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Annual Statement for the year 2002 of the SPECIALTY RISK 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
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
U.S. Government - Issuer Obligations
3134A4-GK-4. [FREDDIE MAC..........cooooirirereeirsceiescneeseneessesessesesienns | ovseeee | e 5.500 | JJ..... | 07/15/2006 4245417 |........... 4,200,000 |..109.9380]..........4,617,396 |........... 4,253,802 |......... 106,517 |......... 115,500 |... 04/01/2002 | ....... 5.161
912827-5S-7.. | US TREASURY NOTE 5.875 | MN... | 11/15/2004 | .. . 2,594,502 2,500,000 |..108.0000...........2,700,000 |........... 2,628,516 |..........19,069 |........146,875 |... 04/17/2002 | ....... 3.760
912827-6T-4.. | US TREASURY NOTE........oocemeeerrreernereseeeeseeeesssseessnnes | eseeees 5.000 | FA.... | 02/15/2011] .. 590,571 600,000 |..109.8750 659,250 589,992 |.......... 11,332 |..........15,000 05/17/2002 | ....... 5.239
912828-AH-3.. | US TREASURY NOTE.......cooueireeersmrernrresssnesssneessssessnns | osneees 3.250 | FA.... | 08/15/2007 2,046,673 2,000,000 |..102.4690 2,049,380 2,049,063 24,552 | ... 09/27/2002 | ....... 2.709
0199999. | U.S. Government - IssuerObIlgatlons ............................ 9,477,163 9,300,000 |...XXX......[cccorere 10,026,026 |........... 9,521,373 |......... 161,470 |.......277,375 |........(44,210) | .ccocoicvcnc0 | o0 [ XXX XXX..... [ .. XXX.....
0399999. | Total - U.S. GOVEIMMENL...........urieuirieseriesseieiesereessesesssesess st 9,477,163 9,300,000 |...XXX......[ oo 10,026,026 |........... 9,521,373 |......... 161,470 |......... 277,375 |........(44.210) | .coooccovvccec0 | vl 0 XXX XXX..... [..XXX.....
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
lllinois
[452151-BP-7.. [ILLINOIS ST........oosrerrrreeeernsssseeerssessesssssssssesesseeees [ [.......5.000 [FA.... [08/01/2007 | ...occeeerrrnnns | cvrerrreeees I 1,634,197 [ 1,500,000 J..coocorree | 1,634,197 [.eeen. 1,636,455 [........... 31,250 [.vcvrrcrceens | [P2LL:) | I [..TPE[12/01/2002] .......2.901]
[ TITINNOIS ... reeeeeennsnseneeeeeeeemsesss s eeeesees s [ 1,634,197 [.eeen. 1,500,000 [...XXX...... | cceeeeeees 1,634,197 [.eeen. 1,636,455 | o [2LL:) | (I 0 [ XXX [ XXX..... | XXX..oo |
TEIII
499512-C6-6.. [ KNOX CNTY TENN.........ovoorrrcreercneiseneieensisecesisenenens | ceeeenns 5.250 [ MN... [05/01/2010 988,726 945,000 988,726 993,885 L1PE|[12/17/2001 | ....... 4.501
499512-G7-0.. | KNOX CNTY TENN........crvvirrierireirereiseneieensisecesisenenens | ceeeeans 5.500 | AO....| 04/01/2013 | ....oooracs | e | oo 8,273,186 |.......... 7,385,000 |.. 8,273,186 8,290,357 .1PE|11/01/2002 | ....... 4.051
592013-58-0.. | MET GOVT NASHVILLE & DAVIDSON... 5.250 | AO....| 10/15/2009 | .. 5,578,239 5,000,000 |.. 5,578,239 5,591,050 .1PE|11/01/2002 | ....... 3.332
613664-E7-2.. [MONTGOMERY CNTY TENN...... coeee | eeveeeee [ e 5.000 | MN... | 05/01/2010 .. I 1,721,647 ..1,660,000 |.. .. 1,721,647 W1PE|12/11/2001 | ....... 4.401
821686-CN-0. | SHELBY CNTY TENN........coooireineriiieriisereesesssescnesisenes | eeeeeee | e 5.400 | MN... | 11/01/2010 11/01/2006 | 100.000 2,335,594 2,200,000 ..2,472,910 ..1PE | 04/01/2002 | ....... 3.660
880540-4J-5... | TENNESSEE ST.......ccooomiriiirienerieinncreiseneesensisssessesssens | ereeee | ceeene 5.000 | MN... | 05/01/2012 ....coooomreeres | o | corerriir 955,123 955,123 .1PE|05/31/2000 | ....... 5.624

[T]|880540-4X-4.. | TENNESSEE ST.....ooooooirmvsmvrnssmrrnssmrssssssnnsssmnnssssnnnes  ovsss | eenins 4.500 | MN... | 05/01/2006 | .. 736,213 718,000 | .. I P 736,213 .1PE|11/01/2002] ....... 3.678
© |880540-6N-4.. | TENNESSEE ST.......oosvrrriirrrrmioneresesnsessessssessssssneesees | cevesees | weenns 4.875 | MS... |03/01/2005 | .. ..1,900,000 | .. 2,012,607 .1PE|11/01/2002] ....... 2.063
00 [880540-6R-5.. | TENNESSEE ST......c.cooieririreieeireinsisesineisnsessisensenssssenes | sevsenes | sveees 4.875 |MS... |03/01/2008 | .. ..1,000,000 | .. ...1,013,372 ..1PE | 08/24/2000 | ....... 4.580
880540-R5-0.. | TENNESSEE ST.....cocooiiiiieiiiiesissssssiisssssssssssssssssssssssnss | ensens | cosead 6.000 | MN... | 05/01/2006 | ...... ..4,140,000 |...... ...4,599,091 .1PE|11/21/2002] ....... 2510
Tennessee.......... e eehieeLieee s oAt eee A et e AL A bAoAt A et e Rttt b ettt ettt n et 28,213,798 25,948,000 |.... 28,351,114 28,308,304 301,106 |.... XXX ... XXX..... XXX.....

Total States and US........cccooerevmiesrrcssicesissiienns 29,847,995 27,448,000 |.... 29,985,311 |[......... 29,944,759 |......... 332,356 |.... XXX ... XXX..... XXX.....

1199999. | States, Territories & P ions - Issuer Obligations.........cc......... 29,847,995 |.........27,448,000 |.... ..29,985,311 |........29,944,759 | .........332,356 |.... XXX ... XXX..... XXX.....
1799999. | Total - States, Territories & Po ions (Direct and GUAranteed)..........c.ruuuieeenrernereniereresersesssseee e | ennees 29,847,995 |......... 27,448,000 | .. XXX......] ......... 29,985,311 |......... 29,944,759 | ....... 332,356 XXX ..... XXX..... XXX.....

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

New York
[64971K-BD-7. [INEW YORKN'Y CITY TRANSITIONAL........cooccrsrrrreernnnne | [......5.250 [FA....]02/01/2029] .......cco0eonrrees I [ 781,093 | 725,000 [..108.7040].... 781,238 ... 13,005 [ [ererreesseeene(145) i s [..1PE[12/01/2002] ....... 4.636]
\ [ INBWW YOTK ..ot eecess e eeeess et eess st \ 781,093 | 725,000 ... XXX......|... 781,238 | 0 [ XXX .. XXX [ XXX.o. |
TEIII
586111-GS-9. [ MEMPHIS-SHELBY CNTY TENN ARPT........ccccovvrerrmrrenes| cevens 5.500 [MS... [03/01/2011 495,340 450,000 [.oooovveerrenns [ervrreriiens 495,340 |.............. 496,121 11/01/2002 | ....... 4.038
592190-HQ-8. | METRO NASHVILLE AIRPORT... . 07/01/2010] .. . 519,917 455,000 |.. . 519,917 530,212 | .. 06/12/2001 | ....... 4.350
880459-VF-6.. | TENNESSEE HSG DEV AGY...... . 01/01/2033 . 967,625 950,000 967,625 967,814 09/01/2002] ....... 4.014
Ty YT —— 1,982,882 |........... 1,855,000 |..XXX......|...........1,082,882 |...........1,994,147 |.........39,802 |...........30,030 [...........(8,133) [ csrrrerirrccece0 [ 0 [ XXX XXX..... [..XXX.....
L I L VLT — 2,763,975 2,580,000 [...XXX......| ... 2,770,986 |...........2,775,385 |...........52,807 |...........30,030 |.........(8,278) | cc0cevivrireeen0 | s 0 [ XXX XXX..... [..XXX.....
2599999. | Special Revenue & Assessment Obligations - Issuer Obligations.. 2,763,975 2,580,000 |...XXX......|..........2,770,986 |..........2,775,385 |..........52,807 |..........30,030 |............(8,278) | c.evvvevevcee0 | oo 0 | XXX . XXX..... XXX
3199999. | Total - Special Revenue & Special Assessment Obligations 2,763,975 2,580,000 |...XXX......|..........2,770,986 |..........2,775,385 | ..........52,807 |..........30,030 |............(8,278) | c.evvvevevcee0 | v 0 | XXX . XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
097014-AG-9. | BOEING CAPITAL CORP 580,726 550,000 [..106.6210 586,416 580,927
United States..... . [ 580,726 550,000 |...XXX...... 586,416 580,927 |..
3999999. | Industrial & Miscellaneous (Unafflllated) Issuer Obligations............ccuewenreereeersecensreesecesreenenns 580,726 550,000 |...XXX...... 586,416 580,927 |..
4599999. | Total - Industrial & Miscellaneous (Unaffiliated) . 580,726 550,000 |...XXX...... 586,416 580,927 |..
Totals
\ 5499999. [ TOtal - ISSUET ODIIGALONS. ........oveesseereeesseeeeesssseseeeesseseesessssseessssssesesssss s eesessessesessseessss e sessss s sesssssssesssssseesssssenssssans | aresseses 42,669,859 |......... 39,878,000 [ ... XXX...o..[woeeenne: 43,368,739 |........ 42,822,444 T......... 560,139 ......... 709,948 |........ (148,215) [ covooverrecrrnnee (O 0 [ XXX .. XXX [ XXX |

\
| 6099999, | GraNG TOMl - BONGS.....vrrerrcrerrerrerrretee e (82,669,859 |....... 39,878,000 |..XXKe.o| s 43,368,739 |.......42,822,444 ... 560,139 |...... 709,948 |.......(148,215) o (P 0 [ XXX [ccee XXX [ e XK |
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Annual Statement for the year 2002 of the SPECIALTY RISK INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
) 5

1 2 6 8
Number Paid for
CusIP of Shares Accrued Interest
Identification Description Name of Vendor of Stock Actual Cost and Dividends
Bonds - U.S. Government
3134A4-GK+4............ FREDDIE MAC 5.500% 07/15/08...........ccoverererereecceeererereeieierenns JR T OO U 4,253,802 [.covoveeeericreeceee 4,200,000
912827-5S8-7.... ... |US TREASURY NOTE 5.875% 11/15/04... . |HSBC Securities... ..2,628,516 | .. . .
912827-6T-4.... ... |US TREASURY NOTE 5.000% 02/15/11... [ GOlAMAN SACKS........ovviicicccccce e | e | e 589,992
912828-AH-3............... US TREASURY NOTE 3.250% 08/15/07... . | Goldman Sachs.... ..2,049,063
0399999, [ TOtal - BONAS = U.S. GOVEINIMENL...........c.cviviviveeeteteteteteeeeetetetetetetetetet ettt eteteteaea e ssieee  etetetesesssssesesesesesesesesessssessesesesesesesesesessssatasesesesesesesesens e s s st esesesesesesessssasesasasesesesesesesensssssssssesesesesensnenn 9,521,373
Bonds - States, Territories and Possessions
lllinois
452151-BP-7............... ILLINOIS ST 5.000% 08/01/07.........ooveeeeeeeeeeerereeirerererererererarran [ 1,636,455
TINOIS ...ttt ene et eneeeteneneceetesenesesenenseeeserenaseenaes 1,636,455
Tennessee
499512-G7-0............... KNOX CNTY TENN 5.500% 04/01/13.......cocvcveveeeeeeeeeeeeeeas . [Morgan Keegan & C0. INC......c.cururiiieiieirinicieieccirisecieisiseeeesenniees | eereeeerenesseistsese ettt essseseeseesenaes | aesetesessssessenessssssassesenns 2,166,320 [..oooverericeeeeeee
.|KNOX CNTY TENN 5.500% 04/01/13........... . |Casualty......ccocverenee ..6,124,037

| MET GOVT NASHVILLE & 5.250% 10/15/09
| DAVIDSON. oo
| SHELBY CNTY TENN 5.400% 11/01/10

. | Casualty....

..5,591,050

880540-4X-4.... ... | TENNESSEE ST 4.500% 05/01/06........ 11/01/2002.... [CASUAILY......viecieiririieicieieiciets ettt seseiseensstens | eteeaesesesessssesssessssssesesesetessssenesnes | nebebessssssssnssesesassntesasnseeas 138,995
880540-6N-4............... | TENNESSEE ST 4.875% 03/01/05.... 11/01/2002.... | Casualty.... ..2,021,068
880540-R5-0............... TENNESSEE ST 6.000% 05/01/06.... . 11/21/2002.... | Ml LYNCA. .t ssierns | eonseeisi s se st enennns | arrneeeen s se e eeeea 4,612,001
Tennessee.......... ....22,104,074
Total States and U .. ....23,740,529
1799999. | Total - BONAS - States, TEIMHOMES & POSSESSIONS...........c.veveviveiiieeeieieeeeetete et tetets eteteteteeeeeetesetetetetetetesesesesesssesesesesesesesesessessasasesesesesesesesssssasssesesesesesssssesssssesasasssesesesesessssssssssesesesesesssns | ererereresesesessseseresesesies 23,740,529 [...ccovoviieei
Bonds - Special Revenue and Special Assessment
New York
64971K-BD-7... .INEWYORKNY CITY 5.250% 02/01/29.... 12/01/2002.... [ Casualty.... .781,238
................................... TRANSITIONAL..........cocoovverererene.
INEW YOTK. .. ..eecvveveeeeeeeeteteteeeeeete ettt tes e ete et v caeteseseseseesesesesenessetesesesesseesesesassese  4etsssssesessssssssesesesssssssesesssssesesesassssessesasssseeesesasassesetesesasesceetesassesesesasassssssesessssssesesessassssesesasnsssesetesssins | esersesessssesesossesesssnsesesnres 781,238 [ .o
Tennessee

586111-GS-9.............

. | TENNESSEE HSG DEV AGY 4.150% 01/01/33

. | Casualty

TONNESSEE. ...ttt e ettt en ettt esessseseseseseseseseseseaeens  aerererereees
Total States and US............cccceevvviviiiieeeeeea ..
3199999. | Total - Bonds - SPecial REVENUE & SPECIAI ASSESSMEINES. ... . euiuiiiietsuiisteeeaeteetseisetae  etetsrsasaeseetsestaeseeeeeeseseseseeseesaeseseeeeeeseeeeet et eeeeeeEeEeEeEsEseEeE et 40 1L seALEeEeE oL L8 £heheE a2 L8 eheheE st et eE et et enaerebebebssseesetenanan
Bonds - Industrial and Miscellaneous
United States
097014-AG9.............. BOEING CAPITAL CORP 6.500% 02/15/12............cccucrererennenen. [.....72101/2002.... JCASUARY.........ooviveiiiieiceeei e eseiesces e eesse s svesesenessnens |ssessssssessssssssssesseseseesssssessessssseses |aosssesiesssssssssessssassarsensenes 580,927 [..ooovoveeeerereeeeee
UNIEA SEALES. ... ..cvevvecveveecteteteeectete ettt ettt ettt st testete st saeteteseseeeeseseseesesssseseesass  ovsssesesesassssesesesassssesesessssssssesesasssssessesasssesesesasassesesesesassssseessassesesesassssssssesasassssesesessnssesesessssssssesesassssnese | avetesesessessssssssesnsesesesesan 580,927
4599999. [ Total - BONAS - INAUSEHAI & MISCEITANEOUS..............ovevveieieseeeieeeeeeeee ettt te et eetetete et e e tetet et et sesetetesesesesesesss st s et et esesesesesesessasasesseseseseeeeesessesssssesesesesesesesessnsssasssssssesesesenessssssssses | tererereresssssesesesesssesssssesasan 580,927
6099997. | Total - Bonds - Part 3............................. ....36,088,002
6099998. [ Total - Bonds - SUMMAY M fTOM PAI 5. oottt sttt e st etotststetseestetee st esshetsese oo s eh et eeee oo eheeeeeEee£E et eE 40 oes£E£EeE 40 o0 LA eE£E 40 4E AL A eheheEeE LA eheEeEeeeseEebeese et ehnbetsesesnsseesessnnnssnses | ersssnsesesnsessssnnsesasnsees 9,883,524
6099999. | Total - Bonds............c.coeererevreererercrererene. ....45,971,526
7299999, [ Total - Bonds, Preferred and COMMON STOCKS..............cciiiuieteiieeeteteteteeeetetet e e tetete aveteteuetetee e et st et et et et et e sttt ss st e s et et et e s e s et e s es et s et et et et et et eaeae st ettt et et et e s e s e s e s e sa st et et e s e s et et esesennnsanssssasasesasans | otesesisssisisisesssssesasasasan 45971526 |[.....ccevvveveren.
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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
CuUsIP 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
31359M-LZ-4..... |FANNIE MAE 5.000% 01/15/07........... ... | 03/28/2002 | Home... 4,956,250 ..4,995,102 |...
912827-2Y-7...... US TREASURY NOTE 6.250% 06/30/02. .| 06/30/2002 | Maturity........ ....500,000 [............500,000 |............507,684 |............ 501,353
912827-6J-6...... US TREASURY NOTE 5.750% 08/15/10. 09/20/2002 | Goldman Sachs... cfe..286,953 | ............250,000 | ...........248,594 | ........... 248,728
0399999. | Total - Bonds - U.S. GOVEIMMENL. ..ottt ettt en st sn et ensnnseseesnsnssrenensnnssssnanssrenens | cneeennes 5,743,203 | ........5,750,000 | .......5,751,378 | ........ 5,745,183
Bonds - States, Territories and Possessions
Tennessee
499731-WE-3.... [KNOXVILLE TENN 4.250% 05/01/02.................. 05/01/2002 [ MALUITY.......cooveveciicirierrieicnicnrienns | enienienienienes [ ceenes 1,000,000 | .........1,000,000 [ ......... 1,011,630 | ......... 1,001,390
880540-4A-4...... TENNESSEE ST 5.000% 05/01/04.. 07/23/2002 | Lehman Brothers. oonr... 1,065,640 | .........1,000,000 | ......... 1,056,590 .1,027,677 |..
TONNMESSEL. 11 roveeecereeeneses et see ettt .2,055,640 | .........2,000,000 | ......... 2,068,220 ..2,029,067 |..
Total States and US...........coovnninincnincnnn, .2,055,640 | .........2,000,000 | ......... 2,068,220 ..2,029,067 |..
1799999. | Total - Bonds - States, Territories & POSSESSIONS....... . uiueuiiieieiiiteeteiti et sistseieteesreestssseiee e seeeeesest et se e et et snsereesnsnseessnes 2,055,640 | .........2,000,000 | ......... 2,068,220 2,029,067
Bonds - Industrial and Miscellaneous
United States
713411-AAA4..... PEPSI BOTTLING HLDGS IN 5.375% 02/17/04. {03/28/2002 [ Lehman Brothers...........cccoceeovevenies [ eevvivnivninieinns [ e 187,267 |............182,500 |............181,454 [ ........... 181,982
878154-AE-3..... | TFFC 1997-1 A 7.350% 05/15/03...........ccoveuvnee. 03/15/2002 [ Paydown.......... verreenn250,000 | ............250,000 | ............249,829 | ............ 249,987
878154-AE-3..... | TFFC 1997-1 A 7.350% 05/15/03.... ... | 03/28/2002 [Home....... ....583,333 .583,302
895787-AC-3..... | TRIAD 1997-2 A 7.180% 12/26/02... .112/01/2002 | Paydown........coveinicnininnineiennes [eoneinicinncinnennnes |eovnneeneennnn24,098 [ 24,098 | ... 24,095 [ 24,098
UNited SEALES. ... .. cvcviicrei s 1,039,369
4599999. | Total - Bonds - Industrial & MiSCElIANEOUS..........ccveiriiriiiiririeresiessissecesrsnsnsenessessesensensnssnsensensssessnssnsenssssensensnssensens | oenenees 1,044,698 | 01,039,931 | .oo.o.. 1,038,312 1,039,369
6099997. [ Total - BONAS - Part 4.........ciiiiiiiiiiii i enssnsnsssssssssessessssssssessnseessnnsnnennee | coeneenes 8,040,041 | iirnr.8,789,931 | viiv, 8,857,910 ..8,813,619
6099998. [ Total - Bonds - Summary [tem from Part 5........cccoeiiiiiinininincicrscensnsnssesenssssenssssssssnsssessessnssnsnsssssessessesssssnsenensene | oeeennen 3,968,897 | oer.,800,000 | ..o 9,883,524 |......... 9,879,761 |..
6099999, [TOtAl = BONGS. ... ececeeree et snesnessssnsnensnsnensenssnsssessense | neenes 18,000,998 | rern: 18,989,931 [ .ov.. 18,741,434 | ....... 18,693,380
Common Stocks - Banks, Trust and Insurance Companies
United States
092477-10-8...... BLACKROCK TERM TRUST 2001.......cccccovvvennes [05/16/2002] Final Distribution
United States. .....ooie e

6799999. [ Total - Common Stocks - Banks, Trust & Insurance Companies.

7099997. [ Total - Common Stocks - Part 4...............cccoeveverercrerennne

7099999. | Total - Common Stocks....................

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

7299999. [ Total - Bonds, Preferred and CommONn StOCKS................cccvvveieieiiiiiiieieiieeeeeeeeeeeee e
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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 Interest and |  Paid for
CuUsIP 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 - U.S. Government
3134A4-GK-4.....|FREDDIE MAC 5.500% 07/15/06........ ... | 04/01/2002 | Casualty... .. | 06/24/2002 | Goldman Sachs. [ 2,800,000 | ........ 2,835,868 |........ 2,944256 |........ 2,834,242 | ..o (1,626) [ oo [ | 110,014 ] 110,014 |....... 68,444 |....... 32,511
912828-AM-2..... |US TREASURY NOTE 2.125% 10/31/04........ [11/18/2002 | Various. . 112/04/2002 N 7,000,000 {........ 7,047,656 |........ 7,019,141 ]........ 7,045519 | ..o (137) [ [ |00 (26,379) | oo (26,379)]....... 14,382 |......... 2,231
0399999. [ Total - BONAS = U.S. GOVEIMIMENT. ... .. trueeueesiieiiesiemssnsasssses e sseses e sns et ens sttt snssnssnsensenesnessennes | oerseees 9,800,000 | ........ 9,883,524 |........ 9,963,397 |........ 9,879,761 | ........(3,763)[ oo 0 [ o0 ] ....83,635 | oo 83,635 |....... 82,826 |....... 34,742
6099998, [ TOIAI = BONGS. ...ttt snsenrenene | oersenes 9,800,000 | ........ 9,883,524 |........ 9,963,397 |........ 9,879,761 | ........(3,763)[ oo 0 [ o0 ] ....83,635 | oo 83,635 |....... 82,826 |....... 34,742
7299999. [ Total - Bonds, Preferred and COMMON STOCKS..............ov. vttt en s ensensssesssseneesessassensassssensenees | ocenenns XXX | v 9,883,524 |........ 9,963,397 |........ 9,879,761 | ........(3,763)[ ........0 | ccoe......0 ] .......83,635 | ........ 83,635 |....... 82,826 |....... 34,742
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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 ettt | e s 42,669,859 | ...cooivriiiees 44,319,988 | ..o 1,650,129
2. PrEfErTEd STOCKS. .....cveviiciceeiei ettt seeieies [ rteeseietei e er bt ne ettt s s nseteeees | neaetetet ettt ettt es bbbttt et n st etanas | Shetetatseret ettt b ettt bbbttt 0
3. TOhAIS. vttt | erren e 42,669,859 | ..o 44,319,988 | ..o 1,650,129

(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 Value is computed using NAIC market rates, when available. If a market rate is not provided for by the NAIC, broker quotations or market rates provided by Interactive

Data Corp (IDC) are used in the computation.

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
BANK OF AMERICA........c.cvirmreniereieerccreernninnieenes SACRAMENTO, CA.....cooevieiiieieieeeeeeeinenenennas 2470
BANK ONE BATON ROUGE, LA...
CASH EQUIVALENTS ...ttt eosssssst sttt ess st
BANQ NATL PARIS CAYMAN..... NEW YORK, NY..
0199999. Total - Open DepoSitories. ... .cvvrvererrriceriiricieieciceeenns
0399999. Total Cash 0N DEPOSIL........cceurriirieiriieieieieieiet st sneessesnseeesesnsssessnsnseeensnnsessssnssssees | enenene s XK erereenes
0599999. Total Cash

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

1. January.......ccco.c...e. 270,000 268,229 10. October.........cccooee | vovervriieiicicinns 270,000
2. February... . ....270,084 ....270,000 11. November. . ..270,000
3. March.......coooviiies | v 268,229 270,000 12. December........coc. | cooviniiiiiiincinns 270,000
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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

California
CA00007. ..o [ [BANK OF AMERICA CERTIFICATE OF DEPOSIT ..o ssneeneenns [ California, Bank of America, Collateral for Ins Underwrtg.........ccoooorviooiioricioniinii | ceomemommesenssemesseeessneeneees 200,000 | .o 200,000 | .o 200,000
CAD9999.  CalIfONNIA. ..ttt ettt eee ettt ees oo e s et EeeEsEEe£E 1R eE£E£Ef£E£E£EeEEeEEeEESEE£EESeEeEEeESEeEeEeEeE  EeEEeEEeLEeLEerEerierieriererierierieieriesereserieieierieiieiieiieiieiieiecsiesiciiciiciiciossorsostononsoneoneonones | serierienenanrineer et 200,000 | .o 200,000 | .o 200,000

Georgia
GA0000T. [ oo
GAT9999.  GBOTGIA. .- etertesteer et e eeseesseeeeeseeens st see st eE s8££ EE e e e e e £ttt

Louisiana
LA000OT. | .eecvrvrenee (ST BANK ONE CERTIFICATE OF DEPOSIT......ccvueeeiiecincineieineieiereeieeeseeseeeeeesesnennns Louisiana, Bank One, Collateral for Ins UNAErWItG............cceeeirrrrriniineineieieeccnnns | e 20,000 [ .o 20,000 | .o 20,000
LA00002. | ....cccceuvnes (ORI BANK ONE CERTIFICATE OF DEPOSIT ..ottt Louisiana, Bank One, Collateral for Ins Underwrtg. ........coeeeiiinininiinissnnnns | oo 50,000 | oo 50,000 | .o 50,000
LA90999.  LOUISTANG. .1+ tesererseuseeseesseeseesmeseesee e eeeeseeseeeeseeseee e eee s e eeEoeEseE s 8 £E£Ef 4084 £8 408 o0 8oL 8 oEE4EE 4081818 EE£Ef£Ef o0 o0 o0 oEEe  4eEeEoLEeEESEESEESEE4EE 4L oL DS LA oL oL oL eE LR £EfLEE£EE L eELE£E£E LR R EE e e R e e e e e e nEenE et st st nne s | oeteretneerensenten e nten et 70,000 [ .o 70,000 [ oo 70,000
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the COMPANY. ... ..ot se e ee ettt sttt sntene | foeesensenssnessssenensensensenesens 295,000 | .o 295,334 | .o 295,334

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS

Ohio
OHO0007.]..oovoocvevv B [US TREASURY NOTE  5.875% T1/15/04. ..o ooioesi e esnesenessesssisnes [ Ohio, Bank of New York, Collateral for Ins Underwrtg...........cocooriireiosriosnseronee | cermeesomesossessnssssessneenes 2,500,000 [ oo 2,594,502 [ ..o 2,700,000
OH99999.  ORl0. e eeceeeesses e e see ettt .2,500,000 | .. ..2,594,502 | .... 2,700,000
7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.. .2,500,000 | .. ...2,594,502 2,700,000
LT T T T o I 2,795,000 [ ..o 2,889,836 [ ..o 2,995,334

(@) Includes §.....270,000 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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