. 3
NONE

Sch. DB-Pt. E-Sn. 1
NONE

E13, E14, E15, E16, E17, E18, E19, E20, E21, E22



ANNUAL STATEMENT FOR THE YEAR 2002 OF TAMERICAN MERCHANTS CASUALTY COMPANY
SCHEDULE DM

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

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONGS...coceeeeeceiies sttt | e 19,354,459 | ..o 20,277,406 | ..oooverceereceeerieeeeeeeeeneesen 922,947
2. PrEferred SIOCKS. ......evuieeceeircieieiecscincnsieieissineiseissiesssnninnnes [ reesesseessstnsissesssessesssstsssesessestensnnnennies | seesesestens sttt ettt ententnntennee | seesseesestet et s et et e ettt 0
3 TOhAIS. et | e 19,354,459 | .o 20,277,406 | ..o 922,947

(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 are obtained by using an external pricing service, HubData, Inc.; by using an external investment service, Bloomberg, Inc.; or by contacting individual brokers.

E23



ANNUAL STATEMENT FOR THE YEAR 2002 OF TAMERICAN MERCHANTS CASUALTY 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
Fidelity Instl. Cash Portfolio Class I..........ccccccevueene. BOStON, MA.......ooiiecreneerneencneneiessesnnnnnine | eeveernenenenennniens | evrneneneeen 907 [ | e 2,796,489 [XXX
One Group Prime Money Market Fund. Chicago, IL ....365,015 | XXX
National City Bank.........cocoeosinininiisiescsciccins Columbus, OH......oviiiiiiiiisiciniserisninninnins [ | | e | conriensnsnennes 157,097 [XXX
0199999. Total - Open DEPOSHOMES. ......vvrreerrrearresersssnesseressessenesssesssrsssenesssesssssssssssssnssssnssssssssssssess | evonerees X0 eresenes | ernnensnernensseo D, 920 | cvernrrerssressnensennss | sevvesereessnes 3,318,601 [XXX
0399999. Total Cash 0N DEPOSIE..........urreeererrrrsserrsseressersssrssseneseesssenssssnssssnsssnessessssnssssnssssessssnesssssnennse | evonesees X0 eresenes | ernnennernensseo D, 920 | evernrrerseressrensennssQ | sevvessreessnes 3,318,601 [XXX
[T T T O P o o S L Xy A I 3,318,601 [XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.January.....coocveees | e 1,165,709 4. April.ccoocvrcreciiee [ e, 1,368,311 [ 7. July.cooevercrecens [ s 798,517 [10. OCtObE....o.voecrrs | cevrrrrrrerinn 2,537,392
2. February... . . A717,726 |5. May.. . 1,281,245 .1,548,758 |11. November. .....1,664,873
3. March..oeins [ e 1,117,024 [6.June....ocovciniine | oo, 1,493,771 [9. September.....c.cccoee | v, 1,942,068 [12. December......cccoo. | covvnnvinniiena. 3,318,601
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ANNUAL STATEMENT FOR THE YEAR 2002 OF TAMERICAN MERCHANTS CASUALTY COMPANY

DEPOSITS

SCHEDULE E - PART 2 - SPECIAL
Z

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
Arizona
AZ0000T. ]t [ [U S Treasury Notes 5 5/8% Due 5/15/2008 MN15 600,000 | . 623,394 680,814
AZ99999.  AIZONA. .. 1veerereresseeesserse st ees et ees et R 600,000 [ .o 623,394 680,814
Georgia
GA0000T. [ oo B... 110,000 108,767 124,919
GAT9999.  GBOTGIA. .. rerrressersseemeseeeseeseseees s eese et ses et s8££ 110,000 108,767 124,919
New Mexico
NMO000T.]...ovvoeevveee B........ 330,000 [ .o 342,867 374,448
NM99999. New Mexico 330,000 [ .o 342,867 374,448
North Carolina
NC00007. | ...covveeeeneee B ... _|U S Treasury Notes 6 1/2% Due 5/15/2005 MN15 200,000 | .o 199,018 222,000
NC99999.  NOT CArONING. ... ceerrererereie e eee e eese sttt ettt 200,000 [ oo 199,018 222,000
Oregon
OR0000T. ... [ [U S Treasury Notes 5 7/8% Due 2/15/2004 FA15 260,000 | . 260,026 273,406
OR9999.  OIBGON. ... verrreseesseemeeeesseersseees et eess 18 es 8 £ e8 8 EEE 8RR 260,000 [ .o 260,026 273,406
South Carolina
SCO0007.[..coooereeees [ [U S Treasury Notes 5 3/4% Due 11/15/2005 MN15 300,000 312,437 331,593
SC99999.  SOUN CaONINA. . .veuxverrresresseessseeesseresseeseserss s seess s seees sttt 300,000 312,437 331,593
Virginia
VA00001. [...oveuveneee B...... U S Treasury Notes 5 3/4% Due 8/15/2003 FA15 5.750% 08/14 Virginia, Virginia Insurance Department, Licensing Laws - State
VVA00002. U S Treasury Notes 5 7/8% Due 2/15/2004 FA15 5.875% 02/14 Virginia, Virginia Insurance Department, Licensing Laws - State.
VAD9999.  VINGINMIA. ... ereerreseeeee s st res s eese st ses ettt E R £ 48R e eR Rt seeteeem et nenteneiee  eEieeRsieesfeeiieistersieesiiersieriieeistieriieeiieeiiieeiieciiieriecrieeiiesiiieesiessiessiiessoei
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors 0f the COMPANY.... ..ottt
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OH00001. U S Treasury Notes 5 5/8% Due 5/15/2008 MN15 5.625% 05/1) Ohio, Ohio Insurance Department, Licensing Laws - All............cccoevernrrniercrenenen.
OH00002. U S Treasury Notes 5 7/8% Due 2/15/2004 FA15 5.875% 02/14 Ohio, Ohio Insurance Department, Licensing Laws - All............ccoevnnrnnrirerienes
OH00003. .. Federal Farm Credit Bank 6 1/2% Due 9/29/2006 MS29 6.500% 09 Ohio, Ohio Insurance Department, Licensing Laws - All...........ccooiiniiniininninnnens
OHO9999.  ORl0. .. eutvereeeseeseeme e eeseersseeseseee st et es £ E8 £ 848 EE e E R eeR et een st sereenn efeeesseesteesieeesseersiecissosiiieciiieeisioietinertsanst et eneeas
7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.
LT LT T




	1 - Jurat Page
	E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06 - Sch. BA-Pt. 1
	E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E08.1 - Sch. D-Pt. 1
	E09, E10 - Sch. D-Pt. 2-Sn. 1
	E09, E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. D-Pt. 5
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. D-Pt. 6-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. D-Pt. 6-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DA-Pt. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2

