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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

ASSETS

Current Year Prior Year
1 2 3 4
Nonadmitted Net Admitted Assets
Assels Assels {Cols. 1-2) Net Admitted Assets
1. Bonds 121,535,626 .. 121,535,626 |.oererere 217 571,63
2. Stocks:
2.1 Preferred stocks (Schedule D, Part 2, Section 1) . 1,312,982 1,312,982 |..... 1,480,550
2.2 Common stocks (Schedule D, Part 2, SECON 2) .........ooooceooeeeeemereeeesenns ftssossannoneed 89,028,448 83,026,448 42,493,749
3. Mortgage loans on real estate (Schedule B):
3.1 Firstliens
3.2 Other than first liens
4, Real estate: (Schedule A);
4.1 Properties occupied bythe company
(less § rerereenenmennnn. €AICUMbFANCES) £36,605 836,605 £59,210
4.2 Properties held for the praduction of income
(=551 encumbrances)
4.3 Properties held {or sale
(1855 oo encumbrances)
5 Cash{$ e 53,532,407 Schedule E, Part 1} and short-term
investments{$ ... 139,600,740 Schedule DA, Part 2) 183,133,147 193,133,147 |.omveerceenn 65,596,283
€. Other invested assets (Schedule BA) ..........
7. Receivable for securities
8, Aggregate write-ins for invested assels 296,691 296,891
9. Subtotals, cash and invested assets {Lines 1 to 8) 405,943,499 405,943,409 [ 327,801,423
10. Agents' balances or uncollected premiums (net as to commissions and
dividends):
10.1 Premiums and agents' batances in course of collection 70,409,524 294,000 70,115,524 |...............39, 755,506
10.2 Premiums, agenis' baances and instaliments booked but deferred _
and not yet due (Inchuding
rerermrrsesiasnessreeeneeneeenneeee @AMNMED DUt unbilled premiums)
10.3 Accrued refrespective premiums
11. Funds held by or deposited with reinsured companies 31,917,299 131,917,209 1 ............18,088,352
12, Bills receivable, taken for premiums
13. Amounts billed and receivable under high deductible policies
14' Re(giﬁem;:jg ;e‘o';:;retrg'b (l:e;:n?'lgizaér;d Joss scustment expense payments 10,189,219 10,189,919 | 11,585,129
15. Federal and foreign income tax recoverable and interest thereon (including
.................. 10,426,086 net deferred tax asset) 12,096,283 12,096,283 1..cvoerceeeneenn B34, 372
16. Guaranty funds receivable or on deposit
17. Edsctronic data processing equipment and software 353,675 95,359 258,316
18. Interest, dividends and real estate income due and accrued 1,748,565 1,748,566 {0 4,351,218
19. Netadjustments in assets and lizbilities due o foreign exchange rates ..........
20. Receivable from parent, subsidiaries and affiliates 14,404,522 14,404,522 | 12,922, 27
21, Equities and deposits in pools and associations
22, Amounts receivable relating to uninsured accident and health plans
23, Other assets nonadmitted (Exhibit 1) 978,237 78,237 _
24. Agaregate wiite-ing for other than invested assets 731,621 182 877 548,744 389,608
25.  TOTALS (Lines 9 through 24) 548,773,145 1,580,473 547 222 672 415,428,783
DETAILS OF WRITE-INS
0801, S& euro put option 296,691 296,691
0802
0803,
0898. Summary of remaining write-ins for Line 8 from overiflow page
0800, Totals (L ines 0801 thru 0808 plus 0398) {Line 8 above) 296,691 206,691
2401. Miscel laneous accounts receivable 548,744 548,744 389,508
2402, Prepaid expenses 182,877 162,877
2403,
2498. Summary of remaining write-ins for Line 24 from overflow page
2499. Totals (Lines 2401 thru 2403 plus 2498) {Line 24 above) 731,621 182,877 548,744 389,506
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year PriorzYear
1. losses (Part 3A, Line 34, Column &) 193,761,148 | 183,564,700
2. Reinsurance payable on paid loss and loss adjustment expenses (Schedule F, Part 1, Columin 6) 14,746,000 |.....oe...ce.. 4,972,426
3. Loss adjustment expenses (Part 3A, Line 34, Column &) B 720408 | 7,934,014
4. Commissions payable, contingent commissions and other similar charges
5. Other expenses {excluding taxes, ICBRSES ANA TEOS) ... ..o seeeemss s seseeeesenmssssessessresspatrasissssssarsseaessmssmstmrsasen 2,036,351 [ 1,936,853
6. Taxes, licenses and fees (excluding federal and foreign income taxes)
7. Federal and foreign income taxes (including $ .o on realized capital gains (losses)) {including
 J OO net deferred tax fiability}
8. Borowed money $ e and Interest thereon §
9. Unearned premiums (Part ‘2A. Line 37, Column )
(after deducting uneamed premiums for ceded reinsurance of $ oo 26,552,694 and including warranty
reserves of $ ) 76,989,027 |..cenn 53,107,684
10. Dividends declared and unpaid:
10.1 Stockholders
10.2 Policyhoiders
11. Ceded reinsurance premiurs payable (net of ceding commissions) 32,850,460
12. Funds held by company under reinsurance treaties (Schedule F, Part 3, Column 19) 11,851,404 | 5,592,282
13. Amounts withheld or retained by company for account of others
14. Remittances and itams not allocated
16. Provision for reinsurance (Schedule F, Part 7) 338,200 151,800
16. Net adjustments in assets and liabilities due to foreign exchange rates
- 17. Drafts outstanding 619,355
18. Payable to parent, subsidiaries and affiliates 168,015 536,699
19. Payable for securities
20. Liability for amounts he_!d under uninsured accident and health plans
21, Capital Notes § o and interest thereon $
22, Aggregate write-ins for liabilities 3,617,564 6,512,551
23. Total liabilities (Lines 1 through 22) 345,697,017 264,308,779
24. Aggregate write-ins for special surplus funds
25. Commen capital stock 30,000,000 30,000,000
26. Preferred capital stock
27. Aggregate write-ins for other than special surplus funds
28. Surplus Notes -
29, Gross paid in and contributed surplus 105,843,424 | ............00,843,424
30. Unassigned funds (surplus) ' 65,682,231 [ 85,276,580
31. Less freasury stock, atcost;
3141 shares common (value included in Line 26 § )
31.2 . hares prefemred (value included in Line 26 § )
32. Surplus as regards policyholders (Lines 24 to 30, less 31} (Page 4, Line 36) 201,525,655 £ ... 151,120,004
33, TOTALS (Page 2, Line 25, Cal. 3) 547,222,672 415,428,783
DETAILS OF WRITEANS
2201. Retroactive reinsurance 3,610,437 6,483,084
2202, Miscellansous payabie 7,127 18,487
2203.
2298. Summary of remaining write-ing for Line 22 from overflow page
2259. Totals (Lines 2201 thru 2203 plus 2298} (Line 22 above) 3,617,564 6,512,551
2401,
2402,
2403.
2498. Summary of remaining write-ing for Line 24 from overflow page
2498. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 above)
2701,
2702,
2703.
2798, Summary of remaining write-ins for Line 27 from overflow page
2789. Totals (Lines 2701 thry 2703 plus 2798) {Line 27 above)




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT STATEMENT OF INCOME
) 1 2

Current Year Prior Year
UNDERWRITING INCOME
1. Premiums earmed (Part 2, Line 34, Column 4) 212,693,765 |............... 152,356,709
DEDUCTIONS
2. Losses incumed {Part 3, Line 34, Column 7) 148,372,310 .o 103,740,389
3. Loss expenses incurred (Part 4, Line 25, Column 1) 12,397,148 Lo 7,593,309
4, Other underwriting expenses incurred (Part 4, Line 25, Column 2) 77,950,395 [t 56,322 044
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through &) 236,719,853 167,655,742
7. Netunderwriting gain or (loss) (Line 1 minus Line 6) (24,026,088} |ooovveraas (15,300,033)
INVESTMENT INCOME .
8. Net investment income eamed (Part 1, Line 15) 14,192,638 |orocrierene 15,011,142
8. Netrealized capital gains or losses) (Part 1A, Line 10) 6,615,432 {1,588,128)
10. Net investment gain or foss) (Lines 8 + 9) 20,808,070 L................ 13,423,014
OTHER INCOME
11. Net gain or {loss) from agents' or premium balances charged off (amount recovered $ renerrerenens GITIOLINE
charged off S ouneneeinnnn 154,600 ) (154,600)
12. Finance and service charges not included in premiums.
13. Aggregate wirite-ins for miscellaneous income
14, Total other income {Lines 11 through 13) (154,600}
15. Net Income before dividends to policyholders and before federal and fareign income taxes {Lines 7 + 10 + 14) (3,372,618} |.oereerereeees .(1,877,019)
16. Dividends to policyholdets : i
17. Net income, after dividends to policyholders but before federal and foreign Income taxes (Ling 15 MINUS LINg 16) .. ..o beremseeeercne (3.372,618) |................{1,877,019)
18. Federal and foreign income taxes incurred {111,744) {725,558
19. Netincome (Line 17 minus Line 18) (to Line 21) . (3,260,874} {1,151 .460)
GAPITAL AND SURPLUS AGGOUNT
20. Surplus as regards policyholders, December 31 prior year (Page 4, Line 36, Column 2) 151,120,004 152,648,543
GAINS AND (LOSSES) IN SURPLUS
21. Net income {from Line 19} [SIPURTL ) — (1,151,460}
22. Net unrealized capital gains or (losses) (G217 ) — {339,381)
23. Change in net unrealized foreign exchange capital gain (loss)
24. Change in net deferred income tax 3,546,848
25. Change in nonadmitied assets (Exhibit 1, Line 6, Col. 3) (1,347,290} [ eooeeereerenranions (15,827)
26. Change in provision for reinsurance (Page 3, Line 15, Column 2 minus Column 1) (186,400) L.u.errreecereccnnenene [21,871)
27. Change in surplus notes
28, Cumulalive effect of changes in accounting principles 6,879,238
23, Capital changes:
29.1. Paid in
20.2. Transfemed from surplus {Stock Dividend)
29.3. Transferred to surplus
30, Surplus adjustments:
30.1. Paid in 50,000,000
30.2. Transferred fo capital (Stock Dividend)
30.3. Transferred from capital
31. Net remittances from or (to) Home Cfiice
32, Dividends to stockhotders (cash)
33. Change in treasury stock {Page 3, Lines 31.1 and 31.2, Column 2 minus Column 1)
34, Aggregate write-ins for gains and losses in surplus
35. Change in surplus as regards policyholders for the year (Lines 21 through 34) §0,405,65% (1,528 539)
36._Surplus as regards palicyholders, December 31 current year {Lines 20 plus Line 35) (Page 3, Ling 32} 201,525,655 151,120,604
DETAILS OF WRITEANS
0501,
0502,
0503, :
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals {Lines 0501 thru 0503 plus 0588) (Line 5 above)}
1301.
1302,
1303,
1388. Summary of remaining write-ins for Line 13 from overflow page
1389. Totals (Lines 1301 thru 1303 plus 1388) (Line 13 above)
3401.
3402,
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499, Totals {Lines 3401 thru 3403 pius 3498) (Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

CASH FLOW

Currer:t Year PﬁorzYear
Cash from Operations
1. Premiums collected net of reinsurancs 238,908,810 |............. 171,964,714
2. Loss and loss adjustment expenses pald {net of salvage and subrogation) 135,996,480 | 90,176,381
3. Underwsiting expenses paid ...._ J..77,850,608 [ 55,236,379
4. Other underwriting income (expenses)
5, Cash from underwriting (Line 1 minus Line 2 minus Line 3 plus Line 4) 25,081,632 [..ooreeeeenne 26,551,954
6. Netinvestment income 17,488,899 | .o 15,918,785
7. Other income (expenses);
7.1 Agents’ balances charged off (154,600) -
7.2 Net funds held Under TeINSUFBNGE tIEANES .........cc.cv.eeueeeereeeree e cmsssramereeroneces s sasess e sescessssassas et eesithee s mte e cbiessmseees s smms seesaas {7.569,708)|.................(3,502,102)
7.3 Net amount withheld or retained for account of others
7.4 Aggregate write-ins fOr MISCEIANEOUS BBINIS ... ..o ter et seeemseee e e sesp sasesssres e see e ns s semesemamsmat st smsms semmenn
7.5 Total other income {Lines 7.1 10 7.4) AL 1 A— (3,502,102
8. Dividends to policyholders on direct business , 1858 $ ..o vee e, dividends on refnsurance assumed or
ceded (net) ; '
9. Federal and foreign iNCome taXeS (DaIt) FEGOVEIBI ... ... oo eeeeeceebs s ae oo eeee e semss shessse s ceemmest 5078 e e R T8 St {1,024,080) 6,617
10, Netcash from operations {Line 5 plus Line 6 plus Line 7.5 minus Line 8 plus Line 9), 33,802,143 | 38,975,254
GCash from Investments
11. Proceeds from investments sold, matured or repaid:
11.1 Bonds 272,567,631 {............. 93,472,772
B2 BHOOKS e cresecet e csaestve e ee e aseassbesarase s me R yamr g s e £ Ar RS AR <A R 424 B e £ R s et et et s e e R 2,135,724 | ........16,909,762
11.3 Morlgage loans
11.4 Real estate
11.5 Other invested assets
11.6 Net gains or {losses) on cash and short-term investments
11.7 Miscellangous procesds
v 11.8 Totsl investment proceeds (Lines 11.1 0 11.7) 74,703,355 | oo 110,382,534
12. Cost of investments acquired {long-term only):
12.1 Bonds ' 171,523,197 Lo 82,569,289
122 Stocks .. 53,089,495 |...............T9,396, 366
12.3 Mortgage loans
D208 REBISEAIE ..o er e eemeesesosscreemmes s eomseeseeesssest e s s smees £ eeemsemes e s et seeemr b ot 283 e et ettt s mas ns nenns s s onsnesaclit ettt ereneens st st estina frses e sorarearseced 658,210
12.5 Other invested assets
12.6 Miscellaneous applications
12.7 Totel investments acquired (Lines 12.1 to 12.6) 224,612,692 109,624,865
13. Net Cash from investments (Line 11.8 minus Ling 12.7) 50,080,663 757,669
Cash from Financing and Miscellaneous Sources
14, Cash provided:
14.1 Surplus notes, capital and surplus paid In 50,000,000
14,2 Capital notes § ... fess amounts repaid $
14.3 Net transfers from affiliates
14.4 Borrowed funds received
14.5 Other cash provided
14.6 Tolal (Lines 14.1 to 14.5) 80,000,000 §eem o]
18, Cash applied:
15.1 Dividends to stockholders paid
15.2 Net fransfers to affiliates 1,852,920 | 3,885,175
15,3 Botrowed funds repaid .
16.4 Other applications 4,503,013 2,175,680
15.5 Total {Lines 15.110 15.4) 6,355 .94_2 5,860,855
16. Net cash from financing and miscellansous sources {Line 14.6 minus Line 15.5) . 43,644,058 {5,860 855}
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17. Net change in cash and short-term investments (Line 10, plus Line 13, plus Line 16) 127,536,864 | ........33,872,068
18. Cash and short-term Investments: '
U810 BOOIINING OF VEEBI oo ceeeeeeeecoeeeeereeco e eeeoeeessener s eeeeeesmessesessmseseseereemseaseasesseeeseeemorem e rememeeseseesvemm Ao eere o 338550 enmm st enes s 65,596,283 |..............31,724,215
18,2 End of vear {Line 17 plus Line 18.1) 183,133,147 65,596,283
DETAILS OF WRITE.INS
07.401
07.402
07.403
07.498 Summary of remaining write-in for Line 7.4 from overflow page
07.499 Totals (Lines 07.401 thru 07.403 plus 07.498) (Line 7.4 above)




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 1 - INTEREST, DIVIDENDS AND REAL ESTATE INCOME

1 Current Year 5 6
2 3 4 Prior Year Due and Eamed During
Collected During Due and Foreign Exchange Accrued and Year
Schedule Year Uneamed Accrued () Adjustment Uneamed Cols. 1-2+344-5
1. U.S. government bonds D) 7,869,387 957,080 1,881,005 5,845,462
1.1 Bords exemnpt from LS, tax .. D () 665,485 16,250 515,335 166,400
12  Other bonds (unaffiliated) .. D (a) 4,003,601 466,009 |... 1,664,619 2,684,991
1.3 Bonds of affilistes ... D (=}
21  Preferred stocks (unaffiliated) ... D (b}
211 Preferred stocks of affifiates D (b}
22 Commaon stocks (unaffiliated) ... [+ J PR 384,194 19,930 L.oviorereerremersvmrascesussesadranssessessmeses s cesenas B0 Joircrennn 1403254
221 Corman stacks of affiflates .| D :
3. Mortgage loans B(c)
4, Realestate Add)
5.1 Cash on hand and on deposit ... E 3,031,44 119,320 3,150,734
52  Shorl-term investments DA () 1,140,062 169,977 189,385 1,121,550
6.  Otherinvesled assels.... BA
7. Dervalive instruments ... ...| DBC
8. Aggregate write-Ins for investment income ... (18,077) {18,077}
9. TOTALS {g) 17,166,966 1,748 566 4,351, 218" (g) 14,564,314
DEDUCTIONS
10, Total investment expenses Incurred (Part 4, Line 25, Col. 3) 371,676
1. Interest expense h}
12 Depreciation on real estate (for companies which depreciate annually on a formula basis)
13, Aggregate write-ins for deductions from investment inconte
14, Tolal deductions {Lines 10 to 13) 371,676
15. __WNel nvestment Ingome Eamed (Line 8 minus Lire 14 - io Page 4, Line 8) 14,192,638
DETAILS OF WRITE-NS
vgod.  Interest expense (18,077} (18.,077)
0802,
0803,
0898, Summary of remalning write-ins for Line 8
from overflow page
0899, Totals (Lines 0801 thru 0803 plus 0898)
(Pari 1, Line 8} (18,077} (18,077
1301,
1302.
1303.
1398.  Summary of remaining write-ins for Line 13 from averfiow page
1389. _ Totals {Lines 1304 thru 1303 plus 1398) (Part 1, Line 13}
(a) includes $ 227,737 acorual of discount [es5$ o] 1,124,828 amortization of premium.
(b} Includes $ accrual of discount less § amortization of premium.
(c) Includes § accrual of discount less § amortization of premium.
{d) )ncludes § ... for company's cccupancy of its own buildings.
(e} Includes § 7,496 accrual of discount less § on....@mortization of premium,
{f) Includes § remreesereesnennesneeemennee @CCFUB] OF discount less $ amortization of premium,
{9} Admitted items only, State basis of exclusions.
{h} Includes & interest on surplus notes and $ interest on capital notes.
PART 1A - CAPITAL GAINS AND (LOSSES) ON INVESTMENTS
1 2 3 4 & [ 7
Net Gain (Loss)
from Changein
Differences
Realized Foreign Between
Realized Profit Exchange Profit Increase Unrealized Foreign Beok/Adjusted
{Loss)on Sale or | {Loss)on Sale or OCther Realized (Pecrease) by Exchange Gain Canying and Total {Sum of
Maturily Maturity Adiustments Adjustments {Loss} Admitted Values Cals. 1 to 6 incl.)
1. U.8, govemnmment bonds 5,577,236 5,577,236
.11 Bonds exempt from U.S, tax 54,764 B4,764
12  Other bonds (unaffiliated) 263,517 263,517
1.3  Bonds of affiliates
2.1 Preferred stecks (unaffiliated)
2,11 Preferred stocks of affiliates (167,568) {167 ,568)
22  Gommon stocks (unaffiliated) 2 {2,948,663) {2,548,661)
221 Common stocks of affiliates (1,470,412 (1,470,412}
3. Morigage loans
4. Real estate a)
5.1 Cash on hand and on depasit
5.2  Shor-term investments
6. Other invested assets
7.  Derivative instruments ._.___.. 709,913 (639,308} oo 70,605
8. Aggregals write-ins for capital gains and
(losses)
9, TOTALS 5,615,432 {4,586,643) {639.308) 1,389,481
{Distribution of Line 9, Gol. 7)
10.  Netrealized capital gains or (losses) (Page 4, Line 9} {Cot. 14243, Line 9) 5,615,452
1. Metunrealized capital gains or lusses) {5,225,951)
DETAILS OF WRITE-INS
0801,
oacz.
0803,
0898,  Summary of remaining write-ins for Line 8
from overlow page
0899, Tolals (Lines 0801 they 0803 pius 0898)
{Part 1A, Line §)
(a) Excluding § depreciation on real estate included in Part 1, Line 12.




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2 - PREMIUMS EARNED
1 UneamedzPremiums UneamedBPremiums_ ¢
Nitanor  boran, Lostvosrs| Vesr-perGors | | Duingvear
Lines of Business Column 6, Part 28 Part 2 Part 2A {Cols. 1+ 2-3)
1. ¥ e 3,358,707 | 259,390 | 1,634,627 |oovor 4,156 480
20 Y AIBEINES oot e | 4,617,362 | 2,738,706 | 2,002,302 | 5,353,766
3. ™ Farmowners multiple peril 1,790,596 29,921 824,206 995,311
4, Homgowners multiple peril 3,591,133 Lo 1,112,113 o 2,834,080 |...........1,869,158
5. Commercial mulfiple peril 30,253,714 | 7 ,994.828 20,151,289 | 18,087,303
6. Morigage guaranty
8. Ocean marine 2,604,862 330,043 1,489,324 | . ... 1,445 581
9. Inland marine 1,358,550 222,259 565,050 1,016,759
10, Financial guaranty
114 Medical malpractice - occurrence 107 /376 358,819 19,232 445 983
11.2 Medical malpractice - claims-made 497 60,112 276 60,333
12, Earthquake 370,917 192,343 | 171,533 boreierereennmnnenas .
13. Group accident and health 30,323,709 43,333 104,631 | 306,262,411
14. Credit accident and health {group and individual}
15. Other accident and health
16. Waorkers' compensation 121,508 17,176 104,332
1741 Other liability - occurrence 9 987,894 ... 3,647 751 [ 3,242,587 Lo 10,302,864
17.2 Other liability - claims-made 2,239,448 955,370 LI L — 1,836,222
18.1 Products liability - ocourrence LG173,821 138,563 12,280 299,604
18.2 Products liability - claims-made
19.1,10.2 Private passenger auto liability (40,513,621 | oo 3,428,635 | 8,368,729 [ 35,583,527
19.3,19.4 Commercial auto liability il 27,656,902 |.......... 12,856,974 [ .......15,980,751 | ... 24,532,125
21, Auto physical damage 16,269,186 | oo 6,345,200 k... 4,273,067 ...18,341 328
22, Aircraft {all perits} 1,030,250 1,059,245 Voo {28,995)
23 Fidetity 34,037 33,220 50,817
24, Surety 240,564 197,708 42,856
28. Burgtary and theft (2.740) 5,664 288 2.636
27. Boiler and machinery 12,383 491,634 421,147 82,870
28  Credit 299,368 237,233 62,135
2. International 6,448 867 46 467 300,848
30. Reinsurance - Nonpropartional Assumed Property 34.954, L1 I 4,152,108 [ ..o 8,227 560 | 32,878,675
3. Reinsurance - Nonproportional Assumed Liability 24,267,369 | 5,465,102 §...rieseeeenn 5,725;469 ............._’....24.007 ,002
32 Reinsurance - Nonproportional Assumed Finangial Lines 108,129 108,129
33. Aggregate write-ins for other lines of business
34. TOTALS 236,575,108 53,107,684 76,989,027 212,693,765
DETAILS OF WRITE-INS
3301,
3302,
330é.
3308, Summa!y of remaining write-ins for Line 33 fram overflow page
-13398, Totals {Lines 3301 thru 3303 plus 3398) (Line 33 above)




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2A - RECAPITULATION OF ALL PREMIUMS

(a) Gross premiums {Jess reinsurance) and uneamed premiums on all unexpired risks and reserve for

retum promiums under rate credit or retrospective rating ptans based upon experience, viz:
1 ? ? Reserv:fnr Rate 5
Amount Uneamed | Amount Uneamed Credits and
(Running One Year or| {Running More Than Retrospective Total Reserve for
Less from Date of | One Year from Date Eamed But Adjustments Based | Uneamned Premiums
Line of Business Palicy) (b) of Policy) (b} Unbilled Premium on Experence Cols. 1+2+3+4
1. Fire 1,307,702 1 ... 326,925 1,634,627
2 Allied lines 1,601,842 400,460 2,002,302
3. Farmowners mulfiple peril 659,365 164,841 824,206
4. Homeowners multipte peril 2,267,272 566,818 2,834,090
5. Commercial multiple peril 16,120,991 {.rvovrerrere 4,030,248 20,151,239
6. Mortgage guaranty
8. Ocean marine 1,191,459 207,865 1,489,324 |
9, Inland marine 452,040 113,010 565,050
10. Financial guaranty
1141 Medical malpractice - occurrence 15,386 3,846 19,232
11.2 Medical malpractice - claims-made 221 55 276
12. Earthquake 137,226 34,307 171,533
13. Group accident and health 83,705 20,926 104,631
14, Credit accident and health (group and individual)
16. Cther accident and health
16. Workers' compansation 13,741 3,435 7,176
171 Cther liability - occurrence 2,594,065 648,516 3,242 581
17.2  Qther fiability - claims-made 1,086,877 271,719 1,358,596
18.1 Products liability - occurrence 9,824 2,456 12,280
18.2 Products liability - claims.made ....
19.1,19.2 Private passenger auto liability 6,686,983 [ 1,671,746 8,358,729
19.3,19.4 Commercial auto liability 12,785,401 | 3,196,350 15,881,751
21. Auto physical damage 3,418,454 854,613 4,273,087
22, Aircraft {all perils) 847,396 211,849 1,058,245
23. Fidelity 26,576 6,644 33,220
24, Surety 158,166 39,542 197,708
26. Burglary and theft 230 58 258
27, Boiler and machinery 336,918 84,229 421,147
28. Credit 189,786 i, A7 447 237,233
29, International 37,174 9,293 45,487
30. Reinsurance - Nonproportional Assumed Property . |.................. 4,982,048 | ..o 1,245,512 6,227,560
31, Reinsurance - Nonproportional Assumed Liability .| 4,580,375 Lo EI T OO NSO SR 5,725,469
32, Reinsurance - Nonproportional Assumed Financiat
Lines
33. Aggregate write-ins for other lines of business .........
34, TOTALS 61,591,223 15,397,804 76,889,027
35. Accrued retrospective premiums based on experience
36. Eamed but unbifled premiums
37. Batance (Sum of Line 34 through 36) 76,969,027
DETAILS OF WRITE-INS
3301,
3302,
3303.
3398, Summary of remaining write-ins for Line 33 from
overflow page
3309. Totals (Lines 3301 thru 3303 plus 3398) (Line 33
above)

{(a) By gross premiums is meant the aggregate of all the premiums written in the policies or renewals in force.

Are they so retumed in this statement?

Yes [X] Ne| ]
(b) State here basis of computation used in each case .

Pro-rata based on |ife of contract, net of reinsurance




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 2B - PREMIUMS WRITTEN

Gross Premiums {l.ess Refum Premiums), Including Policy and Membership Fees Written and Renewed During Year
1 Reinsurance Assumed Reinsurance Ceded 2]
2 3 4 5 Net Premiums
Direct Fram From - To To Written Cols. 1+ 2 + 3
Line of Business Business {a) Affiliates Nor-Affiliates Affiliates Non-Affilates -4-5
1. Fire 2,677,644 | ... 3,813,569 Lot 519,512 | 2,787,924 Lo 3,283,117
2, Allied lines 725,037 8,774,765 570,918 4,311,022 oo 4,617,362
3. Farmowners multiple peril .... 2,281,007 76,010 424,401 1,790,596
4, Homeowners multiple peril 402,416 L...............4,326 963 228,033 910,213 3,591,133
5. Cornmercial multiple peril ..... 26,381,185 1o 16,944,323 530,145 12,432,649 ... 30,253,714
6. Mortgage guaranty ‘
8. Ocean marine 4,079,960 |oorrernn 50,241 1,424,857 | 2,604,852
8. Inland marine 633,368 1,458,795 42,875 689,738 1,359,550
10. Financiai guaranty '
111 Medical malpractice -
Qccurence 130,766 23,390 107,376
11.2 Medical malpractice -
claims-made 497 497
12, Earthquake 12,089 433,486 74,658 370,917
13, Group accident and health . 3,225,961 |urr 31,977,993 310,376 4,569,869 | .o 30,323,700
14, Credit accident and health
({group and individuah
15, Other accident and health ...
18. Workers' compensation . ..186,238 64,730 121,508
17.1 Other liabllity - occurrence 14,389 809 | 1,313,057 | 249,478 5,465,694 9,887,694
172 Other liabifity - claims-made {...oooooooeeeeheee e 2,699,987 Lo 120,432 340,107 2,239,448
18.4 Products liability - '
occurence 107,053 69,520 3,252 | 173,321
18.2 Products liability - claims-
made
18.1,19.2 Private passenger auto
liability 4,458,135 ot 31,086,446 | ... 20,013,532 | 14,016 |, 14,930,476 | 40,513,621
19.3,19.4 Commercial auto Rability 30,466,946 |.....ooees 12,184,786 |.ooeoreeeiean: 803,813 {14 191,007 Lo 27 656,802
21. Auto physical damage ..........for oo 1,457 517 | 14,478,593 | 7,493,058 [.oooroven 1,413,896 1. 5,746,086 | 16,269,186
22, Alrcraft (all perils) 1.665242 | 120,432 514,560 1,030,250
23. 'Fidelity 758 135,077 30,108 21,690 84,037
24. Surety 388,841 80,324 57,953 L 240,564
26. Burgtary and theft 264 (6,717) [EI R} ] —— {2,740)
27. Boiler and machinery 21,198 24,086 JUUIR | 7 ) ) S 12,383
28, Credit 532,120 {48,229) | 96,346 | o it T W— 299,368
29. International 55,291 18,065 194,778 346,448
30. Reinsurance « '
Nonproportional Assumed
Property XXX 46,520,086 |..............3,262,769 b ... 8,312,170 | 34,954,127
31. Reinsurance -
Nonpropostional Assumed
Liabitity XXX 29,351,035 {0 30250,120 i 1,833,547 24,267,369
32, Reinsurance - -
Nonproportional Assumed
Financial Lines XXX 223,045 12,237 102,678 108,129
33, Aggregate write-ins for other
lines of business ................
34, TOTALS 5,915,652 125,119,689 197,010,153 12,043,233 79,427,153 238,575,108
DETAILS OF WRITE-INS
3301,
3302.
3303.
3308, Summary of remaining write-]
ins for Line 33 from
overflow page
3398 Totals (Lines 3301 thru 3303
plus 3398) {Line 33
above)
(a) Does the company's direct premiums written include premiums recorded on an instaliment basis? Yes [ ] No[X]

- lfyes: 1. The amount of such instaliment premiums §

2. Amount at which such instaliment premiums would have been reported had they been reported on an annualized basis $
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - LOSSES PAID AND INCURRED

Losses Paid Less Salvage 5 6 7 8
1 2 3 4 Percentage of Losses
Incurred {Col. 7, Part
Net Losses Unpaid Losses Incurred 3}
Reinsurance Reinsurance Net Payments Cusrent Year Net Losses Unpaid Cumrent Year to Premiums Eamed
Line of Business Direct Business Assumed Recovered (Cols. 1+ 2-3) {Part 34, Col. 8} Previgus Year (Cols. 4 +5-6) {Col. 4, Part 2)
1. Fire 2,913,414 881,843 2,031,5M1 6,042,051 ....2,801,033
2. Allied lines 3,236,973 4. 37,489 b 2,919,484 §....... 208,748 1. ... (443,388)f .. ... 3,568,620
3. FaImOWErS TUIBPIE PEIY oo oo eoeeeeseeeeesneessareene e esssesssensssnessrssereseseemors e eemee e eee e 384,851 26,966 357,885 164,397 650,436 1.
4. Homeowners multiple penil ..o 2,460,701 4. 60,607 2,400,094 2,389,290 | 1,153,346 |
5. Commercial multiple pesil ..... 13,583,279 | 4300340y 09,223,930 § . ...10,239,868 8, 694 853
[ Maortgage guaranty T
8. OOBBIN AN .. oo eemeeoeoeeemoeeemesves et sanes e san e sra e teee Lot eeuetasentsesremereasmaeemrsnens enmanemson ...1,676,688 1. . 40,095 1,636,593 91,247 604,80% | 1,123,239
9. FVBAE MIBRME ... eoe oo etee e searersreemremros—emaeoecsanesassssanessssnsemssesrems som e e 760,026 15,000 745,026 723,318 822,400 | ] 645,932
10. FNANCIE] GUATATIY oot ieeeee e cvmaeasremeesren e e e s ma £ e et e e o e e s s
114 Medical malpractice - occurrence 250,252 3,973 246,279 288,596 240,139 1 . 204,736 .
11.2 Medical malpractice - claims-made 75,233 Y TN S— 73,457 Lo 272,415 302,233 43,839 .
12. Earthguake 53,469 3,255 50,214 31,864 1. 168,227 (86,149} (22.0)
13. Group accident and health . 25,582 451 . 2,015,248 | 23,567,203 | 15,824,149 1 ... 16,034,860 {. ... 23,456,492 1 o 7.5
14, Credit accident and health (group and mdu.rlduai) ........ RS IS
15. QOther accident and health
16. Workers' compensation .............. 80,702 it 80,585 830,813 844,914 1. ..15,484
1741 Other liability - occurrence . 6,203,241 | ... 1,383,301 [ 4,909,940 ... 9,983,816 6,431,317
72 Other liability - claims-made 987,880 42,050 ...845,830 563,287 | . 1,185,971
18.1 Products liability - oscurrence 207,005 6,207 200,798 | 68,500 269,298
18.2 Products liabflity « ClaiMS-MAME ..o oot enecemeeecasccer e osesssessssas e s e ot et bt s e e s sn e s
18.1,19.2 Private passenger auto liability 3,460,946 |................ 20,589,138 13,306,834 ... 10,119,667 {. .. ... 21,217,927 .
19.3,19.4 Commercial auto frability .. oo 9,227,543 |.. I 5,440,080 §. 1,089,123 |. 14,741,284 | £0.
21, AUIO PhYSICA) QAIMBOE ..ot casessecrcemss s cecems e robstbssmssss s seer e s 1,040,336 4 ... 16,074,544 | . ... 4594484 | .. ....12,520,305 [ .. . 4,894,458 £ ... 6,125,570 Lo 11,289,283 .
22, BIFCTAt (BAH PEIIIS) ..o eecmsrssesemnerremees e e sases e smenemeoecerer o SbanE s e s e 21,933 56,597 63,219 |.. 14,596 .
23. Fidelity 27,692 LA 317 S S 41,428 b1,
24, UPEY oo ceeercoeeeeseracees st e e s rereEanes£R oE A e R R SR b e 51,625 | B2 | 51,083 882 19,5131 32,952 o,
26. Burglary and theft 6,507 (635) 2,380 |.... 1,428 .
27. Boiler-and machinery 523,758 490,447 954 443 | . 52,359 .
28. Credit 79,510 6.902 . 36,073 .
28. TTEITIBHONA] oo oo oseeseesseeseeesoeesseee e m e s eeees e ossmtn et s oo eermss nnanemssans e e remere s s 360,216 67,511 225,945 | ... 150,810 63.5
30. Reinsurance - Nonproport[onal ASSUMEd PIOPEMY . .o.orocieeoeeeeececeermemecccccncme e XXX 12,374,518 5 10,818, 790 b 45,354.710 . 25,640,602 30,523,898 1 o 92.8
3. Reinsurance - Nonproportional Assumed Liability LKXX 42,913,007 +.......... 4 896 301 38,016,706 §................ 72,290,844 || 92,304,593 | 18,010,027 | 75.0
32, Reinsurance - Nonproportional Assumed Financial Lines KAX e
33 Aggregate write-ins for other lines of business :
34, TOTALS ) 4,501,281 160,746,156 28,071,573 136,175,864 193,761,146 183,564,700 146,372,310 68.8
DETAKS OF WRITE-INS
3301,
3211 UV VU VPV UV O F VOOV UYOUIURPVPT ISP WTHOTRRRRI WRRUORRRRIERPRIN EESP
3303, oSOV OUSRUOUSUU YR WSSV NIV SUTUUUUUVHVUVHOSIUNt ISR NSO NURUPIUSUPRRRE SEST
3398. Summary of remaining write-ins for Line 33 from overflow page
3399, Totals {Lines 3301 thru 3303 plus 3398} (Line 33 above)




L

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Reporied Losses Incurred But Not Reported 8 <]
1 2 4 5 6 7
Deduct Reinsurance
Recoverable from Nef Losses Excl.
Authorized and ncurred But Not Net Losses Unpaid Loss
Reinsurance Unauthorized Reported Reinsurance Reinsurance Unpaid (Cols. 4 + Adjustment
Line of Business Direct Asgumed | Companies (Cols, 1+ 2-3) Direct Assumed Ceded 5+6-7)

1. Fire eeerereiseeemeesmseeemeeee s £E e et st e een e .. 11,187,1658 5,844,684 1. .-5,342, 481 2,120,202 F.........1,420,632 ....5,042,051

2. F T T OO OO UUU U URN SPNSSURUUURUOY ST 512,018 |. 478,829 93 189 1,033,294 , 206,748 1.

3. Farmowners muitiple peril ... .o e 42502 1. 418,30 128,261 | T T 114,810

4, Homeowners mulliple peril ... SOV VU RUNY SRS SN 2,164,709 583,97 1,080,742 4 944,422 1

5. Commreial multiple Peril ... oot e 11,689,776 7,597 600 4,092,176 9,747,217 |

6. il ala it e T= eIt % o o VUYL WSS RO . -

8. Ocean manng ................. 1,455,605 1 ... 1,133,957 185,452 | . N

9. IREGIE FEFINE ..o e eeemseer et mesmt e s eemmss mrcnmnnseeofhenssssas s sinsm e eanrresnsres fasenes s ssnre i) 614,800 | 1815182 | 353870 o BA263 | 723,315
10. Finangial guaranty ST SOV UU SOV VUV N .
111 Medical maipractice - BCCUMERTS oo e i 435,405 183,058 R 88,5064 45,527
11.2 Medical malpractice - Claims-made ... eeeeecemeeereraneeme foremnee s fer e 202,779 . 664 |.. 202,18 o e 68,899 | (A0 W25 (13,567}
12. BAMRQUEKE ..o oo eoceremeaso rcerereesesensrrces s emmreesssrrrsssse s scssscecasessas R crrresassensmecrmneseem e ees e esesesa e taees e 0918 L (1,346}]. 12,264 31,864 2,103
13. Group accident and health 11,804,587 | ... 10,459,560 |....ooeroroee. 1,345,027 15,924,149 | 1,034,008
14. Credit accident and health {group and individual) ... .
18, Other accident and health .. N R
16. Workers' compensation ... 1,322,405 L0328 2095 [ ] 561,881 [.. ..539,813 | 107,276
171 Other ligbility - accumence .. 521,931 1,524 669 11,803,156 9,983,816 1. 150,081
17.2 Other Bability - claims-made .. - . 14,454 | 531,228 | . 563,287 1. A3, 710
18.1 Products fiability - occurrence ... SO OU ROV DYTOPIUPUOY WUV - . Jf S SN 61,804 b3 230 LB 84,733 68,500 13,957
18.2 Products llability - ClaimS-mRade ... oo emns e e s bt et etk

19.1,19.2 Private passenger auto liabilty ... ABF2.30 | 406, | 9,303,959 ). .. ... B35 250,370 ) 8022430 | ... .3 201,679 | ..13,306,634 0 . . ... 850,440
19,3,19.4 Commercial auo BabY ... et . 7,034,261 |. 10,087,581 | ... .
21. Autto physical QBIMAGE ... oo reeieecs e e eamrmcs e semnense | rren s en e 43,788 1,974,278 . 4,214,752
22 AlEIaf Bl PEIIS) .. e e e s .
23, BB et sm s s s e
24. SUIBLY oot s
26. Burglary and thefl . st e
27. Boiter and MachieY ... et am et nssa s
28. CTBR . 1 oceco s ooeeeme oot e esmere s e st S ———— -
29, IPHBMBUONAT ... oo ereeeeeeasesem e atsm e e en e e nes s rnr s rememesme s ees e sranes s 13 ol
30, Reinsurance - NanropOﬂlOnal Assumed Property .....oooeeeeee e HXA ... 34 462 "363 | . 45,354, '710 t
31, Reinsurance - Nonproportional Assumed Liability .. KAX bl 75,927 131 b 31,442, 465 - 72,200 ,814 ___________________ 3,976, 282
3z, Reinsurance - Nonpropordional Assumed Financial Lines . ..o fomeceee, P ¢ GRS SRS SO,
33. " Aggregate write-ins for other hnes Of BUSINGSS ..o e e ;
34. TOTALS 1,616,115 184,768,164 122,835 807 63,548,472 2,587,000 167,902,072 40,976,308 193,761,146 8,721 408
DETAILS OF WRITE-INS
3301. O S OO OSSOSO SYENIOU DTSN SERIUUNRPS U UPSISY FERVOUSUSOUOURIE SASVIUOAS OSSO SNV SUSN PR SRUNE SISOV PO
= 10~ OO OO U OS POV SUPOON S DUVU USRS SO N N RTORIE SHUOUTUSISURROS FOUNU T URY RO P

3303, . SRRSO DSOS BV UUUE. NSOV SOTSORISRU NVORUR S WIS IV SO B

3398. Sumrnary of remaining write-ins for Line 33 from overflow Page ... e et f e e b

3389. Totals (Lines 3301 thru 3303 plus 3398) {Line 33 above)

(a) Including $ ....for present value of life indemnity claims.




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

UNDERWRITING AND INVESTMENT EXHIBIT

PART 4 - EXPENSES
Loss Ad]ustment COther Un%iemriting lnvesa;ment )
Expenses Expenses Expenses Total
1. Claim adjustment services:
1.4 Direct 874,107 874,107
1.2 Reinsurance assumed ..12,881,220 12,881,220
1.3 Reinsurance ceded 2,840,810 2,840,810
1.4 Net claim adjusiment service (1.1 + 1.2-1.3) 10,914,517 10,914,517
2. Commission and brokerage: .
2.1 Direct excluding contingent ..__._ 1,272,347 1,212,147
2.2 Reinsurance assumed excluding contingent 83,114,687 83,114,687
2.3 Reinsurance ceded exgluding contingent 18,666,018 18,668,019
2.4 Contingent-direct
2.5 Contingent-reinsurance assumed
2.6 Contingent-reinsurance ceded
2.7 Policy and membership fees
2.8 Net commission and brokerage (2.1 + 2.2-23+24+25-26+27) , 65,720,815 65,720,815
3. Allowances to managers and agents
4, Advertising 16,605 136,525 4,163 157,283
5. Boards, bureaus and associations 17,347 143,238 4,349 164,934
8. Surveys and underwriting reponis ..........
7. Audit of assureds' records
8. Salary and related items:
8.1 Salaries 728 564 8,009,889 [ g [T Y T— 6,921,194
8.2 Payroll taxes 42,551 350,855 10,667 404,073
8. Employee relafions and welfare 230,897 Lo 1,903,078 Lo 57,833 2,191,608
10. Insurance 6,227 51,202 1,66% Lo 58,990
11. Directors' fees : :
12. Travel and travel tems 86,280 1 711,506 21,631 819,426
13. Rent and rent items 96,371 794,899 24,159 815,429
14, Equipment 85,532 713,811 A P 822,035
15, Caostor depreciation of EDP equipment and software 31,189 257,184 7819 Lo 296,192
16. Printing and stationery 16,012 132,565 4,014 152,591
17. Postage, felephorie and telegraph, exchange and express 23,870 198,702 5,984 [ 226 556
18. lLegal and auditing 67,015 562,733 16,800 636,548
19.  Totals (Lines 3 to 18) 1,449,260 |............11,954,287 : 363,313 13,766,869
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty assogiation
oredits of § .. 15,564 126,426 {.... 3,901 147,891
20.2 Insurance department licenses and fees 17,798 146,867 4,462 169,127
20.3 Gross guaranty association assessments
20.4 All other (excluding federal and foreign income and real estate) ..............
20.5 Total taxes, licenses and fees (20,1 + 20,2 + 20.3 + 20.4) 33,362 275,293 8,363 317,018
21. Real estate expenses
22. Real ¢state taxes
23. Reimbursements by uninsured accident and health plans
24, pAggregate write-ing for miscellaneous expenses
25.  Total expenses incurred 12,397,148 Lo 77,050,395 L ....371.676 @) ... 90,719,219
26. Less unpaid expenses - current year 8,721,407 2,036,351 10,757,758
27. Add unpaid expenses - prior year 7,834,014 |..........1,936,654 9,870,668
28. AmZ:nts receivable relating to uninsured accident and health plans, prior
yedr
29, Amounts receivable relating 1o uninsured accident and health plans, current
year
2. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 11,609,755 77,850,698 371,676 89,832,129
DETAILS OF WRITE-INS
2401,
2402,
2403,
2498, Summary of remaining write-ins for Line 24 from overflow page
2499, Totals (Lines 2401 thru 2403 plus 2498) (Line 24 above)

(a) includes managementfees of § ... Pl 0 affiliates and § paid to non-affiliates.
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ANNUAL.STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

EXHIBIT 1 - ANALYSIS OF NONADMITTED ASSETS AND RELATED ITEMS
i 2 3

End of Gument End of Changes far Year
Year Prior Year {Increase) Decre;ﬁe_
1. Summary af itemg Page 2, Lines 10 to 17 and 19 to 21, Calumn 2 . . 389,359 137,260 Fooveeeeeeeine {252,099)
2. Other Assets:
2.1 Bills receivable not 1aken for PrEMiIMS ... .o eee ettt seeemeemee e essebtesne e et em o s nesesss
2.2 Fumniture, equipment and suppiies 406,707 ... (408,707)
2.3 Leasehold improvements 571,530 ... -(571,830)
2.4 Loans oh personal security, endorsed or not
3. Tofal {Lines 2.1 to 2.4) (Page 2, Line 23, Column 2) ..., BT, 237 Levcorrereeereeenecrsstroseeeemnssoeresesestesnnemssses (578,237)
4.- LOBNS ON COMPANY'S BLOCK ... oseereeeeceeeeeeaeemememmceseases e emseessueeseensesceetrme e memtsscne e s riomtesmsseescirasarnresmn fracmtbasasesmas emseter srmsmasssmnsef snssmsssnss s saneasns s cenmssms s o srsbtns oo
5. Aggragate write-ing for other than invested assets 182,877 il ,003. (116,874}
6. Total {Line 1 plus Lines 3t 5) 1,550,473 203,263 (1,347,210}
0601, Miscellaneous accounts receivabie 182,877 66,003 [.ooererierenenonns {116.874)
0502, |
0503.
0558, Summary of remaining write-ins for Ling 5 from averIow PBOE ... e rsteeeeemssassseemmesd s ve s ar s st e et e e e e
0589, _Totals {Lines 0501 thru 05083 plus 0588) (Line 5 above) 182,877 66,003 (116,874)
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

Accounting Practices

The accompanying financial statements of QBE Reinsurance Corporation {Company) have been prepared on the ba‘sis of accounting practices prescribed or
permitted by the National Association of Insurance Commissioners (NAIC) and the Commonwealth of Pennsylvania Insurance Department.

Use of Bstimates in_the Preparation of the Financiaf State ts

The preparation of the financial statements in conformity with Statutory Accounting Principles requires management to make estimates a}nd assumptions that
affect the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the financial statements and
the reported armnounts of revenue and expenses during the period. Actual results could differ from those estimates.

Accounting Policies

Premiums written are eamed and recognized as revenues ratably over the terms of the reinsurance ireaties or certificates to which they relate. Uneamed
premiums are established for the unexpired portion of in-force premium and are based on statistical data available to the Company or reports received from
ceding companies. Premiums written and uneamed premiums are presented after deductions for reinsurance ceded to other insurance comparnies.

Commissions and other acquisition costs related to premiums written are expensed.

In addition, the Company uses the following accounting policies:

Short-term investments are stated at amortized cost.

Bonds are valued at amortized cost except where the Securities Valuation Office of the NAIC requires a lower carrying value.
Common stocks, other than investments in stocks of subsidiaries and affiliates, are stated at market.

Redeemable preferred stocks are stated at amortized value.

“The company’s investment in its wholly owned subsidiary, QBE Insurance Corporation, is stated utilizing the statutory equity method.

Juring the year the company purchased derivative protection on its equity portfolio in the form of European style options or collars. The purchased options

are stated at fair value with immediate recognition of gains at termination.
The Company does not anticipate investment income as a factor in premium deficiency calculations.

The estimated liability for unpaid losses and loss adjustment expenses is based on reports and individual case estirnates received from ceding companies.

An estimated liability, based on historical experience and modified for current trends, is also recorded for losses and loss adjustment expenses, which have
been incurred but not reported. The methods of determining such estimates and establishing the resulting reserves are continually reviewed and modified to
reflect current conditions, and any adjustments are reflected in results of operations currently. Unpaid losses and loss adjustment expenses are presented after
deductions for reinsurance ceded to other insurance companies and anticipated salvage recoveries. Unpaid losses and loss adjustment expenses also include
a provision for certain types of latent injury, environmental pollution or toxic exposures which cannot be estimated with traditional reserving techniques
since such exposures are subject to evolving legal interpretation. The reserves carried for these exposures represent management's best estimate based on
cutrently available information. The company's exposure to these types of risks is immaterial in total.

The company owns a corporate apartment that is depreciated using the straight line method over the estimated useful life.
Accounting Changes and Correction of Errors

Accounting Chanpes QOther than Codification and Cotrection of Etrors
Not applicable

Accounting Chanpes as a Result of Codification

The Company prepares its statutory financial statements in conformity with accounting practices prescribed or permitted by the Commonwealth of
Pennsylvania. Effective January 1, 2001, the Commonwealth of Pennsylvania required that insurance companies domiciled in the Commonwealth of
Pennsylvania prepare their statutory basis financial statements in accordance with the NAIC Accounting Practices and Procedures manual subject to any
deviations prescribed or permitted by the Commonwealth of Pennsylvania insurance commissioner. The Commonwealth of Pennsylvania has fully adopted
the NAIC codification guidance and no reconciling items have been recorded in this statement.

The initial implementation of codification has increased the company's capital and surplus by $6,879,238. The increase is due to the recogrition of a net
deferred tax asset on the company's balance sheet and a resulting increase to unassigned funds.

Business Combinations and Goodwill

Statutory Purchase Method
Not applicable
Statutory Mergers

. Not applicable

4.

5.

Impairmenit Loss
Not applicable

Discontinned Operations
Not applicable
Investments

Mortgage Loans

Not applicable

Debt Restructuring

Not applicable

Reverse Mortpages

Not applicable
Loan-Backed Securities
Not applicable
Repurchase Agreements
Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

6. Joint Ventures, Partnerships and Limited Liability Companies

9,

Detail for Thoge Greater than 10% of Admitted Assets

Not applicable ‘
Write-downs for Impairments
Not applicable

. Investment Income

Accrued Investment Income

The Company nonadmits investrment income due and accrued if amounts are over 90 days past due.
Amounts Nonadmitted

None .

Derivative Instruments

The Company takes limited positions on certain derivative financial instruments to inerease investment retorns and to hedge against adverse movements in
fair value of investments. Financial instruments used for such purposes include put and catl options or coliars.

Options are contracts that grant the purchaser, for 2 premivm payment, the right, but not the obligation, cither to purchase or to sell 2 financial instrument at
a specified price within a specified period of time. The Company purchases put options on certain common stocks it owns to hedge against adverse
movements in fair values of those stocks. The premivm paid for purchased options is recorded as a "write-in invested asset” and is marked to market at each
staternent date. On disposition, gains (losses) are recognized immediately. .

The Company also writes (sells) call options on certain common stocks it owns fo enhanee returns to the extent of the premium received. The premium
received for a written option is recorded as a "write-in liability” until the option is exercised, expires or is otherwise terminated.

The liability is marked to market at each balance sheet date. On disposition, gaing {losses) are recognized immediately, with gains (losses) on exercises
combined with the gaing (losses) on the covering asset.

Income Taxes

Cotrmonents of Deferred Tax Assets (DTA¢) and Deferred Tax Liabilitigs (DTLS!
Description Amount
Gross deferred tax assets $20,538,345
Gross deferred tax labilities 6,872
Net deferred tax asset 20,531,973
Non admitted deferred tax assets 10,105,887
Admitted deferred tax asset $10,426,086
Increase (decrease) in non admitted deferred tax assets §3,546,848

Unrecognized DTLs

Not applicable

Curreni Tax and Change in Deferred Tax

2001 20600

Current income taxes incurred $(111,744) $(725,559)

The material eomponents of the 2001 deferred tax amounts follow:
DTAs Statutory Tax Difference Tax Effect
Unpaid losses and LAE $206,092,990 $167,959,040 $38,133,930 $12,965,543
Unearned premiums 76,989,026 61,591,221 15,397,805 5,235,254
Non admitted assets 0 1,314,318 1,314,318 446,868
Other 1,391,180
Gross DTAs $20,538,845
Non admitted DTAs $10,105,887
DTLs Statutory Tax Difference Tax Effect
QOther $636,605 $616,393 $20,212 56,872
Gross DTLs $636,605 %616,393 $20,212 $6,872
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

DTAs Resulting from

Differences in Book/Tax December 31,2001 | January 1, 2001 Change
Unpaid losses and LAE $12,965,543 $12,413,455 $552,088
Uneamned premiums 5,235,254 3,611,322 1,623,932
Non admitted assets 446,868 o} 446,868
Other 1,891,180 539,964 1,351,216
Gross DTAs $20,538,845 516,564,741 $3,974,104
Non admitied DTAs 510,105,887 85,456,834 $649,053
DTLs Resulting from

Differences in Book/Tax December 31, 2001 January 1, 2001 Change
Cther $6,872 $228,669 $(221,797)
Gross DTLs 56,872 $228,669 $(221,797)

The change in gross DTA’s of $3,974,104 and gross DTL’s of $221,797 is the change in net deferred income taxes of $4,195,901 before consideration of
nonadmitied DTA’s.

Reconciliation of Federal Income Tax Rate to Actual Effective Rate

The significant book to tax adjustments were as follows:

Description Amount Tax effect at 34%
Income before taxes $(3,372,615) §(1,146,689)
Book over tax reserves 1,576,381 535,969
Unearned premiums 4,776,269 1,623,931
Accrued market discount (320,133) (108,845)
Tax exempt interest, net of pro ration (141,440) (48,089)
Dividends received deduction (282,278) (95,974)
Acerued dividends 19,060 6,480
Travel and entertainment 63,150 2147
Other (2,647,053) {899,998)
Taxable income $(328,659) 3(111,749)

Operating Logs and Tax Credit Carry forwards

At December 31, 2001, the Company had a total of $4,412,334 operating losses available to carry forward against future taxable income detailed as follows:

Year Amount
2001 $3,260,874
2000 $1,151,460

Consolidated Federal Income Tax Retum

The Company's federal income tax return is consolidaied with the following entities:

QBE Investments (North America), Inc. (Parent of US Group)

QBE Insurance Corporation

QBE Holdings, Inc.

QBE Management, Inc,

The method of allecation among companics is subject to a written tax sharing agreement, whereby allocation is made on a pro rata basis across income

producing Company’s, with current credit for any net operating losses or other itemns utilized in the consolidated tax return. This agreement was in force as at
December 31, 2001,

Information Concerning Parent, Subsidiaries and Affiliates

Nature of Relationships

The company is 2 wholly owned subsidiary of QBE Holdings Inc,, an insuranice holding company doniciled in the state of Detaware, which is ultimately a
wholly owned subsidiary of the QBE Insurance Group Limited, a publicly traded company incorporated under the laws of Australia.

Detail of Transactiong Greater than 1/2% of Admitted Assets

On June 29, 2001 the company received a $50,000,000 capital contribution from its parent QBE Holdings Inc. and subsequently made a $25,000,000
centribution to its wholly owned subsidiary QBE Insurance Corporation.

Change in Terms of Intercompany Arrangements
Not applicable

Amounts due to of from Related Parties

At December 31, 2001, the company reported $14,236,376 due from QBE Holdings, Inc. , $93,890 due from QBE Insurance Corporation, and $91,759 due to
other afftiiates.

Guarantees or Contingencies for Related Parties
The Company has a parental guarantee from QBE Insurance Group Limited on its related pariy balances.
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Management, Service Contracts. Cost Sharing Arrangements

A group affiliate QBE Management Services Pty Ltd provides certain managernent services to all members of the QBE Group.
Nature of Relationships that Could Affect Operations

All outstanding shares of the Company are owned by the Parent.

Amount Deducted for Investtment in Upstream Company

Not applicable

Detzil of Investments in Affiliates Greater than 10% of Admitted Assets

The company owns 100% of QBE Insurance Corporation. This investment is recorded at its statutory equity value of $49,596,356. Summarized statutory
information for 2001 for QBE Insurance Corporation follows:

Description Amount
Admitted Assets $126,158,806
Liabilities 76,562,450
Policyholders’ Surplus §49,596,356
Net Income $1,025,415

Write for Impai Inves

Not applicable

Debt

Not applicable

Retirement Plans, Deferred Compensation and Other Postretirement Benefit Plans
Defined Benefits Plan '

The Company has a defined benefit pension plan covering substantially all of its employees. The benefits are based on years of service and the employee's
average highest three consecutive years of annual compensation. The company's funding and accounting policies are to contribute annvally an amount
which is between the minimum required deposit to the plan and the maximum deductible as calenlated by the pension actuary and to charge such
contributions to expense in the year they are deductible for income tax purposes. The company’s pension expense for 2001 and 2000 was $250,000 and
$210,730 respectively.

At December 31, 2001, the plan's accurmulated benefit obligation, determined in accordance with the Trustee funding policy using the entry age normal cost
method with frozen initial liability and valued as of January 1, 2000 {the most recent actuarial valuation date} based on an agsumed interest rate of 8.0% was
$1,923,385 including vested benefits of $1,274,390 and the fair value of plan assets was $2,048,130.

2001 Pension

Change in benefit obligation Benefits
Benefit obligation at beginning of year $1,889,758
Service cost - 170,652
Interest cost ' 141,361
Benefits paid 278,387
Benefit obligation at end of year $1,923,385

Change in plan assets
Fair value of plan assets at begimiing of year 52,058,643
Actual return on plan assets (82,126}
Employer contribution . 350,000
Benefits paid 278,387
Fair value of plan assets at end of year $2,048,130

Funded status
Unrecognized net (gain) or loss 248,855
Remaining net obligation or net asset at initial date of application (158,950)
Prepaid assets or (accrued) liabilities 214,650

Benefit obligation for non vested employees
Benefit obligation for non vested employees 131,739

Components of net periodic benefit cost
Service cost 170,652
Interest cost . 141,361
Expected return on plan assets 166,728
Amortization of unrecognized transition obligation or transition (asset) (9,935)
Total net periodic benefit cost - $135,350

Weighted average assumptions 2001

Discount rate 8.0%

Rate of compensation increase 5.0%

Expected long term rate of return on plan assets 8.0%
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| Description Cumulative Increase Current Year Increase
(Decrease) in Surplus {Deerease) in Surplus
Unrealized gain or loss $(989,028) . $(5,225,951)
Non admitted assets {1,550,473) (1,347,210)
Provision for reinsurance (338,200} (186,400)
Total increase $(2,877,701) $(6,759,561)

ANNUAL. STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Defined Contribution Plans

The company has a 401k retirement plan and matches 4% up to 6% of a participant’s annual salary. The plan is partially matching, with thle contribution gf
the company, at time of employee contribution, being fully reflected in the financial statements. The Company's contribution is expensed in the same pgnod
as the employee contribution and is $184,135 and $159,905 in 2001 and 2000, respectively. The fair market value of plan assets at December 31, 2001 is
$3,936,280.

Multiemployer Plans

Not applicable
Consolidated / Holding Company Plang
Not applicable

Postemploymen efits and Compensated Absence;

The Company has no ebligation to current or former employees for benefits after their employment but before their retirement other than for compensation
related to earned vacation. The Company's policy is all vacation is taken in the year that it is earned.

Capital and Surplus and Shareholders Dividend Restrictions and Quasi-Reorganirations

Outstanding Shares

The Company has 250,000 shares of $200 par value common stock authorized and 150,000 shares issued and outstanding. The Company has no preferred
stock authorized, issued or outstanding.

Dividend Rate of Preferred Stock
Not applicable
Dividend Restrictions

The maximum dividend, which can be paid by insurance companies domieiled in the Commonwealth of Pennsylvania to shareholders without prior approval
of the Insurance Cornmissioner, is limited to the greater of Net Income ($3,260,374) or ten percent of statutory surplus $20,152,565. Dividends are paid as
directed by the Board of Directors. Dividends paid in 2001 and 2000 were 30 and $0 respectively.

Mutual Surplus Advances

Not applicable

Company Stock Held for Speciai Purpeses
Not applicable

Changes in Special Surplus Funds

Not Applicable

Changes in Unassigned Funds

The portion of unassigned funds (surplus) represented or reduced by each item below is as follows:

The current year change displayed above excludes any cumulative effect of changes in accounting principles due to the adoption of Codification effective
January 1, 2001,

Surplus Notes

Not applicable

Quasj Reorganizations

Not applicable

Contingencies

None

Leases

Lessee Leasing Arrangements

The Parent QBE Holdings has entered into non-cancelable operating lease agreements expiring in 2004 and 2014. Lease expenses are paid by the Company
and for the year ended December 31, 2001 were approximately $814,000.

Lessor Leasing Armangements
Not applicable
information About Financial Instruments with Off-Balance-Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Financial Instruments With Off-Balance Sheet Risk

Not applicable
Financial Instruments With Concentrations of Credit Risk
Not applicable

Sale, Transfer, and Servicing of Financial Assets and Extinguishments of Liabilities

Transfers of Receivables Reported as Sales
Not appliéable
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Transfers and Servicing of Financial Asgets
Not applicable

Wash Sales

Not applicable

Gain or Loss to the Reporting Entity from Uninsured A&¥ Plans and the Uninsured Portion of Partially Insured Plans
Administrative ices Ty (A Plan

Not applicable

Administrative Services Contract (ASC) Plans

Not appticable

Medicare or Other Similarly Cost Based Reimbursement Contracts
Not applicable

Direct Preminm Written/Produced by Managing General Agents/Third Party Administrators

The Company uses managing general agents to write and administer personal auto insurance products in California. The terms of the MGA contracts give
the MGA's authority for underwriting, claims payments and adjustment, reinsurance ceding, binding authority and preminm coliection. There are no

premiurns written which individually are greater than 5% of policyholders’ surplus. Premiums written by MGA’s which are less than 5% of policyholders”
surplus total $5,915,650.

Other Items

Extraordinary Ttems

Not applicable

Troubled Debt Restructuring for Debtors
Not applicable

Other Disclosures

Nﬁot applicable

Uncollectible Premiums Receivable

At Deceniber 31, 2001 and 2000, the Company had admitted assets of $70,115,524 and $39,755,506, respectively in premiums receivable due from
policyholders, agents and ceding insurers. The Company routinely assesses the collectibility of these receivables and maintains adequate provisions. Based
upon Company experience, any uncollectible premiums receivable as of December 31, 2001 are not expected to exceed the nonadmitted amounts totaling
$264,000. The potential for any additional loss is not believed to be material to the Company’s finaneial condition. ‘

Reinsurance Accounted for as a Deposit
Not applicable
uitiple Peril Crop Insurance
Not applicable
Mezzanine Real Estate Loans
Not applicable
Health Care Receivables
Not applicable
September 11 Events

The Company experienced net losses from the World Trade Center catastrophe of approximately $3,505,683. This loss includes exposure to personal
accident, property catastrophe, property per risk and casualty treaty.

The Company’s ultimate exposure has been recognized in the financial statements 2s of December 31, 2001.
Events Subsequent K

There were no events occurring subsequent to Decernber 31, 2001 meriting disclosure.

Reinsurance

Unsecured Reinsuramee Recoverable

The Company does not have an unsecured recoverable for losses, paid and unpaid including IBNR, loss adjustraent expenses and uneamed premium with
any individual reinsures, avthorized or unauthorized, that exceeds 3% of policyholders’ surplus.

NAIC Code | Federal ID§ | Name of Reinsurer | Amount
None

Reinsurance Recoverable in Dispute

The Company does not have reinsurance recoverables for paid losses and loss adjustment expenses that exceed 5% of policyholders' surplus for an
individual reinsurer or 10% of policyholders' surplus in aggregate.

Neme of Reinsurer | 10 ﬁmg.“m;;;_’;p“te Status of Dispute
{Including ) Notification | Arbitration | Litigation
None
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

Reinsurance Assutmed and Ceded

The following table summarizes ceded and assumed unearned premiums and the related commission equity at December 31, 2001,

Assumed Ceded Assumed Less Ceded
Uneamed Commission Unearned . Commission Unearned Commission
Premiums Equity Premiums Equity Premiums Equity
Affiliates $54,298,457 $14,068,730 - - $54,298 457 514,068,730
All others 48,720,566 12,510,178 26,552,694 5,416,750 22,167,872 7,093,428
Totals i $103,019,023 $26,578,908 $26,552,694 $5.416,730 $76,466,329 $21,162,158
Direct Unearned Premium Reserve: $522,698

Certain agency agreements and ceded reinsurance contracts provided for additional or retum commissions based on the ackuzl loss experience of the
produced or reinsured business. There were no amounts accrued at December 31, 2001,

Uncollectable Reinsurance

During the most recent year, the Company wrote off reinsurance balances amounting to $154,600. These balances are shown below by Statement of Income
classification and by reinsurer.

Statement of Income Account Amount
Losses incurred $139,347
Premiums earned . (15,253)
Total $154,500
Reinsurer "Amount

Lloyds Underwriters $154,600

Total $154,600

Commutation of Ceded Reinsurance
The Company did net commute any ceded reinsurance treaties in the current year

etroactive Reinsurance

Assumed Ceded

Reserves Transferred:-

Initial Reserves (Assumed) or Ceded $50,063,457

Adjustments - Prior Year(s) (42,572,364) 798,029

Adjustments — Current Year (1,336,042} 1,746,586

Total $6,155,051 $2,544,615
Consideration (Paid) or Received:-

Initial Consideration $50,063,457

Adjustments - Prior Year(s)

Adjustments — Current Year

Current Total £50,063,457
Paid Losses (Reimbursed) or Recovered:-

Prior Year(s) 45,021,578

Current Year 2,882,627

Current Total $47,904,205
Special Surplus from Retroactive Reinsurance:~

Initial Surplus (Gain) or Loss

Adjustments - Prior Year(s)

Adjustments - Current Year

Current Year Restricted Surplus

Curruiative Total Transferred to Unassigned Funds
Cedents and Reinsurers Involved in above Transactions:-

Sequoia Insurance Co. $6,155,051 $2,544,615

Additional Information Regarding Ceded Retroactive Reinsurance Balances:
Recoverable | Recoverable Related
on Loss & > 90 Days Collateral
LAE Overdue
Payments

Balances with authorized reinsurers: None None None
Balances with unauthorized reinsurers:
QBE Insurance Limited $2,544,615 None $2,544,615

23. Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable

24. Change in Incurred Eosses and Loss Adjustment Expense

Reserves for incurred losses and loss adjustment expenses atiributable to insured events of prior aceident years have increased by $502,000. This is Jess than
1% of unpaid Tosses and loss adjustment expenses of $191,498,714 as of December 31, 2000. Increases or decreases of this nature occur as the result of
claim settlements during the current year, and as additional information is received regarding individual claims, causing changes from the original estimates
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
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of the cost of these claims. Recent loss development trends are also taken into account in evaluating the overall adequacy of unpaid losses and loss
adjustment expenses,

Intercompany Pooling Arrangements
Not applicable

Structured Settlements
Not applicable

High Deductibles
Not applicable

Discounting of Liabilities of Unpaid Losses or Unpaid Loss Adjustment Expenses
Not applicable

Asbestos/Environmental Reserves

QBE Reinsurance Corporation has exposures to both ashestos and environmental claims. The company's exposures arise from the reinsurance of General
Liability. The Company estimates the full impact of the exposures by establishing full case basis reserves on all known losses and computing incurred but
not reported based on previous experience. Due to the fact that these exposures comprise an insignificant portion of total cutstanding losses, estimation of
the IBNR for asbestos and environmental claims are combined with other causes under their respective line of business.

Ashestos Calendar Year Ending
Gross Reinsurance Basis 1997 1998 1999 2000 2001
Beginning reserves $54.000 $76,000 $64,000 $76,000 $52,000
Incurred losses and loss 40,000 62,000 106,000 89,000 208,000
adjustment expense
Calendar year payments for 18,000 74,000 94,000 113,000 110,000
losses and loss adjustment
expense
Ending reserves $76,000 $64,000 $76,000 . $52,000 $150,000
Asbestos -Calendar Year Ending
Net of Reinsurance Basis 1997 1998 1999 2000 2001
Beginning reserves $10,000 $15,000 $9,000 $11,000 $7,000
Incurred losses and loss 8,000 3,000 13,000 10,000 26,000
adjustment expense
Calendar year payments for 3,000 9,000 11,000 13,000 13,000
Tosses and loss adjustment
expense
Ending reserves $15,000 $9,000 $11,000 $8.000 $20,000
Enrvironmental Calendar Year Ending
Gross Reinsurance Basis 1997 1998 1999 2000 2001
Beginning reserves $36,000 $40,000 515,000 $55,000 $58,000
Incurred losses and loss 6,000 (24,000) 490,000 3,000 (3,000)
adjustment expense
Calendar year paymenits for 22,000 1,000 0 0 0
losses and loss adjustment
expense } :
Ending reserves $40,000 $15,000 355,000 $58,000 $55,000
Environmental Calendar Year Ending
Net of Reinsurance Basis 1997 1998 1999 2000 2001
Beginning reserves $11,000 $11,000 $4,000 $16,000 $17,000
Incurred losses and loss 3,000 (7,000) 12,000 1,000 {1,000)
adjustment expense
Calendar year payments for 3,000 0 0 0 0
losses and loss adjustment :
expense
Ending reserves $11,000 $4,000 $16,000 $17,000 $16,000

Subscriber Savings Aceounts

Not applicable

Financial Guaranty Insurance Exposures

Not applicable
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SUMMARY INVESTMENT SCHEDULE

Gross lnvestn

nent Holdings

Admitied Assets as Reported in the Annual
Statement

Invesiment Categories

1
Amount

2
Percentage

3
Amount

4
Percentage

O o ~ o

. Bonds:

. Other debt securities (excluding short-term):

. Equity interests:

. Morlgage Ioans:

. Real estate investments:

. Policy loans
. Receivables for securities
. Cash and shori-term investments
. Other invested assets .
. Total invested assets

1.1 U.S. Treasury securities

1.2 1.5, govemment agency cbligations:
1.21 Issued by U.S. govemment agencies

I PR 28,481,130

7.016

26,481,130

............................ 71.018

1.22 Issued by U.S. govemment sponsored agencies

43,750,783

1.3 Foreign government (including Canada, excluding mortgaged-backed
secutities)

10.787

43,790,783

1.4 Securities issued by states, temitories, and possessions and political
subdivisions in the U.S.:

1.41 U.S. States and tenitories general obligations

1.42 Political subdivisions of L).S. states, territories and possessions
general obligations

1.43 Revenue and assessment chligations

560,332

0.138

£60,332

0.138

1.44 Industrial development bonds and similar obligations

1.5 Mortgage-backed securities (includes residential and commercial
MBS '

1.51 Pass-through securities:
1.511 Guaranteed by GNMA

1.512 Issued by FNMA and FHLMC

1.513 Other pass-through securities

1.52 Other morigage-backed securities:
1.521 Issued by FNMA, FHLMC or GNMA,

1.522 Other mortgage-backed securities collateralized by MBS
issued or guaranteed by FNMA, FHLMC or GNMA

1.623 All other mortgage-backed securities

2.1 Unaffiliated domesfic securities {includes credit tenant loans rated by thej
SVO)

48,703,380

2.2 Unaffiliated foreign securities

11.803

48,703,380

2.3 Afflliated secuwrities

3.1 lnvestments in mutual funds

3.2 Preferred stocks:
3.21 Affiliated

1,312,982

3.22 Unaffiliated

0.323

1,312,982

3.3 Publicly traded equity securities (excluding prefemred stocks):
3.31 Affiliated ...,

48,283,374

3.32 Unaffiliated

11.894

48,283,374

40,745,073

3.4 Other equity securities:
3.41 Affiliated

10.037

40,745,073

3.42 Unaffiliated

3.5 Tangible personal propery under leases:
3.51 Affiliated

3.52 Unaffiliated

4.1 Construction and land development

4.2 Agricultural

4.3 Single family residential properties

4.4 Multifarnily residential properties

4.8 Commercial loans

5.1 Property occupied by the company

636,607

0.157

5.2 Property held for the production of income {includes
O of property acquired in satisfaction of debt) ...

636,607

5.3 Property held forsale (3 oo including
property acguired in satisfaction of debt)

193,133,147

A7 576

193,133,147

296,691

0.073

206 69+

.......................... 47 576
0.073

405,943,499

100.000

405,943,499

100.000
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1.1

1.2
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21

2.2

341
3.2

33

3.4
4.1

4.2

5.1
5.2

6.1

6.2
71
7.2

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

ts the reporting entity a member of an insurance Holding Company System consisting of two or more affiliated persans, one or more of which
is an insurer?

If yes, dlid the reporting entity register and file with its domiciliary State [nsurance Commissioner, Director or Superintendent, or with such
regulatory official of the state of domicite of the principal insurer in the Holding Company System, a registration statement providing
disclosure substantially similar to the standards adupted by the National Asscciation of Insurance Commissicners {(NAIC) i its Model
Insurance Holding Company System Regulatory Act and model regutations pertaining thereto, or is the reporting entity subject o

Yes [X] No[ ]

standards and disclosure requirements substantially similar to those required by such Act and regulations? Yes [X]Ne] JNAT )
State Regutating? Pennsylvania.........ccv..
Has any change been made during the year of this statement in the charter, by-laws, arlicles of incorporation, or deed of setflement of the
reporting entity? Yes[ ] No{X)
i yes, date of change:
If not previously filed, funish herewith a certified copy of the instrument as amanded.
State as of what date the latest financial examination of the reparting entity was made or is being made. 1213111897
State the as of date that the latest financial examination report became available from either the stata of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released, 121311997
State as of what date the latest financial examination report became avallable to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination {balance
sheet date). DG/ 2312000
By what depariment or departments? Pennsylvania
During the period covered by this statement, did any agent, general agent, broker, sales representative, non-affiliated salesfservice
arganization or any combination thereof under common contre! (other than salaried employses of the reporting entity), receive credit or
commissions for or control a substantial part {more than 20 percent of any majer line of business measured on direct
premiums) of: 4.11 sales of new business? Yes [ ] No[X]
’ 4.12 renewals? Yes [ ] Ne[X]
During the period covered by this staterent, did any sales/service organization owned in whole or in part by the reporling entity or an affiliate,
receive credit or commissions for or control a substaniial part (more than 20 percent of any major line of business measured on direct
premiums} of: ' 4.21 sales of new business? Yes [ ] No[X]
4,22 renewals? Yes [ ] No[X]
Has the reporting entity been a party fo a merger or consoligation during the period covered by this statement? Yes [ ] NofX]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased o exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
Has the reporting entity had any Certificates of Authority, licenses or registrations (including carporate regisiration, if applicable) suspended or
revoked by any governmental entity during the reparting period? (You need not report an action, either formal or informal, if a confidentiality
clause is part of the agreement.) Yes [ } No[X]

If yes, give full information
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity?
if yes,

7.21 State the percentage of foreign contro;

Yes [X] No[ ]

100.0

7.22 State the nationality(s) of the foreign person(s) or entity(s) or if the entity is a mutual or reciprocal, the nationality of its
manager or attomey in fact; and identify the type of entity(s) (e.g., individual, corporation or govemment, manager or
atlomey in fact).

1 2
Nationality Type of Entity

Australian Corporat fon
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11.

12.
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12.2

123

124
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15.

16.

17.

i8.2

19.1

19.2

20.1

20.2

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

GENERAL INTERROGATORIES

(continued)
What interest, direct or indirect, has this reporting entity in the capital stock of any other insurance company?
100% Ownership in QBE Insurance Corporation, a Delaware Corporation
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
PricewaterhouseCoopers - 1301 Avenue of the Americas NY, NY 10019-6013

What is the name, address and affiliation (officeremployee of the reporting entity or actuaryiconsultant associated with a(n) actuarial
consulting firm) of the individual providing the statement of actuarial epinion/certification?
John R. Ferrara (FCAS) (MAAA): Senior Vice President & Chief Actuary - Wall Street Plaza: 88 Pine Street.,, NY, NY 10008
Except for retirement plans generally applicable to its staff employees, has the reporting entity any agreement with any person, other than
contracts with its agents for the payment of commissions whereby it agrees that for any service rendered or to be rendered, that he/she

shall receive directly or indirectly, any salary, compansation or emolument that will extend beyond a period of 12 months from the date of
the agreement?

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the vear in the United States Manager or the United States Trustees of the reporting entity?

Does this staternent contain all business transacted for the repotting entity through its United States Branch on risks wherever located? ...
Have there been any changes made to any of the trust indentures during the year?

If answer 1o (12.3) is yes, has the domiciliary or entry state approved the changes? Yes |

Have the instructions for completing the blank required by this department been followed in every detail?

BOARD OF DIRECTORS

Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinate committee
thereof?

Does the reparting enfity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate commitiees
thereof?

Did any person while an officer, director, or trustee of the reporting entity receive directly or indirectly, during the pericd covered by this
statement, any commission on the business fransactions of the repaorting enfity?

Has the reporting entity an established procedure for disclosure fo its board of directors or trustees of any material intevest or affiliation on the
part of any of its officers, directors, trustess or responsible employees which is in or likely to conflict with the officlal duties of such person?.

FINANCIAL

Yes [ 1 No[X]
Yes | ] Nof ]
Yes [ ] No[ ]
IR [ JNAT ]
Yes [X] No[ ]

Yes [X] Mo |

Yes [X] Mo [ ]

Yas |

] Mo [X]

Yes [X ] No | ]

Total amount loaned during the year (inclusive of separate accounts, exclusive of policy loans): 18.11 To directors or other officers ..
18.12 To stockholders not officers ...

18,13 Trustees, supreme or grand
{Fraternal only)

Total amount of loans outstanding at end of year (inclusive of separate accounts, exclusive of policy

18,22 To stockholders not officers ...

18,23 Trusises, supreme or grand

$

$

$

loans); 18,21 Ta directors or other officers .. $
$.

(Fratemat only) §

Were any of the assets reported in this statement subjeci to a contractual obligation to fransfer to another party without the liability for such

obligation being reported in this statement? Yes [ ] Mo [X}
If yes, state the amount thereof at December 31 of the cument year, 18.21 Rented from others $
‘ 19.22 Borowed from others $
19.23 Leased from others $
19.24 Other $
Disclose in Notes to Financial Statements the nature of each of these obligations.
Does this statement include payments for assessments as described in the Annual Staterment Instructions other than guaranty fund or
guaranty association assessments? Yes [ ] No[X]
If answer is yes, 20,21 Amount paid as losses or risk adjustment ... 3
20.22 Amount paid as expenses $
20.23 Other amounts paid $
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

GENERAL INTERROGATORIES

{continued)
INVESTMENT
21.1 List the following capital stock information for the reperting entity:
1 2 3 4 ] [
: Number of Shares Number of Shares Redemption Price if ; is Dividend Rate Are Dividends
Class Authorized Outstanding Par Value Per Share | Stack is Callable Limited? Cumulative?
Yes No Yes HNo

Prefemed S I A [ 11
Common 250,000 150,000 200.000 XXX XXX XXX KAX XXX

22.1. Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in

the actual passession of the reporting entity on said date, except as shown by Schedule € - Part 2 - Special Deposits? ..o Yes [ ] No[X]
22.2 If no, give full and complete information relating thereto:
Maintained in Custodian Accounts at Brown Brothers Harriman & Co.
23,1 * Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the curent year not exclusively under the
contro! of the reporting entity, except as shown on the Schedule E - Part 2 - Special Deposits; or has the reporting entity soid or transferred
any assels subject to 2 put option contract that is currently in force? (Exclude securities subject to Interogatery 23.2} .o Yes [ ] No[X]
23.2 Ifyes, state the amount thereof at December 31 of the current year: 23.21 Loaned to others §
23.22  Suhject to repurchase agreements $
23.23 Subject to reverse repurchase agraements $
23.24 Subject fo dollar repurchase agreements $
23.25 Subject to reverse doltar repurchase agreements ... $
23.26 Pledged as collateral $
23.27 Placed under option agreements $
2328 Lefter stock or other securities restticled astasale .. §
23.28 Other $
23.3 Foreach category above, if any of these assets are held by others, identify by whom held:
23.31 23.35
2332 23.36
23.33 23.37
23.34 23.38
23.39
For categories (23.21) and {23.23) above, and for any other securities that were made available for use by another person during the year
cavered by this statement, attach a schedule as shown in the instructions to the annual statement.
23.4 For category (23.28) provide the following:
1 2 3
Nature of Restriction Deseription Amount

241 Daes the reporting entity have any hedging transactions reporied on Schedule DB?

24.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

1f no, attach a description with this statement.

28,4 Were any preferred stocks or bonds owned as of December 31 of the cutrent year mandatorily convertible into equity, or, at the aption of the

issuer, convertible into equity?
25.2 If yes, state the amount thereof at December 31 of the current year.

Yes |

Yes [ ] Mo [X]
INc [ FTMAL ]

Yes [ ] No {X]
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

GENERAL INTERROGATORIES

(continued)
OTHER
26.1 Amount of payments to ‘Trade Associations, Service Organizations and Statistical or Rating Bureaus, if any? $ 151,889
26,2 List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to Trade
Associations, Service Organizations and Statistical or Rating Bureaus during the pericd covered by this staternent.
1 2
Name Amount Paid
A.M. Best Company, Inc 76,577
271 Amount of payments for legal expenses, if any?. $ 361,733
27.2 List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses during
the period covered by this statement.
1 2
Name : Arnount Paid
Edwards & Angefl, LLP 290,865
28.1 Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any?.......%
282 List the name of the firn and the amount paid if any such payment represented 25% or more of the total payment expenditures for in
connection with matters before legislative bodies, officers or departments of government during the period covered by this statement,
1 2
Name Amount Paid
29. What officials and heads of departments of the reporfing entity supervised the making of this report?
Chief Financial Officer and Controller
] Mo [X]

30.1 Has any direct new business been solicited or written in any state where the reporting entity was not licensed?, Yes |

30.2 if yes, explain
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

GENERAL INTERROGATORIES

{continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement Insurance in force? Yes [ ] No[X]

if yes, indicate premium earned on U. S. business only $

What portion of Htem (1.2) is not reported on the Medicare Supplament Insurance Experience Exhibit?
1.31 Reason for excluding

indicate amount of eamed premium attributable to Canadian and/or Cther Alien not included in Hem (1.2} above. $
Indicate total incurred claims on 2!t Medicare Supplement Insurance. T
Individual poficies:
Most current three years:
1.81 Total premium eamed
1.62 Total incurred claims 3
1.63 Number of covered lives $
All years prior to most current three years:
1.64 Total premium eamed $....
1.65 Total incurred claims . %
1.66 Number of covered lives $
Group policies:
Most current three years:
1,71 Total pramium eamed $
1.72 Total incurred claims
1.73 Number of covered lives
All years prior to most current three years:
1.74 Total premium eamed ; $
1,75 Total incurred claims $
1.76 Number of covered lives 8
Does the reporting entity issue both participating and non-participating policies? Yes [ ] Mo[X]
If yes, state the amount of calendar year net premiums written on: ‘
2.21 Participating policies: $
2.22 Non-participating poficies: $
For Mutual Reporting Entities and Reciprocal Exchanges Only:
Does the reporting entity issue assessable policies? Yes [ ] Not
Does the reporting entity issue non-assessable policies? Yes [ ] No [
If assessable policies are issued, wiat is the extent of the contingent liability of the policyholders?, %
Total amount of assessments laid or ordered to be laid during the year on deposit.notes or contingent premiums?. $
For Reciprocal Exchanges Only:
Does the Exchange appoint kocal agents? : Yes | ] Nof |
If yes, is the commission paid: ‘
4.21 out of Attomey's-in-fact compensation................ Yes [ JNo [ TNA ]
4.22 as a direct expense of the Exchange........... Yes [ JNo [ TNAT }
What expenses of the Exchange are not paid out of the compensation of the Attomey-in-fact?

Has any Atomey-in-fact compensation, contingent on fulfliment of certain conditicns, been defarred?. ' Yfes [ ] N[ 1

If yes, give full information

What provision has this reporting enfity made to protect itself from an excessive loss in the event of a catastrophe under a workers'

compensation contract issued without limit of loss?
None [ssued
Describe the method used to estimate this reporting entity’s probable maximurm insurance loss, and identify the type of insured exposures

comprising that probable: maximum loss, the locations of concentrations of those exposures and the extemnal resources {(sush as
consulting firms or computar software models), if any, used in the estimation process.

Gat Map Mode!lng System
What provision has this reporting entity made (such as a catastrophic refnsurance program) fo protect Hself from an excessive loss arising

from the types and concentrations of insured exposures comprising its probable maximum property iNSUraNEe o582 .. omesrarrrereens
The company pariicipates in comprehensive catastrophic reinstrance protect ion

Doss the reporting enfity carry catastrephe reinsurance protection, with provision for at least one reinstatement, in an amount sufficient to
cover its estimated probabie maximum loss attributable to a single loss event or scourrence? Yes [X] Mo ]

If no, describe any arrangements or mechanisms smployed by the reporting entity to supplement its catastrophe reinsurance program of to
hedge it s exposure to unreinsured catastrophic loss.

Has this reporting entity reinsured any risk with any other entity under a quota share refnsurance coniract which includes a provision which
would limit the reinsurer's losses below the stated quota share percentage {e.g., a deductible, a loss ratio corridor, a Toss ratio cap, an
aggregate limit or any similar provision)?. Yes [ ] Mo [X]

1f yes, indicate the number of reinsutance contracts containing such provisions:
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES (continued)

Has this reporting entity reinsured any risk with any other entity and agreed to release such entity from liabiity, in whole or in part, from any
loss that may ocour on the risk, or portion thereof, reinsured?.
If yes, give full information

I the reporting entity has assumed risks from another entity, there should be charged on account of such reinsurances a reserve equal to
that which the original entity would have been required to charge had it retained the risks. Has this been done?

Has this reporting entity guaranteed policies issued by any other entity and now in force?,
if yes, give full information

If the reporting entity recorded accrued retrospective premiums on insurance contracts on Line 10.3 of the assets schedule, Page 2, state
{he amount of comesponding liabilities recorded for; '
10.11 unpaid losses.

Yes [ ] Ne[X]

Yes [X] No [ INA[]
Yes [ ] No[X]

0 15

10.12 unpaid underwriting expenses {including loss adjustment expenses)

Of the amount on Line 10.3 of the assets schedule, Page 2, state the amount which is secured by letters of credit, coltateral and other
funds.

If the reporting entity underwrites commercial insurance risks, such as workers’ compensation, are premium or promissory notes accepted
from its insureds covering unpaid premiums and/for unpaid losses?

If yes, provide the range of interest rates charged under such notes during the period covered by this statement:
10.41 From

Yes { [ Mo XJHA [ )
%

10.42 To,

%

Are letters of credit or collateral and other funds received from insureds being utilized by the reporting entity to secure premivm or
promissory notes taken by the reporting entity, or to secure any of the reporting entity’s reported direct unpaid loss reserves , including
unpaid losses under deduciible features of commercial policies?,

Yes [ ] No[X]

If yes, state the amount theraof at December 31 of the current year.
10.61 Letters of credit : : $
10.62 Collateral and ather funds $
What amount of instaliment notes is cwned and now held by the reporting entity?. %
Have any of these notes been hypothecated, sold or used in any manner as security for money loaned within the past year?.,......oveeeeeeees Yes | ] No[X]
If yes, what amount?. $
Largest net aggregate amount insured in any one risk (excluding workers' compensation): VO 1,000,000

Does any reinsurance contract considered in the calculation of this amount include an aggregate limit of recovery without also including
reinstaternent provision?
State the number of reinsurance contracts (excluding individual facultative risk certificates, but including facultative programs, automatic
faciliies or facuitative obligatory contracts) considered in the caleulation of this amount,

Yes [ ] No[X)
1

(a) Has this reporting entity guaranteed any financed premium accounts?.
If yes, give fll information

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly?
14.11 Name of real estate holding company

Yes { ] No[X]

Yes [ ] Mo [X]

14.12 Number of parcels involved

14,13 Total book/adjusted carrying value $
If yes, provide explanation: '
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dotlars only, no cents; show percentages to one decimal place, i.e. 17.6.

1

2 3 4 5]
2001 2000 1659 1088 1897
Gross Premiums Written (Page 9, Part 2B, Cols. 1, 2 & 3}
1, Liability Lines (Lines 11.1, 11.2, 16, 17.1,17.2, 18.1,
18.2,19.1, 19.2 & 18.3, 19.4) 708,772 e 64,850,439 22,298,048 7,338,818 | 1,525,670
2. Property Lines (Lines 1, 2,8, 12, 24 & 26)..eoooroece e 41,951 469 | 33,611,405 ..o 18,704,379 | 13,574,167 | 10,963,495
3. Property and Liability Combined Lines (Lines 3, 4, 5, :
8,228&27) 55,112,204 1. 22,985,310 | 20,794,462 |................. 21,534,415 | 11,250,553
4, Al Other Lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
29 & 33) 36,771,812 | 32,135,903 Lo 37,544,223 | 26,058,250 1................. 22 417 817
5. Non-proportional Reinsurance Lines (Lines 30, 31 &
32) 76,103,147 64,060,653 65,763,550 50,605,535 49,346,977
6. Total (Line 34) 328,045,494 4. ... 217,643,710 | 165,104,691 L. 7119,111,185 | 95,504,312
Net Premiums Written (Page 8, Part 2B, Col. 6)
7. Liability Lines (Lines 11.1, 11.2, 18, 17.1, 17.2, 18.1,
18.2,19.1,19.2 8 19.3, 19.4) 80,800,367 {...eoeeo 43,963,882 {.............. 19,185,087 1. 6,705,357 | 1,525,670
8. Property Lines (Lines 1, 2,9, 12, 21 & 26) 25,868,052 22,466,606 15,283,430 | 13,387 173 | 10,963,495
9. Property and Liability Combined Lines (Lines 3, 4, 5,
B, 22820 39,282,838 | 15,316,781 Lo 16,163,426 |.rreecuenne 21,534,415 | ............ 11,250,553
10. All Other Lines (Lines 6, 10, 13, 14, 15, 23, 24, 28,
20 &38) 31,204,126 [ 30,287,831 [ 36,327,243 | 25,279,985 L. 21,178 646
11. Non-propertional Reinsurance Lines (Lines 30, 31 &
32) 59,329,625 56,613,513 58,186,032 43,060,098 41,812,635
12. Total (Line 34) 236,575,108 [ 168,648,813 |...proeeenens 145,145,218 |............. 108,967 028 |............. 86,730,999
Statement of Income (Page 4) ,
13. Net Underwriting Gain or (LoSS) (LR 7) e (24,026,088)[............ (15,300,033} F ..o (12,748,708} |.ooceeeee e [ J4T PRI E—— 178,060
14. Net Investment Gain or (Loss) (Line 10} 20,808,070 13428014 | 15,137,765 [ 15,100,481 | 15,329,764
15. Total Other Income (Line 14) (154,600} (1,132,635) (23,140}
18. Dividends to Policyholders (Line 16)
17. Federal and Foreign Income Taxes Incurred (Line .
18) {111,744 (725,559) 83,787 2,998,987 4,456,835
18. Net Income {Line 19} : {3,260,874) | ..commrrino (1,151,460} |..ovveeerereeennnn T, 174,640 8,819,960 11,050,989
Balance Sheet Lines (Pages 2 and 3) .
19, Total Admitted Assets (Page 2, Line 25, Col. 3) ......... Lodr2n e | 415,428,783 |.........367,016,484 | ... 342,359,775 | 316,396,400
20. Aggnlts;g)Balances or Uncollected Premiums (Page 2,
ol.
20.1 In Course of Collection (Line 10.1) 70,115,524 [ 39,755,506 f.......ooreo...e. 43,021,550 |...........34,334,826 |.............. 22,173,360
20.2 Deferred and Not Yet Due (Line 10.2)
20.3 Accrued Refrospective Premiums {Line 10.3)
21. Total Liabilities {Page 3, Line 23) 345,697,017 | 264,308,779 |.............214,367 951 | 192,003,336 | 177,767,413
22, Losses (Page 3, Lines 1and 2) ooooooceeesrrnes oo 208,507 145 {.............. 188,537,126 |..........160,714,881 [....._.140,357,202 [.ceeeen. 133,143,817
28. Loss Adjustment Expenses (Page 3, Line 3) 8,721,408 7,934,014 BT | 5,142,371 | 4,493,585
24. Uneamed premiums (Page 3, Line 9) 76,989,027 |............53,107 684 { ... ....36,814780 }.. ... 30,634,495 [ 20,943,581
25. Capital Paid Up (Page 3, Lines 25 & 26).........cmvemmenrer foremememrmememmes 30,800,000 pooreeeeee. 30,000,000 % ... 30,000,000 §................. 30,000,000 |.coemmnns 30,000,000
26. Surplus as Regards Policyholdars (Page 3, Line 32) ... 201,525,650 | 151,120,004 | .............. 152,648,543 |............... 150,356,439 [l 138,598,487
Risk-Based Capital Analysis
27. Total Adjusted Capital 201,525,655 | 151,120,004 |............. 152,648,543 |............... 150,356,439 138,508,467
28. Authorized Control Level Risk-Based Capital 52,610,681 33,686,385 28,868,180 17,532,593 [ 16,350,320
Percentage Distribution of Cash and Invested Assets
{Page 2, Col. 3} (Line divitfiizg I;y Page 2, Line 9, Col. 3) x
29. Bonds (Line 1) 299 |. 65.4 74.9 7.8 59.0
30. Stocks (Lines 21 & 2.2) 223 ot 13.4 14.4 8.8 7.9
31. Mortgage Loans on Real Estate (Lines 3.1 and 3.2)
32. Real Estate {Lines 4.1, 4.2 & 4.3) 0.2 0.2
33, Cash and Shori-Term Investments (Line 5) 478 20.0 10.6 13.3 331
234, Other Invested Assets (Line 8)
36, Receivable for Securities {Line 7).
36. Aggregate Write-Ins for Invested Assets {Ling 8} _.._.. 0.1
37. Cash and Invested Assets (Line 9) 100.0 100.0.... 1000 100.0, 100.0.
investments in Parent, Subsidiaries and Affiliates
38, Affg.ﬁtes)Bonds (Schedule D, Summary, Line 25,
39, Affiliated Preferred Stocks (Schedule D, Summary,
Line 39, Col. 1) : 1,312,982 1,480,550 1,478,609 |\ 1,439,009 ..o 1,189,660
40. Affiliated Comron Stocks (Schedule D, Summary, :
Line 53, Col, 2) 48,283,374 24,753,786 24736784 | 24,389, 277 oo 20,201,246
41. Affiliated Short-Term Invastments (subtotals included
in Schedule DA, Part 2, Col. 5, Line 11)
42, Affiliated Mortgage Loans on Real Estate
43. All Other Affiliated
44. Total of above Lines 38 to 43 49,596,356 26,234,336 26,215,373 25,828,286 |................21,380,906
45. Percentage of investments in Parent, Subsidiaries .
and Affiliates to Surplus as Regards Policyholders
{Line 44 above divided by Page 3, Cel. 1, Line 32
x 100.0) 24.6 17.4 17.2 7.2 15.4
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

-FIVE-YEAR HISTORICAL DATA

{Continued)

1
2001

2
2000

3
1999

1998

1987

46,
47. Dividends to Stockholders {Line 32)
48,

Gross Losses Paid (Page 10, Part 3, Cols. 1 & 2)

49,

60.
§1.

52
53,

54,

85,

56.
57.

58.
59.

60.

[Qperating Paercentages (Page 4) (Line divided by Page 4,

&1,
62.
63.
64.
66.

66,

&7,

68.

69.

70.

71,

72,

Capital and Surplus Accounts (Page 4)

Net Unrealized Capital Gains or (Losses) (Line 22)__|

.................. {5,225,951)

(339,361) |-

1,138,558

................... 2,437,360

.................... 1,000,289

Change in Sumplus as Regards Policyholders for the
Year (Line 35)

50,405,651

Liability Lines (Lines 11.1, 11.2, 16, 17.1, 17.2, 18.1,
18.2,18.1,19.2 & 19.3, 19.4)

41,171,940

Property Lines (Lines 1, 2, 9, 12, 21 & 26}

Property and Liability Combined Lines (Lines 3, 4, 5,
8,22827)

18,601,210

Alt Other Lines (Lines 10, 13, 14, 15, 23, 24, 28, 29
&33)

Non-Proportional Reinsurance Lines (Lines 30, 31 &
32) .

................ 26,101,404
55,287 525

24,085,208 |....

(1,528,539}

11,457,421
ey 79,299 |

10,934,298
26,762,876

47,264,579

.................... 2,292,104

10,070,747
.................. 13,623,795
.................. 26,692,087
35,588,984

.................. 11,757,952

.................... 1,448,011
.................... 9,230,157

.................... 7,664,226
.................. 17,882,804
27,042,600

................. 12,280,655

.................... 2,623 691
.................... 7,869,934

.................... 3,743,769
.................. 13,251,063
19,503,313

Total {Line 34)

166,247 437

Net Losses Paid (Page 10, Part 3, Col. 4)

Liability Lines (Lines 11.1, 11.2, 16, 17.1, 17.2, 18.1,
18.2,19.1,19.24 19.3, 18.4)

30,888,176

Property Lines (Lines1,2,9,12, 21 & 26) .o
Property and Liability Combined Lines {Lines 3, 4, 5,

.................. 18,271,131

8,228 27)
All Other Lines (Lines 10, 13, 14, 15, 23, 24, 28, 20
833)

14,156,075

24,024,986

‘Non-Proportional Reinsurance Lines (Lines 30, 31 &
32)

48,835,496

................ 105,898,472

.................... 8,994,480 [
.................... 6,819,432

6,680,972 |.oirnnne
23,438,940 1.

34,452,300

I 90,468,125

4,203,798
.................... 8,113,391

1,154,365
26,435,359
- 27,820,762

.................. 63,268,798

.................... 1,333,443
.................... 8,455,640

.................. 17,777,848
22,853 410

.................... N 2 —

.................. 46,991,170

-.:3,487 ,820
.................. 12,977 526
14,586 715

Total (Line 34)

136,175,864

Line 1} x 1000

Premiums Earmned {Line 1)

100.0,

100.0

80,386,124 1o

7,727 685

100.0

.................. 57,918,149

100.0,

.................. 40,544,282

100.0,

8.8

68.1

Losses Incurred (Line 2)
Loss Expenses ncurred {(Line 3)

5.8

5.0

71.5
5.4

4.2
5.4

64.0°
5.4

QOther Underwriting Expenses incurred (Line 4)

36.5

37.0

32.3

33.6

29.4

Net Underwriting Gair or (Loss) (Line 7)

(11.3)

{10.0)

(9.2)

(3.2)

8.2

Other Percentages

Other Underwriting Expenses to Net Premiums
Written (Page 4, Lines 4 + 5 - 14 divided by Page
9, Part 28, Col. 6, Line 34 x 100.0)

Losses and Loss Expenses Incurred fo Premiums
Eamed (Page 4, Lines 2 + 3 divided by Page 4,
Line 1 x 100.0)

746

73.1

0.7

£9.6

70.4

Net Premiums Written to Policyholders’ Surplus
(Page 9, Part 2B, Col, 6,
Line 34 divided by Pege 3, Line 32, Col. 1 x 100.0)

117.4

111.6

B2.6

One Year Loss Development {000 omitted)

Development in Estimated Losses and Loss
Expenses Incurred Prior to Current Year
(Schedule P - Part 2 - Summary, Line 12, Col. 11)

(9,998)

4,586

2.4

(3.110)

(2,242)

Percent of Development of Loss and Loss Expenses
Incurred to Policyholders’ Surplus of Previous
Year End (Line 69 above divided by Page 4, Line
20, Col, 1x100.0)

(6.6}

3.0

{2.2)

Two Year Loss Development (000 omitted)

Development in Estimated Losses and Loss
Expenses Incurred Two years before the current
year and pricr year (Schedule P, Part 2 -
Summary, Line 12, Col. 12)

(3,583)

(4.652)

(7,847)

{2,789)

.............................. {1.8)

(1,978)

Percent of Development of Loss and Loss Expenses
Incurred fo Reported Policyholders' Surpius of
Second Previous Year End (Line 71 above divided

by Page 4, Line 20, Col. 2 x 100.0}

2.3

(3.1

(5.5)

(2.2)

(1.9}
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EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14 Data)

I

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

NAIC Group Code 0796 BUSINESS IN THE STATE OF Consolidated DURING THE YEAR 2001 NAIC Company Code 10219
Gross Premiums, Ingluding Policy and 3 4 5 8 7 8 9 10 11 12
Membership Fegs, Less Relurn
Premiums and Premiums on Policies not
Taken Dividends Paid 'Direct Direct Direct Defense | Direct Defense | Direct Defense

) 1 2 or Credited fo Uneamed Losges Paid and Cost and Cost and Cost Commissions

Direct Premiums | Direct Premiums | Policyholders on Premium {daducting Direct Losses Direct Loeses Containment Containment Containment and Brokerage | Taxes, Licenses

Line of Busingss Writteri Eamed Direct Business Reserves salvage) Incurred Unpaid Expense Paid_ ¢Expense Incurred § Expsnse Unpaid Expenses and Fees
1. Fire JEURUURNRY SEPRTUUPRNN BRSO 1 S

2.1 Alliedlines... ...

2.2 Multlple peril crop ...

2.3 Federal flood ... .

3. Farmowners multiple peril.

4. Homeowners maltiple peril

6.1 Commercial multiple peril (non—haiﬁlllty pumon) .......

5 2 Commercial multiple peﬁf (frabmty pcrt(on)

Mortgage guaranty

8. Ocean marine ..

8. Inland marine .....

10. Financial guaranty .... .
11.  Medical malpractice ...

12. Earthquake ...
13. Group accident and health
14. Credit A & H {group and individual}

16.1 Coliactively renewable A&H ... ..
5.2 Non-cancellable A& H ...

15.3 Guaranieed renewable A& H oo
15.4 Non-renewable for stated reasons only

16.5 Otheraccidant only ..o,

15.6 All other A & H
15.7 Fedaral employees health benefils program premium............. }

16. Workers' compensation ...

17, Other liability __

18. Products liability ...
19.1 Private passenger auto no-fauit {persona! injury protection) ......

18.2 Other private passenger auto liability

19.3 Commercial auto no-fault {personal injury protection)

LATOLN3 L

5,016,474

19.4 Other commercial auto liability ..., ...
21.1 Private passenger auto physlcal damage . ... ...

3 1,787,234

2.2 Commercial auto physical damage
22, Aircraft (al! penls)

23. Fidellty ...

24. Surefy..

26. Burglery and theft ...

27. Boller and machinary ...
. Credit.............

. Aggregate write-ins for o!her fines of BUSNGss ............ ...

597 508 |

5,571,993

TOTALS ()
DETAILS OF WRITE-INS

almng write-ins for Line 33 from overflow page ......

3329. Totals (Lines 3301 thru 3303 plus 3398)(Ling 33 above)
(a) Financa and service charges notincluded inLine 11034 3
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11
12,
13

. Total profit (loss) on sales, Part 3, Column 14
. Increase (decrease) by forsign exchange adjustiment:

. Bookadjusted camying value at end of curent period
. Total valuation allowance
. Subtotal (Lines 8 plus 9)
. Total nonadmitted amounis
. Statement value, current period (Page 2, real estate lines, cument period)

. Amount loaned during yean
2.1 Actual cost at time of acquisitions NNE
2.2 Additional investment made after acquisitions .........oeeeeeee LML Nl - N

. Accrual of discount and mortgage interest points and commitment fees
. Increase (decrease) by adjustment
. Total profit {loss) on sale

. Amortization of premium
. Increase (decrease) by foreign exchange adjustment
. Book valuefrecorded investment excluding accrued interest on mortgages owned at end of current period
. Total valuation aflowance

. Bool/adjusted carrying value of long-term invested assets owned, December 31 of prior year

. Cost of acquisitions during year.
2.1 Actual cost at time of acquisitions NNE
2.2 Additional investment made after acquisitions ..o . XR..N A

. Accrual of discount
. Increase (decrease) by adjustment
. Total profit {loss) on safe

. Increase {decrease) by foreign exchange adiustment
. Book/adjusted carrying value of long-term invested assets at end of curent period
. Tatal valuation allowance
. Subtota! {Lines 9 plus 10)
. Tolal nonadmitied amounts
. ‘Statement value of long-term invesied assets owned at end of current period

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE A VERIFICATION BETWEEN YEARS

. Increase {decrease) by adjustment:

21 Totals, Part 1, Colurmn 10

2.2 Totals, Part 3, Column 7

. Cost of additions and permanent improvements:

4.1 Totals, Part 1, Colurnn 13.

4.2 Totals, Part 3, Column 8

6,1 Totals, Part 1, Column 11

6.2 Totals, Part 3, Column 8

. Bool/adjusted carrying value, December 231, prior year (prior year statement). §59,210
{22,805)
. Cost of acquired, (Totals, Part 2, Column. 6, net of encurmnbrances (Column 7) and net of additions and permanent improvements (COUMN 8) ...
. Amounts received on sales, Part 3, Column 11 and Part 1, Column 12
636,605
636,605
636,605

SCHEDULE B VERIFICATION BETWEEN YEARS

. Book valuefrecorded investment excluding accrued interest of mortgages owned, December 31 of prior year

Amounts paid on account or in full during the year

Subtotal {Lines 9 plus 10)

Total ngnadmitted amounts

Statement value of mortgages owned at end of current period

SCHEDULE BA VERIFICATION BETWEEN YEARS

Amounts paid on account or in full during the year

Amortization of premium

25




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - SUMMARY BY COUNTRY

26

Long-Term Bonds and Stocks OWNED December 31 of Current Year
1 2 3 4
Boolk/Adjusted
Description Carrying Value Fair Value (&) Actual Cost Par Value of Bonds
BONDS 1. United States ... b d 2,271,973 | 73,610,241 | 72,244 313 L. 71,625,000
Governments 2. Canada
{Including all obligations 3. Other Countrigs
guaranteed by govemments) 4. Totals - 72,271,913 73,610,241 72,244 373 71,525,000
States, Territories and 5, United States
Possessions 6. Canada..
(Direct and guaranteed) 7. Other Countries
8. Totals
Political Subdivisions of States, 9. United States.
Tenitories and Possessions 16. Canada
{Direct and guaranteed) 11.  Other Countries
12. Totals
Special revenue and special
assessment obligations and all 13, United States 560,332 575,000 566,125 Lo 500,000
non-yuaranteed obligations of 14, Canada
agencies and authorities of 15, Other Couniries
govemments and their politica
subdivisions 16.  Totals 560,332 575,000 566,125 500,000
Public Utilities (unaffiliated) 17.  United States
18, Canada
19. _Gther Countries
20.  Totals
Industrial and Miscellanecus 21, United States ..o ] e 48,703,381 |.oo.......40,006,909 { ... .. 40,300,683 i .. ....48,385,000
and Credit Tenant Loans 22, Canada
(unaffiliated) 23.  Other Countries
24, Tolals 48,703,381 49,096,999 49,390,683 48,385,000
Parent, Subsidiaries and Affiliates 25, Tolals
26. Total Bonds 121,535,626 123,282,240 122,201 181 120,410,000
PREFERRED STQCKS 27. United States
Public Utilities (unaffiliated) 28. Canada
: |_29. Other Countries
30.  Totals
Banks, Trust and Insurance 3. United States
Companies 32. Canada
(unaffiliated) 33. _Other Countries
34. Totals
| Industrial and Miscellaneous 35. United Stetes
(unaffiliated) 36. Canada
37. Other Countries
38. Totals
Parent, Subsidiaries and Affiliates 39. Totals 1,312,982 1,312,982 1,312,982
) 40. Total Preferred Stocks 1,312,982 1,312,982 1,312,982
" COMMON STOCKS 41, United States
Public Utilities (unaffiliated) 42, Canada
43. Other Countries
44, Totals
Banks, Trust and Insurance 45. United States 3,223,563 3,223,563 3,630,541
Companies {unaffiliated) 46. Canada
47, Other Countries
48, Tofals 3,223,563 3,223 963 3,630,541
Industrial and Miscellaneous 49,  United States 38,215,315 36,215,315 37,932,959
{unaffiliated) 80. Canada
51, QOther Countries 1,306,196 1,308,198 1,737 111
52, Tolals 37,521,511 37,521,511 39,670,070
Parent, Subsidiaries and Affiliates 53. Totals 48,283,374 48,283,374 48,283,374
54. _Total Common Stocks 89,028,448 80,008 448 91,583,985
55. Total Sfocks 90,341,430 90,341,430 92,896,967
56. Total Bonds and Stocks 211,877,056 213,623,670 215,098,148
{a) The aggregate value of bonds which are valued at other than actual fairvalue is$ .../ £6,013,315 .
SCHEDULE D - VERIFICATION BETWEEN YEARS
1. Book/adjusted carrying value of bonds and stocks, prior 6. Foreign Exchange Adjustment:
year 261,545,998 6.1 Col. 17, Part1
2, Costofbonds and stocks acquired, Col. 6, Part 3 ... 224,612,692 6.2 Col. 183, Part 2, Sec. 1
3, Increase (decrease) by adjustment: 6,3 Col, 11, Part 2, Sec. 2
3.1 Col. 16, Part1 (231,096) 6.4 Col. 11, Part 4 :
3.2C0l. 12, Part 2, Sec. 1 ....eeee corvrmarsencnerened 167, 568) 7. Bookadjusted carrying value at end of current period ...........oc.ceees 211,877,056
3.3Cok10,Part2,8ec. 2 o {4,399,442) 8. Total valuation allowance
3.4 Col, 10, Part 4 {685,651) (5,483,797} 9. Sublotal (Lines 7 plus 8) 211,877,056
4.  Total gain (loss), Col. 14, Part 4 5,905,518 10. Total nonadmitied amounts
5, Deduct consideration for bonds and stocks disposed of 11.  Staternent value of bonds and stocks, current period ............... 211,877,056
Column 6, Part 4 274,703,355
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturi

Quality Rating per the NAIC Designation

1

1 Year or Less

2
Over 1 Year Through
5 Years

3
(Over 5 Years Through
10 Years

4
Gver 10 Years
Through 20 Years

Distribution of All Bonds Cwned December 31, at Book/Adjuste
5

Over 20 Years

Total Current Year

Col. 6asa % ofLine
10.7

d Carryling Values by Major Types of Issues and NAIC Designations
1 T 8

Total from Cal. 7 Prior
Year

9
% From Col. 8 Prior
Year

10

Total Publicty
Traded

1
Total Privately Placed
(=)

1. U.S. Governments, Schedules D &

DA (Group 1)

1.1
1.2
13
1.4
1.5
1.6
1.7

Class 1
Class 2
Class 3
Class 4
Class
Class 6

22,747,603

71,846,883

94,504,486

36.2

95,035,313

33.7

94,504,486

TOTALS

22,747 603

71,846,883

94,504 486

36.2

95,035,313

33.7

94,594,486

2. All Other Governments, Schedules D & DA {Group 2)

241
22
23
24
25
26
27

Class 1
Class 2
Class 3
Class 4
Class 5
Class 8

TOTALS

3. States, Terrltorles and Possesslons etc., Guaranteed, Scheduies D & DA {Grou

3)

34
32
33
34
35
3.6
3.7

Class 1

Class 2...
Class 3 ...
Class 4 ..
Class 5.

Class 6

20,949,605

7.4

TOTALS

20,949 608

7.4

4. Political Subdivisions of States, Te:

1

rritorles and P¢

ns, Guaranteed, Schedutes D & DA (Group

4.1
4.2
43
4.4
4.5
46
47

Class 1
Class 2

6,522,201 .

23

Class 3
Class 4
Class 5

TOTALS

6,522,201

2.3

5. Special Revenue & Speclal Assess

ment Cblgations etc.,

Non-Guaranteed, Schedules D & DA (Group 5)

Class 1
Class 2
Class 3
Class 4
Class §
Class 6

560,332

560,332

0.2

9,350,656 |

3.3

560,332

TOTALS

569,332

560,332

0.2

9,350,656

3.3

560,332
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturl

Distribution of Ali Bonds Owned Decembe

Quality Rating per the NAIC Designation

1

1 Year orLess

2
Qver 1 Year Through
5 Years

3
Over & Years Through
10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

Total Current Year

Col. 6 as a % of Line
10.7

r 31, at BookiAdjusted Carrying Values by Major Types of Issues and NAIC Designations
8 7

-]
Total from Col. 7 Prior
Year

9
% From Cal. 8 Prior
Year

10
Tolal Publicly
Traded

11
Total Privately Placed
(a)

6. Public Utllities (Unaffiliated}, Schedules D & DA {Group §

6.1

Class 1

6.2 Class2

6.3 Class3

6.4 Class 4

6.5 Class5s

8.6 Class®6

6.7 TOTALS

7. Industrlal & Miscellaneous {Unaffiliated), Schedules D & DA (Group 7)

7.1 Class1

117,278,167

7.2 Class 2

__________________ 45,368,159
3,335,224

7.3

162,646,326

3,335,221

............... 143,086,729

162,646,326

7,027,126

3,335,221 |

74

7.5

7.6

7.7 _TOTALS

17,278, 167

48,703,380

165,981,547

63.6

150,113,855

5.2

165,981,547

8. Cradit Tenant Loans, Schedulss D

& DA {Group B)

8.1 Class1

8.2 Class 2
83 Class3

84 Class4

85 Class5

8.6 Class8

8.7 TOTALS

9. Parent, Subsidiaries and Affiliates,

Schedules D & DA (G

roup 8)

9.1 Class1

9.2 Class2..
9.3 Class3

0.4 Class 4

95 Class 5

98 Class6

9.7 TOTALS
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at BookIAd[uslei Carrying Values by Major Types of issues and NAIC Designations
1 2 3 4 3 [ 7 8 9 10 11
Over 1 Year Through {Over 5 Years Through Over 10 Years Col. € as a % of Line {Total from Cof. 7 Prior| % From Col. 8 Prior Total Publicly Total Privately Placed
| Quality Rating per the NAIC Designation 1 Year or Less § Years 10 Years Through 20 Years Over 20 Years Total Current Year 10.7 Year Year Traded {a)
10. Total Bonds Current Year
10.1 Class1 146,025,770 |............... 117,775,374 . . 257,801,144 | 98.7 {. AKX XXX 257,801, 1441
10.2 ClaSS 2 ooeeeeeeeereeeeee e 3,335,221 3,335,221 S I 1 XXX ... KR 1. 3,335,221 |
10.3 Class 3 . . XXX R |+ SE— :
B LT N - UV UV DRSO NSO REN. NN RSSO RCOUURANN IO XXX XX N B
105 Class5..... . L XXX, XXX
10.6 ClSE 6 .ooooovereeeeeoeeeceerrmmmammeeones e} AKX XxX
10.7 TOTALS e 140,025,770 |............ EPE ISR TR T SO A ———— : . 261,136,365 00,0 1 5 S T XXX 261,136,365 [ oo
10.8 Ling 10.7as2 % of Col. 6 53.6 46.4 100.0 ik XXX XXX 100.0
11. Total Bonds Prior Year
131 Class1_.. 94,539,034 [ ... 170,136,684 ... 10,269,787 ... 5K XA . 274,844 505 5. 274,944 505
11.2 Class2 I 7,027,128 |. X3X. XXX . 7,027,126 2.5 7,027,126
11.3 Class 3. . XXX X SRV SO
11.4 Class4 . XX 4 SR T T S
115 Class 5. ... S SO . XKX XXX €} . O DR
1.6 Class B ... oo 1 LK {:L ...............................
117 TOTALS o e 101,566,160 §.......... 170,135,684 | ... . .. 10,269,787 XX XX } 261,971,631 100.0 281,971,630 oo
118 Lina 11 Tasa%ofCoI 8 3.0 60.3 3.6 XX XXX 100.0 KX 100.0
12, Total Publicly Traded Bonds
121 Ciass1 e 140,025,770 ..o T TT5,373 Lo e 257,800,143 1 987 f 274,944,505 8751 257,801 143 F ... b ¢ SR
122 Class2..... 335,220 e [SOPNOTISDOVN NS 3,335,221 1.3 7,027,126 |.. 2.5 3,335,221 ..o KK
123 Class3 ... .. 4 :
124 Class4. ... . . . . b0 ¢ S—
125 Classb e . VU SN U S - SR SO HVO XXX
126 ClasS B ..o ] e
12.7 TOTALS. e 140,025,770 { ............ 121,110,584 {.. . 261,136,364 §.. . ... 1000 {. e 281,971,831 100.0 261,136,364 | XXX ...
128 Linei27asa%ofCol. 8 53.6 A4 . . . 100.0 XXX XEX ... XXX .. 1000 Y ¢ S—
12.8 Line 12.7 as a % of Line 10.7, o
Col. 6, Segtion 10 53.6 46.4 100.0 XXX YEX XXX 100.0 XX
13. Total Privately Placed Bonds
138.1 Class1....... JO I XXX
182 Cla85 2 oo eeemv e | et et e [OOSR ST SIS, S E— X¥X.....
133 Class 3 e . . Y SRR SN Xix
13.4 Class 4 ST SOOIV SESPSUUUOOTRRUUON SUOTOUTOTPROOON SOOI DU . i XXx
185 Class5 ... eeeeeeeeensnssenree . SNRURVVOV VI SRR DUN VI B ¢ S
13.6 Class6 X5
LECK A o177 5 S D PO A —— . A 1. XXX i
13.8 Line 187858 % Of COL B .| sererennessereseerreeef e e s tsceemsese fe e ST SO X b XXX _XEX XXX et
13.9 Line 13.7asa % of Line 10.7,
Col. 6, Section 10 XXX XXX A4 Xxx
(a) Includes $ freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
{b} Includes $ currentyean $ s prior year of bonds with Z designationsand $ ... ... seurrentyear, $. o prior year of bonds with Z* designations. The lefter “Z” means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. *Z*” means the SVO could not evaluale the obligation because valuation pracedures fcr the securily claes is under regulatory review.
ey ncludes $ e currentyean, $ .o prior year of bonds with 5* designafions and $ ... e CurTentyean, $o prior year of bonds with 6* designations, “5*” means the NAIC designation was assigned by the SVOin

reliance on the insurer's cerificatian that the issuer is current in all principal and interest payments. "6*™ means the NAIC dessgnation was asmgned by the SVQ due to inadequate cerlification of principal and interest payments.
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Vai Y

1

1 Yearor Less

2
Ower 1 Year
Through 5 Years

3
Over 5 Years
Threugh 10 Years

4
Over 10 Years
Threisgh 20 Years

Over 20 Years

pe of Issues

fues by Major Type and Sub
5 [}

Total Current Year

7
Col.6asa%
of Line 10.7

8
Tofal from Col 7
Prior Year

9
% From Cal. 8
Prior Year

10
Total Publicly
Traded

11
Tofal Privately
Placed

1.1
1.2
1.7

Disfribution by Type
1)

issuer Obligations ....

,,,,,,,,,,,,,, 22,747,603

.............. 71,846,883

94,594,486

.................. 36.2

,,,,,,,,,,,,,, 95,033,821
1,492

337

94,534,466

0.0

Single Class Mortgage-Backed/Asset-Backed Bonds ... ...
Tolals .

22,741 803

11,846,883

94,594,485

36.2

95,035,313

33.7

94,594,486

21
2.2

23
24

25
28

tssuer Obligations

Single Class Mortgage-Backed/Asset-Backed Bonds
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

Pefined

Other
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-

BACKED SECURITIES:

Defined
Other

2.7

31
3.2

33
34

35

3.7

Totals

=Y g gs, ang P
Issuer Obligations

e 20,948,606 |

7.4

Single Class Mortgage-Backed!Assei-Backed"Bnnds
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

Defined .

Cther
MULTE-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-

BACKED SECURITIES:

Defined
Other

Totals

20,949 606

7.4

4.1
4.2

4.3
44

4.5
4.6
4.7

Issuer Obligations

....5,522, 201

2.3

Single Class Morigage-Backed/Asset-Backed Bonds
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

Defined .

Cther
MUETI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-

BACKED SECURITIES:
Defined ...

Qther

6,522,201

51

52

53
54

55
56
57

Totals

560,332

560,332

a] Revenue & Special Assess
Issuer Obligations

9,350,656

560,332

Single Class Morfgage-Backed/Assei-Backed Bonds
MULT-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

Defined

Other
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-
BACKED SECURITIES:

Defined
Other

Totals

060,332

560,332

0.2

9,350,656

3.3

560,332
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturlty Disteibution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of is:

Distribution by Type

1

1 Year or Less

2
Over 1 Year Through
5 Years

3
Over & Years
Tirough 10 Years

4

Over 10 Years
Through 20 Years

5

Over 20 Years

6

Total Current Year

7
Col.6asa%
ofLine 10.7

SUEeS

]
Total from Col. 7 Prior
Year

8
% From Col. 8
Prior Year

10
Total Publicly
Traded

1t
Total Privately
Placed

6. Public Utilities (Unaffiliated), Schedules D & DA {Group 6)

6.1 issuer Obligations ..
6.2 Single Class Morigage-Backed/Asset-Based

Bonds
MULTI-CLASS RESIDENTIAL MORTGAGE-
BACKED SECURITIES:

6.3 Defined

6.4 Other :
MULTI-CLASS COMMERC!AL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES:

6.5 Defined
6.6 Other

6.7 Totals :

7. Industrlal & Miscellaneous (Unaffiliated), Schedules D & DA (Group 7)

7.1 Issuer Ohligations

117,278,167

7.2 Single Class Mortgage-Backed/Asset-Based

.................. 48,703,380

165,981,547

§3.6

150,113,855

53.2

165,881,547

Bands .
MULTI-CLASS RESIDENTIAL MORTGAGE-
" BACKED SECURITIES:

7.3 Defined

7.4 Other
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES:

7.5 Defined
T OB oo nmaes e eerm e ememmae s semeee

7.7 Totals

117,278, 167

48,703,380

185,981,547

63.6

150,113,855

53.2

165,981,547

8. Credit Tenant Loans, Schedules D & DA (Group 8

8.1 1ssuer Obligations ... e

8.7 Totals

9, Parents, Subsidiarles and Affiliates, Schedules D

& DA {Group 9)

9.1 Issuer Obligations .
9.2 Single Class Morigage-Backed/Asset-Based

Bonds
MULTI-CLASS RESIDENTIAL MORTGAGE-
BACKED SECURITIES:

9.3 Defined

9.4 Other
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES:

9.5 Defined

9.6 Other

9.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 1A - SECTION 2 (continued)

d December 31, at BookfAdjusted Carrying

Major Ty,

pe and Subtype of Issues

Maturity Distribution of All Bonds Owne:

Distrbution by Type

I

1 Year or Less

2
Over 1 Year
Through & Years

3
Over 6 Years
Through 10 Years

rrying Values by
4

Over 10 Years
Through 20 Years

5

Owvar 20 Years

[+
Total
Current Year

7
Col.6asa%
of Line 10.7

8
Total From Col. 7
Prior Year

9

% From Col. 8
Prior Year

10

Total Publicly
Traded

1

Total Privetely
Placed

10. Total Bonds Current Year

10.1 Issuer Obligations .

140,025,770

......121,110,595

261,136,365 |.......

-.100.0

XX

o

________ 261,136,365

10.2 Single Class Mortgage-Backed/Asset-Backed Bonds
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

XXX

10.3 Defined

XXX

10.4 Other

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

XXX

10.5 Defined

XXX

10.7 Totals .

10.8 Line 10.7 as a % of Col. &

140,025,770
53.6

....... 121,110,505 |
45.4

261,136,365
100.0

XXX

JXX

261,136, 365
160.0

11. Total Bonds Prior Year

11.1 Issuer Cbligations

101,564,668
1,492

....... 170,135,684

.......... 10,289,787

N - 281,970,133
0

11.2 Single Class Morigage-Backed/Asset-Backed Bonds
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

11.3
1.4

Defined .
Other

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

115
118

Pefined ..
Other

11.7 Totals

11.8 Ling 11.7 asa % of Col. B

101,566, 160
36.0

281,971,631
109.0

....... 231,971,631
100.0

12, Tofal Publicly Traded Bonds

12.1 Issuer Obligations .

12.2 Single Class Mortgags-Backed/Asset-Backed Bonds )

140,025,770

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

....... 261,970,138

1,492 | .

_______ 261,136,364

12.3 Defined..

124 Other..

MULTI-CLASS COMMERCIAL MORTGAGE-BACKEDIASSET-BACKED SECURITIES:

12.5 Defined.. - -
126 Other

12.7 Totals ...

12.8 Line 127 as a % of Col. 6

140,025,{70
53.6

12.9 Line 12.7 as a2 % of Line 10.7, Col. 6, Section 10

53.6

....... 121,110,594
46.4

100.0

4.4

100.0

_______ 261,136,359 |..

,,,,,,,, 281,971,630
441

100.0

________ 261,136,364 1. ...

XX

100.0

13, Total Privately Placed Bonds

XXX

13.1 Issuer Obligations ..

XXX

13.2 Single Class Mortgage-Backed/Asset-Backed Bonds
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

13.3 Defined

XXX

XXX,

13.4 Cther

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

13.5 Defined
13.6 Other

XXX

XXX

XXX

13.7 Totals.

XXX

XXX

13.8 Line13.7asa2 % of Col. 6.
13.9 Line 13.7 as a % of Line 10.7, Col. 8, Section 10

XXX

XXX

XXX

Xxx
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE DA - PART 2

Verification of SHORT-TERM INVESTMENTS Between Years

1 . 2 3 4 4]
Other Short-term investments in Parent,
Total Bonds Mortgage Loans Investment Assetsfa) | Subsidiaries and Affiliafes
1. BoolWadjusted carrying value, prior year 64,400,000 ... ... 64,400,600
2. Cost of short-derm investments acquired 460,897 825 | 460,807 825§
3. Increase (decrease) by adjustment 17 456 17,496 ‘
4. Increase {decrease) by foreign exchange adjustment
5. Total profit (loss) on disposa! of shori-term investments
8. Consideration received on disposal of SHOMEERT IMVESINENES ... . oo oreeemeecsnoossinetsmsssss essssnsme s s 385,714,581 | 385,714,581
7. BOOKAGIUSIEM CAFYING VAILE, GUIEIIE YEAT «.err e oooeree e oeroe oo e e A s 139,600,740 | 139,600,740 Lo e
8. Total valuation allowance
9. Subtotat (Lines 7 plus 8) 139,600,740 | o 139,600,740
40. Tofal nonadmitted amounts ...
11. Slatement vaiue (Lines 9 minus 10).......... 139,600,740 & .. ... 139,600,740
12. Income collected during year . 1,140,962 § ] 140,982 1 e
13. Income eamed durfﬁg year 1,121,550 1,121,550

(=) Indicate the category of such assets, for example, joint ventures, transportation equipment:




. Cost/Option Premium (Section 2, Column 7)

. Consideration received on terminations (Section 3, Colurnn 12}

. Used to Adjust Basis on Open Contracts {Section 1, Column 13)

. Aggregate write-in book value, December 31, Current Year (Lines 1+2+3+4-5-5-T)

. Consideration received (Section 2, Column 7)

. Increase/(Decrease) by Adjustment (Section 1, Column 12)+(Section 3, Column 13)

. Consideration paid on terminations {Section 3, Column 12)

. Used to Adjust Basis on Open Contracts (Section 1, Column 13}

. Aggregate write-in book value, December 31, Current Year (Lines 1+2+3-4-5-8-7)

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Verification Between Years of Aggregate Write-in Book Value on Options, Caps, Floors and Insurance Futures Options Owned

. Aggregate write-in book value_, December 31, priar year (Section 4, Line 8, prior year)

. Increase/(Decrease) by Adjustment (Section 1, Column 12)+(Section 3, Calumn 13)

. Gain/(L.oss) on Termination:

4.1 Recognized (Section 3, Column 14}

4.2 Used to Adjust Basis of Hedged ltem {Section 3, Colurnn 15)

Disposition of deferred amount on contracts terminated in prior year:

7.1 Recognized

7.2 Used to Adjust Basis of Hedged ftem

. Aggregate write-in book value, December 31, prior year (Section 4, Line 8, prior year)

. (3ain/(Loss) on Termination:

4.1 Recognized (Section 3, Column 14)

4.2 Used to Adjust Basis (Section 3, Column 15)

...936,000
936,000
SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Verification Between Years of Aggregate Write-in Bock Value on Options, Caps, Floors and Insurance Futures Cptions Written
936,000
709,913
709,913
226,087

Disposition of deferred amount on contracts terminated in prior vear:

7.1 Recognized

7.2 Used to Adjust Basis

34




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATYION

SCHEDULE DB - PART C - VERIFICATION BETWEEN YEARS

Verification Between Years of Aggregaie Write-in Book Value on Swaps and Forwards

. Aggregate write-in book value, December 31, prior year (Sectiol
. Cost or {Consigeration Received) (Section 2, Column 7) ...
. Increase/(Decrease) by Adjustment (Section 1, Column 12)+(S
. Gain/({Loss) on Termination:

4.1 Recognized (Seolion 3, COIUMN 14) ..o emssaass s e e e s

4.2 Used 1o Adjust Basis of Hedged item (Section 3, Column 15)
&, Consideration received {or paid) on terminations (Section 3, Column 12)
. Used to Adjust Basis of Hedged item on Open Contracts (Section 1, GEOIUIMIN TB) orvreeeereceeeeseemoresesssas essesoemmsscessresss s 44k et i 1 e 222087

Disposition of deferred amount on contracts terminated in prigr year:

7.1 Recognized

7.2 Used to Adjust Basis of Hedged item
8. Aggregate write-in book value, December 31, Current Year (Lines 1+2+3+4-5-8-7)

PN U RPN

=~ o

SCHEDULE DB - PART D - VERIFICATION BETWEEN YEARS

Verification Between Years of Aggregate Write-in Book Value on Futures Contracts and Insurance Futures Contracts
1. Aggregate write-in book value, December 31, prior year (Section 4, Line 8, prior year)
2. Change in {otal Variation Margin on Open Contracts (Difference between years Section 1, Column 6)
3.1 Change in Variation Margin on Cpen Contracts used o Adjust , Golumn 11}
3.2 Change In variation margin on open contracts recognized (Diffe: e cdqllon 1, Column 10}
4,1 Variation Margin on Contracts Terminated During the Year (Section 3, Column 6)
4,2 Less:
4.21 Gain/{Loss) Recognized in Cument Year {Section 2, Column 11}
4.22 Gain/{Loss) Used to Adjust Basis of Hedge {Section 3, Column 12}
4.3 Subtotal (Line 4,1 minus Line 4.2}
5.1 Net addilions to Cash Deposits (Section 2, Column 7)
6.2 Less: Net Reductions to Cash Deposits (Section 3, Column 8)
6. Subtotal (Lines1-2+3.1+3.2-4.3+5.2}.
7. Disposition of Gain/(Loss) on Contracts Terminated In Prior Year.
7.1 Recognized
7.2 Used to Adjust Basis of Hedged ltem
8. Aggregate write-in book value, December 31, Current Year (Lines 6+7.1+7.2)

SCHEDULE DB - PART E - VERIFICATION BETWEEN YEARS

Verification of Statement Value and Fair Value of Open Contracts
Statement Value

. PartA, Section 1, Column 10 298,692
. Part B, Section 1, Column 10
. Part C, Section 1, Column 10.
. Part D, Section 1, Column 8-12
. Lines (1) - (2) + (3) + (4 296,692
. Part €, Section 1, Columi 4
Part E, Section 1, Colurmn &
. Lines {5)- (8)- (7) - 296,692

[T W L. RN R

Fair Value
9. Part A, Section 1, Column 11 296,692

10. Part B, Section 1, Calumn 11
41. Part C, Section 1, Column 11
12. Part D, Section 1, Column .
13, Lines 9) - (10) + (11) + (12) 296,692
14. Part E, Section 1, Column 7
15. Part E, Section 1, Column 8
8. LINES (13) = (181 = (5 1o seeeeesesssssees e e esme s 3080555855255 55 58355251 5 015 295,692

35




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Schedule DB - Part F - Section 1

NONE

Schedule DB - Part F - Section 2

NONE

36, 37
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 1

Assumed Relnsurance as of December 31, Current Year (000 Omitied)

1 > 3 4 5 Reinsurance On ] 10 11 12 13 14
6 7 8 Amount of Assels
Pledged or
Funds Held By or Compensating
Federal NAIC Paid Losses and Contingent Assumed Deposited With Balances to Secure
1D Company Domiciliary Assumed Loss Adjustment Known Case Commissions Premiums Unearned Reinsured Lefters of Credit Letters
Number Code - Name of Reinsured Jurisdiction Prernium Expenses Losses and LAE _ Cols. 6 +7 Payable . Recejvable Premium Companies Posted of Credit
2-53118t6 . 9217 | GRE_INSURANCE CORPCRATICN 1] I— 125,120 ... 5,994 22,29 31,223 25,381 54,298 4,526
7299980 - Tolal - Affiliates - U.8. Non-Pool 125,120 8,994 22.229 31,223 25,381 ,298 4,525
(409999 - Total - Affiliates 125,120 3,99 22,220 31,223 25,381 54,298 4,525
31-0889212.... ... JACCETERATION RATIGNAL INSURANCE COMPANY... [N D — {6} 173 172 IO TSSO DUPHUIIERISESS ST
47-0619971.. ACCEPTANCE INSURANCE COMPANY ........oomoroemeceeceeecnce e e NE 131 i0 200 280 e F 1) 41.
04-6033504 . AETNA CASUALTY & SURETY COMPANY.. LT 1 3 2681 Ikl W -5 S RO
15-6020948 . AGRICULTURAL INSURANCE COMPANY. 305 L[ TR U
05-0316605.. .| ALLEKDALE MRSTUAL INSURANCE COMPANY. 4,346 . 720 355 1.
05-3187355... ALLIANZ INSURANCE COMPANY..... 43 450 .01
44-0648645.. AMER|CAN CONTENENTAL THSURANCE COMPANY oo b B0 L e S 599
42-1301329.. .| AMERICAN FEED INDUSTRY INSURANCE COMPANY. 105]...... . 46 118
13-5124980.. | AHERICAN HOME ASSURANCE COMPANY. w091 ..80 142 |. 9
13-3333509.. AMERICAN INTERNATIONAL INSURANCE COMPANY. 25,405 1,152 1086 F . 302 % e
65-0319193.. | {AMERICAN INTERMATIONAL {NSURANCE COMPANY 853 .
_JAMERECAN INTERMATIONAL UNDERWITERS ... k4 B 110 15% |.
MMERECAN UNTTED LIFE INSURANCE COMPANY_... 1,320 N W 2,263 |
. ANTILLES INSURANCE COMPANY 183 |. 354 bt 1 U N
. { ATLANTIC WUTUAL INSURANCE COMPANY. B42 2 61
_{ATTORNEY'S L1ABILITY ASSURANCE SOCIETY. 616 896
BALBOA INS COMPANY........ R T: 35 Y NI OO R
.....] BANCINSURE ENCORPORATED, 261
... 803 LIFE INSURANCE CORPANY_ 742 1,859
_JBERKLEY INSURANCE COMPANY. 281 159 158 L e
CALEBER ONE INDEMNITY.... 1,148 157 kil
CASUALTY RECIPROCAL EXCHANGE. k1 2 TR S 966
CHUBB INSURRNCE CONPANY OF NEW JERSEY 4468 | 83 A7
CIGNA INSURANCE COMPANY. (i3 1 VR DO 176 220
_JCLARENDON NATIONAL INSURANGE COMPANY....... 2,046 785 3,108
CONMERCE AND INDUSTRY INSURANCE COMPANY 3,903 {4)
CONSOL IDATED CATHOLIC CASUALTY....... 202
. JCONT INENTAL ASSURANCE COMPANY.._... 929 1. 467
. CONT IHENTAL CASUALTY CONPANY. 1,489 | 43 24
31-1191023. 1. 28258 | CONTINENTAL NATIONAL INDEMNITY. 765 e O b 597
47-0159732. 18411, | COOPERATIVE WUTUAL INSURANCE oo B B B T e S0 e 115 B b
13-1998109, _...10839_.._ | COUNTRY-WIDE INSURANCE COMPARY. .15 U UIUIOTIN SOOI 373 863
75-2263978. 18449 |DALLAS FIRE INSURANCE COMPANY........... 298 225 424 1........
46-9136680. 3445 |DE SHET FARM MUTUAL INSURANCE 154 45 43
476022701, L2135 |EMPIRE FIRE AND WARIKE INSURANCE COMPANY. 1436 1. 750 <) 1 Y WOV SV
39-0264050. 21458 | ENPLOYERS INSURANCE OF WAUSAU MUTUAL CO. 3,284 169 b7 R N
28-1316979.__{_...21555.... | FARM BUREAU MUTUAL NS CO GF MICHIGAN A3 i e e
48-0609012 1 21628 | FARMERS ENSURANCE COMPANY L7 S SRR (25)
(4-2148460..... _..21822 | FIRST STATE HSURANCE COMPANY L1731 SV JONUUUUURIN SENUOUOU N,
" ... | FOLKSAMERICA REINSURANCE COMPANY. 106 162 155
FULCRUY INSURANCE CONPANY. 144 .1 4
GE REINSURANCE COMPANY. 506 200 132 3
GENERALE - US BRANCH.... 661 " 1 J0-5: ) .
GOLDEN EAGLE INSURANCE COMPANY 195
GREERWICH INSURANCE COMPANY M3l 1,195 g2
.| GUARDIAN LIFE INSURANCE CONPANY... 351 133 127 543
43-6028696. _..22277 .| BULF ENSURANCE COMPANY. . 328 ..{8) | I T
13-5129825. 22292 LHANOVER INSURANGE COMPANY. 260 41{....
05-0384680. ....11452__FHARTFORD STEAM BOILER 25 e e e 58 1t
74-1206673_.. 1 . .22489 __ JHIGHLANDS INSURANCE CCHPANY ... 229 AR e b
(2-0308052 . 1. 22527 |HOME INSURANCE COMPARY....... . .. 479 2
74-1327046..... ....20297.. | HORE STATE COUNTY MUTUAL 1,526 1. 30 L 2,078 944
06-1206658. ....26797.._. | HOUSING AUTHORITY RISK 195 |.
36-2883612. oot HILLINOIS STATE WEDICAL INTERNS EICHANSE 8,167 A3 Lo e
06-1346380.....]..... 36040..___} INDIAN HARBOR INSURANCE COMPAN . 208 758 F: i N I
13-5540698. 19429 | INSURANCE COBPANY OF THE STATE OF PENNSYLVANIA PA b b {8}]....... 133 125 3 T SO
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 1

Assumed Reinsurance as of December 31, Current Year (000 Omitted)

1 2 3 4 5 Reinsurance On 9 10 11 12 13 14
6 T 8 Amount of Assats
ds Held Pledged or
i Funds Held By or Compensating
Federal NAIC . Paid Losses and Contingent Assumed Depaosited With Balances to Secure
" ||:Jb Co(r:\:);éany N ¢ Rei 4 ?om;jci:taw a;SSUl'lned Los;x Adjustment Known Case Commissions Premiums Uneamned Relnsured Lettars of Credit Letters
umber 2] ama of Reinsure usisdiction remium penses Losses and LAE Cols. 6 +7 Payable Recelvable Premi i : i
TS0 TREURATEE COMNY OF THE WesT . emim | Companigy Posted of Credit
38-1410470... KERPER HATIONAL INS. € [ s | e | T e [ fap [
22.2141221 .. .....d LANDMARK INSURANCE COMPANY . .. ... . ... oo
22-1892289 ., L LEGION INSURRRCE COMPANY o g L A T e T e LT T 492 EYEY N I
36.3492700.. _FEEGIGN HDENNITY COMPANY. T . A f T
28.1149494_. LEXINGYON INSURANCE COMPANY. ... oo e L
04.1543470... LIBEREY MUTUAL INSURANCE COMPANY ayg |
41.0417260... HIDHEST FANELY MUTUAL |NSURMMCE Compaiy .| .~ 4 — 2 5
25-1819197... RILLERS HUTUAL INSURANCE COMPANY . . 7 g [T e
41.0121640... WUTUAL SERVICE CASUALTY INSURANCE COMPANY . F N sy e | 2 I I R I
25-0687550)... ... NATIGRAL UNION FIRE INSURANCE COHPANY, ) gy [T
13-6276670... L NERARK ENSURANCE COMPANY e B e 243 1'(']55 163 L
02.0311919... HORTH AMERICAN SPECIALTY |NSURANCE COMPANY, ) ’ i Bl e B
41.0446480... RORTH STAR NUTUAL INSURMNCE COMPANY. T e |
31.0396250... CHI0 CASUALTY INSURANCE COWPANY. B O T O W0 N I [ -7 % S 7 ¥ 550 3850
75-0728676... OLD AHERICAN COUNTY KUTUAL e e s sy L e L 179 15 5] I O
25.0410420... OLD REPUBLIC INSURANCE COMPANY.... S A Y P A 7T T Y -
042475442, ONEBEACON AMER{CA ENSURANCE COMPANY. ... o eanereenenie T
231502700 . JONEBEACON [HSURANCE COMPANY
660319465 | PAN AMERICAN INSURANCE COMPANY....... . ...
234471444 . _{ PENNSYLVANIA GENERAL INSURANCE CORPANY......
06-0493340_.. PHOENIX HORE LIFE UTUAL .......... ...
31-0889180.... PHYSICIANS INSURANCE COMPANY OF OHIO. ......
23.0580680... RELTANCE INSURANCE COMPANY.
41-0451140._. RELIASTAR LIFE INSURANCE CORPANY. ...
75.1670124... REPUSLIC INSURANCE COMPANY..........
75-1221537... REPUBLIC UNDERWRITERS INSURANCE CO
37.0915434.... . }RLI [NSURANCE COMPANY.
36-1695450.. [ ROCKFORD HUFUAL INSURARCE COMPANY...
13-3635803... ROYAL & SUNAELIANCE USA (NS GROUP..
13-5358230._. ....| ROYAL (NDEMNITY COMPANY, ...
35.2722478... .| ROYAL INSURAMCE COMPAMY. .o oo
91.0742148. SAFECO INSURANCE COMPANY OF AWERICA...
31-1024978 | SCOTTSDALE INSURAKCE CORPANY ... ...
94.1067908.... SEQUOLA INSURANCE COMPANY...
13-2830607.... SIRIUS AMERECA [NSURANCE COMPANY., . .o e
13.3029255... ....{ SORERA N.A. REINSURANCE CONPANY.......
85-0224300... | SOUTHERN GROUP INDEMMITY, WG ... .
41.0406693.. ST. PAUL FIRE & WARINE INSURARCE OoiipAly. 7
71-0814997... STATE AND COUNTY KUTUAL FIRE INS COMPANY.
75-1980552.... __F STATE NATIGNAL INSURANCE COMPANY, NG,
13.1675535.... " | SHISS REINSIRANCE AWERICA CORPORAT |0
95.3014772 . " 1THE DOCTORS COMPANY, AN [NTERINSURANCE EXCHANGE ..~
13.5330725.... M THE TNSURANCE CORP OF NEW YORK
13-6108722... A TOKID HARINE & FIRE INSURANCE CORPANY ...
95-1060502..... - TRANSAERECA OCCIDENTAL LIFE LIC
06-0336212.... | TRAVELERS INDENNITY COMPANY OF CGRRECTICUT.
06-0566050.... TRAVELERS INDEMNITY GOMPANY... ey s | T g | ey [ T ey | e
13-5459190.... UNITED STATES FIRE INSURANCE COMPANY.
86-0114294, .. JYANLINER [NSURAKCE COHPANY. U -
63.0598629 ... VESEA FIRE INSURANCE CORPORATION.._ .o
39.4341459 _.| WAUSAU UNDERWR ITERS [NSURANCE COMPARY.
13-1941868 WESTAORT (HSURAMCE CORPORATION. .. o b B o o BT oo RERT L e T
231225600, WINDSOR HOUNT JOY MUTUAL INSURRMCE CORPANY. . | pa. e e Lo T Ty e
13-3787286. AL INSURANCE CONPANY OF MY, ING... o R g R Ry ey T Ty T
13.2554270..... YASUDA FIRE AND MARINE INS CO OF AF!ERICA """""""""""""""""""""
364233450, | ZURICH ANERICAK INSURAHCE CORPNY, ... ol TR e 8 0B e e (O IR L
0539098 - Other U.S. TralTil Tsurers - Roins Cof 4 < T0.000 o R W ey, 0 e SRR
15,733 886

785,935

0509983 - Yotal - Other U.S. Unafiilialed Insurers
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 1

Assumed Relnsurance as of December 34, Current Year {080 Omiited)

1 2 3 4 5 Reinsurance On a 10 1 12 13 14
6 7 8 Amount of Agsets
Pledged or
Funds Held By or Compensating
Federal NAIC Paid Losses and Confingent Assumed Depaosited with Balances 0 Secure
iD Company Pomicitiary Assumed Loss Adjustment Known Case Commissions Premiums Unearned Reinsured Letters of Credit Letters

Number Code Name of Reinsured Jurisdiction Premium Expenses Losses and LAE Cols. 6 +7 Payable Receivable Premium Companies Posted of Cradit
_____5599%8 - Poofs and Associaiions - Reins Col 4 < 100,000 —

0693090 - Total - Pools, Associations - Handalory Pools N N T N I I I —
AA-9995078 . —OO000_._._§ INDUSIRIAL RISk _INSURERS 4 396 5,082 5,082 %, 47
AA-1126861.. 00000.... JLLOYDS SYDNICATE 861 LI 12 89 360 449
AA-0995075.. _00000.....| STARR TECHNICAL RISKS AGENCY. N 240 [.......... 204 250 {200 13 33
AA-0992017_._]....00000.....| TEXAS ASSOG OF SCHOOL BOARD X iz . 209 .k
AA-0095045 00000.... | WOREXCO CORPORAT ION ENCORPORATED. .. ... HY. . I S 281.......... 412 {13)

0799938 - Ponls_and Asscciations - Reins Col 4 < 100,000 75 28 190 g

0799999 - Taial - Pools, Associations - Yoluntary Pools 346 165 6,503 (24} 35 8

0809399 - Total - Pools and Associations 16 165 6,503 (24} 35 8
AA-370080R ... [ 00000..... JACE CAPITALRE LTD BH... 21 FGRN S = F B,
AA-2330014...._.§.... 00000.....f ASESURADORA GRANCOLOKBIANA, S.A.. i d 126 [ S A ——
AA-2580001......} ....0000G ... } ASEGURADORA GUATEWALTECA, S.A. . GT. 1208 e 320 .2
AR-3431001. | .. 00000 | BRITISH CARIBEAN ESURANCE CONPANY LTD . 12 2 159 A2 stlo i
AR-3770084. 00090 . | CAYHAR GENERAL INSURANCE COMPANY LTD Cl. .. 560 1 259 281 209 1......... L8 O R
MA-1560210....|.....00000.... .| COMHCHREALTH INSURANCE COMPANY N 762 i 390 502 314 I 414
AA-2130013....) . .00000.... [EL MORTE, COMPANIA ARGENTINA DE SEGUROS AG. B e OISR . I WU S .8
AA-2730700..._] .. 000X).... {GRUPO NACIONAL PROVINCIAL 1 330 58 -
AA-3180543 . 100000 ... |HARRINGTON ENT'L INS. LTD Bi 94 1 186 f .o 38T L e LT 73
AA-2780001.....] _..00000.....| INSTITUTO NICARAGUENSE DE SEG Y REASEGUR. .. MO 319 F28 T FO TS PO PE——
AA-1120822 . 00000 | INTERNATFOMAL GROUP PROTECTION & INDEMNITY.. . L] S S A39 3 527
AA-2130035..._.1 .. 000DO...[ONEGA JEFFERSON PILOT SEGURDS DE VIPA..... ... L H S .5 285 1.
AA-2830012 ... 1.....00000.....| REASEGURADORA DEL ISTRD,S.A PHL..... 444 4,166 |....... 1,400 2N R
AA-2730029...__f.... 00000 | SEGUROS ATLAS, S.A.. e e eeecemmeereserrreemeee s 14 159 15 £
AR-2731005. ... 00000..._ .k SEGUROS LA REPUBLICA, S A. oo circcecemreeec b HX 128 B T B
AA-1121425_§ . GOD0O. . FTERRA MOVA [NSURANCE COMPANY LID, ... ) £,922 410 871
AA-1128020 4 00000 {WELLINGTON SYNDICATE N0.2020 ... n o6t ... ... 6881 . ... ....L. [ R O R

0BG3038 - Other Non-U,S, Insurers - Reins Lol 4 < 190,000 6,874 128 3,912 2,822 7,200 319

0330059 - Tolal - Other Won-U.S. Insurers 13,576 502 10,828 7,968 4,687 1,651 414

| ] SN S
N Y VOO FOUTOOrv OO0 P OOUvovvvvmDY JOOUmmmUmN O, S SO Y Ao I A
9698999 Totals 32 130 14,748 185,495 210,241 68,998 103,018 31,917 1,310 ..




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 2

Premium Portfolio Reinsurance Effected or (Cancelled) during Current Year

1 2 3 4 5 [3
Federal NAIC

D Company Reinsurance
Number Code Name of Company Date of Contract Original Premium Premium

39




Vi

8]

A

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 3

Ceded Reinstrance as of December 31, Current Year {000 Omitted)

1 2 3 4 5 8 Reinsurance Recoverable On - Reinsurance Payable 18 19
Reinsurance 7 8 9 10 11 12 13 14 15 16 17
Contracts Net Amount
Ceding 75% Recoverable | Funds Held
orMoreof § Other From [By Company
Federal NAIC Direct  |Relnsurance Known Case{Known Cass, Contingent Cols. Ceded Amounts | Reinsurers Under
1D Company Domiclliary | Premiums | Premiums Paid - Paid Loss LAE IBNR Loss | IBNRLAE | Unearned | Commis- 7 thru 14 Balances Due to Cols, 15~ |Reinsurance
Number Code Name of Reinsurer Jurisdiction Witten Ceded Losses LAE Reserves | Reserves | Reserves | Reserves | Premiums sions Totals Payable | Reinswrers | [16+ 17} Treaties
0489599 - fotal - Authorized - Affiliates
36-2061954... ... 10103 __ [ ARERIGAN AGR ICULTURAL INSURANCE CONPANY ... N 2,343 243 364 151 FTE] T [ I T 1,688 737 7,257 ... 507
74-0484030, AWERICAN NATIONAL INSURANCE COMPANY. A CRN SN O, mi. B72 Lo 28 1,000 1,700 217 1483
35-0145825... AMERICAN UNITED LIFE INSURANCE COMPANY ... oeeeeeee ... B - 208
38.0315280)... AUTO-OHNERS INSURANGE COMPANY. ] 3931 K171 T 23
36-2984662. | AxA CCAPORATE SOLUTIONS REENSHRAKCE GOMPANY. DE. 855 1]
73-1238130.... _...|BAMCINSURE {NCORPORATED, 0K 410 {39) 60 5
36-2149353_. BCS LIFE iNSURANCE COMPANY. L 1,526 644 223 9. 1,731
47.0574325... BERKLEY TNSURANCE CONPANY. . ... o] U 5 ... 738 KN - 33 1 1,247
36-2114545... CONT INENTAL CASUALTY COMPANY ... e iL 284 | e 782 33 600
38-2145898.... DORINCO RE INSURANCE COMPANY. Hl 5,656 FL) I D, 1,001 42 477
22-2005057.... | EVEREST REINSURANCE COMPARY. .o [E..... B 75 Y 1,533 2137 89 1,552
13-2097499. FOLKSAMERICA REINSURANCE COMPANY N .1 (1) 10t 4
36-2667627... GE REINSURANCE CORPORATION...._....oooeeeee e B | L2987 L 797 1,616 &7 943
13-5617450... .. | GENERAL! - LIS BRANCIL Ry 195 621 242 Ll 100 157
06-0384650.  |HARTFORD STEAM BOMILER INSPECTICN AND INS COMPANY.......... CT. 748 20 I 268
04-1543470 _JLIBERTY MUTUAL {NSLRANCE COMPANY.... I 1 R E— 1,308 1. 8} 440 | 18 906
35-1410470 { BMEERNENS HUTUAL CASUALTY. 1L 1,262 17 57 2 604 |........
13-2725441... METROPOLITAN PROPERTY & CASUALTY INS COMPANY ... ... §:] U P . 2 109 e b
23-1502700.... ONEEEACON INSURAMCE COMPANY .. _..oooeeeeccer oo | e PA 1 21 1. 135 |. [
13-3031176... PARTNER REINSURANCE CORPORATION OF THE U.5 MY, 8,247 825 406 17 2,155
23-2153760 . PHA CAPITAL INSURANCE COMPANY. ... PA 1,219 14 1,317 55 1,461 |......
06-1206728... PARE REINSLRANEE COMPANY o oeeeeeeeeenneeneee e e e s 537 382 | TR
230580680 .. RELIANCE IKSURANCE CONPANY. .. STV RSO ./, BRI S (387} 8 384 16
86-0274508... REPUBLIC WESTERN INSURANCE COMPANY........ A b [£7:1: 3 SO 98 Fi| 3 493
75-1444207 . | SCOR RE IMSURANCE COMPANY 1 266 383 7 30 a0
41-0406590... ST. PAUL FIRE AND NARINE INSURANCE COMPANY ... 3402 32 517 22 248
13-2758523... | SUMITOMO HARINE & FIRE 1NS.COMPANY (U.S. BR) R, 188 30 24 kI SO 33
13-1675535... ....| S#15S REINSURANCE AMERICA CORPORATEON...... NY. L5570 DSOS, SRR DUV 326 ] 14
13-2018573.... | TOA-RE INSURANCE COMPANY OF AWERICA 3,718 218 621 26 2,964
13-5616275.... __FTRANSATLANT IC REINSURANCE COMPANY . 432 802 33
08-1417063 ... TRENWICK AMERICA REINSURANCE CORPORATION.. .. ... 2,951 44 444 (- N 2,559
95-1651549. ZENITH INSURANCE COMPANY. ... [N (Y = NN A S 105 173 7
0509998 - Other U.9. Unafiil Insuters (Under $700,000) 282 k2 582 24 1- 28
0595099 - Awthorized - Other U.S. Unaffiiialed Insurers 54,793 6,669 15,484 646 19,446
AA-1126033... ) ... 00000 [ LLOYDS SYNDICATE -33 Ul .. 187 ] {2} i
AA-1126102...1..._.00000 . {LLOYDS SYNDICATE 102 il 195 {16} 10
AA-1126435..__ 100000 LLOYDS SYNDICATE 435 Ui 245 2
AR-1126566.._._L...00000 | LLOYES SYNDICATE 566 Ul... 183
AA-1126727..._{ .. 00000 |LLOYDS SYNDICATE 727... Ul...... 168 155 3 I S
AR-1126780.._|...00000._ .| LLOYLS SYNDICATE 780 Ul... 173 189 d
AA-1126861.._ | 00000 JLLOYDS SYNDICATE 861 H 213 116
AA-1127173__|..00000.....| LLOYDS SYNDICATE 1973, tH 269 Lo 308 | .. 2
AA-1127209. _.00000.... | LLOYDS SYNDICATE 1204 tH .25 142 Lo e
AA-112800 _00000.... | LLOYDS SYNDICATE 2001 Ul o
AA-1128020 00000.....] LLOYDS SYNDICATE 2020 l 485 {19) 12
AA-1128121. 00000, .. HLEOYDS SYNDICATE 2924 f e 1] 109 212 8
AA-1128488. 00000, {LLOYDS SYNDICATE 248B.. . ..o Ut WL (5) 1 .
0799999 - AulhoriZed - Pools - Voluniary Pools 2.856 67 426 16
0899958 - Aulhorized - Other mon-0.3. tnsurers {Under $300,000) 018 {16} 227 g
0890040 - Authorized - Other Non-U.5. lnsureis 08 {161 227
0998399 - Tolal - Autherized 667 7,330 16,117 67 10,446 | 21,980 85,544 15,521 50,023 9,540
AA-17B0070. 00000 | GBE FNOURANCE & REINSURANCE (EUROPE).......ooooricececoc ] IE 2 (27} 852 1..... 860 HAT 13
AA-1930810.. OBE INSURANCE LTD.......o oo ceee oo cesmnmemnnes f e Al 12,021 1,33 94,322 19,612 116,214 8.556 | 107,855 |.
OBE INTERNATIONAL INSURANCE EIMITED........ L. R ESEUOTOUS E— 200 o | _{20)
Tiliaies - Ofher (Hon-U.5.) 12,043 1,308 19,612 117,074 9,076 08,048
zed - Affillates 12,043 1,308 95,174 19,612 117,074 9,076 08,048
LF STATES INSURANCE COMPANY...... K..........] | I N 269 43 76 118 738 1. 101 137 5
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 3

Ceded Relnsurance as of Dacemiber 31, Curcent Year (008 Omitled)

1 2 3 4 5 6 Reinsurancey Recoverable On __Reinsurance Payable 18 19
Reinsurance 7 8 ] 10 11 12 13 14 15 16 17
Contracts Net Amount
Ceding 75% Recoverable | Funds Held
or More of Other From By Company,
Federal NAIC , Direct Reinsuranca Known Case jKnown Case Contingent Cols. Ceded Amounts | Reinsurers Under
o] Company Domigiliary Premiums | Premiums Paid Paid Loss LAE iBNR Loss | IBNR LAE | Unearmned | Commis- 7 thru 14 Balances Bue fo Cols. 15- |Relnsurance
Number - Code Name of Reinsurer : Jurisdiction Wiritten Ceded Losses LAE Reserves | Reserves | Reserves | Resetves | Premiums sions Totals Payable | Relnsurers | [16 + 17} Treaties
742705035 1. 42374 | IOUSTON CASUALTY CORPARY 7X 141 oo {12} - {51 5 2F
- . RELIANT AWERICAN [NSURANCE COMP. X 446 96 267 O | 32 406 _65
TRANSPORTATEON CASUALTY INSURANCE CONPANY.... SO S 2,603 228 160 i 200F . 1,362 2,056 744
1499598 - Unau!honzed - Other 1,5, Unaffilialed Insurers {Under $100 0005 3 B 3 3
1495399 - Unauthorized - Other U.S. Unaffilialed Insurers 3,462 355 518 21 298 1.510 2,703 918
~OO000...._] ARGHERLR RUCKYCRSICHERUNG. . oo o of i L 5 20 .20t ]
AIQF INSURANCE COMPANY LIMITED. A . (29) K 65 | A1 I R RV SN 520 {16)
.| ALEA LONDON | 1M ITED. [H} 236 |.. :
.| AXA CORPORATE SOLUT IONS. FR... 4,983 106 [ 149 ... 1,715 4,919 1,255
_|BRIT INSURANCE LIKITED: Ll 243 .6 | 398 123
CENTRAL REINSURANCE CORPORATION TH [+1:38 SN DR SRR - 3 S ;8 S N
CHEMPLAIN IHSURANCE COMPARY BY 7
COPERHAGEN REENSURANCE COMPANY LTD... DX EL KON U (1] DRSO SURURY 3 JR 131
| E1SEN UND STAHL RUCK L I IR 152 i 37 5
y | EUROPEAN SPECEALTY REINSURANCE [ I 327 N 9
| FRANKOMA REINSURANGE COMPANY (U.K) LTD T} 7
FRANKONA RUCKYERSICHERLIG. S o 1,857 93 2,328
GERL |NG KONZERN GLOBALE RUCKVERS AG. G 302 B el b e 570
|NTERNATIONAL PROPERTY CAT RE.....oooceeeeeeeeeemeeeceve BY.. 142 | 8 IOV ISV SR 201
KOREAN RE INSURANCE COMPANY ... .. oo, X0, 78 5 124
LIBERTY MUTUAL INSURANCE COMPANY LTD. 1]} 47 1. 4. 104
[OKDON LIFE & GENERAL REINS COMPANY LTD. iE... 02 Lo e e B2 L i) (P SV SORU WS S 191
. NAC REINSURANCE INTERNATIONAL LTD.... 184 JOUOS | N AN NENSOSUUURUE SOOI RRNROOORTN| RSO 265
NISSAN FIRE & MARINE ENSURANCE COMPAN 77 £ S S 459
... HRMA [KSURANCE L1D. 64 IO 1 2 5. ... 12t
... REASEGURADORA DEL ISTRO, S.A ..o e PR 5,474 438 ..588 e 25 750 1,349 3,150
REEIASTAR REINSURANCE GROUP (UK} LTD I 41 P S NESRN S (26} 1.
.. EENA1SSANCE REINSURANCE LTD BN 27 1 36|,
... {ROYAL BAMK OF CANADA INS CONPANY LTD. BB, 768 32 200
.....| ST. PAUL REINSURANCE CO LIMITED i 1 10
.| TAISE} FERE & HARINE INSURANCE COl J& 25 0. 281
. TERRA NOVA INSURANCE COMPANY LD ]} b 35 POV S RSO bl a5
THE TOA REINSURANCE COMPANY LTD JA 325 feererrae 14 ]..... N SO 338 52
.} XL MiD OCEAN REINSURANCE COMPANY L. 5, WO N N 1 /) IO S - . . 172
1799998 « Unau horlzed . Other Non-U.S, Tnsurers (Under $100,000) 927 38 1 1,012 75 937 205
1799999 - Unauthorized - Other Non-U.8. Insurers 11,027 481 919 3,063 16,667 1,385 9,282 2,062
1800999 - Tolal - Unavihorized 108, 719 1,462 20,830 4,573 135,444 17,328 119,115 2,311
9999999 Totals 122,836 2,133 40,276 26,553 204,985 32,850 169,138 11,851

NOTE: Report the five largest provisional commission raies included in the cedant's reinsurance freaties.
The commission rate to be reporied is by contract with ceded premium in excess of $50,000;
1

Namg of Company
REPUBLIC WESTERK |NSURANCE COMPANY

REE [ANT ANERICAN INSURANCE COMPANY.

SURITORD MARINE & FIRE INSURANCE COMPANY.

GE REJNSURANCE CORPORAT I0M

IS R

BERKLEY IHSURANCE COMPANY

2 3
Commission Rate Ceded Premium
35.560 984
35.040 446
35.010 188
33.230 2,987
32.000 738
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 4

Aging of Ceded Reinsurance as of Decamber 31, Current Year (000 Omitted)

1 2 3 4 Reinsurance Recoverable on Paid Losses and Paid Loss Adjusiment Expenses 12 13
1 QOverdue 11
8 7 8 ] 10
Parcentage more
Federal NAIC Percentage Than 120 Days
D Company Domiciltary Total Overdue Total Due Overdue Overdue Col. 9/
Number Code Name of Reinsurer Jurisdiction Current 11 29 Days 30 - 90 Days 91 - 120 Days Qver 120 Days Cols.6+748+9 Caols. 5+ 10 Cal. 10/Cal. 11 Col, 11
(199599 - Authorized - liates - U.8. lnlerwny Pooling
0700850 - Authorized - Affiliates - U.S. Hon-Pool
0399509 - Aulhorized - Aifiliates - Other (Non-U.5.)
0409999 - Jolal - Aulhorized - Affiliales
36-2661954.....[ ... 10903 | AMERECAN AGRICULTURAL INSURANCE GOMPANY. ... ) SR S 243
350145400 L ... AMERECAN STATES INSURANCE COMPANY... .. ..o o 1 N (1] IOV FVOTU VOO SRS SSES) SO P, {6)1..
35-0145825... _{AMERICAR UNITED LIFE INSURANCE COBPANY. iR 4 il
13-3077651... BALTICA SKANDINAYIA RE COMPANY OF AMERICA .. Y F:) | T LI TN SPUSmo R US SOV SO t {4) 1235.0)
73-1238130... BANCINSURE INCORPORATED....... (K (39) {39)].......
36-2148353 . 8CS LIFE {NSURANCE COMPANY. I 277 367 367 644 57.0¢L...
47-0574325... BERKLEY INSURANCE COMPANY IE 22 e 13 12 35 KT
06-1325038._ | CONVERTUM REINSURANCE (NORTH AMERICA} INCORPORATED... CT. {4) {4)
38-2145898... 33495 | DORENCO REINSURANCE CORPANY . M 7411 418
42-0234980.... .. JEWPLOYERS MUTUAL CASUALTY COMPANY. AR F 3 TR SEUIOVOVSNVN SO SN .. ...{2}
222005051 .. EVEREST REINSURARCE COMPANY. DE B3 | 697 697 1,533 455
13-2997499... .| FOLKSAMER ICA REINSURANCE COMPANY...... NY £2H.. 1 1 A1 {0000 ]
36-2667627 .. .| 6F REINSURANCE CORPORAT [ON BE e 794 2 1 3 797 04
75-1637737... .. GENERAL SECURITY ASSLRANCE CORPORATION OF HY NY. {16} JRUREE U EUUUTUUTSION SOOI SSOUSS TS URO R, 151571 DU SO
13-5617450, . CENFRALA - US BRANCH. ... oo eemmememmeneemecmeeec f eemnmmmneneAW e ] 9 285 187 |. A72 621 76.0
13-6107326.... ..JGERLING GLOBAL REJNSIJRANCE CORPORATION... 2 Fec 8 [OOSR SCNR O USSR NSO SOOI 1B ] 15 86.7
06-0383750... HARYEORD FIRE ENSURANCE COMPANY...........o.oe e e el 18 18|
74-1296673... HEGHLANDS INSURANCE COMPANY. ..o e meee e 3 NN FUUusU U uOUOR) NAOOSUA VSIS WSNUUUNEORTONT BIVSUROIOPTAIUITRHIES: B {2)
04-1543470... LIBERTY WUTUAL iNSURANCE COMPANY_.... L3N TR NSRS SO URUNNY NOVUR OOV USRI NOTUPUTOUR BTN NSO OTUOUUO RSt B e b
36-1410470... LUNBERNENS MUTUAL CASHALTY. -2 OS] NV OO SPIUUURIVUSORU FUROUGUOU N SRRSO P kN —
36-3347420... MAPFRE REINSURANCE CORFORAT [ON (7] SOOIV SUUURS RO PO {6)
13-2725441... METROPOLITAN PROPERTY & CASUALTY (NS CORPANY Al (1} 3 K O 2 150.0
13-3467153... MITSU MARENE AND FIRE INSURANCE COMPARY. F | 2t 3 3 51. 60.0
23-$502700... ONEBEACON INSURANCE COMPANY ..o D PA 18 i TSNS DUNUNREUUUOVPURIE PO UUUO! JORUUOUP S 3 21 14.3
13-3031176... PARTNER REINSURANCE CORPORATION OF THE U.S NY. 718 107 107 825 13.0
23-1621593... _JPHILADELPHIA CONTRIBUTIONSHIP INS CONPANY. P 7 {3
23-1620930, . PHILADELPHIA REINSURANCE CORPORATICH : PA 6) {6)].
23-2153760... ... | PHA CAPITAL INSURANCE COMPANY.................. . R L18 URURRUSrURRNTI ERURPOYUUROVSOR SUSYIOTRTNARN NUVGIVOTSIIRUR R SRS b
23-0580680.... .. JRELIANCE INSURANCE CONPANY. PA 43 a2 1. 42 |.... 85 49.4
86-0274508... .....| REPUBLIC WESTERN INSURANCE COMPARY VA 98 88
25-1620138. .. | ROCKWOOD CASUALTY FNSURANCE COMPANY. PA 2 1% 10 76 28 02.9
75-1444207. ... SC0R REINSURANCE COMPANY. Y. 2L .. At Lo 363 [:KI: 1 S
41.0406693 .. 18T, PAUL FIRE AND MARINE [NSURARCE COMPANY. M 3321 332
13-2758523... | SUKITONG MARINE & FIRE [NS.COMPANY {U.S. BR) N o O FOouosusso Y (USSP VUSSP OURURU PN SUSSROVURUU UGS JO P OS 30
94-1517098 . TIG INSURANCE COMPANY. CA..... U ST UTIONt FU ORI SNRSURUUUUSUYSYSURUITE SANVSUUTRURUR! JORUORUUUOVR RS NPV O Y 1
13.-2918573.. TOA-RE INSURANCE COMPANY OF ARERICA DE. 28 218
13-6108722... TOKIO HARINE AND FIRE INS COMPANY { US ER)... NY, 2 e 6 5 8. 75.0
06-0566050... TRAVELERS INDEMNATY INSURANCE COMPANY. NY. E-3 I NS UOUUU ORI FRUUUUUYOTURSR EUUDUURIOOUPURTIVNURORRRURIN SSRSSUUNSIUIOIS SO 5
08- 1117063 .. TRENWICK AMERICA REINSURANCE CORPORATION. Cl... 44 44
13-2953213 . CJUEONE FEALIANA REINS CONPANY OF ABERICA Ny, k [ DO 11
52-0515280. UNETED STATES FADELITY AND GUARANTY COMPANY... .....l....... H...... A1) 2 b e b L 2 1 2000 ...
(580999 . Auihonzed Other 0.5, Unaffiliated Insurers 4,569 1,802 10 188 2,100 6,669 3.5
0693999 - Aulhorized - Pools - Mandalory Pools
AA-1126033..__F. . 00000, JLEOYD'S SYNDICATE 33.. Ul (3 77
AA-1126102 .} 00000, _.{LLOYD'S SYNDICATE 102 T IO R [ L] NN SOOI SO {18]
AA-1126183. 00000 _.. | LLOYD'S SYNDICATE 183 1 P& I v [ SO OVRRSRRT SVSURTROUR SO 2|
Ah-1126456.. 00000 .. | LLOYD'S SYNDECATE 456 ... ul [2........ (2)
AR-1126727 . _.00000 .1 LLOYD'S SYNDICATE 727 U.... %1 [+ T NSO SN USUOIURGN SOOI P 59 155 38.1
AA-1126861.. _..00000 | LLOYD'S SYNDICAIE 861 1} 71 45 45 | 116 BB e
AR-1126994 _..00000....| LLOYD'S SYNDICATE 994 [£1 IR NSURUUN {2) A2
AA-1127069. .. 00000, | LLOYD'S SYNDICATE 1069... I} 23] SN, OSSOSO ST, (3}
AR-1127173.. 00000 JLLOYD'S SYNDICATE 1173 Ul 179 127 127 | 11,5 IRUOR 3 1R S
AA-1127200 1. D00G0...._| LLOYD'S SYNDICATE 1208 Ul 88 . 54 540 142 38.0
AA-1127607 00000.... | LLOYD'S SYNDICATE 1607..... Ul B (3 oo TNOvTEn FOTUTRUN U STOURE FORUR U OUUUUOPUTUE SIS SIUIDSCUPUHR ) DUV PR OO POt [} I

R
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 4

_Aging of Ceded Relnsurance as of December 31, Current Year (00¢ Omitied)

1 2 3 4 Rainsurance Recoverablie on Pald Losses and Paid Loss Adjustment Expenses 12 13
5 Overdue 11
G 7 8 g 10
Percentage more
Federal NAIC o Percentage Than 120 Days
D Campany . Domigiliary Total Qverdue Total Dug Overdue Qverdue Col. 9/
Number Code Name of Reinsurer Jurigdicfion Current 1 to 29 Days 30 - 90 Days 91- 120 Days Over 120 Days Cols.B+7+8+0 Cols. 5 +10 Col. 10/Cal. 11 Col. 11
KA-T128020...._ ] ... 00000 ____JLEOYD'S SYRDICATE 2020 ... e U (19} 779 i
AA-1128488. 00000, JLLOVD'S SYNDICAFE 2488 .o U 5) SR 2 O P! D 15 -
739559 - Authorized - Pasis + Voluntary Pools 3 285 285 5] R
CR50500 - J'c hotized - Other Non-U.S. Insurers -
| 0520080 - Tofat - Authorized 4,945 2,87 1¢ 188 2,385 7330 2.5
1008049 - Unautb?nzed Affiliates - U.3, jntercompany Pooling 1 2 .
1199999 - Unauthorized - AlTi]iates - U.S. HNon-Pool
AA-T760070_..|...D0D0D__JGBE JNSURAMIE &REiNSURANCE TEURGPE) j [[S— ~130) 3 3l 7 T
A-19208%0_... | 00000 OBE INSURMNCE LT ... ..... I AT 764 371 I ! R P 1L ERc 428
1709999 - Unauthorized - ATfiltales - ﬂlher {Non-U.5.) 734 574 o L - 23
7359999 - Tolal - Unauthorized - Affiliates 734 574 574 T.308 R
TA 2375005, ... |.... .06A08.. | GULF STATES INGURANCE COWPRRY ... . Ko o 28 [ 5 3 T 5
74-2195939 42374._...| HOUSTON CASUALTY CUHPANY K {i2) e i1
75-2823150. 10981 | RELIANT AMERICAN INSURANCE COMPANY. [ S 15 it P &l wig g
50-2530788 94619___| TRANSPORTATION CASUALTY INSURANCE COMPANY FL 228 : g )
1439989 - Unauthorized - Dther U.S. Unaitiiiated insurers 750 56 s 2 50
1500008 - Unauihcrized - Pools - Nandatory Pools |
t 1655999 - Unauthorized - Pools - Volundary Pools
[AR-1240010.. {..... 00000 JAACHERER RUCKVERSICHERLNG ... B¥ e BT )
AA-1580015.. 100000 __|AIOI INSURANCE COMPANY LIMITED. JA .45 P 1 WO
AA-3160010.._ .. 00000.... J ANCON ENSURANCE COMPANY S.A....o ] e 1] 2 4
AR-1200012._} . 00000..| AXA CORPORATE SCLUTIONS..... ... FR ey |y e
AA-3180035..... ...00000 ... [ BERWUDA FIRE & WARINE INS COMPANY BY e e ) NSO AU N
Af-1120242 ) .....00000.__.|BRIT INSURANCE EIMITED. ... ... Ul 3 S o O I
). JCHANEL AN JHSURANCE COMPANY. BH. .. b U NSV SO
.| CHAPARRAL INTERNATIONAL RE........ TC. | 3 -
COMPAGNIE TRANSCONT INENTALE REASSURANCE PR e {4
GOPENHAGEN REINSURANCE COMPANY ETD. .o {5)
DAL TOXYO [INSURKKCE GO (1K) ETO .. e P-4 WU S SN W
EASEN UMD STARE RUCK AS oo e | O [ SO D
FUROPEAN SPECIALTY REINSURANCE ET0 ..o foemmeemme B [2<]1 ISR (NN SO
) |FUJI FIRE & MARINE INSURANGE CORPANY. . e Lo A 1
.. GOTHAER RUCKVERSICHERLNG. ...45)
GROUPKENT FRANCAIS D' ASSURANCES... i TPV ORI SYOS O,
... THANSEAT ICA RUCKYERS FCRERUNG. ..{2)
.| INDUSTRIAL MUTUAL INSURAMCE CONPANY... A
_...| INTERLLOYD VERZEKERING MEJ BV._.... - T A SO S I
_...| INTERNATIONAL PROPERTY CAF RE.. ..o J e B 1
| JALLEENVAKUUTUSOSAKEYHT 10 PATRIA. 1
| LONDON LIFE & GENERAL REINS COMPANY L70. N S T oo I DU A
MANJFACTURERS P & € LIKITED... .. BB 1
CAMIEL B GRUPPO RIASSICURATIVO.... . e IT. 8
| MUTUELLE CENTRALE DE REASSURANCE . ... oo e FR... 2
.. NIPPON FIRE & WARINE [NSURANCE COMPANY LTD. JA L1 ORI SOR
CINISSAN FIRE & MARINE INSURANCE COMPARY ETD JA g [
0DYSSEY RE (LONDOM} LTO. oo f om0 e e
PORIOLA INSURANCE COMPANY (UK.} LTD... b IS OO
). JREASEGURADDRA DEL JSTHO, S.A.. 131 -
| RELIASTAR REINSURANCE GRIUP (LK) LTD.,
RENAISSANGCE REHSURANCE LTD .o oo b B B e Y e oo e
RHEIN RUCKVERSICHERUNG AG—o. oo Yoo e e b e
}..{ STOCKHOLY ATERFORSAMRINGS........ e I T A T
1STOCKHOLW RE (BERNUDA) LAMITED. ... .. . .
| TAISE] FIRE & MARINE [HSURANGE COMPANY. 14
}....| TERRA NOVA INSURANCE COMPANY LTD....... oo 95
- CUNE-POLARIS 1 2
7759005 - Unairthor (zed - Other Non-U, 5. Insurers 879 318
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 4

Aging of Ceded Refnsurance as of December 31, Current Year {000 Omitted)
1 2 3 4 Reinsurance Recoverable on Paid Losses and Paid Loss Adjusiment Expenses 12 13
B Overdue 1t
6 7 8 g 10
Percentage more

Federal NAIC Percentage Than 120 Days

D Company Domiciliary . Total Overdue Tatal Due QOverdue Overdue Col. 9/
Number Code Name of Reinsurer Jurisdiclion Currant 110 29 Days 30 - 90 Days 91 - 120 Days Over 120 Days Cols.6+7+8+9 Cols.5+10 Col. 10/Col. 11 Cok. 11
1859890 - Folal - Unauthorized 1,872 [ gag 2,850 1.5
990990 Totals §.817 3.175 10 188 3,373 10,190 33.1
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 5

Provision for Unauthorized Relnsurance as of December 31, Current Year {000 Omltted)

1 2 3 4 5 8 7 8 10 1" 12 13 14 15 16 17
9 Total Provision
. Recoverable for
Reinsurance Paid Losses Smaller of Cal. | Unauthorized
Recoverable | Funds Held &LAE 11 or 20% of | Reinsurance
all ltems By Company Sum of Cols. Expenses Amount in Smaller of
Federal NAIC Schedule F Under Ceded Other 6 thru 10 but | Subtotal Col. | Over 90 Days 20% of Smaller of Dispute Col.5
1D Company Domiciliary Part 3, Reinsurance Letters of Balances |Miscellanecus Allowed not in excess 5 minus past Duenot | Amountin Cal. 110or Includedin | orCols. 12+
Number Code Name of Reinsurer Jurisdiction Col. 15 Trealies Credit Payable Balances QOffsel Hems of Col. 6 Col. 11 in Dispute Col. 13 Col. 14 Col. 5 16 +16
AR-1780070_.__ ... 00000, | 0BE TWOURANCE & REINSURARCE {EUROPE) 1E 850 a03 47 860
AA-1930810.... i ....] GBE [NSURANCE LTD: AT. 116,214 414,979 8,553 e 1824
AA-1120481 | OBE INTERNAT FONAL INSURANCE LiMITED: ui £73 I S AR MG O N R
0300950 - Affiliates - Other (Non-U.5.} 117,074 5,882 0,026 117,074
0498539 - Tolal - Affiliales 117,074 5,882 9,026 117,074
74-2378595.... " JGULF STATES FHOURANGE CORPARY 0K 238 5 733 ETET) S S P R I A S SR I
61-0904881. HEALTH CARE [NDEMNITY INCORPORATED.........o.oooceceecce ] e o0 8 B 8
74-2195939 HOUSTON CASUAETY COHPANY. X (5) 27 5 {5 {5}
01-6022422. PATRIOT MUTUAL INSURANCE CORPANY. . NE 21
75-2823150: RELIANE ABERICAN INSURANCE COMPANY..... .o oo U ) | 406 1. 882 [ DU 406
53-0242530 RELIASTAR LIFE INSURANCE COMPANY OF MY N ' SR I S (O AT DU I N—
50-2500788 . |...24619. | TRANSPORTATION CASUALTY INSURANCE COMPANY.... Fi | X ] AT | 1,02 (275 I R B 1,890 66 B
D598955 - Other U.5, Unaifiliated Insurers 2,703 249 2,152 918 2,637 [ {5} 6
AA-1340010. ... . 00000.__|AACHENER RUCRVERSICHERING. €] 201 28 8 20
A-1120120._ ] ....00000... | AEGON INSURANCE COMPANY LTD 11} 5
AA-1380005...._ | 00000 | AGT VERZEKERIMIEN A T o e e e i 7 7
MA-1580015.._[ . 00000 ...]AI01 INSURARCE COMPANY LIMITED JA 520 2 885 {16} 520
AA-3190010._ | 00000 AMCON INSURANCE COMPANY 5.A B, 59 5 80 95 4 4
AR-1120192... 1. 00000.....{ ARI& INSURANCE COHPANY LTD.... 1]} 6
M-1320012. . |....00000... | AXA CORPORATE SOLUTIONS FR 4,919 1,118 3,877 1,255 4,919
AX-3190035 .| 00000.._._ | BERHUDA FIRE & HARINE INS COMPANYLTD. BY 25 48 5 |... 25
AA-1120242 | 00000 |BRIT INSURARCE LIMITED tH Kl 407 123 396
AA-1560085._[.....00000, _..| CANADA LIFE CAS [NSURANCE COMPANY CH 10
MA-5280012. _ } ... 00000...._§CENTRAL RE INSURANCE CORPORATION. ™ 144 11 ... 44 44
AR-3190055... ). 00000, | CHAKPLAIN INSURANCE COMPANY. EM 169 .. 5 175 169
AA-0051152. . | 00000 JCHAPARRAL INTERNATIONAL RE G 74 80 CBO L 14 4
AA-5320007.....] ... 00000.__.| CHINA [NSURANCE COMPANY LTO HX {N {1} 1 )
A-1120355.. ... 00000._..| CHA REINSURANCE COMPANY LTD 1] 5
AA-1280025... 00000.... | CODAN FORSIERINGS ... DK 131 3 14 W13
AA-1320105... 00000___| COMPAGNIE TRANSCONT INENTALE REASSURANCE. R i 21 4 1
AA-1280067, 00000___| COPENHAGEN RETNSURANCE COMPANY LTI DK 99 A e
AR-1320117. 00000, |CORIFRANCE CIE DE REASS D ILE DE FRANCE. fR 15 15 e e 15
AA-1120465.... D000 | DAT-TOKYO INSURANGE COMPANY (UK} LTD. 1} I JUSNO g 23 ]
AA-1120521.... 00000, | FAGLE STAR REINSURANCE COMPANY. 1] k| L LI N 1
AA-5320040_ §.....00000.._ BEAST POINT RETNSURANCE COMPARY. CC. 2
AA-1340085.... 0000 JEISEN UKD STAHL RUCK AG o 3. 29 50 31
| ... JEUROPEAN SPEGIALTY REENSURANCE LTD: IE {9 81 3. {9} {9)
| FOLKSAM INTERNATICNAL NS COKPANY (UK) iLTD) 1} ) 94 26 [: T}
| FRANKOMA REINSURARCE LTD.. U RT3 I S N U——
| FRANKOHA RUCKYERSICHERUNG. BH.... 2,328 2,441 670 2,328
—JFUJI FIRE AND MARINE INSURANCE COMPANY JA 35 M 34 i 1
| GERLING GLOBAL GENERAL & REENSURANCE COMPARY. U [ 18 .18 A6 48
.| GERLING KONZERN GLOBALE RUCKVERS AS. R 570 .. 590 159 570
.| GOTHAER RUCKYERSCHERIRG. oK 2 16 1 2
_.| GROUPHENT FRANCAIS D'ASSURANCES IR 2i. 7 7 5 E
... | GULFSTREAR 1HSURANCE LTD. B 21 2 2 24
... | HANSEATICA RUCKVERS FCHERUMG [t} B
| INDUSTRIAL HUTUAL INSURANCE COMPANY. Fl 3t 2 35 3
INTERLEOYE VERZEKERING KIJ WY o A 12 11 11 1 1
INTERNAT IONAL PROPERTY CAT RE BN, 201 29 1,501 78 LA
1 JALLEBVAKUUTUSOSAKEYHTID PATRIA ..o s . FL 17 14 14 3 3
KAB INTERRAT IONAL DK {1} {1} 1 {1
KEKPER REINSURANCE LOWBON LTD: LH 38 79 4 39
KOREAN REINSURANCE COMPANY ... K0, 124 128 ¢ A0 L e 124
. .| LA REUNION FRANCAISE 5.4 FR 26 33 26
AA-1120855... | LIBERTY HUTUAL INSURANCE COMPANY LTD.... i1 ot 108 2% 1
AA- 1780047 LONDON LIFE & GENERAL REINS COMPANY LTD IE 191 197 56 191
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 5

Provision for Unauthorized Relnsurance as of December 31, Current Year (000 Omitted)
T 3 4 5 6 7 8 10 1 12 13 14 16 16 17
9 Total Provision
Recoverable for
Reinsurance Paid Losses Smaller of Col. | Unauthorized
Recoverable | Funds Held & LAE 11 or 20% of | Relnsurance
all items By Company Sum of Caols. Expenses Amountin Smaller of
Federal NAIC Schedule F Under Ceded Other 6 thru 40 but | Subtotal Col. } Over 90 Days 20% of Smaller of Dispute Col5
D Company Domiciliary Part 3, Reinsurance | Letters of Balances |[Miscellaneous |  Allowed not in excess § minus pastBuenot | Amount in Col. 11 or includedin § or Cols. 12+
Number Name of Reinsurer Jurisdiction - Col. 15 Treati Credit Payable Balances Offset items of Col. 6 Col. 11 in Dispute Col. 13 Col. 14 Col. 5 15+16
AA-3160070. HAMJFACHRERS P & C LINITED, [iT] 19 20 7 19
AA-1840610. ... JHAPFRE INDUSTRIAL S.A P 5 .8 5
AA-1360156. _JHILL RY GRUPPO RIASSICURATIVO, ) 52 2 21 52
AA-1340165 MUNCHENER RUCKVERS ICHERUNGS GESELLS. .. ... ... o 9
AA-1320205. HUTUELLE CENTRALE E REASSURANCE FR. M 2 32 2 2
AA-1121022. NAC REINSURANCE INTERNATIONAL LTD. ul 265 ... 275 95 265
AA-1580060. 00000 | NIPPON FIRE & MARINE IMSURANCE COMPANY LID JA M M 34
AA-1580065. . NISSAN FIRE & HARINE INSURANCE COWPANY LTD. JA 459 12 634 42 459
AA-1121085... MORDEN IHSURAMCE COM ut W0l 19 0.
A-T121110. NORRICH WINTERTHUR REINS CORPORATION LTD 1] N W 8 .
AA-1930680 HRMA INSURANCE LTD... 126 35 12
AA-1121366.. .. JODYSSEY RE (LONDON) LTD 58
AA-3101083,. | PICO LINITED.. B2 e e e e
AR-3190134, . PHG ASSURANCE LINITED 4 kIR 1
M-1121200... POHJOLA INSURANCE CONPANY (UK) LTD 50 4 4
AA-2820012, _JREASEGURADORA DEL ISTHD 5.A 3,519 3,150
AA-1120032... RELIASTAR REINSURANCE GRP (UK) LTD 35 (26) (26}
AA-3180339_ RENAISSANCE REINSURANCE LTD 200 BB e e e e e e
AA-1460115... _FRHEIN RUCKYERS ICHERIMNG AG, A J 5
M-1129270 . RIVER THAKES IMSURMNCE COMPANY ...
#A-3160045... | | ROYAL BANK OF CANADA INS COMPANY LTD.._..oo oo b BB 800 188 BR 218 800
A4-3190746, .| SPHERE BRAKE {N5. {BERMUDA} LD 10
AA-1120062... §T PAUL REINSURANCE CO LINITED 104 1
AA-1440000._ STOCKHOLM ATERFORSAKR INGS [3] SRS NS S 1)
AA-3190125_. STOCKHOLY RE (BERHUDA} LIMITED 1
AA-1580080... TAISE| FIRE & RARINE |NSURANCE COMPANY. (9) 281
AA-1340218... TELA VERSICHERUNG (19) 2
AA-1121425.. TERRA NOVA {NSURANCE COMPANY LTD. 25 L T A AU ST B
AA-1580095 THE TOA REINSURANCE CONPANY LTD. 52 338
AA-1420100 _.[UN1-POLARES 57
AA-1340255 WURTTEMBERGISCHE VERS | CHERUNG. 16 21 R R
AA-3190757 . | AL MID OCEAN REINSURANCE COHPANY LTD i72
AA-1120001 ZURICH RETMSURAMCE (U LT0..... oo WL b b b B b I R I
0899999 - Gther Non-U.S. Insurers 7,385 16,578 1] (38) [
8999998 Totals 7,329 136,289 156 43 154

1. Amounts in dispute tota1ing $
2. Amounts in dispute totaling $
3. Column 5 exciudes $

are included in Column 5.
_...are excluded from Column 13,
__recoverables on ceded IBNR on contracts in force prior fo July 1, 1984 and not subsequently renewed.
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 7

Provision for Overdue Relnsurance as of December 31, Current Year
1 2 3 4 5 6 7 8 g 10 b1 12
Federal NAIC Reinsurance Funds Held By Sum of Cols. 5 thru 9 Greater of Col. 11 or
ID Company Recoverable All Company Under Ceded Balances Other Miscellaneous Other Aliowed but not in excess of Schedule F-Part4
Numbsr Cade Name of Reinsurer itemns Reinsurance Treaties Letiers of Credit Payable Balances Offset ltems Col. 4 Col. 4 minus Col. 10 Cols. 8 +9
135617450 . |..._11231___JGENERALI - US BRANGH 1,027,000 107,000 107,060 920,000 §. 920,000
8999999 Tolals 1,027,000 107,000 167,000 920,000 920,000
1. Total 920,000
2. Line1x.2 184,000
3. Schedule F-Part 6 Col. 11 200
4. Provision for Overdue Authorized Reinsurance (Lines 2 + 3) 184,200
5. Provision for Unauthorized Reinsurance (Schedule F - Part 5 Col. 17 x 1000) 154,000
8. Provision for Reinsurance (sum Lines 4 + 6)[Enter this amount on Page 3, Line 15] 338,200




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE F - PART 8

Restatement of Balance Sheet to ldentify Net Credit for Reinsurance

As' Re:lported Restatzement Res?ated
{Net of Ceded) Adjustments (Gross of Ceded)
ASSETS (Page 2, Col. 3)
1. Cash and invested assets (Line 9) 405,943,499 405,943,489
2. Agenis’ balances or uncollected premiums (Line 103 70,115,524 32,850,460 102,985,984
3. Funds held by or deposited with reinsured companies (Line 11} 31,917,299 31,917,208
4 Reinsurance recoverable on loss and loss adjustment expense payments (Line 14) 10,189,918 ..o (10,189,919)
8. Other assets {Lines 12 and 13 and 15 through 24) 29,058,431 29,056,431
6. Net amount recaverable from reinsurers 156,847,951 156,947,951
7. Totals {Line 25 547,222 672 179,608,492 726,831,164
LIABILITIES (Page 3)
8. Losses and loss adjustment expenses (Lines 1 through 3) 217,228,654 | ... 165,245,480 | ... 382,474,043
9. Taxes, expenses, and other obligations (Lines 4 through 8) 2,036,351 2,036,351
10. Uneamed premiums (Line 9) 76,989,027 |.vovvee 26,552,694 |.............. 103,541,721
11, Dividends declared and unpaid (Line 10.1 and 10.2}
12. Funds held by company under reinsurance treaties (Line 12) 11,851,481 | (11,851,491)
13, Amounts withheld or retained by company for account of others {Line 13}
14. Provision for reinsurance (Line 15) 338,200 (338,200
16, Other fiabilities (Lines 11, 14 and 16 through 22) 37,253,394 37,253,394
16, Total lizbilities (Line 23) 345 697,017 . 179,608,492 525,305,509 |-
17. éurplus as regards policyholders {Line 32) 201,525,655 XXX 201,525,655
18.  Totals (Line 33) 547,222 672 170,608,492 726,831,164

NOTE: 1s the restatement of tiis exhibit the result of grossing up balances ceded fo affiliates under 100 percent reinsurance or pooling anangerﬁents?

If yes, give full explanation:

Yes [ JNo[X]

45
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

Qther Individual Contracts
Credit Accident and
Group Accldent and Health (Group and . Non-Renewable for Stated
Total Heaith Individual) Colectively Renewable Naon-Cancellable Guaranteed Renswable Reasons Only Other Accident Only All Other
1 2 -3 4 5 8 7 8 4 10 11 12 13 14 15 16 17 18
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
) PART 1 - ANALYSIS OF UNDERWRITING CPERATIONS :
1. Premiums witten ..o 30,323,709 1 . XXX...4... 30,323,709 |... XXX XXX XXX XXX XA XXX 40 SR X¥K
2. Premitems eamed ..o f e 30,262,411 | 49 S 30,262,411 XXX XXX XA XXX XX b+ 0 I X8X 444
3. Incurred claims ... ..23,456,492 |.......] 7751 . 23,456,492 ... 775
4. Increase incontract reserves ol E e e e T e B e B
5. Commissions (a) 6,562,875 1. .. 2.7 |..... 6,562,875 {....... 207 b
6. General insurance expenses ............J ... 2,251,000 |........ 740 2,251,000 7.4
7. Taxes, licenses and fees
8. Total expenses incurmed ... ] 8,813,875 L B O 8,813,875 28.1
9. Aggregate wiite-ing for deductions ... | e R e s
10.  Gain from underwriting before
) dividends or refunds ... _}.....{2,007 956} ].....(6.6) |.....{2,007 956} (6.6}

11.  Dividendsorrefunds oo e e B e e e e s e
12, Gain from undenwiiting after

dividends or refunds {2,007 ,956) (6.6)] {2,007,956) (6.6)

DETAILS OF WRITE-INS

(0221 & RO UURORI NSRRI SOOI
0002 e e e e L s e b R s e
0903, O USRS ISV NV OO SN SRS SN WU SNSRI SUSTTETET INIRTRDREEI BEMIR. TSR F
0888. Summary of remaining write-ins for

Line 9 front averflow page
0999. Totals {Lines 0901 thru 0803 plus

0988) {Line & above) )

(@) inctudes $ .o reported as “Contract, membership and other fees retained by agents.”




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (continued)

Ly

Otiver Individual Contracls
5 B 7 8 a
Credit Accident and
Group Accidentand | Health {Group and Collectively Guaranteed Non-Renewable for
Total Health Individual} Renewable Non-Cancellable Renewable Stated Reasons Only | Other Accident Only All Other
PART 2 - RESERVES AND LIABIMIES

A, Premium Reserves:
1. Uneamed premiums 104,631 | 104,638 § o e b
2, ACVANGE PREIMUITIS ... oeooeoooeomce e coemsnccseem s st eemms e ssemesrmsee st o s en e s s s smes s s oot s
3. Reservaforratecredits ..o
4. Total premium reserves, current year 104,631 104,631
5. Tatal premium reserves, prior year 43,333 Lk I O J5SS O SV OSSN SOUR Y SRS UV S
8. Increase in fotal premium reserves 1,298 61,298

B. Contract Reserves:
RN ToE il F TR T T OOV OU OO P OUSU SRRSO UUUUTTSUNE SO UURUOUOUUOIE ROUUUUNO O UOUUUUUSUE: NUUOUSSO NP UGN SSSUUPRRUSOUUNY SUSIUSUPVUNUNURSRRPORY DOV YU
2. Reserve for future contingent benefits
3. Tolal CONEAECE MBSEIVES, CUITEIIE WOBT . oocececno o eeeemeaeeoe s eeesemseseemee fhemte s s s e e eetse s sieseee e e cuet e enmssaes e eemne e ermen s sesasmerartrases et aemmsmsatsce s e esmn eneet o esas e ensmatant s frreasasseresucanenmrerresmaseve e fetcmaret rasaa ceememsmstmseerecemamen fomsamnetaecmtrreenseseseemsntsmstsee frnescematmssnasetessesstasmae e emsenfesasaessecmsnmecrassesom eassmnnns
4, Total CONtract rESErVeS, PIOT YA ... e cesvmaenees e sas here e casemsrsemsemeere et ases e foreseseeye e summars e enemessemies e e ses e smeromab s sessesermeensenc§ s snssemss seeremestaasamessene semsede et cemmnanemsemmecemeesasussemee frresmemerascssen somsmecmecmsntreseon Jrecrmaeemsssneniessersemasmseerene fas s senem sreremnnemessmmsmsene bt sesen e
5. Increase in confract resexves

C. Claim Reserves and Liabllities:
1. Total current year 15,924,149 b A5.828. 149 8 e e d e e e
2. Tolal Prior YEaE ... oo eeermeeeeea e aerevieene e 16,034,860 )........ ..16,034,860 | .. ..
3. Increase _{110,711) (110,711}

PART 3 -TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES

1. Claims paid during the year:

1.1 On claims incurred prior fo current year 20,974,811 | bl RT3 T I IO RSN TSN DV DON RSO OIY! VY DU

1.2 On claims incurved during current year ....... 2,592,392 | 2582302 4 e e e bt
2. Claim reservas and Eabilities, December 31, current year:.

2.1 On claims incumed prior io curent year ....... 5,573,452 BT e e e e A e

2.2 On claims incured during current year 10,350,697 16,350,697
3. Test

3.1Lline 1.1 plus 2.1 . 26,548,263 |............... Pl RT3 RS FUUUS U NSO NSRRI NSO NN SN

3.2 Clalm reserves and liabilities, December 31, prior year wo34,8604. . .. 60%8010 . o b b i

3.3 Ling 3.1 minus Line 3.2 10,513,403 10,513,403

PART 4 - REINSURANCE

A. Reinsurance Assumed:
1. Premiums written ... 35,203,954 35,208,054 8 e e e b e
2. Premiums eamed ... 35,142 656 | 35,142,856 Ve A e
3. Incumed claims........ 34,028,735 34,028,735 | e e e e
4. Commissions 7,744,870 7,744,870

B. Reinsurance Ceded:
1. Premitmns written ___..__ 4,880,245 F ... 4,880,245 oo b e e X b
2, Premiums eamed ... 4,880,245 | 4,880,245 [
3, Incurred claims 10,572,243 10,572,243
4, Commissions 1,181,995 1,181,985




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 2 3 &
Medical Dental Other Total
A, Direct:
1. Claims Incurred
2. Beginning Claim Reserve
3. Ending Claim Reserve
4, Claims Paid
B. Assumed Reinsurance:
5, Claims Incurred ‘ 34,028,735 34,028,735
8. Beginning Claim Reserve 21,593,512 21,593,512
7. Ending Claim Reserve....... 0,039,796 30,039,796
8. Claims Paid 25,582,431 25 582 461
C. Ceded Reinsurance:
9. Claims Incurred 10,572,243 & 10,572,243
10. Beginning Claim Reserve 5,558,652 |....... 5,538,652
11. Ending Claim Reserve 14,115,647 14,115,647
12. Claims Paid 2,015,248 2,015,248
D, Net:
13. Claims Incurred. 23,456,492 23,456,492
14. Beginning Claim Reserve. 16,034,860 16,034,860
15. Ending Claim Reserve. ; 15,924,149 15,924,149
16. Claims Paid 23,567,203 23,567,203
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - ANALYSIS OF LOSSES AND LOSS EXPENSES
SCHEDULE P - PART 1 - SUMMARY

{$000 Omitted)
Premiums Eamed Loss and Loss Expense Payments 12
Yearsin 1 2 3 Defense and Cost Adjusting and Other 10 11
Which Loss Payments Cantainment Payments Payments : Nurnber of
Premiums 4 3 [ 7 8 2 Salvage | Total Net Claims
Were Eamed and Paid (Cols. | Reported -
and Losses | Direct and Net Direct and Direct and Direct and Subrogation| 4-5+6- | Directand
Were Incumed | Assumed Ceded |(Cols.1-2)| Assumed | Ceded Assumed Ceded Assumed Ceded Received | 7 +8-9) Assumed
1. Prior L] X 0 XX 1,101 177 A e 20 21 |oieineinenss frnemrrenr e 15 972 | XXX e
2,19802 ... 66,100 ... 24,002 |....42.017 |..... 88,814 |.....42 486 2,148 190 1,254 3,271 |.....49,550 |....... P .+ G
3. 1993 73,033 30,367 ._.___.__42,666 .. 49,136 19,673 1,743 160 1.819 2,268 |... 32,865 §... XXX
4. 1904 4 . J4.816 ... 25,681 |.....49,135 |..... 54,654 | 18,488 |......... 1,286 389 1,221 1,414 38,289 |....... KXX e
5. 1985 . |...... 82,564 |........ 13,790 ... 68,774 | . 47317 L7377 |..... 3,358 §onn 189 Lo 3,566 670 |.....46,666 | .......200L
6. 1006 87,0937 8,771 |.....78,166 61,350 5,033 ..2,518 | 183 2,158 425 1. 60,806 |....... XK
7. 1997 _}... 95,504 |.....8,576 [ 86,928 |......58,921 8,671 1,631 (209) 1,592 27 |....... 53,682 [....... HXX.....
8 1998.1..100,222 .. ..5,946 | 100,276 1. .. 88,305 §....... 13,648 12,600 476 1,969 1,132 |..... 78,750 ........ KAX......
9. 19994156432 | 17,479 |..... 138,953 |....... 93,519 12,008 257 }onn 320 2,579 1,367 |.....-. 86,448 |........ XX
10. 2000..)....167,956 |.......35,509 |..... 152,357 |....... £3,3431....14,9% |.._..4,089 |.....1,622 1,619 566 |....... 72,426 |...... KXHK e
11, 2001 204,598 81,904 212,694 62,942 14,617 4,748 1,779 1,053 561 52,348 XXX
12. Totals XXX XXX XXX 689,502 157,177 26,739 5,136 18,874 11,942 572,803 XXX
Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Total Number of
13 14 15 16 17 18 19 20 Salvage Net Claims
and Losses | Quistand-
Subrog- and ing -
Direct and Direct and Direct and Direct and Direct and ation Expenses | Direct and
Assumed | Ceded | Assumed Ceded | Assumed | Ceded | Assumed | Ceded | Assumed | Ceded |Anficipated| Unpaid | Assumed
& PR D 11,473 |.....] 7.162 461 190 99 5,025 . XK.....
2. 602 1......285 25 13 - 5 590 1. XXX.....
L T 4,426 |....... 1,379 |.... 50 34 18 3,374 |00
4 ot 2,100 ... 1,41 L 252 b {2 e 20 L7 13 (1,250 000
L T— 4,012 |...... 2,050 19 12 12 2,304 XXX.....
] 6,243 ......3,860 240 H 73 4,946 xxx
7 8,835 5,191 [..........324 47 121 5,409 [.00C.....
8 13,097 8,207 |....5e64l 1,252 % ... 598 149 181 9,843 {.... XK.,
= RN 22,907_ ...... 13,355 L. 883 |... 190 Lo e 308 23,804 | XXX
0 ] 29,482 |....18,663 2,197 494 832 30,602 |..... XXX ...
~ 1. 83,207 61,453 2,054 a71 1,128 115,538 XXX
12, Totals | 186,384 | 122,836 | 170,490 40,276 7,828 2,147 3,041 202,483 XXX
Total Loss and Loss Expense Percentage 34 Net Balance Sheet Reserves|
Losses and Loss Expenses Incurred (Incurred/Premiums Eamed) Nontabular Discount Inter- After Discount
26 27 28 29 30 31 32 a3 Company 3/ 36
Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assurmed Ceded Net Assumed Ceded Net Loss Expense | Percentage Unpaid Unpaid
1. XK, K e OO OO XX XXX XXX, 4 554 471
2. 93,119 42,979 1. 50,139 140.9 178.4 119.3 573 16
3. 57,427 21,189 36,238 78.8 69.8 84.8 3,338 35
4, 59,552 20,012 39,540 79.6 7.9 a5.5 1,234 16
5. 58,836 9,865 48,970 7.3 .5 7.2 2,168 136
8, 75,445 |... 9,603 85,752 85.8 99.2 84.1 4,863 | 283
7. 73,183 14,092 59,091 76.6 164.3 68.0 5,011 97
- A— L 112,414 e 23,821 85,593 102.9 266.3 88.3 9,213 §30
b R ... 139,575 1 .....29,522 |....... 110,052 |..........89.2 168.9 19.2 22,513 1,091
10. 147 048 4'\4.020 103,028 78.2 123.7 67.6 28,066 2,535
11. ' 272,662 104,777 167 ,886 92.6 127.9 78.9 112,427 3111
12. Totals XXX O XXX XHX XXX XXX XXX 193,762 8,721

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1.
The tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 2 - SUMMARY

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END (3000 OMITTED) | DEVELOPMENT
Years in Which 1 2 3 FE 5 | 6 7 B 9 10 1 12
Lolsns;:n:? M 1993 1994 1995 1996 1997 1998 1990 2000 2001 | onevYear | Two Year |
1.‘ Prior...|........ 56,259 |{....48,036 |._._44,645 |...... 45,243 1 ... 45,308 | 44,425 | .. 42,498 1...... 34,505 |....33,796 |34, 352 555 {243))
2. 1092 54752 |...57,275 | ..56.,675 | 54,692 |.... 54,806 | 54,487 | 54,206 | .. 52,542 |.....51,165 |.....48,870 |.....(2.209)|....(3.,672){
3. 1088 XXX 41,203 [....... 41,480 {........ 39,801 | 39,787 ... 39,448 | ...... 39,880 |........ 37,530 |....... 34,701 |....... 34,401 {300)
4, 1994 ) XXX.... D, ¢4 S N— 40,575 |........ 46,400 |........ 45 847 |...... 145,900 |...... 45,582 |........ 43,806 |......42,201 [.....38,300 |..... {3,901)
5. 1095 XXX XXX, XXX 48,884 |......48,906 |........ 48,803 |........ 49,022 ... 48,777 |........ 45,363 [........ 45,332 (31)
6. 1996 XXX XXX XXX XXX ... 54,342 .. 53,962 |....... 54,299 |...... 61,500 |........ 62,129 |.......4 63,521 1,392
7. 1997 L. XXX..... .+ G D+« GURN FD.+ ¢ G S ¢+ SU ...60,388 |........ 57,825 61,025 55,262 57,378 2,116 |......{3,647)
8. 1988 XXX XXX, XXX, XXX.... XXX ... 07,332 85,363 86,443 8,11
9, 1999 |00 .k XXX XXX OO b HORX XXX KX ..102,148 L 113,858 |....107 075
10. 2000 XXX XXX KKK, b s S e G T -+ O B SN s« S 102,408 |.....100,577
11, 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX 165,704
12, Totals {9,998)
CUMULATIVE PAID NET |.§SSCE!-I ANED gg\lls;inlzos‘r CPOﬁAEI:iIE-N? EXPENSSg Fl}gplc\)géﬁ:ﬁm END (3000 1 12 |
OMITTED) Number of
1 2 3 4 5 [3 7 8 ] 10 Nurmber of Claims
Claims Closed
- |Years in Which Closed With{ Without
Losses Were Loss Loss
Incurred 1992 1903 1994 1995 1996 1897 1998 1999 2000 2001 Payment | Payment
1. Pror...|.....000....}......13,374 ... 20,821 |.... 22,146 |.....24,800 |.....26,634 |....27,305 |....... 27,718 |....... 28,582 29,527 ..o XX e L 00K
2. 1982 17,823 33,963 |........ 42,832 |......45,366 |....... 47,863 1. 48,016 48,596 |....... 48,391 48,278 |....... 48,285 |..... XXX O
3. 1003 __ XXX 8,988 |___20,153 |..... 26,212 26,790 20,505 |.....30 471 . 30,971 |....30,922 [._.31,046 |..... KXK L XXX .....
4. 1994 XXX..... XXX 15,313 | 24,601 |.....27,358 |.....31.,565 |.....34,339 |... ... 35,720 ... 36,795 |......s 37,062 |...... 44 S - XXX ...
5., 1995 XXX XXX XXX 13,440 |......23,269 |.....31 967 |.... 3,134 |.....39,619 {..._. 42,580 |.......: 43,100
6. 1996 XXX XXX XXX XHX 18,191 L. 31,047 {41,845 |..... 49,823 1....... 53,907 58,649
7. 1997 XXX XXX XXX XXX XXX 13,476 |..... 29,919 |....... 41,082 {....... 46,639 52,090
8. 1998 XXX XXX XXX XXX, XXX, XXX, 24,635 |....... 55,064 |...... 66,666 |....... 76,781 ... 300K e KK
9, 1999 XK XXX KX XXX XX HAX KO 27,339 |.......; 83,274 ¢ 83,860 ... 200(...... o JRK
10. 2000 XXX, XXX XXX XXX XXX, XXX, K0 e OK L 30,897 | 70,807 | D ¢ & G - KEX
11,2001 XX XXX XXX XXX XXX XXX 200X XXX XXX 51,294 | XXX XXX
Years in Which| _ BULK AND IBNR RESERV?S?NI:IIEE LEsgleE DEENSEpAﬁglcﬁNTAIggTTXMQQ—S%YPCDWD AT YEAR END (5000 OMITTED)
Losses Were 1 2 3 4 5 10
Incurred 1592 1983 1994 1995 1995 1997 1993 1999 2000 2001
1. Prior 34,689 |...........20,083 14,432 12,929 14,833 13,460 11,792 3,737 1,608 243
2, 1992 19,565 11,058 7,053 4,840 5,773 5,013 3,885 1,885 k)] 256
3. 1993 XX 22,934 |.......12,308 7.724 8,022 ... 8,417 Ll 6,452 | 3,623 557 291
4. 1994 b oo SH— TS+ ¢ G E—— 21,888 20,191 11,775 9,572 7,864 L. 3,930 309 275
5. 1995 XXX XXX XXX 24,675 18,410 10,222 8,289 5,589 1,023 1o 206
6. 1996 XXX XXX XXX, 0K, 22,858 10,326 2,071 3,205 1,935 2,260
7. 1807 XX XXX XXX XXX 200 34,797 12,31 7,380 2,897‘ 1,368
8. 1908 XXX XXX XXX, XXX, KKK XXX 26,095 5,803 5,689 4,413
9. 1999 XXX XKX XXX XXX, XXX, b &4 S S XXX 55,516 25,268 12,961
10. 2000 XXX, XXX, XXX XXX XXX XXX XXX XXX, 58,776 17,248
11,2001 XXX XX, XXX XXX XXX XXX XXX XX 90,673
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

'SCHEDULE P - PART 1A - HOMEOWNERS/FARMOWNERS

(3000 Omitted) _
Years in Premiums Eamed Loss and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 3 6 7 8 9 Taital Number of
Earned Salvage Net Paid Claims
and Losses and {Cols. 4-5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
Incurred | Assumed Ceded {Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior XXX XXX, 200K, 9 3 1 1 1 0 8 I XXX
2. 1992 123 32 g1 280 82 7 2 3 6 186
21993 Lo 82 12 70| 7 2 1 0 4 1 10
4. 1994 83 oy 23 187 15 8 0 2 0 182
5. 1995 506 153 353 27 7 i 0 7 2 218
6.1996._ | e I 52 319 67 1 8 4 3 17
7. 1997, 1,678 1,679 258 18 23 3 it ] 274
3. 1998 4,152 4,152 1,582 330 188 | BT 31 25 1,405
9. 1899 5,824 804 5,020 2,407 255 182 K 51 18 2,31
10. 2000, 2,836 248 1.2, 537 1,350 160 113 22 74 21 1,396
11, 2004 4,480 1,624 2,865 635 23 104 2 69 2 782
12. Totals XXX XXX XXX 7,009 898 G548 131 262 85 6,890 XXX
Adjusting and Other 23 24 25
Losses Unpaid _ Defense and Cost Containment Uinpaid Unpaid
Case Basis Bulk + [BNR Case Basis Bulk + IBNR 21 Number of
13 14 15 16 17 18 19 20 Total Claims
. Salvage | Netlosses | Outstand-
and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated | Unpaid Assumed
1. 111 80 5 5 3 33
t2. W 2 1] ] 0 10
3 15 1 1 1 0 4
4 10 14 0 1 0 (4)
5, 13 7 1 0 0 7
8 19 1 2 0 1 0 1 20
7 &6 24 3 0 4 0 2 71
8 214 73 19 2 9 1 7 174
9 722 163 31 8 1 1 10 655
AD. 409 166 143 28 17 2 14 389
. 796 158 811 178 30 2 24 1,31
2,407 700 1,058 213 79 14 52 2,680
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incured {incurred/Premiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 27 28 29 30 31 32 33 Company a5 36
Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Linpaid Unpaid
XX JOHK, XX b+ S R XXX XXX XXX, kil 2
282 86 A3 I 228.5 210.3 215.1 9 1
28 14 14 3.4 114.0 07 4 0
209 0 178 251.5 .50.8 775.1 (4) {0
239 14 225 47.3 5.2 63.9 7 0
100 3 a7 27.0 5.0 30.5 19 1
302 47 345 23.3 20.5 65 6
2,002 472 1,579 4.4 38.0 159 15
3,466 460 3,006 59.5 57.2 59.9 534 0
2,160 376 1,784 76.2 125.6 70.3 360 29
2,468 364 2,104 55.0 2.4 73.4 1,269 52
XXX XXX XXX XXX XXX XXX XX 2,554 127

51




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1B - PRIVATE PASSENGER AUTO
LIABILITY/MEDICAL

{$000 Omitted)

Years in Fremiums Eamed Loss and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adijusting and Other 10 1
Premiums Loss Payments Containrment Payments Payments
Were 4 5 [ 7 8 9 Total Number of
Eamed Salvage Net Paid Claims
and Losses ’ and {Cols. 4-5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subragation +6-7 Direct and
Incurred Assumed Ceded (Cols, 1 -2) | Assumed Ceded Assumed Ceded Assurmed Ceded Received +8-8) Assumed
1. Prior XXX XXX KO0 37 12 6 4 4 4 K} I T+ ¢ S
2. 1982 4 0 0 0 t (V)] (4)
3.1993 {28) 0 1 0 1 {0) {27)
4. 1994._., 6 1 2 0 f 0 9
5. 1995. 1,288 96 1,192 113 0 20 0 17 2 150
6. 1996 659 T T DO 588 138 37 12 1 187
7.1997..... 188 168 452 23 18 |. 0 g1l 2 A56
8. 1998 1,724 332 1,392 2,542 291 177 21 67 20 2,474
9.1999. .. 7,949 1,269 6,680 4,786 750 403 78 167 15 4,528
16, 2000.....}).....22 567 [ ... 3,199 ... 18,368 12,256 4 L..3.040 1,474 620 479 21 10,548
11. 2001 46,630 11,047 35,084 13,406 3,895 1,423 509 336 7 10,762
12, Totals XXX XXX XXX 33,705 8,012 3,562 1,231 1,092 &7 26 115 XXX
Adjusting and Qther 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Linpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Mumber of
13 14 15 16 17 18 19 20 Total Claims
) Salvage | Netlosses | Qutstand-
and and ing - Direct
Direct and Direct and Direct and Direct and Direct and . |Subrogation | Expenses and
Assumed Ceded Assumed | Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated { _Unpaid Assumed
1. 453 275 19 12 13 198
2. A7 8 2 ] 1 42
3 60 k1 3k i 21 26
4 43 49 2 |2 1 (€}
5]l T 23 2 1 2 34
[ I— 78 5 4 0 3 0 2 82
7 355 81 8 0 15 1 10 305
. S— 810 254 61 2 338 3 26 774
9 1,255 656 |. 31 a0 49 3 33 939
10 2,897 1,660 741 531 84 4 59 1,592
1. 9,489 6,285 9,002 2,517 182 4 134 9,970
12 15,639 9,304 10,173 3,202 399 31 283 13,957
Total Loss and Loss Expense Percentage 34 _ Net Balance Sheet
Losses and Loss Expenses Incurred {Incurred/Premiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 27 28 29 30 3 32 33 Company 35 36
Pocling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1 HHX KK XXX, KKK, XXX KK HHX, 178 20
2. 46 8 38 39 3
3. 38 39 {1 23 3
4 55 52 < SRS NSRRRRU RN DU T NI, Q) 1
L F—— 208 Eoiiens 24 185 16.2 247 5.5 32 3
6.]... 274 5 269 4.6 1.5 4.7 ' 5
7 868 105 761 460.7 404.9 281 24
8. 3,820 LTI D 3,248 221.6 172.3 233.4 714 80
8. 7,044 1,577 5,467 B8.6 124.2 81.8 860 80
10} crernenern 17,997 5,855 12,142 79.7 183.0 2.7 | 1,453 140
1. 33,972 13,240 20,732 72.9 119.9 88.3 9,658 312
12 XXX XXX XXX XX XXX XXX XXX 13,307 650
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1C - COMMERCIAL AUTO/TRUCK
LIABILITY/MEDICAL

{$009 Omitted)

Years in Premlums Eamed Loss and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 6 7 8 ] Total Number of
Eamed Salvage Net Paid Claims
and Losses and (Cols. 4-5 | Reported -
Were Direct ard Net Direct and Directand Direct and Subrogation +6-7 Direct and
Incurred Assumed Ceded (Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior XXX XXX XXX 15 5 2 2 2 0 13 L XXX
2. 1992 {2) 0 0 1] ] () (2)
3.1993 [11) i 0 0 4 (1)
4, 1004, 405 266 130 412 83 30 ] 6 0 364
5. 1995, 3,901 3,901 3,165 150 682 0 540 3 4,236
6. 1996, 2,220 449 1,771 2,437 28 265 285 1. 3 2,959
7, 1907..... 210 210 378 2 7 ] 12 1. 400
B, 1998 1,071 1,071 1,135 38 84 1 30 7 1,210
9. 1990, .L....2,805 45 2,760 1,651 169 155 3 84 2 1,718
10, 2000.._4..........8,282 5,479 2,813 3,620 1,503 376 g9 147 (NI D 2,741
11. 2001 35,837 11,305 24,532 7,057 1,577 459 181 85 41 5,862
12. Totals XXX XXX XXX 20,057 3,555 2,079 292 1,201 64 19,491 XXX
Adjusting and Other 23 24 26
Losses Unpaid Defense and Cost Containment Unpaid Lnpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Number of
13 14 15 16 17 18 19 20 Total Claims
Salvage | Netlosses | Ouistand-
- and and ing - Direct
Directand Direct and Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated | Unpaid Assumed |
1. 312 190 13 8 6 133
2, 32 ] 1 0 1 28
3. w2 L 26 2 1 1 17
4 i 3 ! 1 1 (4)
5 I 16 2 1 1 23
[ 24 3 2 D 2 0 1 55
7. 245 56 4 0 10 1 5 207
Bulrerrrrrarrens 328 175 28 1 .26 2 12 215
9 585 LY )3 N 244 83 34 2 15 322
1o).....1,962 |..... 1,948 1,560 1,113 74 13 22 545 ‘
11, 7,522 4,108 8,250 3,565 453 169 40 8,432
12 1,149 7,034 10,088 4,762 629 199 103 9,973
Total Loss and Loss _Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred/Premiums Eamed) Nontabular Diseount Inter- Reserves After Discount
26 27 28 28 ' 30 31 32 33 Company 35 35
/ Pooling Loss
Direct and Direct and Loss Parficipation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1 . ¢ & U R XXX KAX KX, KX XXX b & QN R— 123 Foeeand! 1"
2 33 [ DR 27 2 2
3 3 27 f 16 3
4 479 119 360 118.2 M.7 259.0 (5 0
5 4,426 166 4,269 13.5 108.2 22 2
B. 3,046 32 3,014 137.2 7.0 170.2 52 3
7. 670 64 606 319.3 288.8 192 14
8 1,643 218 1,425 153.5 133.1 178 36
g9 2,769 7 2,040 8.7 1,621.0 73.9 214 4
10 7,961 4,676 3,265 9.0 | 85.3 116.8 461 83
11, 23,895 9,601 14,204 66.7 84.9 . 58.3 8.098 333
12, XXX, XO0( XXX XXX XXX XXX XXX 9,440 533
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1D - WORKERS' COMPENSATION

{$000 Omitted)

Years in Premiums Eamed Loss and Loss Expense Payments 12

Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments

Were 4 6 7 B 9 Total Number of
Eamed Salvage Net Paid - Claims

and Losses and (Cols. 45 | Reported -

Were Direct and Net Direct and Direct and Direct and Subregation +6-7 Direct and

Incusred | Assumed Ceded {Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed

1. Prior XXX XXX XXX 0 ] 0 0 0 F.....2X00C.....

2. 1892

3.1993....

4. 1994,

5. 1995...

6. 1996

7. 1997

8. 1998

9. 1999, 976 341 635 21 3 2 0 i 21
10, 2000.....erernsenne.. 541 541 28 ] 2 1] i 3
11, 2001 169 65 104 38 0 3 0 2 43
12, Totsfs XXX XXX XXX 88 3 7 0 4 8] xxx

Adjusting and Other 23 24 25

Losses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + 1BNR 21 22 Numnber of
13 14 15 16 17 18 19 20 Total Claims

Salvage | NetlLosses | Quistand-
and and ing - Direct

Direct and Direct and Direct and Direct and Direct and Subrogation | Expenses and

Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed

1 2 1 0 0 0 1

2

3.

4

5

6
7
8,

9. 491 238 83 5 28 1 8 363
10. 355 350 123 5 31 1 10 164
11 474 445 356 2 32 6 10 419

L2, 1,322 1,032 562 12 88 9 28 947
Total | Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expaenses [ncumed {Incurred/Premiurns Earned) Nontabular Discount Inter- Reserves After Discount
26 27 28 20 30 31 32 33 Company 35 36
. Pacling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid

1 XXX, XK XX AKX 2K XXX XXX 1 .0

2

3

4

5

[

7

8.

9, 630 246 385 64.6 72.0 60.6 333 ki
10 551 356 195 101.9 3.1 124 40
11, 35 454 462 541.8 701.2 42.9 383 3
12. XX XAX XXX XXX XXX XXX XXX 840 107
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1E -

COMMERCIAL MULTIPLE PERIL

. {$000 Omitted)
Years in Premiums Eamed L.oss and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 [] 7 8 g Total Number of
Eamed " Salvage Net Paid Claims
and Losses and (Cols.4-5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subregation +6-7 Direct and
Incurred Assumed Ceded (Cols. 1 -2 | Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior KX XXX, XXX 3L 2 1 1 1 0 3 T+ ¢ S
2. 1892 3,964 1,620 2,344 5,821 |onn. 2,500 |..... 202 30 149 380 3.642
3,1993 6,032 2,921 oo 311 [ 4,482 |........... 2,530 204 51 195 183 2,209
4. 1994 5,368 2,702 . 5,137 2,478 288 284 1, 64 161 |........... 2.7%
5.1985 12,070 1,041 |......11,029 9,060 1,034 1,338 210 1,605 f6 10,758
6.1986.. |........7 798 720 7,078 4,123 | 602 364 {3) 33 45 4,202
7. 1997, 5,313 6,313 4,624 471 338 (34) 135 40 4,660
81988, _ L. 10,817 10,617 G676 | 2,277 673 181 192 73 8,082
9. 1988 10,671 1,954 ¢ 8717 4,994 1,159 3 B D 80 242 12 4,258
10. 2000 15,608 6,262 9,346 7,680 Lo 2,762 | 276 184 171 33 ..5,161
11, 2001 31,000 12,903 18,097 6,788 2,254 1,003 467 102 29 5,172
12, Totals XXX XXX XXX 62,369 18,071 4,947 1,451 3,170 1,032 50,964 XXX
. Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Builk + IBNR Case Basis Bulk + IBNR 21 Number of
13 14 15 16 17 18 19 20 Total Claims
Balvage | Netlosses | Outstand-
and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subrogation § Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Agsumed Ceded Anticipated Unpaid Assumed |
1 452 187 (58) (1) 24 6 | 3 229
2 2 {0) 0 0 0 (3] 0 3
3 12 (13) (12) 0 (1) 0 14
4 4 1 {1 {0) 0 ()] 0 3
sl 50 21 (6} {0) 3 1 0 26
6 3 {8) {0) {2) (0} (0} 1 1
7 489 281 77 15 20 10 1 282
8 2,315 1,100 620 253 102 39 13 1,659
9 1,840 843 7,103 414 el B 11 36 1,787 |...
10.f.........2, 853 2,214 1.014 773 |. ....260 92 36 1,084
11, 3,669 2,959 7,009 2,147 55 5 59 5,671
12, 11,690 7,508 9.747 3,600 540 162 150 10,768
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (IncurredPremiums Eamed) Nontabular Discount Inter- Reserves After Discount
28 27 28 29 30 31 32 33 Company 35 36
Paoling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1, XA XXX XXX HXX KO L XXX XXX 208 21
2. §,175 2,530 3,645 155.8 156.2 158.5 .2 ]
3 4,881 2,568 {2,313 L s09l......879 74.4 13 1
4, 5,493 2,763 2,730 102.3 102.3 102.4 3 1
5. 12,050 1,265 10,785 89.8 121.5 97.8 23 2
5. 4,804 591 4,213 61,6 821 | 59.5 10 f
7. 5,685 74 4,942 90.1 ;% IO W SN 210 | L2
8. 13,592 3,851 [o....5,741 128.0 91.8 1,583 76
9. 8,552 2,507 6,044 80.1 128.3 | 58,3 1,685 101
0. 12,270 6,025 6,245 78.6 96.2 66.8 881 203
1, 18,685 7,842 10,842 60.3 60.8 58.9 5,562 108
12, XK AXX - KX XX XXX XXX XXX 10,240 528
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1F - SECTION 1 - MEDICAL MALPRACTICE -
OCCURRENCE

{5000 Omitted)

Years in Premiums Eamed L.ogs and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 [ 7 8 g Total Number of
Eamed Salvage Net Paid Claims
and Losses and {Cols. 4 -5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation] +6-7 Direct and
Incured | Assumed Ceded {Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received +§-9) Asstumed
1. Prior XXX XXX XXX 1 ¢ ] 0 0 14 XXXt
2.1992.
3.1993
4, 1994
&. 1995 3 3 ] 0 0 0 0 1]
6. 1995,.. 7 7 2 .0 0 2
7.1997.....
8. 1998
9.1999.... 14 5 1 1 1 10
10, 2000. 404 85 319 212 15 8 2 ] 208
11, 201 470 23 447 71 1 7 0 4 81
12, Totals XK XXX XXX 299 21 16 3 11 30 XXX
Adjusting and Other 23 24 25
Losses Linpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IENR 21 22 Number of
13 14 15 16 17 18 19 20 Total Claims
Salvage | NetlLosses | Ouistand-
: and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subrogation § Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
1 17 1 . 2 11 0 (14)
2
3
4
5 2 3 0 0 0 {0
6 3 1 0 0 0 0 0 3
7
8
Q
10. 15 49 13 ] 20 1 4 136
11. 254 98 50 17 18 1 4 209
12, 435 183 63 27 4 4 8 334
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Exp Incurred {Incurred/Premiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 27 28 29 30 3 32 33 - Company 35 36
Pooling Loss
Direct and Direct and Loss Parlicipation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1Lt XXX HAXX KKK KAX XXX, KK, X {18} 1
2,
3
4.
5 3 .3 96.2 1.8 {1) b
[ O 5 1 3 74.2 5.2 3 0
7
B.
9 16 B 1
10 421 76 Fevrrrserennn 344 104.14 89.8 107.9 114 23
11. 408 118 280 86.7 502.9 64.9 189 21
12, XXX XXX XX XXX KXX XXX XXX 289 48
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ANNUAIL. STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1F - SECTION 2 - MEDICAL MALPRACTICE - CLAIMS-
| | MADE

($000 Omitted)
Years in Premiums Eamed Loss and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 "
Premiums ) |.oss Payments Cantainment Payments Payments
Were ; 4 5 -] 7 8 9 Total Number of
Eamed Salvage Net Paid Claims
and Losses and (Cols. 4-5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
Incurred | Assumed Ceded (Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior ...} KK} I ¢ ¢4 XXX 0 i 0 0 0 1 - 2O ...
2. 1982
3, 1993,
41994 2 1 1 3
5. 1995, 30 T 6 37
6.1996 15 3 o 18
7. 1997.
8.1998 32 3 2 1 32
9. 1999 198 3 167 46 3 2 0 2 47
10. 2000..... 265 5 | 280 25 2 1 0 1 26
11, 2001 60 ¢ a0 2 Q 3 0 2 30
12, Totals XXX XXX XXX 176 8 19 ¢ 5 8 193 XK
: Adjusting and Other T23 24 25
Losses LUnpaid Defense and Cost Containment Linpaid Unpaid
Case Basls Bulk + IBNR Case Basis Bulk + IBNR 21 22 Number of
13 14 15 18 17 18 19 20 Total Claims
Salvage | NetlLosses | Qutstand-
and and ing - Direct
Direct and Directand | Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated | _Unpaid | Assumed
1 17 (12) (1) {1 (0) 29
2
3
4
q
8.
7.
8.
9 80 3 8 ) 4 {0) (0) 78
10 90 5 9 )] 4) o ‘ {0) 90
11, 16 4 55 {1) {6} {0) (0} &2
12, 203 1 69 (1) (15) |- (1) {0) 259
Total Loés and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (IncurredPremiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 7 28 29 30 3 32 as Company 35 36
Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1 XXX XXX XXX XXX XHX XXX e 29 {0)
2
3
4, 3 3
5 kY kig
[5 18 18
7
8 K] 3 32
8. 131 B 125 65.3 18.8 75.1 2 (4}
10, 121 & 16 45.8 117.6 44.4 94 (4
1. g5 4 92 157.8 10,704.8 152.0 67 {6}
12, p e s Ko pred XXX XXX XHX p e s 272 (14)
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1G - SPECIAL LIABILITY (OCEAN MARINE,
AIRCRAFT (ALL PERILS), BOILER AND MACHINERY)

{$000 Omitted)

Yeais in Premiums Eamed Loss and Loss Expanse Payments 12
Which 1 2 3 Defense and Cost Adijusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 6 7 8 .8 Total Number of
Eamed Salvage Net Paid Claims
and Losses and (Co!s.4-5 | Reported -
Were Direct and Net Direct and Direct a2nd Direct and Subrogation +6-7 Direct and
ncurred | Assumed Ceded (Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded | ‘ Received +8-9) Assumed
1. Prior XXX XXX XXX 5 2 1 0 0 0 3 e XK
2. 1992 3 i 2 4] 0 0 0 0 (0 (TH.... XX
3. 1993, (4) 0 0 0 ] (0) (4} | KX ..
4. 1904, 303 303 551 159 80 0 4 7 456 |..... XK.
5. 1985 1,647 168 1,479 1,600 | 385 109 0 17 3t 1,341 ... XK
6.1996..., 2,414 14 2,400 2,163 70 115 18 21 2,227 |...... XXX,
7. 1007, 1,699 1,699 1,366 197 89 2 34 3 1,288 [ XK.
8. 1998, 1,963 1,983 1,379 162 100 4 30 5 1,352 |.... KXX.......
9. 1809, 3,775 A47 3,328 1,717 142 121 13 55 1 1,737 |00,
10, 2000 f.ooreenee 2,364 195 2,169 1,275 195 LY D1 | 58 2 1,194 |..... XXX
11. 2001 3.61¢ 2,119 1,499 571 10 94 1 63 1 77 XX
12. Totals XXX XXX XXX 10,621 1,323 776 51 290 70 10,312 XXX
Adjusting and Other | 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 29 2 Number of
13 14 15 16 17 18 19 20 Total Claims
Salvage ] Netlosses | Cutstand-
and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded | Assumed Ceded Assumed Ceded | Anficipated | Unpaid Assumed
1. 2% 2 1 2 1 7
2. 3 1 0 0 0 2
3 4 3 0 0 0 1
4. 3 4 0 0 0 {1
L1 I K 2 ln} 0 0 2
6. 11 1 4 0 0 0 0 6
7. 63 12 9 i 3 0 2 85
8, 81 G5 33 6 16 2 11 69
9. 1,037 974 61 13 K1 [ D 2 2 160
10. 241 126 65 20 29 1 20 210
11. 268 220 291 939 47 8 33 311
12, 1,742 1,429 453 138 127 15 90 838
Total Loss and Loss Expense Percentage 34 Net Balancea Sheet
Losses and Loss Expenses Incumed {Incurred/Premiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 27 28 29 30 31 82 33 Company 35 36
Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed »_Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. KHX XXX, XXX X0 KKK XXX XXX 1
2 3 1 2 87.7 £8.5 97.4 0
3 0 3 {3) 1 0
4 518 163 45d ... 203.9 159.0 {n {0}
5, 1,730 387 1,343 105.0 230.3 90.8 2 D
6. 2,312 i I 2,241 85.8 507.7 93.4 14 1
7. 1,566 212 1,354 92.2 79.7 80 5
8. 1,688 Lo 238 1,420 84,5 72.4 44 2
9. 3,042 1,145 1,897 4 806 | 256.2 514 110 49
10, 1,777 373 1,404 75.2 191.1 54.7 161 8
11, 1,387 338 1,029 378 16.0 68.6 240 71
12, XXX XXX *XX XXX XXX XXX XX 638 ity
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1H - SECTION 1 - OTHER LIABILITY - OCCURRENCE

{5000 Omitted)

59

Years in Premiums Eamed Loss and Loss Expanse Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 6 7 8 9 Total Number of
Eamed Salvage Net Paid Claims
and Losses and (Cols. 4 -5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
Incurred Assumed Ceded (Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received + 8- 9) Assumed
1. Prior KK XXX XXX 0 0 0 0 0 0. & ¢ G
2. 1992 2 1 1 0 0 0 0 )} 0
3. 1993, 2 1. 2 63 0 42 0 28 (0) 133
4. 1994 58 1 57 45 12 3 0 0 I} 36
5.1995 767 23 744 553 161 27 94 155 0 480
6. 1996, 665 |. 245 | 419 692 147 .18 10 18 4 570
7. 1997, 415 415 342 7 22 2 8 0 363
8. 1998 1,940 8 1,932 1,015 29 92 1 7 8 1,085
9, 1999 4,945 857 4,288 1,527 54 75 40 ¢ 1 1,518
10. 2000 9,431 3.230 6,201 1,460 310 |............267 151 14 2 1,219
11: 2009 15,066 4,673 10,393 3,473 891 70 32 7 2 2,626
12. Totals XXX XXX XXX 9,169 1,610 516 331 246 15 8,001 XXX
Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Number of
13 14 15 16 17 18 19 20 Total Claims
Salvage | Netlosses | Outstand-
and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated | Unpaid Assumed
1 9 [ G 0 ) 0 4
2 1 0 {0) 0 0 0
3 5 1 33 {18) 0 4 23
4 1 1 0 0 0 {0
5 120 43 180 185 .. 45 2 50 175
6 16 188 165 oo 22 1 18 77
7 13 1 ] 1 0 0 13
B, o7 12 186 100 3 0 1 155
T - 15 184 |.......... 2,012 199 51.... 0 3 1,804 1.
10, 2,313 686 3,225 1,641 0 3 3,218
11, 719 583 5,858 1,526 1 4 4,574
12, 3.522 1,525 11,803 3.817 72 5 84 10,134
Total Loss and Loss Expense Percentage 34 Net Balance Shest
Losses and Loss Expenses Incurred (incurred/Premiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 27 28 29 30 31 az 33 Company 35 36
Pooling lLoss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded ‘ Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1, XXX XX XXX YO i XXX XXX XXX 4 0
2. 1 D 1 52.5 7.1 87.9 1 i}
3. 156 1 156 7.822.7 -.40.0 37 {14)
4, 49 13 36 84.5 1,306.1 63.1 (&) D
5 1,141 485 655 148.7 2,110.3 88.1 82 Jix)
6 g7t 324 847 146.0 131.6 154 .4 38 it
7 387 1" 376 §3.4 90.7 12 1
8 1,381 141 1,240 1.2 1,764.8 4.2 151 4
9 3,888 477 3412 78.7 je.7 79.6 1,880
10 7,287 2,780 4,487 77.3 86.4 2.5 3,211 3
1. 10,239 3,039 7,200 68.0 5.0 69.3 4,562 11
12, XXX XXX XXX XXX XXX XXX HXX 9,584 150
e,




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE

{$00¢ Omitted)
Yeargin Premiums Eamed Loss and Logs Expense Payments 12
Which 1 2 3. Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 [ 7 8 9 Total Number of
Eamed Salvage Net Paid Claims
and Losses and {Cals. 4-5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
Incurred | Assumed Caded | (Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1, Prior XXX XXX HXX, 7 2 1 1 1 0 6 |.. KA ....
2.1992.
3.1993,
4, 1994,
5, 1995
6. 1936,
7. 1947,
8. 1998,,...
9. 1899, 385 78 307 257 GI N SO {1 N 2 i3 2 244
10. 2000, 732 164 568 ... 2B 39 3 22 7 312
11, 2001 2,297 461 1,836 k| n 75 1 50 2 884
12.Totals | XXX XXX XXX 1,314 93 145 ] 86 38 1,446 XXX
Adjusting and Other 23 24 25
Losses Unpaid _ Defense and Cost Containment Unpaid Linpaid
Case Basis Bulk + (BNR Case Basis Bulk + IBNR 21 Number of
13 14 15 16 .17 18 19 20 Total Claims
Salvage | Netlosses | Quistand-
and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated | Unpaid Assumed
1 9 5 0 0 2 5
2
3.
4,
5
&
7
8
9 39 18 B 3 2 0 6 63
10 48 21 68 (L3 S 2 0 8 91
1. 121 gl 425 94 5 0 20 447
12, 297 74 531 R 9 1 36 607
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses ncurred (incurred/Premiums Eamed) Nontabular Discount Intar- Reserves After Discount
28 27 ‘28 29 30 31 32 33 Company 35 36
' Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed . Ceded Net Assumed Ceded Net Loss Bxpense Percentage Unpaid Unpaid
L1 - XXX, HXK XXX XXX XXX XXX, XXX 3 2
2 il
3
4,
5
6
7
1
o 365 78 307 100.0 99.8 100.0 56 7
10. 466 83 403 63.6 3.2 71.0 Bi 10
i1, 1,468 136 1,331 63.9 29.8 72.5 422 2|
12, XX XXX XXX KX XXX XXX XXX 563 44
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 11 - SPECIAL PROPERTY (FIRE, ALLIED LINES,
INLAND MARINE, EARTHQUAKE, BURGLARY AND THEFT)

~

($000 Omitied) .
Years in Premiums Eamed Loss and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payinents Containment Pavments Payments
Were 4 5 6 7 8 Tota! Number of
Eamed . Salvage Net Paid Claims
and Losses : and {Cols. 4~-5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
incurred | Assumed Ceded {Cols. 1-2) 1 Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior XXX XXX B¢, GHI I 2,267 112 (27 (48) 43 8 2,217 1. MO
2, 2000, 11,080 4,515 6,565 4,126 1,564 [ 281 198 128 16 2,774 ... KXXK..oo
3. 201 20,128 9,207 10,921 3;143 424 174 36 73 11 2,930 HXX
4. Tatals XXX XXX XXX 9.536 2,100 429 187 244 35 7,921 XXX
Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Uinpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Number of
13 14 15 16 17 18 19 20 Total Claims -
Saivage | Met Losses | Outstand-
and and ing - Direct
Direct and Direct and Direct and Directand | Direct and Subrogation | Expenses and
Assumed Ceded | Assumed Ceded | Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated | Unpaid | Assumed
1 4,793 1.918 778 237 218 96 56 3,594
2. 2,806 1,537 325 249 119 i5 31 1,482
3. 4,784 - 3,056 2,432 1,918 209 17 53 2,487
4, 12,383 6,513 3,637 2.404 546 127 140 7,962
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred {incurred/Premiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 27 28 29 30 31 3z 33 Company 35 36
Pooling : Loss
Direct and ) Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage: Unpaid Unnaid
T XX XXX XXX XXX XXX XXX KXX 3,415 179
2 7,818 |. 3,562 4,256 |....oooeerrueen. Jt.6 78.8 64.8 1,346 135
3. 10,868 5,451 5,417 54.0 59.2 43.6 2,243 245
4, XXX XXX XXX KX KRX XXX XXX 7,003 559
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1J - AUTO PHYSICAL DAMAGE

($000 Omitted)
Yearsin Premiums Earned Loss and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 1
Premiums Loss Payments Containment Payments Payments
Were 4 5 6 7 8 9 Total Numberof |-
Eamed Salvage Net Paid Claims
and Losses and {Cols, 4 -5 | Reported-
Were Direct and . Net Direct and Direct and Direct and Subrogation +6-7 Direct and
Incurred | Assumed Ceded {Cols. 1-2) | - Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior ... XXX KX XXX 1,865 96 78 9 59 22 1,809 |...... KXX......
2. 2000, 12,947 2,484 10,463 8,001 1,438 735 297 233 151 7,323
3. 2001 24,382 6,041 18,341 16,887 3,744 1,201 520 171 198 7,936
4. Totals XXX HXX, XXX 20,844 5,279 2,015 825 463 371 17,217 XXX
Adjusting and Cther 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basls Bufk + IBNR 21 2 Number of
13 14 15 16 17 18 19 20 Total Claims
' Saivage | MNetLosses | Ouistand-
and and ing - Direct
Direct and || Directand Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Agsumed Ceded Assumed Ceded | Anticipated | Unpaid Assumed
0 T 11 . 37 10 29 2 43 828
2 462 206 258 169 16 0 23 384
3. 2,151 1,521 4,076 916 295 119 43 4,010
4. 3,312 1,974 4,651 1,095 340 121 109 5,223
Total Loss and Loss Expense Percentage . 34 Net Balance Sheet
Losses and Loss Ex@nse s Incurred (Incurred/Premiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 27 28 28 30 3 32 38 Company 35 36
| Pooling Loss
Direct and Direct and Loss Parlicipation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Ynpaid
1. XXX XXX XXX XXX XXX..... XXX XXX, 758 i
2 9,818 2,111 7,707 75.8 .. 85.0 737 345 38
3. 18,826 6,820 12,008 77.2 112.9 85,5 3,794 219
4. XXX XXX XXX XXX XXX KXX XXX 4,894 328
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1K - FIDELITY/SURETY

($000 Omitted)
Years in Premiums Eamed Loss and Loss Expense Paymenis 12
Which 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 8 7 8 Total Number of
Eamed Salvage Net Paid Claims
and Losses and {Cols. 4-5 | Reported -
Were Direct and Net Direct and Pirect and Direct and Subrogation +6-7 Direct and
Incurred Agsumed Ceded {Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior KL XX XXX 10 4 0 3 18 | XXX......|
2.2000 53 53 8 4 1 21 10 |.....- KK ...
3.2001 204 200 94 68 7 0 5 80 XXX
4. Totals XXX XXX X0 i3 16 1 10 108 XX,
) Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Number of
13 14 16 16 17 18 19 20 Total Claims
Salvage .J NetLosses | Outstand-
and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assurmed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
1 7 4 5 1 1 0 2 9
2, 5 4 1 0 0 0 1 2
2 8 6§ 6 0 0 0 2 9
4 20 15 12 2 1 1] 5 ~ 2
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred {incumred/iPremiums Earned) Nontabular Discount Inter- Reserves After Discount
26 27 28 29 30 3 32 33 Company 35 36
Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1. XXX KA XXX XXX XX HHX XXX, 7 2
2 22 9 13 40.8 4.2 ¥ 1
3. g8 7 89 32.8 3.3 85.2 7 2
4 XXX KK 2o KO, HOK HHK KHX 15 T B
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1L - OTHER (INCLUDING CREDIT, ACCIDENT AND
HEALTH)

($000 Omitted)
Years in Premiums Earned Loss angd Loss Expense Paymerits 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 3 7 [ 9 Total Number of |
_Eamed Salvage Net Paid Claims
and Losses ang (Cols. 4-5 | Reported-
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
Incurred | Assumed Ceded {Cols. 1-2) | Assumed Ceded Assurned Ceded Assumned Ceded Received +8-9} Assumed
1. Prior XX XXX KKK 5,038 198 53 26 28 4 4,895 | ... KXX.....
2.2000...f......... 32,435 | 1,848 |......... 30,887 §......... 22,279 1,883 44 14 30 4 e 20,456 | XXX.....
3. 2001 35,388 5,085 30,325 10,981 1,269 28 24 17 16 9,733 XXX
4. Totals XXX XXX XXX 38,208 3,350 125 64 74 4 35,083 XXX
Adjusting and Other 23 24 25
Losses Unpaid .— Defense and Cost Containment Linpaid Uinpaid
Case Basis Bulk + [BNR Case Basis Bulk + IBNR 21 22 Number of
13 14 15 18 i7 18 19 20 Total Claims
Salvage | NetbLosses | Quistand-
and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subrogation | Expenses |  and
Assumed Ceded Assumed Ceded Assumed Ceded Assurned Ceded Assumed Ceded | Anticipated | Unpaid Assurmed
3,982 L 42600 288 17 169 14 184 208
2)......2,186 1,176 T3 178 L 86 L3 145 1,285
3. 5,705 5,089 16,817 2,390 224 62 280 15,487
4. 11,873 10,525 18,319 3,73 519 78 609 16,980
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
|.osses and Loss Expenses Incurred {Incurred/Premiums Eamed) MNontabular Discount Inter- Reserves After Discount
26 27 28 29 30 3 32 33 Company 35 36
. Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
Thn HHX XXX XXX KX XXX XXX XXX (161) 369
2, 25,993 4,281 [....20 T4 80.1 230.0 71.1 1,048 | 237
3. 34,052 8,833 25,219 96.2 174.4 83.2 15,044 443
4. XXX XXX XXX XXX XXX XX XXX 15,831 1,049
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SCHEDULE P - PART 1M - INTERNATIONAL

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

{$000 Omitted)
Yearsin Premiums Eamed Loss and Loss Expense Payments 12
Which 1 2 3 Defense and Cast Adjusting and Other 10 11
Premiums L.oss Payments Containment Payments Payments
Were 4 5 6 7 8 9 Total Number of
Eamed Salvage Net Paid Claims
and Losses and {Cols.4-5 { Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
ncurred Assumed Ceded {Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior XXX XXX XX 0 1 0 0 01 o1..... XX
2, 1992 905 905 697 10 2], (1. 6 T8 XXX.......
3. 1093 320 | 320 49 0 0 O 28 T b X
4. 1994 144 144 48 2 0 2 52 ... XRX ...
5. 19965, 13 13 0 0 9 (31 R S S {3H..... 0000
6. 1996 11 11 6 0 8 14 Lo XXX......
7. 1907 11 0 2 5 5 14 1. XXX.......
8. 1998 25 0 3 i 3 3t ... XXX
9. 1989, 407 141 266 |............ 329 39 24 B 11 9 320 |.... KK
10. 2000 159 159 119 12 1 0 7 125 |...... KXX ...
11. 2001 514 213 301 162 2 22 0 15 196 XXX
2ot | 000 | xx¢ XXX 1,448 64 86 19 92 g 1,541 | o
Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Linpaid
Case Basis Bulk + [BNR Case Basis Bulk + IBNR 21 22 Number of
13 14 15 16 17 18 19 20 Total Claims
Salvage | NetLosses | Outstand-
and and ing « Direct
Direct and Direct and Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumad Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
1. 1 1 0 1
2 1 ] 0 1
3 0 0 0
4. 0 0 0 ]
5. 0 0 0 0
.6, 1 0 1 ] 0 1
7. 2 1i. ol 0 0 3
8. 2 2 5 1 1 5
9. 3 2 38 2 3 40
10, 2 ? 4 1 3 6
1. 0 0 21 2 3 2
12 14 9 70 8 11 78
Total Loss and Loss Expense Perceniage 34 Net Balance Sheet
Lasses and Loss Expenses Incutred {Incurred/Premiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 [ 27 28 29 30 31 32 33 Company 35 36
Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
L S~ b et XX, XXX XXX 2O XXX XXX o 0
2, 726 9 7 80.2 79.2 1 0
3 77 4} I7 24.1 24.0 01.
4, 52 1] 52 B4 36.4 0 0
5 6 9 {3) 49.5 {21.9) 0 ]
6. 15 i} 15 140.1 135.6 1 o
7. 22 g 16 3 0
8, 40 3 37 4 1
9, 409 49 359 100.4 30 135.1 36 3
10, 146 5 131 91.7 82.2 2 3
11. 223 5 218 43.3 2.3 72.4 19 3
12. XXX XXX XXX XXX XXX XXX XX 68 11
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1N - NONPROPORTIONAL ASSUME‘D‘PROPERTY'

($000 Omitted)
Years in Premiums Eamed Loss and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 6 7 8 9 Total Number of
Eamed Salvage Net Paid Claims
and Losses and (Cols. 4 -5 | Reported -
Were Direct and Net Dirgct and Direct and Direct and Subrogation +6-7 -Direct and
Incurred | Assumed Ceded (Cols. 1-2) | Assumed Ceded Assumad Ceded Assumed | Ceded Received +8-9) Assumed
1. Prior XXX, XXX XXX 301 37 4 1 3 16 270 L. XXX.....]
21982, ).......21,155 12,714 8,441 37,382 24,968 J87 80 466 2,978 |- 13,167 |....... KXo
319883 | 26,957 16,939 10,018 |....... 14,324 9,083 246 70 508 2,001 | 5975 ... KXo
4. 1994, 24,832 10,119 L........ 14,713 |- 20,530 12,822 141 84 288 647 8,113 ... KKK ..
51985 .} 20,065 6,131 13,934 7,398 2,489 368 (128) 265 448 5,670 e KX
B. 1996., ..23,905 ... ..4,220 ]......19,665 11,272 706 263 1 450 262 11,101 ... KRK.....
7.1997. 21,609 4,179 17,430 7,775 1,331 40 (211} 259 12 6,954 ... KRA ...,
8.1998....}.......25 492 L. ... 4,827 ... 20,665 21,925 3,312 85 130 535 928 19,104 1 000.....
9.1999... |....... 21,364 1. 3,807 L. 18,007 16,444 2,512 9 Gi1 T O 326 1,133 {oeees 14,283 |...... KXK .
10. 2000, 32177 4,591 {........ 27,586 11,198 1,078 72 i 48 266 10,231 [.... XXX.....
11. 2001 44,455 11,576 32,879 4,150 448 52 B 3 225 3,784 XXX
12, Totals XXX XXX XXX 152,758 58,73 1,748 270 3,182 8,634 98,682 XXX
Adjusting and Cther 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Nurmber of
13 14 15 16 17 18 19 20 Total Claims
Salvage | Netlosses | Outstand.
and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subregation | Expenses ’ and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
1 2 ) ....229 i 2. 27 18 233 ... XKX.....
2 1 1 84 5 17 2 0 94 L. XKX......
3 1 2 3 0 52 | 22 4 40 [ XXX...
4 1 1 4 0 ] 1 0 9 b XXX
5 0 0 1 1 1 1 0 y I XXX.....
(- I—— 6 4 26 0 26 11 10 51 b XXX
7. 1 1 2 9 3 1 1 (A XK
8 34 3 9 1 1 0 0 12 fon XXX
g 62 61 548 2 45 3 L3 I N R—— 592 |....... XXX....]
10 504 1,498 4,537 312 73] B8 27 3,263 | XXX
11. 33,851 28,773 46,247 10,081 394 352 184 41,470 XXX
12, 34,463 30,374 51,694 10,428 645 487 248 45,761 XXX
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred (Incurred/Premiums Eamed) Nontabular Discount Inter- Reserves After Discount
26 27 28 29 30 3 3z 33 Company 35 36
Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
1 XXX PO G D¢+ S SO+ XXX, XXX ' XXX ......] 213 19
-2 I— 38,3% | 25,056 13,281 181.2 197 .1 157.3 79 14
3 15,143 9,127 6,015 56.2 53.9 60.0 7 34
4 21,030 12,908 8,122 B4.7 127 .6 55.2 4 5
Bloeererer 8,038 | 2,363 5,671 40.0 38.5 0.7 1] 1
6. 12,052 b 899 11,1583 50.4 | 213 Lo 56.7 27 24
7 8,081 1,131 oo, 950 | KT 27.1 3.9 {7) 3
19,116 £8.6 72.0 92.5 10 1
. 14,885 82.0 78.5 82.7 h48 46
10 16,456 2,962 13,464 51.1 64.5 4.9 3,231 2
11. B4.914 39,660 45,254 191.0 M2.6 137.6 41,244 26
12 XXX XXX 2K XXX XXX XAX XX 45,356 405
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 10 - NONPROPORTIONAL ASSUMED LIABILITY

{$000 Omitted)
Years in Premiums Ezamed Loss and Loss Expense Paymenis 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 1
Premiums Loss Payments Containment Payments Payments
Were 4 5 [ 7 8 9 Total Number of
Eamed Salvage Net Paid Claims
and L.osses and (Cols. 4-5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
Incuered Assumed Ceded (Cols. 1 -2y | Assumed Ceded Assumed Ceded Assumed Ceded Received +8-% Assumed
1. Prior... | XXX KKK s e XKL, 685 13 2 637 |...... XXX.......
2.1992 13,195 1,848 11,347 5,433 191 g 4,323 |...... XXX
3, 1983 14,276 1,884 12,392 8,527 582 13 7,495 |..... XXX ......]
41004 f....145096 | ... 2,355 12,241 9,279 506 80 9,140 |...... XXX ...
5.1995.. ). 13,388 1,519 11,869 9,017 544 8 7,810 [ XXX......]
6. 1996, 18,039 1,598 | 16,441 |.....17 856 652 28| 16,790 |....... HOC .. ]
7. 1987, 28,330 3,158 25,172 20,957 3 735 55 1. A7.578 ... XXX ...
81998 ). ...23,23 | .. 2814 . 20,420 1......18,283 5,289 470 3 706 19 b...... 14,166 [ .000(....]
9. 1989 42,903 4,398 38,505 24,223 4,636 71t 1 1,070 56 21,368 1. XXX......]
10. 2000 35,849 3,189 {.........32,660 9.033 993 |. 292 0 194 21 8,520 | XX
11,2001 29,273 5,266 24,007 623 66 5 0 4 2 566 XXX
12. Totals XXX XXX XXX 123,917 25,651 4,943 24 5,208 203 108,392 XXX
- Adjusting and Other 23 24 25
Losses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 2 22 Number of
13 14 15 16 17 18 19 20 Total Claims
Salvage | Net Losses | Cutstand-
‘ and and ing - Direct
Direct and Direct and Direct and Directand Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated Unpaid A d
3,288 |..........5,742 123 35 337 Lo 82 145 4,035 §... XXX
2 420 249 177 0 1 0 A 349 |00
3 4,180 1,225 205 {57) 7 2 B 3,227 | X0
4 1,903 922 249 {24) 6 3 g 1,285 L. XXK..
o3 1392 Lorrvrnnnnnd JBT2 L 250 42 6 2 5 1,937 (... XXX.....
[ 4,918 3,005 2,627 419 137 12 10 4,166 {...... XK .....
Tlorrnnnad 666 L. 3,738 1,621 365 190 3 54 3,397 f.. e ¢
B, 7,568 5,758 4,351 BIT Loeinsreuern 895 87 45 5,636 |.... XXX ...
9, 12,950 6,967 8. .. 11,03 {.....2,41 454 154 137 15,035 L XXX.....
10 12,171 6,998 12,170 2,188 1,973 b 295 4% 16,649 |..... XXX....
11. 13,369 §,118 14,755 429 994 225 233 20,579 XXX
12, 75,927 44,485 47,564 6,706 3,799 894 1,071 76,276 XXX
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses incurmred {Incurred/Premiums Eamed) Nontabular Discount Inter- Reserves Affer Discount
26 27 28 2 30 31 82 33 Company 35 36
Poaling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid LUnpaid
1 XXK, XXX, XXX XXX XXX XXX XXX 3,636 399
2 6,859 2,188 4,672 52.0 118.3 4.2 348 1
3 loiannan F4,208 3,483 10,722 99.5 184.9 86.5 3,217 10
4 12,196 1,791 10,405 83.6 76.1 85.0 1,254 i2
5 13,488 3,742 9147 100.8 246.3 82.1 1,928 9
B 2 106 | 6,150 20,956 150.3 3849 127.5 4,031 135
7 29,920 8,945 20,975 105.6 283.3 833 3,184 213
8], 818 12,015 19,803 136.9 427.0 97.0 5,383 253
gl.. 50,582 14,179 36,403 7.9 [ 322.4 94.5 14,597 438
18, 35,659 10,490 25,168 99.5 328.9 71 15,145 1,504
11 29,983 8,838 21,145 102 .4 167.8 88.1 19,577 1,002
12, XXX XXX XXX XXX XXX XXX XXX 72,300 3,976
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1P - NONPROPORTIONAL ASSUMED FINANCIAL

LINES

{$000 Omitted)
Yearsin Premiums Eafmed Loss and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adiusting and Other 10 11
Premiums Loss Payments Containment Payments Payments
Were 4 5 6 7 8 9 Total Number of
Earmed Salvage Net Paid Claims
and Losses “and (Cols.4-5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
Incurred Assumed Ceded {Cols. 1-2) | Assumed Ceded Assumed Ceded Assumed Ceded Received + 8 - 8} Assumed
1. Prior KXK XXX XX XXX
2. 1092 XXX.....
3. 1093 XHX.....
4. 1994 XXX
5. 1985, XKX......
6. 1696, KXK....
7. 18697, 441 441 XXXK.....
8. 1998, 15 15 XXX.....
8.1989. ] el 323 75 248 XXX......
10. 2000 162 51 111 XHX.......
11, 2001 223 115 108 XXX
12, Totals XXX XXX XXX XXX
) Adjusting and Other 25 24 25
Lasses Unpaid Defense and Cost Containment Unpaid Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Number of
13 14 15 18 17 18 19 20 Total Claims
Salvage | MNetlosses | Outstand-
and and ing - Direct
Direct and Direct and Direct and Direct and Directand { Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated | _Unpaid Assumed
F-3 I RSN (RN R SN AU NN WY S NN NI EUSUORORI S KX ....]
3 XXX ...
4 XXX
5 XXX.....]
5. XAX.....
8 XXX ...
) KXX....
10 *XX...]
1. XX
12, XXX
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incured {Incumed/Premiums Earned) Nontabular Discount nter- Reserves After Discount
26 27 28 20 30 31 32 33 Company 35 36
Pooling Loss
Direct and Direct and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Nei Loss Expense Percentage Unpaid Unpaid
2
3
4
5
5}
7
8.
9
10
11,
12, KKK HXX XXX XXX XX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 1R - SECTION 1 - PRODUCTS LIABILITY -
OCCURRENCE

{$000 Omitted)
Years in Premiums Eamed Less and Loss Expense Payments 12
Which 1 2 3 Defense and Cost Adjusting and Other 10 11
Premiurms Loss Payments Containment Payments Payments
Were 4 5 ] 7 8 9 Total Number of
Eamed Salvage Net Paid Claims
and Losses and (Cols. 4-5 | Reported -
Were Direct and Net Direct and Direct and Direct and Subrogation +6-7 Direct and
incurred Agsumed Ceded {Cols. 1-2}1 Assumed Ceded - Assumed Ceded Assumed Ceded Received +8-9) Assumed
1. Prior XXX XXX, XXX, 1 0 0 0 0 I — KO
2. 1992 (0) 0 0 0 0 {0)
3, 1983, ) 0 0 0 0 )
4. 1994, 0 0 0 i 0 0
5.1995.... 1 0 i} ] 0 1
6. 1996, 2 0 0 2
7. 1997 ¥ I} 4 0 4
&, 1998 18 ] 1 ] 1 20
8, 1969 260 L A 233 250 24 14 ] 9 248
10, 2000, 54 3 51 85 5 7 0 4 91
11, 2001 303 3 300 91 1 9 { 6 104
12. Totals XXX XXX KX 454 H 31 4 20 470 XXX
Adjusting and Other 23 24 25
Losses Unpaid Defense and Gost Containment Unpaid Unpaid
Case Basig Bulk + IBNR Case Basis Bulk + IBNR 21 22 Number of
13 14 15 16 i7 18 19 20 Total Claims
Salvage | Netlosses | Outstand-
] and and ing - Direct
Direct and Direct and Direct and Direct and Direct and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
t 8 7 1 0 0 1
2 0 0 .0 0 0 0
3 1 N 0 0 0 0
4 1 1 0 0 0 {0)
5 1 1 i} 0 0 0
6 0 0 0 0 0 0 0 1
7 3 2 0 0 0 0 0 o
8 7 7 2 0 1 0 1 3
] 16 16 5 0 1 0 el 8
10 17 16 10 2 2 (VI R FUTITRORI RO 1 11
1, 10 10 67 17 3 0 2 &7
12, ] 61 85 19 9 1 6 §2
Total Loss and Loss Expense Percentage 34 Net Balance Sheet
Losses and Loss Expenses Incurred {Incurred/Premiums Earned) Nontabular Discount Inter- Reserves Affer Discount
26 a7 28 29 20 31 32 33 Company 35 36
Paoling Loss
Direct and Direct and Loss Participation Losses Expenses
Assirned Ceded Net Assumed Caded MNet Loss Expense Percentage Unpaid Unpaid
L —— XKX XXX XXX, XXX HHXX XXX XXX i 1
2 0 0 0 0 0
3 1 1 (1} 0 0
4 1 1 (0} © i
5 2 1 1 0 0
6 3 0 3 i} 0
7 11 6 5 1 1
8. 30 7 23 2 2
.9, 297 41 256 114.0 150.4 109.8 B 2
10 126 24 102 233.9 Lo 8103 200.0 3 3
1. 189 28 161 62.3 851.8 53.8 51 &
12, XXX XXX = XXX XXX XXX KXX XXX £9 4]
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Scheduie P - Part 1R - Prod Liab Claims

NONE

Schedule P - Part 1S-Fin./Mtg. Guaranty

NONE
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE P - PART 2A - HOMEOWNERS/FARMOWNERS

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END (3000 OMITTED) DEVELOPMENT
Years in Which 1 2 © 3 4 5 [} 7 8 9 10 11 12
Losses Were .
Ingurred 1992 1983 1994 1995 1996 1997 1998 1999 2000 2001 One Year | Two Year |
1. Prior 233 225 250 89 210 119 i7 63 119 98 (21) 35
2. 1992 238 182 180 182 182 182 181 185 263 192 (7 7
3. 19903 XXX B3 23 24 19 14 12 17 152 {7
4. 1604 1. KK XXX 20 253|235 204 177 179 222 {3
5. 1995 XXX XXX, XXX 384 AG2 184 217 213 | 238 5
6 1996 .. X0 XXX XXX XK vrern 210 144 56 75 £9 18
7. 1997 XXX KXX XK., XXX XXX 635 L, 512 897 383 {570}
8. 1998 ... XXX 200K XK s f e KKK, XXX XXX 1,142 1,864 2,286 {323)
9. 1989 XXX b ¢ ¢ G N KX XX KEX oo XXX XXX 2,780 ... 2,057 185
10. 2000 ). 2000 }...... b evd XXX XX, XXX XXX......] e JOX, XXX 1,604 |.... 1,696 [ ..._...92]. . b oo G
11. 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
12, Totals (97} (673)
SCHEDULE P - PART 2B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
1. Prior . 4 216 212 216
2. 1992 38 K 36
3. 1993, |... 200 (4} {4) (4)
4. 1004, |. . X0X XXX 3 5 1 {4 (2)
5. 1995 XXX bt ot XXX 188 184 107 94 107 118 166 48 59
6. 1986 ,.]..... XXX b 4% G S ¢4 XXX 218 200 91 104 105 258 150 151
7. 1997 XXX 200 XXX, XXX XXX 149 166 213 182 743 561 |...........530
8. 1908 ... 2000 |.... XX XKX XXX s XXX 925 1,421 2,087 | 3,186 | 1,080 |.......... 1,735
9. 1999 XXX 204X, XXX, XX b+ 4. G - XXX XXX 4,163 5,062 5,267 205 1,104
10. 2000 XXX, 200K XXX b o SR KX XXX KXX XXX 3,907 19,604 | BST |00
11, 2001 XXX XXX XXX XX XK XX, XXX XAX XXX 20,261 XXX, XX,
12, Totals 2,969 3,824
SCHEDULE P - PART 2C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
1. Prior 372 339 33 [ ] 688 801 711 249 51 42 181 139 130
2, 1492 26 |28 b 26
3 19930 XxX 5
4. 1904 | 00K 762 584 462 363 Ki i I — 356 |orririane 353
5 1995 [ .. 6. S 4,019 4,068 4,313 |........ 3,861 3,746 3,68 |..... 3,719
6. 10965 XXX v KK 3,286 3,002 2,745 .2, 741 2,638 2,729
7. 1097 XX o KX XXX fnn 800 412 412 454 500
B. 1008 _|.... 00 .. XX XXX XK 828 o4y a08 1,383
9. 1999 _|... XXX XXX, b+ ¢ SN XXX XXX 1.816 2,217 |......... 1,840 |.
10. 2000 XXX, XK XXX XXX, XXX B 4.¢ SR S 22121 3,116
11, 2001 XXX XXX XXX XXX XXX XXX XXX 14,760
12. Totals
SCHEDULE P - PART 2D- WORKERS’ COMPENSATION
1. Prior 38 30 4 M7 Kithi 393 43 43 46 46 (0) 3
2 1002
3. 1903
4. 1904
5 1995,
6. 1996 ... XXX
7. 1907 XXX XXX,
8 1998 XXX, XXX...... KX
9. 1999 XXX XXK XX fr, XXX 417 486 376 L (110)...........ms {41)
10, 2000, 200 | 0C b 00t XK KKK XXX, XXX, XXX 35¢ 184 (180)]..... XXX.......
11. 2001 XXX X¥X, XXX XHX XXX XX 450 XXX XXX,
12. Totals (2800 {38)
SCHEDULE P - PART 2E- COMMERCIAL MULTIPLE PERIL .
1. Prior..bou..... 2,763 1,985 | 2123 ... 1.512 L...1.418 1,606 1,448 1,199 | 1,289 1,248 {41) 49
2 1902 4. .. 3.87C ... 3,539 3,652 3,742 1. 3,93 3,914 3,789 ... 3,604 3,625 3,493 (128} (108)
3. 1983 XXX, 2,279 1,960 1,783 1,993 ... 2,171 1,895 2,308 2,341 |...2, 118 (223} {281)
4. 1994 boed XXX b2, 133 3341 3,187 | 2,988 2,688 2,738 |..nn 2,804 2,665 (139} (73)
8. 1995 ... XXX XXX, XXX 13,249 1. . 12,856 |....... 12497 | 12,121 ) 11,436 | ... 0,056 [ 9,180 || (875)1......u {2,256)
6. 1996 L. X0 ... XXX XXX b SR I 2,798 3,148 3,258 4,046 4,679 3,808 {780) (147}
7. 1997 XXX 4.4 SU T XAX XXX XXX 4,532 5,324 5,189 5,158 |. 4,805 | {353 | {384)
8. 1998, ). XXX XHX, XXX, XX XK} XXX 8,282 8,155 |......... 8,917 8,535 518 380
9 1999 1 . KO e dd XXX, X oot XKX XK e 5,365 5,887 5,766 {121} 401
10. 2000..)..... X KX XXX XXX XXX XXX XXX X0 5,079 6,038 859 |...... XXX ...
11. 2001 XXX XXX XXX XXX XXX, XXX XXX XXX L XXX 10,682 XXX XXX
12. Totals (1,083} (2,418)
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
'SCHEDULE P - PART 2F - SECTION 1 - MEDICAL MALPRACTICE - OCCURRENCE

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END (3000 OMITTED) DEVELOPMENT
Years in Which 1 2 3 4 5 ) 7 9 10 11 12
Losses Were
incusred 1992 1993 1994 1995 1996 1997 1998 1999 2000 2004 One Year | Two Year
1. Prior (14) (14) (14)
2. 1992
3. 1993
4, 1984
5, 1995 XXX, 3 2 (0) (0} 0)
6. 1996 XXX XXX 5 4 4 4
7. 1897 oo S XXX
8. 1998 .. XXX XXX i
9. 1999 . XXX, XXX, XXX 0 8 (81) 9
10. 2000..4..... XXX B¢ G ¢ ¢ G .+ ¢ G . XXX XXX, 193 335 42 1 XXX
11. 2001 XXX XXX XXX X% XXX 282 XXX XXX
) 12, Totals 51 (1}

SCHEDULE P - PART 2F - SECTION 2 - MEDICAL MALPRACTICE - CLAIMS-MADE
29 2 29

1. Prior

2, 1902

3. 1903 XHX

4. 1994 | 0% 0 b XXX, 11 3 KRN (8)

5. 1996 ] 0K XXX XXX 56 kY ar (19)

6. 1996 XXX XXX KX, XXX . 28 18 18 (10

7. 1997 XXX XXX 200 freann XXX XXX I

8. 1998 .| 300C....d.... 00 XXX XXX bivo S - XXX 3 31 {8) 3

9. 1999 | 2000 | KX KKK b & S LK XXX XXX 125 18 124 1. 106 L {1}

10. 2000 XXX, XXX XXX XXX, XX X XX XHH 296 115 Lo 18 e OOK

11. 2001 XXX OOK, XXX XXX XXX XXX XXX XX XXX 80 XXX X004
12. Totals (54) 22

SCHEDULE P - PART 2G - SPECIAL LIABILITY
(OCEAN MARINE AIRCRAFT (ALL PERILS), BOILER AND MACHINERY)

1. Prior.... ' I108} (‘!19] ............. (112)

2. 1902 : 2

3 1903 |.... XXX (3) {3) (3

4. 1994 ] X0 e XX 245 515 M3 3% |............50% |......5T4 453 450 (3] (124)

5. 1995 . 000 ] XXX XX 864 933 1,111 1,325 1 389 1,331 1,325 ].... ..{64)

6. 1996 XXX KX XA e XXX 1,940 1,882 §........ 2,025 |...2,2% |......2,229 | ... 2,222 b AT o {14}

7. 1997 XXX XXX, XXK o foenene poe GO XK 1,083 ... 875 1,043 1,649 4,318 [ [(EK1]] S— 275

8. 1998 XXX XXX, X o fs XXX XXX XXX 1 864 1,615 1,370 (245) 206

9 1909, 1 ooC | KX b XXX XXX, XXX XX L XX, 1,252 1,238 |......... 1,821 583 569

10. 2000 ). 000 ... XXX XXX XX, XK f XX XHX. XXX 702 1,326 623 |...... XXX.....,

11. 2001 XXX XK, XXX XXX XXX XXX XXX XXX XXX 933 XXX XXX
12. Totals 495 1,036

SCHEDULE P - PART 2H - SECTION 1 - OTHER LIABILITY - OCCURRENCE

1. Prior 5,856 5 835 5,291 7,020 |...... 5,465 §,269 5,060 3,790 3 095 ............. (695)

2. 1992 i 1 11 1

3. 1983 .| XXX 1 ) 1 123 180 123

4, 1904 3. 0l 0006 47 4 |... 35 25 10 5 36 o7 21

5. 1985 XXX XXX XXX 761 769 452 576 559 450 1 (108}

6. 1995 XXX KK f e XXX HXX, 376 444 509 670 612 79 (58)

7. 1007 XXX XXX XNX X0 XXX 333 500 1,007 b 350 e 367 17 (640)

8. 1998 ... XXX XXX XXX fonene XXX XXX, XXX 1,206 |.....1,3190 L. 3232 v-L 0 (87)

9, 1999 XXX XXX XXX XXX XXX XXX XXX 3,359 3,400 841 4

10. 2000 XXX XXX, XXX O ) OO KKK e O T+ ¢ S 4,481 (71,8811 XXX ]

11. 2001 XXX XXX XXX XXX XXX XXX XXX XXX . 7.189 XXX XXX
12, Totals (616} {1,403)

SCHEDULE P - PART 2H - SECTION 2 - OTHER LIABILITY - CLAIMS- MADE

1. Prior 3 11 11

2. 1992

3. 1993 XXX

4, 1994 b ¢+ SN XXX

5 1095 ] . XxX XXX XK

6. 16964200 | KK KK OO,

7. 1997 XXX XXK e o XXX XXX XXX

8 1998 XK, XXX XXX, XXX, XXX XXX

9. 1999 XX KX XXX XXX XXX XXX KOO ifrrrserin 228 194 288 a4 62

10. 2000 XXX, XXX XXX XXX peed XXX KX XXX, B .30 I K7 T S (9) | KKK

11. 2001 XX XXX, XXX XXX, XXX, XXX XXX XXX HXX 1,261 XXX XHX
12, Totals 83 73
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SCHEDULE P - PART 2I - SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

MARINE, EARTHQUAKE, BURGLARY, AND THEFT)

INCURRED NET | OSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END (8000 OMITTED) DEVELOPMENT
Yf:;:;gwg:gh 1 2 3 4 5 ] 7 8 9 10 1" 12
Incurred 1982 1903 1994 1995 1006 1997 1908 1899 2000 2001 One Year | Two Year
5. Prior . O] e XXX XXX XXX KOOC e o XXX XXX, 9,004 6,685 7,133 47 |......(1,961)
2. 2000} XXX KKK o KKK, XK XXX XXX XXX XXX 2,354 4,098 1,742 | XXX....
3. 2001 XRX XXX XXX XXX XHX XXX XXX XXX XAX 5,292 KK XX
4. Totals 2,189 | (1,961) ;
SCHEDULE P - PART 2J - AUTO PHYSICAL DAMAGE |
1. Prior ... X0 ... OO e fo XK. XK 00X XXX XK 3,683 3,991 3,836 {155) 153 {
2. 2000 XXX XXX XXX XXX XXX, XXX XXX 200K B 406 |.......7 451 1,045 | XXX ..
3, 2001 XXX xxx XXX XXX XXX XXX XXX XXX XXX 11,792 | o XXX
4, Totals 890 153
' SCHEDULE P - PART 2K - FIDELITY, SURETY
1. Prigr HOCK XXX, HKRX XXX XXX, XXX KKX 2 24 22 Foeeerieenn 24
2. 2000 ). XXX_...fo.... XX, XXX XXX XXX XXX, XXX XXX 24 9 (15} ... XXX.....
3. 2001 XXX XXX XXX XXX XXX XXX XXX XXX KAX 83 KXX XXX
4. Totals 8 24
SCHEDULE P - PART 2L - OTHER
(INCLUDING CREDIT, ACCIDENT AND HEALTH)
1. Prior .. XX ) XXX XXX, XXX XXX XXX XXX 21,492 |.....20,126 |....16,908 |....(3,218)| . {4.584)
2, 2000 J. XX XXX XXX XXX XXX oo KKK XXX XXX 19,835 | 20,867 | 1,982 |.....XXX.....
3 2000 | x| xxx XXX ox | XXX XXX XXX 0 24,923 | XX XX
4, Totals (1.286)] (4,584)
SCHEDULE P - PART 2M - INTERNATIONAL
1, PO foroe 82 94 90 468 442 199 45 43 (45) (45) 0 (88}
2. 1992 144 410 5% 1,029 1,005 883 732 732 710 711 1 {21)
3. 1903 XXX 112 319 | 320 776 162 145 145 49 49 (0} {98)
4. 1994 XXX KKX.... 123 123 122 91 78 78 50 50 0 {28)
5. 1995 XXX XXX XXX 11 11 1 1t )] I )] — (20)
6. 1996 XXX XXX XK o JORX 73 43 % % 7 7 (29)
7. 1907 ..|..... XX, XXX XK. o XXX XXX 1 1 11
8, 1998...}..... 00K __|... XK XK XXX XXX XXX 32 32 32
9. 1999 XXX XXX XXX XXX XXX...|.. XXX XXX 238 | 26 345 119 109
10, 2000 . XXX )..... XXX XXX e s S XXX XXX KIK b 21 121 (140)]..... XK.
11, 2001 XXX XX XXX XXX XXX XXX XXX XXX XXX 00 | XXX i'
12. Totals 21 {130)
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 2N - REINSURANCE
Nonproportional Assumed Property

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPCORTED AT YEAR END (000 OMITTED) DEVELOPMENT
onasr:eig wz:;h 1 2 3 4 [ ] 7 8 9 10 11 12
Incuired 1992 1993 1954 1995 1996 1997 1993 1999 2000 2001 One Year | Two Year
L. Prior 4,548 3,219 |.....2.622 2,130 2,496 2,410 2,400 fororn 2,283 | 965 [ 2,048 |oicrrcnn ) — (216)
2 1992..)....13,951 [ . 13,400 1. 14,142 |....... 12,807 |....... 13,114 | 13,179 | 12,827 |....... 12,895 (79) (81)
3. 1993 XK 11,219 9,344 7,154 6,412 {6,607 5,878 5,721 72 {224)
4. 1904 ). X0 KXo 9,565 9,509 |...... 10,200 ... 9,89 | .. 10,384 || 9,982 265 (2,148)
6. 1995...}.... 20X XXX XXX 7,611 7,210 7.093 6,837 5,745 5,496 5,406 (80} ..o 340)
6. 1096 XXX bee S N+ XXX 11,859 1..... 11,569 _'._.._11.173 ........ 11,664 [....10,5% |.....10,604 103 (a70)
7. 19007 XXX XXX XXX XXX b o S - 12,762 8,564 6,780 6,418 .69t L 78 b {89)
8. 1908 XXX XXX XXX XXX by S - KO 18,636 ..o 19,686 |......20,553 18,580 {1,973} .(1,108)
9. 1099 XXX, XXX XRX, XXX XXX XXX XHX 16,951 |.....24,379 14,556 (9,823} |.......(2,395)
10, 2000 |.. b+ o S0 XK¥X XXX, XXX XXX XXX XXX XXK.. 16,385 13,419 |..-{2,968} ... XXX,
11. 2001 XXX HXX XXX XXX XXX XXX XXX KK XXX 45,035 XXX XXX
12.Toals | (14.125)]  (7.569)
SCHEDULE P - PART 20 - REINSURANCE
Nonproportional Assumed Liability
1, Prior...d....35,464 | 31,146 | 28,692 | _ 27,800 | 27,560 .....27,191 |....27,829 | . ..21.912 | 21,480 {....21,977 497 65
2 1902 | 11444 |0 10,352 L 9,708 oo 8,639 | 8,840 {........ 8,780 [..... 9,007 |...... 7,680 5,604 4,480 |....... (2,124} ...(3,200)
3 1993 .00 |... L4212 L 277 13,2585 {_.. 12,948 | . 13,985 |....... 11,792 {... 10,785 |....10,124 {61)f._.(1,668)
4. 1994 XXX, XK e 81,975 ... 12,585 L 12,986 113,613 | 13,908 | 12,514 | 13,761 |........,890
5 1005|000 ] o7 SNV DU ¢+ SO R 7,31 | 7115 | 7,698 | 9,254 |...7,922 1 9,197
6. 1995 XXX XXX XXX XXX 12,015 | .. 11,985 L. 12,071 |_... 15,246 |.....A7,702 | _.20,294
7. 1097 XHX XXX XXX XXX XXX 17,689 }.....18,152 |......20,308 {....17,673 | _..20,185
8. 1998 XXX XXX b oo, G B .o QRN SRS ¢ o, QR N XK,k 9,423 | 12,942 116,631 |.....19,052
9. 1999 XX, XXX XXX HKXX XK ] XOOL 28,644 34,615 35,195
10. 2000 |.... XXX XXX XXX X XXX XXX XXX, XXX... 29,139 24,549 |....(4,590) ... XXX .
11. 2001 XAX XAXK A XXX XXX p XX XXX. HXOK 20,908 XX XXX
12, Totals {768) 9,103
SCHEDULE P - PART 2P - REINSURANCE
Nonproportional Assumed Financial Lines
1. Prior. |
2. 1992
3 1093 XXX :
4, 1994 KR, XXX ...
5. 19951 XX} KXX XXX,
6. 1996 |.. . ..+ S - X XXX KKK
7. 1997 XXX b o S I SO0 frnn KX, XXX, 280
8. 1908 b XXX fo XHK XXX XAX XXX XX
9. 1909 | ... KK e e XK XXX XX, XHK XXX XXX
10, 2000 |.... 000 XXX, 3K XXX, XXX XXX XXX, ..o | 7o'+ U IR SR N - ot S
14. 2001 XXX XXX XXX XXX XXX XXX XAX XXX, XXX XX XXX
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE P - PART 2R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

INCURRED NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED) DEVELOPMENT
Years in Which 1 2 3 4 5 6 7 8 8 10 1 12
Losses Were
Incurred 1992 1993 1994 1995 1996 1997 1998 1999 2000 2001 One Year | Two Year
1. Prier ... 2 2 2
2. 1902.. {0} (0) (0}
3. 1993 XHXXK..... {1) {1} (1}
4, 1994 XXX, XHX, {0) | e (O] e (0}
5, 1995 KX XXX XXX 1 1 1
6. 1996 XXX XXX XXX b O 3 3 3
7. 1097 XXX XXX XXX XXX, XXX, 3 I 5 5
8. 1998 XXX XXX XXX HXX, XXX P eed 21 heeeereeee A 21
9. 1999 XKX b ¢+ S - XXX XX XXX b .9 SN W XXX 167 204 246 42 79
10, 2000 L. XX ] IO s f e P4 ¢ R - XK XXX b+ & S - DGR - KX 3 a7 £6 |..... K.
1. 2001 * XXX XXX XXX XXX XX XXX XXX XX XXX 153 XXX XXX
12. Totals 138 110

SCHEDULE P - PART 2R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE

1. Prior

2. 1992

3. 1283 XXX

o 1904|000 | o NNIE

5. 1985 XXX XXX, XXX,

6. 1996 XXX XXX XXX XXX

7. 1997 XXX XK b OO v e IO e XXX

8. 1998.. .. X0 ) XK XXX XXX XXX XX

9. 1980 ..} K o DO XK XHK XXX XXX XXX

10, 2000 ..f..... X0 for XXX XXX XXX ol TR S . XXX XXX XXX......

11, 2001 XXX XXX XXX X XXX XXX XXX XXX XXX XXX X
12. Totals

SCHEDULE P - PART 2S - FINANCIAL GUARANTY/MORTGAGE GUARANTY

1 e 0000 ot | .E
2. 2000 . fo XXX ] XXX XXX XXX} rearnn XK XXX HHX XXX KXX......
3. 2001 KXX KKK XXX XXX XXX XX XXX XXX XXX XXX XXX

4. Totals
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ANNUAL. STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
_ SCHEDULE P - PART 3A - HOMEOWNERS/FARMOWNERS

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR_mlJ{JO 12
OMITTED) 11 Number of
k] 2 3 4 5 6 7 8 9 10 Number of Claims
) Claims Closed
Years in Which ’ Closed With| Without
Losses Were Loss Loss
Incurred 1992 1993 1994 1995 1996 1987 1998 1969 2000 2001 Payment Payment
1. Prior...|.......000 12 46 42 48 48 48 48 81 58
2. 1992 98 100 176 181 181 181 181 184 184 183
3. 1893 XXX 2 9 ] 9 3 ] 13 13 )
4. 1094 ... b ¢.¢ O - XXX, 5 164 165 168 176 179 179 180
5. 1995 XXX XKX XXX 168 168 180 186 202 204 21
6. 1996 .. |... 00 O e XXX, KKX 1 3 30 48 74
7. 1997 L S00C L OO e OO e KOO KX 7 31 69 184 |...........258
8. 1998 XXX XXX XXX XXX KXo foeeean HXX 24 978 1,172 1,374
9. 19899 XXX .o o S - HKXX KXX, KO o OO XHAX 796 1,066 |........ 2,300
10. 2000...}...... XXX XXX, XXX XXX XXX, XXX, XXX XXX 617 e 1,321
11. 2001 XXX XX XXX XXX XXX XXX XXX XXX XXX 714

SCHEDULE P - PART 3B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL

1. Prior 000, K RO 30
2, 1982 4)
3, 1093 XKX ... (28)
4. 1994 XXX XHX, 3 3 8
51005 L. 000 L O XXX 18 f9 80 91 102 105 133
6. 1996 XXX XXX XXX, XXX 54 11 76 87 89 175
71997 L4 X000 0Kk XK e KKK pperrf e XXX T M1 136 168 448
8. 1998 XXX O 0K XXX XXX XX 88 1,138 1,728 2,407 |.
© 9. 1999 XXX KK XXX XXX XXX, XXX el 1,242 |......... 2,768 4,361
10, 2000.. . 200C. ... 2000 ). XXX XOOL K} XXX XXX XK. 3,338 | 10,071
11, 2001 XXX paed XXX XXX XK XXX HAX XXX XHKX 10,425

SCHEDULE P - PART 3C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

1. Pricr 000 18 34 56 58 55 45 42 42 53
2. 1092 {2)
3 19930 XXX {11)
4. 1094 XXX, KHX 30 L TN — 326 344 356 | o<1 I 358
5. 1985...... XXX AKX XXX, 787 2,254 1 ... 3,325 |.......3 656 3,665 3,685 3,696
6. 1096 XXX, XXX, b4 ¢ G S XXX 1,623 2,434 2,638 |... 2,638 2,639 2,674
7. 1997 .. XXX XXX XXX XK Lo 2O 190 | 276 211 219 388
8. 19088 XXX, XXX XXX XX XXX XXX 403 654 882 [....1,180
9. 1999 XXX XXX XXX XXX XXX XXX XXX 526 1,473 1........1,633
10. 2000 XXX XXX XXX XXX KK, XXX XXX X0 2,036 {.....2,593
11. 2009 XXX KX KAX KXX XX XX XXX KX 2O, 5,768
SCHEDULE P - PART 3D - WORKERS’ COMPENSATION
1. Prior..|..... 000...... e rorvevscen. A3 I— 20 42 43 43 43 43 45 45
2. 1992
3. 1993 XXX
4. 1994 .. XXX XXX
5. 1995 XXX, XXX, e KKK,
6. 1996 ... XXX KK, XXX XK
7. 1997 Lo XXX XXX XXX XXX XXX
8. 1998 XXX, XXX XXX XXX oo ¢ S XXX
9. 199% XXX, B 0.+ U T ¢+ S Ao, ¢ SU . +.¢ 4 HAX, bt d L3 S 20
10. 2000 | XXX ... XXX XXX XX XXX XXX XXX XXX 1 |
11. 2001 XX XXX XXX XXX XXX XXX XXX XXX, XXX 41
SCHEDULE P - PART 3E - COMMERCIAL MULTIPLE PERIL
1. Prior 000 725 1,021 690 895 987 987 1,005 1,020 1,022
2, 1992 1,08t 2,616 2,959 |......3,032 3,266 3,320 |....._.: 3,316 3,633 3,494 |.......3,493
3, 1993 . 1. XXX 7 1,734 1,788 1,792 1,580 1,602 2,089 |........ 2,106 2,104
4. 1994 KXX, XXX 781 2,204 2,002 1. 2,179 |.....2,492 1........ 2,63 ... 2,662 2,662
5. 1985 XXX 20000 2,803 5,803 |..... 7,206 8,358 3,941 9,149 9,154 |
6. 1996 ... 2000, | XXX XXX OO E 1,496 2,058 3,257 3,513 3,830 3,889
7. 1997 XXX XX, XXX KKK XXX 940 3,515 4,080 4,394 4,525
8. 1998 XXX, XXX KKK KHX XXX XXX 2,466 7,052 7,479 7.830
9, 1909 1. XXX XK L XK XXX XXX XXX XXX 1,812 3,145 4,016
10, 2000 ). XXX b XK XXX XXX D% TR OO +.+. SO JOVOND o+, GO SO0+ ¢ SN 1,548 4,089 ).
11. 2001 XX XXX XXX XXX XXX XXX KX XXX XXX 5,000
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION N

|
SCHEDULE P - PART 3F - SECTION 1 - MEDICAL MALPRACTICE - OCCURRENCE
CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORIED AT YEAR END (5000 -
OMITTED) 11 Number of
1 2 3 4 5 6 7 8 9 10 Number of Claims
Claims Closed
‘ears in Which Closed With| Without
Losses Were Loss Loss i,
Incurred 1992 1993 1964 1995. 1996 1997 1998 1989 2000 2001 Payment Payment |
1. Prior.... 000....... 4]
2. 1992
3. 1983 XXX
4. 1994 LXK XXX,
5. 1905 [ 000 [ XXX XXX 0 ”
6. 1096 XXX, XXX XXX XXX 2 “ i
7. 1997 | X0 20| XX XXX |
8. 1988, ... ¢+ G - XK e e OO KX XXX XXX B
8. 1999 ... X0 oo fer 200X XXX K e XXX XXX XXX 9 9 i
10, 2000 ...] . XK XXX XXX b ¢ SN . KXK XXX JOCK, XXX 28 L. 203 .
11, 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX 76 i

SCHEDULE P - PART 3F - SECTION 2 - MEDICAL MALPRACTICE - CLAIMS MADE

1. Prior 000, i
2. 1992 o
3. 1993 XXX ‘ .
4. 1994 XXX, XK 3 3 3
5. 1995 XXX XK e XXX KT 37 37
6. 1996 ... 2000 .]|... XXX XXX XA, 18 18 18
7. 1907 XK, XK f KKK e XX, XXX
8. 1908 XXX X e f e XXX XXX... XXX XXX 3 e 3
9. 1909 XXX, XKoo XXX XXX, XXX, XXX XXX 14 45 .
10, 2000 XXX XXX XKoo KKK XXX XXX KKK, XXX 8 25 ﬁ
11. 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX 28 '
SCHEDULE P - PART 3G - SPECIAL LIABILITY |

(OCEAN MARINE AIRCRAFT (ALL PERILS), BOILER AND MACHINERY) B
1. Prior £00. (18) {117 (114) o
2. 1092 (1)
3. 1993 KX (4)
4. 1994 XXX XX, 46 443 451 452
5. 1995 XXX, XK o S XXX 1,254 1,320 1,324 ;
6. 1996 L . 000 |... XXX XXX 2,089 2,184 2,208 A
7. 1997 | 000 XXX XXX 1,194 1,255 i
8, 1998 1. 3000 ... XXX KX 1,162 1,312 i
9. 1908 HAX XXX XX 967 1,682
10. 2000 XXX XXX XXX 380 1,136 L.
11, 2001 XXX XXX XXX XXX, XXX 654

SCHEDULE P - PART 3H - SECTION 1 - OTHER LIABILITY - OCCURRENCE
1. Prior...)......000 1,751 2,419 2,768 ... 20491 . 2,064 2,935 3,081 3,091 |.......... 3, 091
2. 1902
301003 | X000 12 105
4, 1994 poed XXX 36 16 16 15 15 3 3
5. 1995 KX, XXX, XXX 140 153 377 407 445 452 325
6. 1086 . . X0 .. 2000 XXX XXX 170 46 | 515 516 533|552
7. 1997 L. X000 4. XXX KXX b 4.5 G . ¢ 4.4 158 327 344 350 355
8. 1998 XXX W 4.& GO S XXX KX XKX XXX 118 1,016 1,059 1,078
9. 1909 |00 | b.es S I XXX XXX XK e XXX XXX 225 285 1,509
10, 2000 | 00K L 200 XX XXX XXX XXX, XK XXX 130 1,265
11. 2001 XXX XXX XOUX. XXX, XXX XXX XXX XXX XXX 2,619
SCHEDULE P - PART 3H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE

1. Prior 000, 2
2. 1992
3. 1993 XXX
4. 1904 XXX XXX
5. 1905 XXX SOK XXX
6. 1906 .. . .. X0C | .. X% KKK o foren KX
7. 1007 KK, XXX, XXX XXX, XXX
8. 1908 .. ].... X000 | 000 XXX XXX XXX
9. 1999 XXX XXX, XXX b oo G . ¢4 XXX XXX 28 174 23
10. 2000 XXX XXX XK, XXX XXX XXX XK. KKK 78 290
11. 2001 XXX XXX XXX XXX X0 XXX XXX XXX XXX 834 .
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANGE CORPORATION

SCHEDULE P - PART 31 - SPECIAL PROPERTY
(FIRE, ALLIED LINES, INLAND MARINE, EARTHQUAKE, BURGLARY, AND THEFT)

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000
CMITTED) 11 Number of
1 2 3 4 5 6 7 8 <] 10 Number of Claims
Claims Closed
Years in Which Closed With|  Without
Losses Were . Loss Loss
Incurred 1992 1993 1984 1985 1956 1987 1998 1909 2000 2001 Payment Payment
1. Prior XXX XXX JO0L XA HXX XXX XXX 000. 1,421 oo 3,505 ... XXXk XXX ...
2. 2000 XXX XHX XK XXX 2K XXX XXX, HXX 1,650 2,646 |...... U4, G B XX
3. 2001 XX XXX XXX XXX XXX XXX XXX XXX KXX 2,857 XXX KXX

SCHEDULE P - PART 3J - AUTO PHYSICAL DAMAGE

1. Prior XXX XXX b ¢ SR TP ¢« SN N . o G U+ ¢ G - XX 000 1.211 3,051
2. 2000 XXX XXX, XXX XXX b .o QU T+ G T OO v FKK 2,828 7,080
3. 2001 XXX XX XXX XXX AXX XXX KXX XXX XXX 7,624

1o Prior L KK P, G O+ ., GHN I ¢4 XXX XXX XXX 000 2 1 ... .00 G - HXX.....
2. 2000 XX XXX XXX XX XX XXX XXX XXX A 8 1. p.o.© S W KXX.....
3. 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX 75 XXX XXX

SCHEDULE P - PART 3L - OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)

1. Prior XXX b .4 S O ¢ 4 ¢ XXX XXX, XXX KX, 00D, 12,017 §........16,884 ... B ,¢ G - XXX
2. 2000.. .. X%xx XXX XXX, KKK b KRR e XXX XXX XXX 11,351 |.n20,426 | 2000 XXX......
3. 2001 X0t XXX XXX, XXX XX XXX XXX XXX XXX 9,716 | o XXX
SCHEDULE P - PART 3M - INTERNATIONAL
1. Prior_.|.._...000 10 16 38 41 # 41 {45) {45) C57] WD+ S o ¢ S
2. 1992 74 217 639 710 710 710 710 710 710 710 |..... XXX XXX....
3. 1893...)..... XXX 44 48 48 49 4 49 49 49 49 [0, KKX....
4. 1884 ] 00K | XXX 50 50 50 50 50 50 50 50 L. 20X RKXX.....
5. 1995 XXX XXX, XXX 171 D ¢+ GO N XKX....
6. 1998 XXX HHX XXX, XXX B fo XX XXX
7. 1997............)06( XXX XXX XX XXX...... B e OO L XXX
8. 1008 XXX XXX XXX, XXX XXX XXX 28 o XKL UK
9, 1080 .| X0 ... DO JOK o OO e 20K e ar KK e KK, 17 166 308 [ KK o XXX
10, 2000 ..%.. X0 ... XXX, AKX, XXX, XXX X e 2000 ] XX 83 118 |...... D+ SN - XXX
11, 2001 | X XXX XXX XXX XXX XXX XXX XXX XXX 181 | o XXX

79




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 3N ~ REINSURANCE
Nonproportional Assumed Property

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END (3000 12
CMITTED) 11 Number of

1 2 3 4 5 8 7 8 9 10 Ntér'ir;ti};r;of gllglsn;g

Pt
Incurred 1992 1993 1994 1995 1996 1987 1998 1999 2000 2001 Payment Paymant
DAL prior 000 1,202 2,034 875 1,048 1,081 1,286 1,39 1,566 1,833 [ XXX XXX.....

2 1002, ... 7,05 | ... 9,47 | ..12283)..12,544 [ 12,667 |.._.12,671 |..... 12,678 [...12,732 ... 12,716 |.... 12,721 | XXX Lo XXX,

3. 1993 XXX 1,322 4,887 |....... 5,766 |........ 5,786 |......... 5,777 |........ 5757 | 5,722 | 5,464 | 5,467 | XXX fooo X,
4 1994 0 o XKX oo L 5,830 | 6,052 |...... 6,204 | ... 6,943 [... 7,400 |....... 7,560 |........ 7,758 . 7,826 [0 XK
5. 1905 ...}, X000 | XXX XXX 1,682 [ ... 3,241 | 3424 | 3,709 3,917 5,390 5,405 |... 00 ...|..... XXX
6. 1806 XXX XXX, XXX, XXX 2,221 7,805 9,053 9,335 1....10,531 | 10,852 | XK erhooe XXX.....
7. 1097 XK. XXX XXX XK f XXX 1,49 3,668 4,021 5,843 6,695 [ 00| XXX....

8 1998 {00 | X0 L KHK | XK XXX XXX 8,990 |..16,181 | .. 18,123 {18,569 |3 ....L...xx0¢
9. 1999 XX XXX XXX XXX XXX XK o OO ] 4914 | . 12,168 L. 13,967 |..... 2000 L. XK.
10. 2000 KXX b GO D & 4. SN . 4.+ G - ¢ & G I ¢+ S - B¢ ¢ SO T D0 & G R 5,848 |.... 10,183 |...... KA XXX ..

11, 2001 - XX XXX prbs XHX pd XX A XX KL 3,748 XXX 2O

SCHEDULE P - PART 30 - REINSURANCE
Nonproportional Assumed Liability

1. Prior 000, 7,056 | 11619 ). 13772 | _ 15520 | 16,833 | 17212 |17, 17 |....7,463 |.... 18,086 |... o0 ..|.._. XXX.....
2. 1002 2 958 2,701 3,815 4,779 4,444 4,949 4,045 4,121 A3 o XK o X
3. 1993..)....300¢ 1,308 |.....3,311 L. 5,685 6,184 6,889 6,318 6,786 8,903 |.... 000, | XXX
a 1904 _xox XXX, 250 2,035 3,240 6,057 6,891 7,504 8,451 8,634 [ 30XX....|..XXX...
8, 1995 F.. 000, ] XXX XXX, 120 1,645 2,65 |......3,603 |......5,530 |........ 6,758 |...... 7,286 | 00K KAK ...
B. 1996 ... 00 f.co. XX KK fo XXX 1,159 4,304 9,745 |...... 11,984 |.....16,137 | XXX..|...... XXX.....
7. 19971 X000 b XKoo, ] 20K XXX 986 f......4,419 |...11,323 |....13,280 |.....16,842 |, XXX ..} . XXX __..
8. 1998 XXX XAX..fe. XXX XXX KX XAK oeen 56 3,169 7,384 ... 13,461 |....... XX XK.
9. 1909 | 00 ... X XOOC e XOOC e 200K OO XXX 365 4,062 |.....20,208 |00 .|..... XXX....
10, 2000 ... XXX | XXX XXX XAKX XX XXX b ¢ SR S ¢ ¢4 584 8,326 | 00K KK

11, 2001 XXX KX XXX XXX XXX XXX XXX XXX XXX 563 XXX XXX

SCHEDULE P - PART 3P - REINSURANCE
Nonproportional Assumed Financial Lines

1. Prior.... (/s 1] XXX XAX.....o
2. 1892 XXX XHX ...
3. 1993 XXX NNE XXX XXX...
4. 1994 XXX D.+.¢. NN IR W—— . . l XXX JOXOLC.....
5. 1995 XL XXX XHA XXX XK.
6. 1996 .. ]... 00K ....]...... XK XXX XXX HRX KXX......
7. 1997 ... & SN SO ¢+ SO S JOXK ] XXX XXX, XXX XA ...
8. 19988 HOKX, XK, XXX 200K, KX, KXX ... D5 ¢ G W- KXX......
9. 1999 XXX b & & S . 4. ¢.¢ XXX, XXX b.&. 4 S N X SO 200K
10. 2000 XX XXX ... fee XXX XHX XXX XXX XXX X XXX KARX ...

11. 2001 XHX. XHRX XXX XXX XXX XXX XHX KXX XHX XAX XXX
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 3R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

CUMULATIVE PAID NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END (3000

12
OMITTED) 1 Number of
1 2 3 4 5 [:) 7 B [£] 10 Number of Claims
Claims Closed
Years in Which Closed With| Without
Losses Were Loss Loss
Incurred 1992 1993 1994 1995 1995 1997 1998 199g 2000 2001 Payment | Payment
1. Prior... 000, 1
2, 1992 (0
3. 1993 XXX, (1
4. 1994 XXX XX 0
5. 1985 XXX XXX, XXX, !
6 1996 .| . XX...|..... XXX XXX XXX, 2
7. 1997 ... X000 XXX XXX fn XK e KK 4
8. 1998 XXX XXX XXX XXX XXX XXX, 19
9. 1989 XXX XXX, XX, XXX XXX XRX...... KOK, 204 239
10, 2000 ). XXX __}..... XX XXX XXX XXX b+ SN XXX, XRX 3t 87
11,2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX 98

SCHEDULE P - PART 3R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE

1. Prior....|.......000.

2. 1992

3. 1993 ..]... 0000 o W A :

N o NONE

5. 1995 XXX, IOKK, e KKK

3 1596....,......xxx XXX xxx XXX,

7. 1997 1..LXXX XXX b ¢, G - KK .., L XKX,

8. 1998 XXX, XXX XK oo XK S XXX XXX

9. 1899 .1 .. XXX ....]..... 20 e XOKX XXX, XXX, XXX XXX
.10, 2000 XXX bie e G - B¢+ S N KXAX.... XXX XXX, XXX XXX
11. 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX

1. Prior XXX, XXX XXX KKK 000 XXX XRX.....
2. 2000 b ¢+ SH XXX XHHK XXX XXX b o S XXX ..
3. 2001 KKK - XXX XXX XXX XXX XXX XXX XX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANGE CORPORATION
SCHEDULE P - PART 4A - HOMEOWNERS/FARMOWNERS

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)

Years in Which 1 2 3 4 5 6 7 8 [£] 10
Losses Were

Incurred 1992 1993 1994 1905 1996 1897 1998 1999 2000 2001

1. Prior.... ... 106 46 33 41 132 56 18 2

2. 1902 k] 4 1 1 1 20

3. 1993 HXX 1 7 7 7 1 1 35

4, 1994 XXX, XXX 13 91 71 37 1 9

5. 1985 HOHX, XXX HOO(, 218 195 4 30 11 5

6 1996..)...... XXX, XXX b .+ S N b v+ S 207 143 53 48 2 1

7. 1997 XXX, 2 XXX b & SR I 200 610 472 832 93 3

8. 1998 XXX, XXX HXK, XXX XXX KXK... 1,074 830 592 18

9. 1990 XXX XXX b ¢ SN S XXX XXX, XXX XXX 1,252 1..... 77 75

10. 2000 XXX XXX, XXX HXK XXX be S KHX XXX 512 "7

11. 2001 XK XXX XXX XXX XXX XX XXX XXX XXX 632

SCHEDULE P - PART 4B - PRIVATE PASSENGER AUTO LIABILITY/MEDICAL

1. Prior

2, 1992

3. 1993 XXX,

4. 1094 XXX XXX

5. 1995 XXX..... XXX XA, 75 39 17 3 5 2

6. 1996 KX boed XXX.... XHX 49 8 15 1 1 4

7. 197 b os S 200 XXX XXX b ed 42 19 27 1 7

8. 1008 XXX XXX XXX, XXX XXX XXX 785 [orriinnnns 228 50 58

9. 1009 XXX b o+ SR T KX XXX 20X XXX XXX, 1,857 o977 %1

10. 2000 XXX XXX XXX XXX b .4 SN - XXX XXX, XXX 6,436 216

11,2001 XXX XXX XX XXX XXX X% XXX XXX XXX 6,425 |

SCHEDULE P - PART 4C - COMMERCIAL AUTO/T RUCK LIABILITY/MEDICAL

1. Pror.... 271 b2:8 N 233 327 620 367

2. 1992

3. 1993 XXX,

4, 1004 XXX XXX, 67 286 217 96 7 7

5. 1895 XXX OO XXX 1,562 L. 516 448 134 77

6. 1096 XXX, XXX XXX XXX {11 — 296 37 70 2

7. 1997 XXX XXX HAHX XXX KKK 13 38 33 3

B. 1998 XXX heed XXX XXX, XXX XXX 188 6 27

9. 1999 XXX, XX, oo S XXX XXX, XHX XXX 875 219 160

10. 2000 XHX XXX XXX XXX XXX XXX b4 S XXX 31 47

11. 2004 XXX KXX XXX XXX XXX XAX XXX XXX XXX 4,685

SCHEDULE P - PART 4D - WORKERS’ COMPENSATION

1. Prior 7 2 8 102 230 350

2, 1932

3. 1003 XHA,

4. 1994 XXX KXX,

5. 1995 XXX XKX, X .......

6. 1096 XXX XXX, b o XXX

7. 1887 KXX, KHXX, XXX........ s KXX XXX,

8. 1998 XXX KKK, XXX b ¢ S XHX. XXX,

9. 1989 XXX, XXX b5 G- poed XXX, XXX XXX 417 456 78

10. 2000 XXX XXX XXX b ¢ ¢ S N XXX XXX XXX XX 360 118

11. 2001 XXX XXX, XXX XXX XXX, XXX XXX, XXX XXX 354

SCHEDULE P - PART 4E - COMMERCIAL MULTIPLE PERIL

1. Prior.... 1,475 652 525 264 278 503 32 (57)

2. 1992 1,210 380 180 226 502 525 413 11 32 0

3. 1993.. e XXX....... ar 238 146 227 I 22 65 {12)

41004 L XXX XXX 1,032 1,151 358 587 3 32 (1

5. 1808 KXX, XK YO, 5,690 | 5,501 3,950 3,170 1,886 475 (6}

6. 1996 KXX h. ¢+ SN I XXX XXX 336 116 (4141...... 96 424 2

7. 1997 XXX XXX XX, XXX KX 2,023 498 515 LT I, 62

8 1998 XXX, XXX, b ¢ S e XX, XXX XXX 585 52 283 367

9. 1999 XXX XXX b .o S KKK XXX, XXX, XXX 1,642 Jovorrn 2,255 fed 689

10, 2000 XXX, b o+ S T XXX, XXX XXX b oo SR KKK ......... e XK, 2,225 4

11. 2001 XXX XXX XXX 2K KXK XXX KX KXK, KK 4,862
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE P - PART 4F - SECTION 1 - MEDICAL MALPRACTICE - OCCURRENCE

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
‘Years in Which 1 2 3 4 5 6 7 8 [:] 10
Losses Were

Incurred 1992 1993 1984 1995 1996 1997 1998 1989 2000 2001

1. Prior

2. 1992

3. 1993 Ll XXX

4. 1994 XXX, KO

5. 1995..4...... XXX, XXX XXX v 3 3 2 2

B. 1986..§..... XXX XXX XK e rnre KKK, 5 5 5 0

7. 19887 XXX b, & & S XXX XX XXX

8. 1908 X0 XK KKX, XAX........ e XXX XXX

9. 1999 XXX HKXX KKK e .4 4 HHX KXX KHX,
10. 2000 XXX JOOX XXK XXX b 6.4 GO I XXX XXX XXX 7 4
11. 2001 XHX XOOX XXX XXX XXX XAX XXX XHX XXX 33

SCHEDULE P - PART 4F - SECTION 2 -

1. Prior....
2, 1992
3. 1993 poed
41904 . X0 b XXX 2
5. 1995 XK KX XXX ... 19
6. 1906 XXX XXX, XXX, XXX 10
7001997 L XK XXX XXX XXX XXX
B. 1998 XXX XXX XXX ... XXX XXX XXX 2
9. 1809 XXX XX, XXX KX e XXX XXX XXX 125 1 L]
10. 2000 KX O, XX XXX, .+ S XXX XXX XXX 288 ]
11,2001 XK XXX XXX XXX XXX XXX XXX XXX XXX 55
SCHEDULE P - PART 4G - SPECIAL LIABILITY
(OCEAN MARINE, AIRCRAFT (ALL PERILS), BOILER AND MACHINERY)
1. Prior M 21 {2 WSROV NN NSO SO RSN NN S
2. 1992
3. 1993 XX,
4, 1994 poed XXX 104 16 7 38 5 4
5 1995 | XXX | XXX XXX 37 346 (8 1 46 1
6. 1996 XXX, XXX XXX 2000 47 9 71 122 2 4
701997 XK XXX XXX XXX, XXX 297 18 10 i 8
8. 1008 XXX, XXX XAX XXX XXX......... XXX 33 17 M 27
9. 1989 .} KKK, XXX XXX XXX, XXX XXX, XX 419 54 48
10. 2000 XXX XXX XXX XXX XXX XXX Lo+ S - XK, 96 | 46
11. 2001 XXX XXX XXX, XX XXX XXX XXX, KHX, XXX 192
SCHEDULE P - PART 4H - SECTION 1 - OTHER LIABILITY - OCCURRENCE
1. Pricr 3,661 2,243 1,581 2,018 2,823 2,656 1,604 510
2. 1992 1 1 1 3 0
3. 1993 XXX 1 i 20 |oriiina: kK]
4, 1994 he bl XXX oy 12 19 9 37
5. 1005 | oo XK. povd 575 587 52 118 92 8 5
6. 1996 | . X000 e XXX XXX, HXX. 148 7 7 63 PA]
7. 1997 XXX XXX XXX, po el XXX 94 92 51.1: 2 IO, B 1
8. 1998 XXX HXX XXX XXX..... XXX XEA .12 122 219 o6
9. 1990 1. X0 | KAX X0 XXX XAXK..... XK, XXX, 3,054 2,265 1,812
10. 2000 XXX XXX, XXX XXX XXX XXX, XXX XXX 5,121 1,584
11,2001 XXX XXX XXX XXX XXX XXX XXX XXX KXX 4,432
SCHEDULE P - PART 4H - SECTION 2 - OTHER LIABILITY - CLAIMS-MADE
1. Prior
2, 1992
3, 1993 XXX,
4, 1994 XXX XXX,
5. 1995 XXX D ¢ ¢ SR . KX,
6. 1996 XXX, XXX XXX XXX
7. 1997 XXX...... XXX XXX XXX b . IO AUV SR NN N S
8. 1088 00 b & S XXX X0 XXX XXX
8. 1989} . XXX XXX XXX XXX, ot S e XL ped 187 5 35
10. 2000 XXX XXX XXX XXX XKoo XXX, XXX XXX 275 54
11. 2001 XXX XXX XXX XXX XXX XXX XXX XXX KHX 3
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 4l - SPECIAL PROPERTY
-_(FIRE, ALLIED LINES, INLAND MARINE, EARTHQUAKE, BURGLARY AND THEFT)

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REFORTED AT YEAR END ($000 OMITTED)
Yf:sr: e': m::h 1 2 3 4 5 5 7 8 9 10
incurred 1992 1993 1994 1995 1996 1997 1998 1989 2000 2001
1. Prior XXX, XXX, X XXX XX XXX XXX, 4,982 | 2,366 | 541
2. 2000 XXX XXX XX K XXX, XXX XXX, XX 1,270 L7
3. 2001 XXX XXX XXX XXX XXX XXX XXX, XXX XXX 515
SCHEDULE P - PART 4J - AUTO PHYSICAL DAMAGE
1. Prior XXX XXX, XXX XXX XXX XXX, XXX 1,857 77 307
2. 2000 XXX, XXX, XXX, XXX XXX, XX, XXX XXX 2,408 89
32001 XXX XK, XXX XXX XXX XXX XXX XXX XXX 3,160
SCHEDULE P - PART 4K - FIDELITY/SURETY
1. Prior XXX XXX e XXX XXX XXX be e S - XXX, 4
2. 2000 XXX, b v o S XXX XXX XL XXX XXX XXX 20 1
3._2001 XXX XXX XX XX XXX XXX XXX, XXX XXX 6}

SCHEDULE P - PART 4L - OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)

1. Prior XXX XXX XXX XXX XXX 30X XXX 13,395 4,287 118

2. 2000 XXX XXX XXX XXX, XXX XXX XXX YOO, 7.977 3

3. 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX 14,498
SCHEDULE P - PART 4M - INTERNATIONAL

1. Prior 56 55 43 . 139 | 296 185 2

2. 1002 49 42 240 254 273 187 8 8

3. 1993 XK 15 85 85 82 2 2

4. 1994 XXX XXX 40 38 30 7 1 1

5. 1995 XXX, XXX, XX,

8. 1996 XXX XXX, XAX XXX, 34 Pl 18 18 1

7. 1957 XXX, 200X XK XXX XXX 2

8. 1898 XXX, b o v - XXX XXX XXX, XHX, 4

9. 1909 XX XXX XXX XXX XX XXX XXX 79 19 35

10. 2000 XXX, XXX XK KK XXX XXX, XXX XXX, 180 3

11,2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX, 18
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE P - PART 4N - REINSURANCE

Nonproportional Assumed Property

BULK AND IBNR RESERVES ON NET LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED)
[Years in Which 1 2 3 4 5 6 7 B 9 10
Losses Were
Incued 1992 1993 1994 1995 1996 1997 1898 1999 2000 2001
1. Prior ... 933 LA43 843 M1 926 L..orerererecees 852 570 67 9 212
2. 1982 2,023 1,226 702 438 504 12 3 g 79
3. 1983 XL IR 2,068 " 447 289 20 16 3 8
4. 1994 XXX, HXX 4,073 3,350 887 1,059 453 1,575 3 4
8 1985 ... b v ¢ QR - b e SRR T XXX, 3,613 2,860 2,913 2,473 1,737 50 0
6. 1996 XXX, XXX, XXX, XXX, . 3,714 1,767 394 1,261 50 26
701997 L. XXX XXX, XXX, KAX XXX B.877 3,503 1,407 182 {7
8. 1998 XXX, XHX XX, XXX XOOK KXX 4,157 415 203 8
9. 1999 XXX XXX XXK XXX XXX....... XXX XXX, B 847 3,301 546
9. 2000 XX, X XXX e XXX XXX XXX XXX, XXX, 9,414 4,225
11. 2001 XXX O XXX XXX XXX XXX XXX XXX XXX 36.166

SCHEDULE P - PART 40 - REINSURANCE
Nonproportional Assumed Liability

1. PHOF vuferinnrn 25,745 15,562 10,745 8,961 5,935 7.933 1. 5,791 3,068 1,509 88
2. 1992 10,520 7,319 b 5,080 |ooren 3,383 3,461 3,238 2,900 1,824 250 177
3. 1993 XXX, 10,725 7,125 5,814 5,200 4,842 | 5,315 3,472 5 262
4, 1994 X000 S XXX 9,753 10,469 5,999 5,631 5,821 2,225 105 73
5, 1995 .| XXX XXX XXX 4,98¢ 4148 | o 2,323 2,015 1,559 359 207
6. 1996 XXX XHX XXX XXX 10,328 6,207 1,482 581 Lo 205 L 2,208
7. 1997 XXX XXX, XXX XXX KK 12,963 | 5,048 1,807 2,226 1,256
8. 1008 YLK, XXX b +o QN W X0 [ b oo S S~ XXX 7.054 1,894 3,248 oo 3,474
9, 1990 XXX, XXX XXX XXX, XXX XK,y e XXX 23,950 14,166 8,614
9. 2000 XXX p o+ G S XXX XXX KXo XXX D ¢ S W+ 4 22,156 8,872
11. 200 XXX XX XXX XXX XXX XXX XXX XXX XXX 14,326

SCHEDULE P - PART 4P - REINSURANCE

Nonproportional Assumed Financial Lines

1. Prior.

2 1992

3. 1993 FOOC oo e eemmmrees e sesesesermmeesseofevereseeessmeseeesesssmel ecsesesseneessessmsmreeeecesessssesieesseesssssondaseossesmssssessassesssshesesesececsssecssnmmmeresssssssesssss e fcomeescesencesse i
4, 1994, KX, XXX

5. 1995 XXX XXX, XXX

6. 1906 XXX XXX, XXX....... XXX

7. 1997 XXX KA XXX, XXX XK 280

8. 1098 XXX, XXX XX XXX XXX b3+ S

9. 1999 XXX XXX XXX, XXX XXX XX b+ AN
9. 2000 XXX XXX XXX, XXX XXX, XXX XXX XXX,

11. 2001 XXX XXX XXX XXX XXX XXX XX XXX, XXX,
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE P - PART 4R - SECTION 1 - PRODUCTS LIABILITY - OCCURRENCE

BULK AND IBNR RESERVES ON NET'LOSSES AND DEFENSE AND COST CONTAINMENT EXPENSES REPORTED AT YEAR END ($000 OMITTED] |
Years in Which 1 2 3 4 5 3 7 8 9 10
Losses Were

Incurred 1992 1993 1984 1995 1906 1907 1998 1999 2000 2001

1. Prior

2. 1982

3. 1003 XXX

4. 1994 XXX, o G

5 1005 ] ... bv ¢ S XXX XXX

6. 1996 XXX b 5 S N XXX XXX 0
7. 1097 XXX, b .o S N XXX XXX b o ¢ SR 0
8. 1998 ..]..... X XXX XXX XX, XXX, XXX 2
9, 1889, ). XXX XXX XXX XXX XXX, XXX XXX, 167 5
10. 2000...{......... XXX, XXX XXX b G I XXX petd XXX XXX, 8
11. 2001 XXX XXX XXX X% XXX XXX XXX XXX XXX 51

SCHEDULE P - PART 4R - SECTION 2 - PRODUCTS LIABILITY - CLAIMS-MADE

1. Prior

2. 1992

3. 1993 XXX b _

4. 1994 XXX, XXX N ...... N E

5. 1985 ..)..... W XXX KKK KKK

6. 1996 XXX X00( b ¢, S B XXX

7. 1697 KX : 444 XXX XXX HXX

8. 1988 .| ... XOC i XXX XXX XXX b 9.4 XXX

9. 1599 XXX KKK XXX KX XXX XXX XXX

10. 2000..}........ XXX XXX KXX XXX XXX ........ XAX, AXX XXX
11. 2001 XX AXX XXX X p,&.%.8 KAX KK XXX KX

1. Prior. | XXX XXX XXX N Ex ........ 00

2. 2000 XXX XXX XXX XXX b 0.0 SR TN 4.+ GRI N— b 0.¢ SR XXX

3. 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX

86




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Schedule P - Part 5A- SN1

NONE

Schedule P - Part 5A- SN2

NONE

Schedule P - Part 5A- SN3

NONE

Schedule P - Part 5B- SN1

NONE

Schedule P - Part 5B- SN2

-NONE

Schedule P - Part 5B- SN3

NONE

Schedule P - Part 5C- SN1

NONE

Schedule P - Part 5C- SN2

NONE

Schedule P - Part 5C- SN3

NONE
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Schedule P - Part 5D- SN1
NONE
Schedule P - Part 5D- SN2

NONE

Schedule P - Part 5D- SN3

NONE

Schedule P - Part 5E- SN1

NONE

Schedule P - Part 5E- SN2

NONE

Schedule P - Part 5E- SN3

NONE

Schedule P - Part 5F- SN1A

NONE

Schedule P - Part 5F- SN2A

NONE

Schedule P - Part 5F- SN3A

- NONE
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Schedule P - Part 5F- SN1B

NONE

Schedule P - Part 5F- SN2B

NONE

Schedule P - Part 5F- SN3B

NONE

Schedule P - Part 5H- SN1A

NONE

Schedule P - Part 5H- SN2A

NONE

Schedule P - Part 5H- SN3A

NONE

Schedule P - Part 5H- SN1B

NONE

Schedule P - Part 5H- SN2B

NONE

Schedule P - Part 5H- SN3B

NONE
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Schedule P - Part 5R- SN1A

NONE

Schedule P - Part 5R- SN2A

NONE

Schedule P - Part 5R- SN3A

NONE

Schedule P - Part 5R- SN1B

NONE

Schedule P - Part 5R- SN2B

NONE

Schedule P - Part 5R- SN3B

NONE
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE P - PART 6C - COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

SECTION 1
CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 1
Years in Which 1 2 3 4 3 6 7 8 ] 10 Current
Premiums Were Year
Earned and Losses Premiums
Were Incurred 1992 1993 1994 1995 1906 1997 1908 1999 2000 2001 Eamed
1. Prior
2. 1992 28 98
3. 1983 MK 58 58
41994 e XX e XXX, 405 405 A5 405 405 405 A0S 368 (17}
5. 19395 KXX. XXX HKXX 3,901 3,901 3,901 3,901 3,801 3,901 3,881 80
6, 1996 o XX XXX XXX KX 2,220 2,220 |.......... 2,220 |....... 2,220 ... 2,20 (... 2,41 Lo, 191
7. 1987 XHX XXX XX, b+ GO D+ 4 210 210 210 210 915 705
8. 1998 XXX, XXX XXX XXX XXX XKX....... 1,071 1,071 1,071 1,729 658
9. 1999 XXX XXX XXX XXX..... .+ SR S WO XHK 2,805 2,805 3,811 1,006
10, 2000 .. b OO KK ] OO e RXX XXX XXX b 4. G N ) ¢ S N 8,282 -9,984 1,692
11. 2001 XXX et XXX KXX XXX XXX XXX KKK XXX 29,689 29,699
12. Total 34,170
13. Eamed
Premiums
(Sch P, Part 1) 1,671 2,805 §,292 35.837 XXX
SECTION 2
CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END {$000 OMITTED) 11
Years in Which 1 2 3 4 5 6 7 ) 9 10 Current
Premiutms Were Year
Eamed and Losses Premiums
Were Incurred 1992 1993 1994 1995 1996 1997 1998 1909 2000 2001 Eamed
1. Prior
2. 1992
3. 1993 KX,
4. 1994 XXX, XXX 266 ..266 266 266 266 266 ..o 266
5, 1996 XXX XXX XX
6. 1996 ...l .4 ¢ G- W ¢ ¢ GU R XXX......] KX 449 449 A9 | .44 449
7. 1007 XXX XXX XXX XXX XXX
8. 1998 XXX XXX b4, SR W XXX XXX XXX
8. 1999 XXX, 2XKX YOO, XXX KN, XN, XXX 45 45
10. 2000 XXX XXX XXX, XXX XXX HXX XXX XXX 5,479
11. 2001 XXX XX XXX XXX XXX XXX XXX XXX XXX
12. Total 10,969
13. Eamed
Premiums
(Sch P, Part 1) 45 5,479 11,305 XXX
SCHEDULE P - PART 6D - WORKERS' COMPENSATION
SECTION 1
CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END (5000 OMITTED) 1
Years in Which 1 2 3 4 5 6 7 8 ] 10 Curmrent
Premiums Were Year
Eamed and Losses Premiums
Were incurred 1992 1893 1994 1995 19098 1987 1998 1999 2000 2001 Eamed
1. Prior
2. 1992
3. 1903 XXX
4. 1994 XXX, XXX
5. 1995 XXX, KXX KXX
6. 1996 h4 44 KX JOOK, KXX
7. 1087 XXX, XXX XXX XXX XXX
8. 1993 XXX XXX XXX XXX XXX XXX
9. 01899, L X0 ... b e+ G XXX d e XXX XXX XXX YUK 976 976 g76
10. 2000 XXX XXX XXX b+ + S . XXX XXX XX XXX, 541 541
11, 2001 XXX XXX KX XXX XXX XXX JOCK, XXX XXX 169 168
12. Total 169
13. Eamed
Premiums .
(Sch P, Part 1) 976 541 169 XXX
SECTION 2
CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END {$000 OMITTED) 1
Years in Which 1 2 3 4 5 6 7 8 9 10 Cument
Premiums Were Year
Eamed and Losses Premiums
Were Incurred 1992 1993 1994 1995 1996 1997 1988 1999 2000 2001 Eamed
1. Prior
2. 1892
3. 1593 JOOL
4. 1994 XX, 2K
5. 1895 KX XXX HKX
6. 1996 XXX, h oot KXX HXX
7. 1997 XX XXX XXH XXX
8. 1908 XXX p e XXX e BOOK,
o, 1999 XXX, XXX XXX XXX XXX, 341 kY] 341
10, 2000 RAXK 200K XXX, FHX KXK XK
11, 2001 XXX HXX XXX XX XXX XXX KXX 85 65
12, Total 65
13, Eamed
Premiums
{Sch P, Part 1) Rl 65 XXX
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE P - PART 6E - COMMERCIAL MULTIPLE PERIL

SECTION 1 |
CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) (h ‘
Years in Which 1 2 3 4 5 6 7 8 g 10 Cutrent :
Preriums Were Year oo
Eamed and Losses Premiums
Were Incurred 1992 1993 1994 1995 1996 1997 1998 1999 2000 2001 Eamed
1. Prior
2. 1092 3,864 39684 | 3954 1....394....39%]|. 3941 .. 3,964 1. 3,964 | .. 3,964 3,964
31993 DD &6 SU - 6,032 6,032}....8,03|....6,032|._._.86.03]}..! 6,032 6,082 6,032 6,032
4. 1994 XXX XXX 5,368 5,368 1. 5,368 ... 5,368 L. 3,368
5. 1095 XXX XXX, XXX 12,070 12,070 12,070 12,070
6 1096 .. .0 S .+ ¢ XXX 7,798 7,798 7,798 T 798 |
7. 1o97 XXX XXX XXX 5,313 L.........t 6,33 ... 6,313 [....... B33 |
8. 1998 XXX XXX, XXX 10,617 ... 10,617 10,617 10,617
9. 1989 XXX b9 G T XXX KX 10,671 10,671 10,671
10, 2000 e OO XXX XXX XXX XXX 15,608 15,608
11. 2001 XX X KX XXX Pty K% 31,000 31,000
12, Tatal 31,000
13. Eamed
Premiums
{Sch P, Part 1) 10,817 10,671 15,608 31,000 XXX
SECTION 2
CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END (3000 OMITTED) 11
Years in Which 1 2 3 4 5 § 7 8 9 10 Current
Premiums Were Year
Earned and Losses ) Premiums
Were Incurred 1992 1993 1994 1995 1996 1997 1098 1999 2000 2001 Eamed
1. Prior
2. 1992 1,620 1,620 1,620 1,620 1,620 |........1,620 1,620 1,620 1,620 1,620
3. 1993 XXX, 2,921 2,921 f.......... 2,921 2,921 2,921 {orinns 2,921 2,921 2,821 {.....2,921
4. 1994 XXX b, R I 2,702 2,702 2,702 |.....2,702 2,702 2,702 |....... 2,102 2,702
5. 1995 XXX KK XXX 1,041 1,041 1,041 1,041 1,041 1,041 1,041
‘6. 1996 XK XXX, XXX XXX, 720 720 720 720 VI I—— 720
7. 1897 XXX, XXX .o ¢ S N XXX, KX,
8, 1598 XL XX HKXX XU B RXX XXX
9. 1990 XXX KXX XXX XXX, XKk XXX KX 1,854 1,954 1,954
10. 2000 XXX, KKK XXX XX XXX XXX, XXX XX 6,262 |........B,262
11. 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX 12,903 12,903
12, Total 12,903
13. Eamed
Premiums
(Sch P, Part 1) 1,954 6,262 12,903 XXX !
SCHEDULE P - PART 6H ~ OTHER LIABILITY - OCCURRENCE !
SECTION 1A
CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END ($000 OMITTED) 11
Years in Which 1 2 3 4 5 6 7 8 8 10 Current
Premiums Were Year
Eamed and Losses Premiums
Were Incurred 1992 1993 1994 1985 1996 1997 1998 1999 2000 2001 Eamed
1. Prior
2, 1992 212 2 2 2 2 2 -3 2 2
3. 1993 XXX 2 2 2 2 2 2 2 2 : 2
4. 1994 XAX XXX 58 58 58 58 58 58 58 58
5. 1995 XXX XXX XXX 767 767 767 T67 767 767 76t
6. 1996 XXX XXX XXX, XA, 1 665 £65 15170 BB5 665
7. 1997 XXX XXX KO e XXX XXX 415 415 45 415 45
8, 1998 e XX HXX XXX XXX XXX XXX 1,040 | ... 1,940 1,940 1,940
9. 1999 XXX, FX XXX XXX XX XXX, HAA 4,945 4,945 4,945
10. 2000 XXX b .o ¢ S Y ¢ .o S . KO b XXX XXX, XXX KX 9,431 |......... 3,431
11,2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX, 15,066 15,086
12, Total 15,066
13. Eamed
Premiums
(Sch P, Part 1) 1,940 4,945 9,431 15,066 XXX
SECTION 2A
CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END {000 OMITTED) 11
Years in Which 1 2 3 4 5 [ 7 8 g 10 Current
Premiums Were Year
Earned and Losses Premiums
Were Incumred 1992 1983 1984 1995 1996 1997 1998 1999 2000 2001 Earmed
1. Prior .
2, 1992 1 1 1 1 1 1 1 1 I I, 1
3. 1993 e OO 1 1 1 2 2 2 2 1. 2 2
4. 1994 XXX XXX 1 i 1 1 k| 1 1 1
5. 1995 XX XXX, XKX X3 S 23 23 B, 23 23 2
6. 1986 20X XXX XXX p el 246 246 248 246 246 248
7. 1997 XXX XXX, XXX XXX XXX
8. 1908 XKX XXX XXX XXX XX KX 8 8 ] 8
9. 1099 XXX XXX, XXX XXX b ¢ S S KK XXX B57 857 557
10, 2000, e SO ] XXX XHXX b o o SN I ¢ ¢4 XK XXX 0. ¢ GO S 3,230 3,230
11, 2001 XXX XXX X XXX XXX XXX XXX XXX XXX 4,673 4,673
12, Total ’ 4,673
13. Eamed
Premiums
{Sch P, Part 1) ' 8 657 3,230 4,673 XXX
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE P - PART 6H - OTHER LIABILITY - CLAIMS-MADE

SECTION 1B

Years in Which
Premiums Were
Eamed and Losses
Were Incurred

CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END (3000 OMITTED)

2

1998

3 4

1994 1998

5 6

1996 1997

7 8

1998 1999

9

2000

10

2001

11
Current
Year
Premiums
Eamed

Prior

1992

1993

1904

1985

1996 ...
1997

1998

NN

1899

385

385

385

. 2000

. 2001

732

732

2,297

. Total

. Eamed
Premiums
{Sch P, Part 1)

385

732

2,207

SECTION 2B

Years in Which
Premiums Were
Earmed and Losses
Were Incummed

1883

CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED)
3 4 & 7 8

1994 1995

5

1986 1997

1988 1999

2000

10

2001

11
Current
Year
Premiums
Eamed

Prior

1892

1993

1984

1995 ...

L I—
1997

1968

@END oW

1989

78

78

78

10.
11. 2001

2000 e

164

164

461

481

12, Total

461

13. Eamed
Premiums

{Sch P, Part 1)

78

164

461

SCHEDULE P - PART 6M - INTERNATIONAL

SECTION 1

Years in Which
Premiums Were
Eamed and Losses
Were Incurred

4

1994

CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT Y
3

5 33

1887

7

EAR END ($000 OMITTED)
T

11
Current
Year
Premiums
Eamed

Prior

1992

1993

1994

905

SO

1985

1986

1997 ..
1988
1989

weNmopE@HN S

2000

2001

ai4

Total

. Eamed
Premiums
{Sech P, Part 1)

407

514

914

SECTION 2

Years in Which
Premiums Were
Earned and Losses
‘Were Incumed

1993

CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED)
4 6

3

1894 1995

5

1998 1987

7 8

1988 1999

2000

10

2001

1
Current
Year
Premiums
Eamed

Prior

1992

1893

1884

1995

1906

1997

1998

CENPOhQDS

1999

2000

. 2001

141

141

213

213

. Total

213

. Eamed
Premiums

{Sch P, Part 1)

41

213

100




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE P - PART 6N - REINSURANCE A - NONPROPORTIONAL ASSUMED PROPERTY

SECTION 1
CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END (3000 OMITTED) 19
Years in Which 1 2 3 4 5 6 7 8 9 10 Current
_Premiums Were Year
Eamed and Losses Premiums
. Were Incurred 1992 1983 1904 1995 1996 1997 1998 1999 2000 2001 Eamed
1. Prior
2, 10992 21,155 21,155 |........ 21,155 21,158 21,155 21,158 | 21155 | 21,155 |....... 21,155 |..... 21,223
31998 e KO 26,957 26,957 26,957 |........ 26,957 |....... 26,957 |.... 28,957 |........ 26,957 |........ 26,957 |...... 26,963 |.
4, 1094 XXX b ¢+ GUR N 24,832 |...... 24832 1. . 24,832 24,832 24,832 ... 24,832 24,832 24,835 |.
5. 1995 XXX XXX O 20,055 F.._. 20,065 20,085 {....... 20,065 20,085 |........ 20,085 |...... 20,085 |.
8, 1996 XXX XXX XXX XXX 23,905 |..... 23,905 |....... 23,905 23,905 |....... 23,905 |..... 23,928 |.
7. 1997 XXX XXX b5 & S N ool 0. SN 21,608 1. 21,609 21,609 21,609 |........ 21,603 |.
8 1998 . ] .o+ GO N ¢ 4 XXX b4 S - XX XXX 25,492 1 .. 25,492 |...... 25,492 |....... 25,501
9 1009 KK e XXX KX XX XXX, b.¢. & GUNE N+ o S . 21,364 ... 21,364 2,833
10, 2000 HXX XXX .+ I KX, XX XK, XXX XXX 32,177 43,533
11. 2001 XXX XXX XXX XXX XXX XXX XXX XXX XXX 26,817
12. Total
13. Eamed
Premiums
- (Sch P, Part 1) 25,492 21,364 32177 44 455 XXX
SECTION 2
CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END ($000 OMITTED} 1
Years in Which 1 2 3 4 1 ] 7 8 9 10 Current
Premiums Wete Year
Eamed and Losses Premiums
Were Incurred 1992 1993 Eamed
1. Prior
2. 1992 2,714 |...... 2L 2ngl2ral L nnd L2 A2 L 2 TE AT 12,716 L 2
3, 1993 XX 16,939 1
4, 994, T XK | XX D
5. 1905 XA KX ket XAK e 8131 8,131 | B3 e B L B I3 L 613 L B3 D
6. 1998 KOO, XXX |
7. 1097 XXX XXX 3
8. 1998 XX XXX 9
9. 1990 XXX XXX, 18
10. 2000 ] Lo OO b0 & G B v ¢ SR T & & G Y. . ¢ SH WD, ¢ ¢ S N +.+ SN NN ¢ ¢ I Ny 38 & [ IS T (17 N O 518
11. 2001 KXX XXX 11,024
12. Total 11,571
13. Eamed
Premiums )

{Sch P, Part1) 4,827 3,357 4,591 11,576 XXX
SCHEDULE P - PART 60 - REINSURANCE B - NONPROPORTIONAL ASSUMED LIABILITY
SECTION 1

CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END (3000 OMITTED) 11
Years in Which 1 2 3 4 5 [] 7 8 <] 10 Current
Premiums Were Year
Eamed and Losses . Premiums
Were Incumed 1392 1993 1984 1995 1996 1997 1998 1999 2000 2001 Eamed
1. Prior
2. 1992 13,185 13,185 13,195 13,195 13,296 101
3. 1993 XX 14,276 {......14,276 | 14276 | ... 14276 ... 14,216 | 14276 | . 14276 L. 14,276 ... 15,208 oo 830
4. 1994 XXX HXX 14,596 14,596 14,858 363
5. 1985 XXX, KXX 13,368 13,388 13,946 558
6. 1996 YO, XXX 18,038 18,039 18,205 1,166
7. 1097 XXX XXX 28,330 28,330 |........ 29,540 1,210
8. 1988 XXX, KO KOO e OO L L OO XK 23,234 23,24 23,234 ... 25,080 1,846
9. 1899 e o OO e XXX 42,903 42,903 48,571 5,668
10. 2000 he vl XXX XXX 35,84% 41,241 5,302
11. 2001 XXX XXX XXX XXX, 2,625 2,625
12, Total 19,858
13. Eamed
Premiums
(Sch P, Part 1) 23,234 42,903 35,849 29,273 XXX
SECTION 2
CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END (5000 OMITTED) 11
Years in Which 1 2 3 4 F -1 6 7 8 9 10 Cutrent
Premiums Were Year
Eamed and Losses Premiums
Were Incurred 1992 1903 1084 1995 1986 1997 1598 1989 2000 2001 Eamed
1. Prior
2, 1992 1,848 1,848 1,848 1,848 1,848 1,871 23
3. 1983 1,884 1,864 1,884 1,884 |........1,884 1,991 107
4. 1994 2,355 |.........2,355 |........2, 355 2,355 2,355 2,45 82
5. 1995 1,519 1,519 1,518 1,519 1,519 1,676 157
6. 1996 1,598 1,598 1,598 1,598 1,508 1,921 323
7. 1997 xxx 3,158 3,158 3,158 3,158 3,53 377
8. 1998 XXX XXX 2,814 2 814 2 814 3,423 09
| 9 1998 . KXX KRX XXX, 4,398 4,398 5,260 862
10. 2000 HXX XXX XXX XXX 3,189 4,033 844
11. 2001 XXX XXX XXX XXX XXX 784 784
12. Total - 4,168
13, Eamed
Premiums
{Sch P, Part 1) 2,814 4,398 3,189 5,266 XXX
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P - PART 6R - PRODUCTS LIABILITY - OCCURRENCE

SECTION 1A
CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END (3000 OMITTED) 11
Years in Which 1 2 3 4 5 [ 7 8 9 10 Current
Premiums Were Year
Eamed and Losses Premiums
Were Incurred 1952 1983 1994 1995 1396 1997 1998 1959 2000 2001 Eamed
1. Prior
2, 1982
3, 1903 KXX
4. 1994 XXX XXX
5. 1995 XXX XXX XXX
6 1996 e XXX......] e KKK KXX XXX
7. 1997 OO KX XXX XXX XXX
8. 1998 JOX JOCX, b+ o S - KXK Lo XXX......] o FKX
9, 1999 XXX XXX XXX XK XXX .4 & G b4 G DR 260 [..oorennnne 260 260
10. 2000 XX, XXX arneXRK e XXX XXX XXX 54 54
11, 2001 XXX XXX XXX XXX XXX XXX XXX 303 303
12, Total 303
13. Eamed
Premiums
(Sch P, Part 1} 260 54 303 XXX
SECTION 2A
CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END {3000 OMITTED) 11
Years in Which 1 2 3 4 5 <] 7 8 ] 10 Current
Premiums Were Year
Eamed and Losses Premiums
Were Incurred 1982 1993 1894 1985 1996 1987 1998 1999 2000 2001 Eamed
1. Prior
2. 1992
3. 1993
4. 1984 XXX
5, 1995 XXX XXX
6. 1996 XXX XX XXX
A 1 R S ¢+ S - HHXX XXX XXX XXX
8. 1998 XXX HOK XHX, XXX ...} .0
9. 1990 XXX KXX XXX XXX XXX, XXX 27 27 7
10. 2000 HXX XXX HHX XXX XXX XXX KX 3 3
11. 2001 XXX XXX XXX XXX XXX XXX XXX XXX 3 3
12, Total 3
13. Eamed
Premiums
(Sch P, Part1) 27 3 3 XXX
SCHEDULE P - PART 6R - PRODUCTS LIABILITY - CLAIMS-MADE
SECTION 1B
CUMULATIVE PREMIUMS EARNED DIRECT AND ASSUMED AT YEAR END {3000 OMITTED) 1
Years in Which 1 2 3 4 5 6 7 ] [F] 10 Current
Premiums Were Year
Eamed and Losses Premiums
Were Incumed 1992 1993 1994 1998 1999 2009 2001 Eamed
1. Prior
2. 1992
3. 1993 XXX
4, 1994 XX KX
5. 1995 XXX XXX XX
6, 1996 ... b.4.4. SN . XX e P 20L
7. 1997 bt v q KXX h & ¢ SN - KoK ... ] e XXX
8. 1998 XXX HXK KXX, XXX XXX XK.
9, 1999 . L, KKK o] e XK, XXX XXX XXX HCL XXX
100 2000 L XKLL KK XXX XXX XXX HoCC KXX, XXX
11. 2001 XXX XXX XXX XXX XXX KXK XXX XXX XXX
12, Total
13. Eamed
Premiums
(Sch P, Part 1) XXX
SECTION 2B
CUMULATIVE PREMIUMS EARNED CEDED AT YEAR END (3000 OMITTED) 11
Years in Which 1 2 3 4 5 5] 7 B8 g 10 Cumrent
Premiums Were . Year
Eamed and Losses Premiums
Were incured 1992 1993 1894 1998 1999 2000 2001 Eamed
1. Prior -
2. 1992
3. 1993 .,
4, 1994
5. 1995 XXX
6. 1996 XXX p4. 4.4
7. 1997 XXX XK XXX
8. 1998 KK XXX XXX, pted
9. 1998 XXX XXX, XXX XXX XXX
10, 2000 . ¢ & G T b9, G - .. U N XXX XXX KAX
11, 2001 KXK XXX XX XXX XXX XXX XXX XXX KX
12, Tolal
13, Eamed
Premiums
{Sch P, Part 1) XXX
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Schedule P - Part 7A - Section 1

NONE

Schedule P - Part 7A - Section 2

NONE

Schedule P - Part 7A - Section 3

NONE

Schedule P - Part 7A - Section 4

NONE

Schedule P - Part 7A - Section 5

NONE

103, 104




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Schedule P - Part 7B - Section 1

NONE

Schedule P - Part 7B - Section 2

NONE

Schedule P - Part 7B - Section 3

NONE

Schedule P - Part 7B - Section 4

NONE

Schedule P - Part 7B ~ Section 5

NONE

Schedule P - Pari 7B - Section 6
Schedule P - Part 7B - Section 7

NONE -

105, 106




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE P INTERROGATORIES

- What is the extended loss and expense reserve - direct and assumed - for the following classes? An example of an extended loss and expense reserve is the actuadal

reserve for the free-tail coverage arising upon death, disability or refirament in most medicat malpractice policies. Sucha liability is to be reported here even if it was not
reporied elsewhere in Schedule P, but ofherwise réported as a liability tem on Page 3. Show the full reserve amount, not just the change during the current year.

Years in which premiums ware eamed 1 2 3 '
and losses were incured Medical Malpractice Other Liability Products Liability
1.01  Prior
L £ < -G vO VS STy O
1.03 1993
1.04 1994
1.05 1995
1.06 19986,
1.07 1997
1.08 1998
1.09 1999
1.10 2000
1.11 2001
112 Totais
2. The definition of allocated loss adjustment expenses {ALAE) and, therefore, unallocated loss adjustment expenses (ULAE) was changed ;
effective January 1, 1898. This change in definition applies to both paid and unpaid expenses. Are these expenses (now reparted as .
“Defense and Cost Containment” and “Adjusting and Other”) reperted In compliance with these definitions in this statement? Answer: Yes [X] Ne[ ] ;_
3. 'The Adjusting and Other expense payments and reserves should be allocated to the years in which the losses were incurred based on the ;
number of claims reported, closed and outstanding in those years. When allocating Adjusting and Other expense between companies in a
group or a poal, the Adjusting and Cther expense should be allocated in the same percentage used for the loss amounts and the claim
counts. For reinsurers, Adjusting and Other expanse assumed should be reported according to the reinsurance contract, For Adjusting and
Other expense Incurred by reinsurers, or in those situations where suitable claim count information is not available, Adjusting and Other
expense should be allocated by a reasonable method determined by the campany and described in Interogatory 7, below. Are they so
reported in this Stalement? Answer: Yes [X] Nof ]
4. Do any lines in Schedule P include reserves which are reported gross of any discount to present value of future payments, but are reported
net of such discounts on Page 117 Yes [ ] Mo[X]
If Yes, proper reporting must be made in the Notes to Financial Statements, as specified in the Instructions. Also, the discounts must be
reporied in Schedule P - Part 1, Columns 33 and 34. :
Schedule P must be completed gross of non-tabular discounfing. Worl papers relating io discount caleulations must be available for
examination upon request,
Discounting is aliowed only if expressly permitted by the state insurance department o which this Annual Statement is being filed.
5. What wera the net pramiums in force at the end of the year for:
{in thousands of dollars)
6.1 Fidelity
5.2Surety 241
B, Claim COUNL IMFOMMALON 18 FBPOMBM ......oooceoceeeeeeceeee e eoeeemaeecame oo eeoeeeeeeeetseeeemee st e s cessess e oot reeeemmees s eeseeee s seseeeseensl oo s oese e seeeeeeeoeeeee e Per Claim
7.1 The information provided in Schedule P will be used by many persons to estimate the adequacy of the current loss and expense reserves,
among other things. Are there any especially significant events, coverage, retention or accounting changes which have occurred which must
. beconsidered when making such analyses? Yes [X] No[ |
7.2  (Anextended statement may be attached.)

The Company experienced a significant gross of reinsurance loss associated with the terrorist attacks of September 11,
%001. These losses were mitigated by reinsurance protections. The company's net loss for this event was approximately
3,54
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
| PART 1 - ORGANIZATIONAL CHART

GROUP AND REGIONAL STRUCTURE - )
QBE INSURANCE GROUP LTD & ITS SUBSIDIARIES AND ASSOCIATES

QBE INSURANCE GROUP LIMITED
Groop Holding Company listed en the
A unstralian Stock Exchange

AUSTRALIA

(NB:some companies - 108.1
appear pages 3 & 4}

ASIA PACIFIC — -  108.2

EUROPE - 108.3

- 108.5

' THE AMERICAS




- ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

GROUP STRUCTURE - QBE INSURANCE GROUP LTD
& ITS SUBSIDIARIES AND ASSOCIATES
-AUSTRALIA- Note some minor companies are included in other divisions

PART 1 - ORGANIZATIONAL CHART

QBE INSURANCE GROUP LIMITED
Groop Helding Company listed on the
Australiar Stock Exchange

1801

TRANSPORT INDUSTRIES QBE HOLDINGS TRAVELON
URAN BE WORKERS COMPENSATICN
. Auqs]:'iﬁsm) D INSURANCECOMPANY | | QUEINVESTMENTS | | QBEFRMANCE QBE GROUP 2 (NEW) LMITED (AUSTRALIA}PTY INSURANCE v || DANKERS & TRADERS EQUATOR
i LIMITED PIYLID PTYLTD {INVESTMENTS) LIMITED s £0% LIMITED (AGENCIES) PTY INSURANCE COMPANY | | KRINSURANCES LTD
Und ‘tmg_Genenl I.ns Lrance Underwriting mainly Travel Baquity Investments Pinznce Tnvestments Management o!'NSW WDrkcm Investment LIMITED FIMITB—D FTYLTD Bermuda
Risks in Australia Insuranice . Cotnpensation Business Cav) Tnvestroedt Frading Equity Investment (in voluntasy Tiguidation) (in no-offy
Risks in Australia L |
gﬁl% i QBE REINSURANCE :
[ TH INSURANCE ADME'}E‘? L'r:)‘ﬂc.N QBES FTY LIM mmgﬁannnm.
. PITT NOMINEES ity Investments TRAD
BROKERS FTY LTD Reinsurance Management PTY LIMIFED Eaquity fa @ QEBE PTY fumgnm QBE MERCANTILE INSURANCE CO
AUSTRALIAN AVIATION Dorrant BX - Y LIMITRD. | o0 me' LIMITED LMUTED
mgyﬁn}g FO0L (i ot Ventars Agcacy &1 ( Pemud?t)
QBE MANAGEMENT SERVICES PTY LTD in num-of
Agent Growp Corporate Secvices, WESTERI\L ?;Iliﬁm[l)suwcs [ (wvil)
M & Trustee of QB
WSHES“ loyee ;eh:mQT“l:.ﬂO\rcrscas Underwriting Irect & Consumer
i Credit TRADE INDEMNETY QBEMERCANTILE MUTUAL
General Insusance Risks in NEW ZEALAND LIMITED MARNE UNDERWRITING
Austealia (in voluntary liquidation) s0% AGENCY PTY LTD
L (-
QBE ASSSET MANAGEMENT Joint v"‘“": Marine Agency in
PTY LIMITED ustralia
{in vohuntary liquidation) THE CITY MUTUAL
GENERAL INSURANCE
_ PTYLIMITED | INSURE IT SBRVICES FTYLTD
THE PARMERS & SETTLERS (in volustary liguidation) Tnformation Technolagy Services
NSURANCE COMPANY OF (i) ASIA PACIFIC RISK
AUSTRALIA LTD [ 99.67% | | MAMAGEMENT SERVICES
(in voluntary tiquidation) REINSURERS PTY 50% FTVLTD
LIMITED Dorrant
{in voluntary Kquidation)
AUSTRALIAN AVIATION
* GROUP PTY LIMITED. Qo 1t
g (AGENCY) PTY LIMITED
Holding Company I ot Aency

QBE RE SERVICES PTY LIMFIED
Administrative Secvices in
Austalia and Singapore
{xiii)

o page J08.3



ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPQORATION

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP “
‘ PART 1 - ORGANIZATIONAL CHART

GROUP STRUCTURE - QBE INSURANCE GROUP LTD

& ITS SUBSIDIARIES AND ASSOlCIATES
- @

-ASTA PACIFIC- QBE INSURANCE GROUP LIMITED
Group Holding Company listed on the

Australlan Stoek Exchaoge

[
QBE MARINE
QBE WORKABLE QBE INSURANCE ————70%-— v UNDERWRITING QUEENSLAKD
LIMITED (INTERNATIONAL } LTD AGENCY PTELIMITED TNSURANCE (FLN) GQBE (PNG) PTY
Workers Compersation . Umlerwﬂ“cl :ng Genefl;a:ms " LIMITED LIMITED
! nsurance aud Remsufan tfaderwriting Gencral Risks Tiivestments
Runoff in New Zealand in the Asia and Pacific Reglous W
| e
T 1
i B0% 50%
1 |
EQUITABLELIFE &
EQUITABLE GROUP PTY QBE INSURANCE (MALAYSLA) QBE INTERNATIONAL GBE NCMINEES FTY
C%li;{:s?;. ;l'gi'[{,i:af'rcgﬁp LIMITED BERHAD (NVESTMENTS) PTY LIMITED PT ASURANSI QBE POOL BIDV- QBE INSURANCE QBE INSURANCE (PNG)
(in voluatary liquidatios) (in voluseary liquidation) Underwrititig Geaeral Tasurance LIMITED Trustee of QBE Group Staff FND?'NESIA CDMPANY LIMITED LIMITED
tary dig - ) (xv) Risks in Makaysia Tnvestment Holding Company Sapétanuation Pl Unde:'wntmg‘ General i ! Undmu_ng G:nml Underwritieg Geaeral
@ () o Riske in Risks in Victnam Insurance Risks in PNG
- 10.86%
g . 9% 46% |
. + L 8.01% QUEENSLAND INSURANCE
N QBE INTERNATEONAL HOLDINGS HYFIELD COMPANY SINK AQNAMAHASARN (INVESTMENTS) LIMITED
mM:‘:;;“;‘;‘b‘:lmD MALEK&‘}%W‘WY LIMITED LIMETED COMPANY LIMITED Fiji Properiy
- Hong Kong Holding Thai Holding Company ‘Thai Holding Company BE NOMINEES (PNG) PTY
Hoag Kong Tavestments Hong Kong Noi Operating Company (i ) QBE NG LlMl‘i‘Eg )
PNG Property
QBE INSURANCE FAl INSURANCES (FIJI)
(HONG KONG) LIMITED LIMITED
Underwriting General Insurance {in unofi}
Risks in Hong Kong
- X 7 QBE PACIFIC
INSURANCE LIMITED
QBE INSURANCE 24.36%
(VANUATU) LIMITED
Underwriting Generat Insurarce
Risks in Vazuata ,
23.95% .
QBE INSURANCE (PHILIPPINES) ) -
e ., QBE INSURANCE
Underwriling Gm'u] in 58% {THAILAND) COLTD
Paitippines . " Undeswriting Generat
(i) % Tusurance Risks in ‘Thaifand
HONGKONDG & SHANGHAT
QBE DEL ISTMO
INSURANCE COMPANYLTD | I
Underwriing G 1and Life S50.08% -40% REINSURANCE, INC i)
Insurance Risks in Hong Kong
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

GROUP STRUCTURE - QBE INSURANCE GROUP LTD
& ITS SUBSIDIARIES AND ASSOCIATES

-LLOYD'S-

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

PART 1 - ORGANIZATIONAL CHART

QBE CORPORATE HOLDINGS

UK Holding Company
Srom Page 108.3

QEE CORPORATE LIMIT QBE CORPORATE
LEIMITED QBEA%PE%ECEE\\LE’{[I;ING TECHNOLOGY AND CAPITAL HOLDINGS
Lioyd's Corporate Underweiling A genc COMMERCIAL FLC
Member B Agency UNDERWRITING UK Holding Compsny -
LIMITED
UX Service Cotnpany |
{xix)
STANDFAST
LIMIT PLC
" 3% HOLDINGS EIMITED
UK Halding Company UK HoMiog Company
p e ———
L 1 1
LIMIT HOLPINGS AE ORANT
SR coxronTs
UK Hoilding Company AGENCY LIMITED R T
i Undbrwriting Agency oyd's Corporate Membes
1
BANKSIDE LIMET GROUP LIMIT . 16 A Y
B Ch L A MEMRERS LIMITRD LIMIT (No. 12) sad LIMIT UNDERWRITING INSURANCE LIMIT No. 17 EMPLOYEE LIMIT PROPERTIES e LIMIT (o 15} LIMIT (a. 18} uNDERWRETING
UNDERWEITING UK Holding Company (o 14) LIMITED LIMITED HOLDINGS LIMITED - HL]LA_MTED BENEFIS LIMITED (in voluntary LIMITED LIMITED ADViSERS LIMITED
Y Mot Gpesating UK Holding Compapy Lloyds monaging mgent UK Holding Compsay olding Company 4RUSTEE L.TD \iguidetion) {awaiting sirike-orf) {nwaiting strike-off) {waiting strike-off)
o I f  S— ]
‘m BANKSIDE
CUL HOLDINGS
N LIMIT (No. 17 & 10) TORCH HOLDINGS UNDERWRITING
s LIMITED LIMITED
TORCH MOTOR LIMITED {Unlituited Cempany) e e (in voluntesy liquidtion)
POLICIES Lloyd's Corporste UX Holding Company # Apency 7Y
H {MANAQEMENT) Members
LIMITED
ing strike-off) - l
TORCH DEDICATED LIMIT (AUSTRALIA) O RENSURANCE) o
FTY LIMITED — (INSURANCE JANSON GREEN
CORPORATE MEMBER SERVICES LIMITED SERVICES) LIMITED
AMBASSADOR MOTOR LIMITED Hﬁkﬁll%ﬂbs
POLICIES Lloyd's Cotporats
- {MANAGEMENT) yMemh:l:: BANKSIDE VK Holding Compsny
LIMETED RI WALLACE RIWALLACE SYNDICATES
awenifing stilke-s SYMBICATES SYNDICATES LIMITED
LIMITED (IRELAND) LIMITED {awaiting srike-olr)
Underwriting Agency Underwsiting Ageney JANSON GREEN
HOLD s
BANKSIDE TRUST LIMITED
RIWALLACE SERVICES LIMITED i
INFORM ADVISE LINE e UK Nol Opersting
LIMITED SYNDICATE UK Not Operating
{asiuiting sirike-off) (SOUTHERN) LIMITED
3 {awniting sitike-ofl) f
28% JANEEW SERVICES
| LIMITED
itlo, ik-ofi
ATRIUM POLICIES R (awraiting siik-off)
— LIMITED
{awsiting sirike-off} Asss‘:ﬂ::ﬁii—rb
ABGIS JANSON JANSON GREEN
GREEN HOLDIRGS HOLDINGS
NC (CANADA} INC
{USA) Holdings Company Holdings Company

ABQTS JANSON
GREEN INSURANCE
SERVICES INC
Underwniting Ageney

EXCESS MARKETS
CORPORATION INC
(Cannds)
Underwriting Agenty
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

GROUP STRUCTURE - QBE INSURANCE GROUP LTD

« THE AMERICAS -

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REIN’SUI!ANCE CORPORATION

PART 1 - ORGANIZATIONAL CHART

\\
& ITS SUBSIDIARIES AND ASSQCIATES A
QBE INVESTEMENTS (NORTH \
AMERICA) INC i
Holding Compaiy /
FEIN:22-2331286 j
{Delaware} }
Jrom page 108.3 i
/
]
i
;
QBEE HOLDINGS INC /
Holdingg ompany Vi
FRIN:52-1147383 A
(Delaware) d
(i) /
Fa
=
{ | /
i QBE REINSURANCE
\ QBE MANAGEMENT INC CURPORATION
\ FEIN: 13-2953419 Underwriting Reinsurance
~ (New York) PEJIN: 23-1641934
. (xin NAIC: 10219
— {Pennsylvania
e (xiii)

QBE INSURAMCE
CORPORATION

Y
Underwriting Insurance 3
FEIN:22-231[816§
NAIC: 39217

65% I

QBE ARGENTINA 5.A. QBE BRASIL SEGUROS S.A,
Underwriting, Insurance . Underwriting Insurance

=

Notes to be read in conjunction with the QBE Group and Reglonat Structures

(i)

(i}

{iti) and (iv)

{v) and (vi}
{vii)

fviii)

(ix}

{x)

(xi}

(xii}

{=1ii}

(xiv)

(xv)

{xvi}
(xvii}
(xviii)
{xix)

- Access shares held by QBE Insurance Group Limited

- - Formerly QIT Services Pty Limited

- Unrelated Thai company (Born to W in Company Ltd) and its associates own 51% of shares. In addition, Born to Win Compary Ltd holds 19.25% direstly.

- Access shares owned by QBE Re Services Pty Limited
- Total Group Holdings = 50%

- QBE has 73.28% of the voting rights with its sharcholding

- 55% held dircctly; 41% held by unrelated Filiping compznics

- Wholly owned subsidiary of QBE Insurance Group Limited; holds preference sheres in QBE International Holdings (UK) ple
- Formetly Sydney Reinsurance Holdings Ine

- Farmerly $ydiey Reinsurance Management Inc

- Fermerly Sydney Reinsurance Corporation

- Formerly QBE Insurance & Reinsurance {Eurcpe) Limited

- Part of Australian Operations

- Bormerly QBB Insurance Limited

- Part of the Amiericas division

- Povmerly Sydney Reinsurance Company Limited

- Formerly QBE Agency Scrvices Limited

Note: all skareholdings arc 100% unless otherwise sprcified
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE Y (continued)
L]
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
13
1 2 i 3 4 5 3] 7 8 2] 10 13 12
_Income/

Purchases, Sales or| (Disbursements) Reinsurance

Exchanges of Incurred In Recoverable/

Loans, Securities, | Connection with Income/ Any Cther Material (Payable) on

Real Guarantaes or {Disbursements) Activity Mot in the Losses andfor

Estate, Morigage (|Undertakings forthe] Management Incurred Under Ordinary Course of Reserve
Federal ID Shareholder Caplital Loans or Other Benefit of any Agreements and Reinsurance the Insurer's Credit
Number Names of Insurers and Pasent, Subsidiaries or Affiliates Dividends Contributions investments Affiliate(s} Service Contracts Agreemenis * Business Totals Takem’(Li bifity}
FA-1780070..._JQBE INSURANGE AND REINSURANCE (EUROPE) (50,000,000) {413,000 (50,413,000) .. (860,000
JAA-1930810..__{QBE INSURANCE LTD (107 ,655 0(]3) (107,655,000 F ... (116 214,000)
| AA-1120481....|QBE INTERNATIONAL INSURANCE LIMITED 20,0 20,000
J22-2311816.__ | QBE INSURANCE CORPORAT 10N 25,000,000 _..(76,140) (609,0413]......... 23.980,299 48,295 118 | (16,326,214}
| AA-G000000... .| QBE MANAGEMENT SERVICES PTY LTD 713,000 713,000
J23-1641984...... {GBE REINSURANCE CORPORATION 25,000,000 76,140 (103,959)]............] 84,067,701 109,039,882 {...._.133,400,214
9999999 Control Totals ix

u) (e}
S
51 | {
0.8
0.9

o

La NP RN AR R AR PR AR RP LR

MRRRNNN

B2

-

-

-
Tim



ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANGE CORPORATION
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

States and Territories

Allocated b

States, etc.

1

Is

Insurer
Licensed?
(Yes or No)

Gross Premiums, Including
Policy and Membership Fees
Less Return Premiums and
Premiums on Policies Not
Taken

2 3
Direct Direct
Premiums Premiums
Written Eamed

4

Dividends
Paid
or Credited to
Policyholders
on Direct
Business

5

Direct Losses
Paid
{Deducting
Salvage)

6

Direct Losses
Incurred

7

Direct Losses
Unpaid

Finance and
Service
Charges Mot
Included in
Premiums

9
Direct
Pramium
Written for
Federal
Purchasing
Groups
{Included in
Col. 2)

N N G R N ey §
B e N MADN DO N AR

R B B B RY B
ELEnRBRREBBNEENE

BENSHRBRREE

trnon
[ =

. California

. Connecticut

, Florida
. Georgla
. Hawaii
. Idaho
. llinois
. Indiana
L dowa
. Kansas
. Kentucky
. Louisiana
. Maine
. Marytand
. Massachusetts
. Michigan
. Minnesota..............
. Mississippi .............
. Missouri
. Montana
. Nebraska
. Nevada
. New Hampshire .....
. New Jersey ..
. New Mexico
. New York
. North Carolina ._.............

. Rhode tsland

. Tennessee
. Texas
. Utah
. Vermont
. Virginia
. Washington ..........c.....
. West Virginia
. Wiseonsin ..eeeeceeen W .
. Wyoming
. American Samoa _.......... AS L.
. Guam

. Alabama ..

Alaska

015,850 |5 oR7 44T

Colorado ...

4,501,281

...... 5,971,993

...... 4,203,115

L Oregon e
. Pennsylvania

South Carolina

South Dakota

Aliens OT,

. Totals

5,915,650 5,957 447

4,501,281

5,971,803

4,203,115

N

5701,
15702,
15703,
| 5708,

5799,

DETAILS OF WRITE-INS

Summary of remaining
write-ins for Line 67 from
overfiow page.

XX

Totals (Lines 5701 thru 5703
plus 5798){Line §7 above)

XXX

' a) Insert the number of yes responses except for Canada and Other Alien.

Explanation of basis of allocation of premiums by states, etc.

110




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANGCE CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your annual statement filing. However, in the event that your company does not transact the fype of busmasg
for which the special report must be filed, your response to the specific interrogatory will be accepted in lieu of filing 2 “NONE" report. :

~ 11 Does your company write Medical Malpractics Insurance? Yes [ ] No[X]):
1.2 Will Supplerent A to Schedule T (Medical Malpractice Supplement) be flled by March 17 Yes | | No[X].
1.3 If first response is yes and second response is no, please explain;

If second response is no and the form is “None®, affix bar code (Document Identifier 450) here:

00 00 O

21  Does your company have 100 or more stockholders? Yes [ ] No[X
22 Wil Schedule SIS (Stockbolder Information Supplement) be filed with the state of domicile and the NAIC by March 17 Yes [ | Nofl
23 I firstresponse is yes and second response is no, please explain: )
If second response is no and the form is "None®, affix bar cods {Document identifier 420) here:
i 0 2 4 9 2 0 0 1 4 2 0 0 0 0 ¢ 0
3.1 Does your cornpany write financial guaranty insurance? Yes [ ] No[X
© 8.2 Wil the Financial Guaranty Insurance Exhibit be filed March 17 Yes [ ] No[X
3.3 [ffirst response is yes and second response is no, please explain: |
If second response Is no and the form is “None®, affix bar code {Document Identifier 240} here;
41 Does your company write Medicare Supplement insurance? Yes [ ] No[X
4.2 Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 12 Yes [ ] N[ X
4.3 |f first response is yes and second response is no, please explain: 3
3

if second response is no and the form is “None®, affix bar cods (Document Identifier 360) here:

000 O

© 51 An actuarial opinion is a required filing for all companies. Wil the actuarial opinion be filed with this statement by March 17 Yes [ A ] No|
5.2 If no, please explain:

If response is no and the form is “None®, affix bar code (Document Identifier 440) here:

6.1 The officers and directors information is a required filing for all companies. Will the officers and directors information be filed with the NAIC by
March 17 Yes [X} Noi J
6.2 Ifresponse is no, please explain: H

If response is no and the form is “None®, affix bar code (Document identifier 380) here:

111




7.4
7.2

8.1
82
8.3

.1

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

(continued)
The SVO Compliance Certification is a required filing for all companies. Wilt the SVO Compfiance Certification ba filed by March 12 Yes [X] No[ }
If no, please explain: ‘
If response is no and the form is “None”, affix bar code (Document Identifier 470) here:
Is your company a U.S. Branch of an alien insurer? Yes [ ] Mo X]
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? Yes [ ] No[X]
If first response is ves and second response is no, please explain;

If second response is no and the form is “None”, affix bar code (Document Identifier 480) here:

A A0 0 0 O O S

The Suppiemental Compensation Exhibit is a required filing, with the state of domicile, for all companies, WIll the Supplemental Compensation
Exhibit be filed with the state of domicile by March 17 Yes [X] No [ 1]
If no, please explain:

1

If response is na and the form is “None”, affix bar cade (Document Identifier 460) here:

Will the Risk-based Capital Report be filed with the NAIC by March 17 Yes {X] No[ ]
If no, please explain;

If response is no and the form is “None, affix bar code (Document Identifier 290} here:

Will the Risk-based Capital Report be filed with the state of domicile, if required, by March 17 Yes [X] No[ ]
If no, please explain: : .

If response is no and the form is “None”, affix bar code (Document tdentifier 390) here:

The Insurance Expense Exhibit is a required filing for all companies. Will the Insurance Expense Exhibit be filed with the state of domicile and
the NAIC by April 17 Yes [X] Ko [ |
if o, please explain:

If response Is no and the form is “None®, affix bar code {Document Identifier 270) here:

Management's Discussion and Analysis is a required filing for all companies. Wil Management's Discussion and Analysis be filed by April 12 Yes [X] No[ ]
If no, please explain:

If response is no and the form is “None®, affix bar code {Document Identifier 350) here:
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

-SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

(continued) |

13.1 Does your company wiite credit insurance? Yes [ ] No[X J
13.2 Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? . Yes | ] No[X]
13.3 If first response is yes and second response is no, please explain; {

If second response is no and the form is *None®, affix bar code (Document Identifier 230) here: :

1T 02 1 @& 2 0 0 1 2 3 0 5 8 0 0 ©

141 Does your company write long-term care insurance? Yes [ ] No[X
14.2 Will the Long-term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 Yes [ ] No]X]
14.3 If first response is yes and second respanse is no, please explain: H

If secand response is no and the form is “None®, affix bar code {Document |dentifier 330) here:

i|II|1]"0I2 1 9 2 0 0 1|3 3 0 5 8 0 0 0

15.1 Does your company write accident and health insurance (other than credity? Yes [X] Hof
15.2 Will the Accident and Health Policy Experience Exhibit be fited by April 17 Yes [X] Noi
15.3 If first response is yes and second response is no, please explain:

If second response is no and the form is “None®, affix bar code (Document Identifier 210) here:
16.1 The Investment Risks Interrogataries is a required filing. Will this be fled by Apsil 17 Yes [X] Mo 1
16.2 If no, please explain: !

If second response Is no and the form is “None®, affix bar code (Document identifier 285) here:
7.1 Wil this company be included in a combined annual statement which is filed with the NAIC by May 1?7 (A company should be included in only

one group filing a combined annual statement. If a company will be included in a combined annual statement on other than a consolidated

basis, &.g., equity basis, answer ltem C “no.™ ] Yes [X] Nol
17.2 If yes, indicate NAIC group code.
17.3 if the company is inciuded in a combined annual statement, will the basis of inclusion be consolidation? Yes [ X ] No[

{f the answer to 17.1 is no and the form is “None®, affix bar code {Document Identifier 201) here:
18.1 An audited financial report is a required filing for all companies. Will an audited financial report be fited by June 17 Yes [X] No[ ]

18.2 If no, please explain:

If response is no and the form is “None®, affix bar code (Pocument identifier 220) here:

113




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANGE CORPORATION : ‘i\

OVERFLOW PAGE FOR WRITE-INS |

i

i

|
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B
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i

H

Nl

1

i
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
1 Location 4 5 (] 7 8 =] 10 11 12 13 14 15
2 3 Expended for
Additions,
Permanent
Book/Adjusted R Increase Improvements | Gross Income
. Date of Camyling Value Increase (Decrease) by Amounts and Changesin | Eamed Less Taxes, Repairs
Date Last Armount of Less Fair Value Less | (Decrease}by |Foreign Exchange| Received During | Encumbrances | interestIncurred | and Expenses
Description of Property City State Acquired Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment Year During Year _jon Encumbrances) Incurred
Corporate AparIment New York Hew York 1271172000 § /15420010 ... 659,210 636,605 650001 . ... {22,605
0799999 - Property occupied by the reporting enlily - Administrative 659,210 536,605 645,000 {22,605
0399999 - Total properly occupied by the reporiing entity 6592 536,605 645,000 {22 805
0099999 Tofals 659,210 636,605 645,000 {22,605}




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Schedule A - Part 2

NONE

‘ Schedule A - Part 3

NONE

Schedule B - Part 1

NONE

Schedule B - Part 2

NONE

Schedule BA - Part 1

NONE

Schedule BA - Part 2

NONE

£02, EO03, £04, E05, EO8, EO7
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 1

Showlng all Long-Term BONDS Owned December 31 of Current Year
1 2 3 interest 3] 7 8 g 0 11 12 13 Interest 16 17 i8 19 20 21
4 s 14 15 Amount of
Interest Due
and Accrued
Amount Due Dec. 31
Rate and Acenzed Cumrent Effec-
Used Dec. 31 of Increase Year, 6n tive
to Current Year Gross Increase | {Decrease) | Bondsin Rate
Book/Adjusted Obtain . on Bonds Amount {Decrease) | by Foreign {Default asto] NAIC of
cusip Rate | How Maturity Option Camnying Par Fair Fair Actual not in Received by Exchange { Principal or | Desig- Date In-
Identification Descriptien * of | Paid Date Optlon Date | Call Price Value Value Valug Value Cost Default During Year | Adjustment | Adjustment | Interest | nation | Acquired terest
GOVERNNENTS
ISSUER OBLIGATIONS
UNITED STATES
S1350M-EG-4. JFANNIE BAE oo snies e L AH1472003 ... 10,143,789 1 . 10,000,00G { ....10,303,100 10,164,200 60,694 237,500 |.......{20,901) PE........|. 09/G7 12001
31331L-80-1. | FEDERAL FARM CREDIT BANK L. 10/01/2003 30,000,000 10,003,320 10,003,700 78,125 {380)] ... 1 _1071242001.
313WG-V3-7... | FEDERAL HOWE LOAN BANK 08/15/2003 13,000,000 13,200,162 | ... 132332208 ... 202,583 (24,058)1....... 1 1071242001,
313444-C0-5... | FREDDIE WAC 1471512003 ..-16,060,000 [ .....10,680,300 | 10,498,400 . ... . B1458 | . .. 318,750 L........ {63,398) 1PE...... . Q81012001
912827-3J-9_. | US TREASIRY. ...09/3072002 125,000 [102.96%0].............. 128,711 125,352 1,876 7,344 {H16}]....... 1PE 08/23/1999
912827 -5X-6.... | US TREASIRY. 0113112002 300,000 | 201,125 288,641 8,003 18,925 T e MPE 0214712000,
912827-18-3....[US TREASIRY. .08/1542003 .000,000 |1 15,712,500 14,714,063 325,781 862,500 88,089 .
912827 -PB-9....|US TREASURY LOBISI2004, | oo M 100,000 | 108,719 101,484 4,566 3,625 (351}
912827-7C-0__{US TREASURY NOIE 3. 0813172003 000,000 10,129,164 4 0,148,438 | ... .. 123,170 {19,273 ...
O12827-J7-8. US TREASURY MOTE. ..o ] _5.250 0211572003, 000,000 {104, .3,133,. 140 _2,956,875 70,822 4 ... ... 187,500 15,637 PE.__.| . 05/23/2000
TOTAL UNITED STATES 12,271, 71,525,000 | XXX 73,810,241 72,244,373 957,078 638, 144 {24,032) XXX XXX
0190899 - Toial Bonds - U.S. Government - Issuer Obligations 72,211, 71,525,000 | XXX 73,610,241 72,244 373 957 078 ,636, 144 {24,032) XXX XXX
(399596 - Bonds - U.S. Government 72,271, 71,525,000 1 XXX 73,610,241 72,244,313 957,071 ,636, 144 {24,032) XXX pitd
$309508 - Tolal - U.S. Govermment Bonds 72,271,91 71,525,000 | XXX 73,610,241 72,244,373 057,071 ,636, 144 {24.032) XX XX
SPECEAL REVENUE & SPECIAL ASSESS,
ISSUER OBLIGATIONS
{NITED STATES
PUERTD RICO
745268~ 1K -0 | PUERTC RICO ELEC PR AUTH........... [ 1.5.500 [JJ...... ] OT0T/2006_ ] | 580,332 500,000 [115.0000 573,000 566,125 &0 16,750 5,794 TPE___.1..07/05/2001_]....3.573
TOVAL PUERTU RIS : 560,332 S05.000 | XXX 575,000 965,125 16,250 5,794 XXX KX 3%
TOFAL UNITED STATES 560,332 500,000 | XXX 575,000 866,125 16,250 5,794 XXX (i3 i
2509990 - Tolal Bords - Special Revenue - |sster Ooligations 560,332 500,000 | XXX 575,000 566,125 16,250 5,794 - XX Jii] [333
3193896 - Bonds - Special fevenue - United Slates 560,332 SO 000 | XX 575 D00 566,125 16,250 5,794 XXX XXX X
3198999 - Jotal - Special Reverute Bonds 580,332 SO0,000 § XXX 575,000 566,125 16,250 5,794 A XXR XXX
INDUSTRIAL & MISG. (UNAEFIL)
1SSUER OBLIGATIONS
UNITED STATES
001398-AA-4__JAIG SURARERICA FIN VITE T44A FLTR ..o L A1E1512004 000, 000 5,000,000 . 11706/2001..]....2.020
097023-AL-9....| BOEING CO 0611512003, 027,156 |.......5,000,000 [103.5830|.........5,179,450 | ... 5,087 450 | ... .. 44 111 ¢ . 397,500 |....... (17,361) 0311971998 ... 5.855
22237L-DZ-2 .. { COUNTRYWIDE FNDG MTN .. 01115/2003,.. 111,301 1,110,000 A1) 08/18/1998 |._.6.162
358622-EX-7 . | GEN ELEC CAP CRP MTN 06/18/2003 121,404 3000000 .t 3921404 | 3,389,160 ) . T8.A40 F 266,400 | . .{76,918) .03/1911998..]....5.960
36962G-W7-7 .| GENERAL ELEC CAP CORP FLTR 051282003 000,000 2,000,000 ..09/26/2001..]....1.925
493074-2E-3 . |HEMZ (1) €0 0111512003 )....... 027,821 |.........3,000,000 |103,8800 ..{25,242 1 .03/19/1898. ]....5.941
437608 -AE-G.._[HOKESIDE LENDING INC__ |...08/01/2004 335,221 |.......3,275,000 ‘20.970; vigd 09/1611998..|....5.971
478366-A1-6 | JORNSON CONTROLS INC FLIR 1171372003 23,000,000 |.........3,000,000 1PE 1170712001...)....1.998
£60383-DF -5.._. | NORWEST FINL INC 1171542003 014,883 2,000,000 11049400 (7,310} 1PE. 0871871898, 1. 5.949-
70100H-AG-0.._. | PARKER-HANNIFEN CORP. .. 10/0172003 000,000 5,000,000 1PE........ ...09/262001_f...3.400
724477-AK-0. | PITNEY BOWES CRD 02115/2003 061,852 1......... 2,000,000 1406.5340}.._ 2,130,680 ¢........2,242.,240 | .. .......B6,488 } .. 976,000 . . . (51,874} 1 ..03/19/1098...}....5.908
8031#1-AL-7....| SARA LEE CORP FLIR. 09072003 ) L 5,003,743 |.. 5,000,000 (417} 1PE 1011612001, 2175
923445 -A4 -8 | YER| 0N WIRELESS INC FLTR 144A 2. . 1201712003 I S ... 5.000,000 | 8.000,000). . PE._.... 1201212001 270
TOEAL WNITED STATES 48,703,381 48,385,000 | XX 49,096,999 49,390,683 466,008 1,455,120 {201,270 XXX jitd Tk
3309999 - Total Bonds - Indusirial, Misc. - Issuer Cbligations 48,703,381 " 43,385,000 | XXX 49,086,999 49,380,683 466,009 1,455,120 {201,270 XN XX i
4533096 - Bonds - indusirial and Misc - Unifed Slates 48,703 ,38 45,385,000 | XXX 48,096,993 49,380,683 466,009 1,455,120 201,270 : : XXX XXX FEE
4598099 - Tolal - Industrial and Wiscelianecus Eonds 48,703,368 48,385,000 | XX 45,096,999 49,300,683 465,009 1,455,120 201,27G XXX XXX XX
5499999 - Tolal - Issuer Obligalions 121,535,626 120,410,000 3 XXX 123,282,240 122,201,181 1,439,397 3,001,264 231,006 XXX XXX XXX
5500098 - Tolal - Single Class Hortgage-Backed/Asset -Backed Securities XXX Fi3d XXX X
5600099 - Tolal - Defined Wulti-Glass Residential Worlgage-Backed Securilies XXX F3%i X J7id
5790095 - Tolaf - Other Wulli-Class Residential Mortgage-Backed Securities XXX XX XY X
5309939 - Toial - Defined Wulii-Class Commercial Morlgage-Backed Securiiies XXX : Xix XX X
5999909 - Total - Oiher Multi-Class Comeercial Mor tgage-Backed Securities X5X XXX i i3
6099999 Totals 121,535,626 120,410,000 | XXX 123,282 249 132,201,18¢ 1,439,337 3,09%,264 (231,006} XXX XX iy
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2001 OF THE OBE REINSURANCE CORPORATION

1 2 3 4 5 8 7 8 9 Dividends 12 13 14 15
Rate Per 10 11
Share
Used {o increase Increase
. Rate Obtain (Decrease} (Decrease) by NAIC
CUsiP Number of Par Value Per Bock/Adjusted Fair Declared but  jAmount Received by Foreign Exchange| Desig- Date
Identification Description Shares Per Share Share Carrying Value Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment nation | Acguired
PARENT, SUHS. & AFFILIATES
74707 -11-5.,_JOBE INSURANGE CORPORALION I 100000000 [ ... 50.00 | 1.413 13120821 1483, L. ... 1,312,982 1 . ... ..1,312,982 {167,568} . PIAZ .1 12/3111998.
6499999 - Total - Preferred Stock - Parent, Subsidiaries, Affiliates 1,312,982 X% 1,312,982 1,312,982 {167 568} XXX XX
6599999 Total - Preferred Stocks 1,312,982 X 1,312,882 1,312,882 {167,568} X XX
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
8 9 increase
Rate Per Share Increase {Decrease) by NAIC
cusip Book/Adjusted Used to Obtain Declared but Amount Received (Decrease) by Foreign Exchange | Pesig- Date
Identification Description Number of Shares | Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment nation (a} | Acquired
BANKS, TRUST AND INSURANCE COS.
UNITED STATES
172967-10-1.__1CITIGROUP ENC. 1 36,53?.000 1,819,653 50.480 1,819,653 1,787,704 17,691 18,736 L 0711172001}
AGB25H-$0-0.._ §JP MORGAN CHASE & €O oo | 38,622.000 1,403,010 36.35 1,403,810 | oo 1,842,837 34,430 | ..........(435759) L 07111/2001_.
TOTAL WMITED STATES 3,223,583 XXX 3,223,563 3,630,541 52,121 (417,023) XXX XX
6799999 - Jelal - Comson Stock - Banks, Trusi, insurance 3,273,563 X 3,223,563 3,630,541 52,121 (417,623) X XX
THDUSTRIAL & WESC. (UNAFFEL) ’
UNITED STATES .
054303-10-2.__{ AVON PROGKTS INC. 39,558 .000 1,839,447 46,500 ...1.,839 447 1,735,055 24,200 50,094 L O7FTH12001...
184502-10.2., 1 CLEAR CHANNEL COMMUNICATIONS. 33,705.000 £,715,972 50.910 1,715,872 1,858,305 (82,781) L 0711112001,
194 162-10-3.. JOOLOATE PALMOLIVE oot ee s cer e et ammsencemna e 20,259.000 ... ... 1,689,707 | 57.750 1,689,707 1,699,758 14,471 (65,924) L 0711112001,
205363-10-4._. | CONPUTER SCIENCES 25,045.000 226,71 48.980 1,226,704 |...... 1,207,024 F e e e I L SR L 0711112001...
126650-10-0_._|CVS CORP. 42,014.000 F23.614 . . 29.600 1,243,614 1,666,372 4,832 422 757) L 071112001,
291011-10-4. | EMERSON CORP. 24,577,000 1,403,347 57.100 1,403,347 1,617,194 30,392 269,925) 1 OFHAI2001...
302316-10-2 . | EXXON HOBIL CORP. 39,792.000 | 1,563,826 39.300 1,563,826 | ... 1,747,032 29,299 170,481 L 0711172001,
30249U-10-1._._ ] FNC TECHNOLOGIES INC.. 59,298.000 975,452 16.450 975,452 1,212,911 [237,459) L LOTHT2001
364730-10-1. . FGANMETE €0 NG e 28,323.000 1,904, 155 67.230 1,904,155 1,801,368 6,514 14,115 0,06 L 0711172001
364760-10-8... | GAP INC e rees e 75,606.000 1,053,948 13.940 1,053,948 1,932,120 5,404 {946,519) L 0711172001 _;
369550-10-8....| GENERAL DYNAMICS CORP 23,173.000 845 408 1 79.640 1,845,498 1,767,803 16,977 293 L 0711142001...
370334-30-4.._ | GENERAL MEELS 44474000 |................. 2,313,093 52.010 2,313,093 1,845,219 32,374 414,760 L 0714172004,
478160-10-4._._ | JOHNSON & JOHNSON 35,112.000 205119 L. 59.100 2,075,119 1,752 610 20,050 279,450 L 07/1172004.. |
713448-10-8.___|FEPSICO INC...... 35,345.000 1,720,948 48.690 1,720,948 1.654,81% 5,125 11,301 $6,394 EI— 071112001
717081-10-3_|PFIZER INC 39,793.000 1,585,751 39,850 1,585,751 172034 |, 14,094 {154,463} L 0711112001, |
TA7130-10-2_ | PHARMACI A CORPORATION o e eeeeee oo seenesseemneafhom e e 29,962.000 |................ 1,277,879 42.650 1,277 879 1,622,198 10,323 {370,059 L O7H112001...
718507 -10-6.... JPHILLIPS PETROLEUN 42,694.000 2,512,740 £0.260 2,572 740 2,135,682 15,370 437,054 L LO/17 12004,
74005P-10-4.._ [PRAXAIR IRC. 42 836.000 2,356,689 55250 {.. 2,366,680 1,927,288 23,47 382,334 L 071112001, .
749121-10-9..__ JOWEST COMMUMECATEONS ENTE 44,240,000 |..................... 625,111 14.130 625,111 1,674,099 1,753 (1,078, 188)) ........ L 071112001
941342-10-6... JUNITED PARCEL SERVICE 31,131.000 1,695,640 54.500 1,696,640 1,784,018 5,915 13,130 {110,594) L 0711112001, .
92343V-10-4..._|VER IZ0N COMMUNICATIONS ERC. 33,004.000 1,566,370 47.460 1,566,370 1,795,605 33,635 (190,213} 1 0711172001._.
931142-10-3___[WAL HART STORES. I IO 33,941.000 O —— 57.550 1,953,305 1,736,105 2,376 _.6,144 195,704 na 07/1112001...
TOTAE LRITED STATES 36,215,315 XXX 36,215,315 37,932,959 19,930 321,311 {2,076,097) XiX XXX
OTHERS I :
G30075-10-0.___| TRANSUGEAR SEUGU FOREX G I 3862.000f . ............ 1306186 0 oo 33.820 306, 196 1,737,111 3,731 {441,970 L 071142001...
. TOTAL DTHES 1,306, 198 XXX ,306, 196 1,737 .11 3,731 {441,570 XXX XXX
6699999 - Tolal - Common Stock - Industrial, Misc. 37,521,511 X5A 37,521,511 39,670,070 19,930 325.042 {2,512 007 XXX XXX
PARENT, 5005, & ALEILIAILS o
7AT275-10-7... JOBE INSURRNGE CORP. ... oo eeeeseeeem oo b 0 TOOL UL OI0 4828334 ¢ .. 7.283 48,283,374 48,283,374 {1.470.412) A 1243111898_..
5903099 - Tolal - Comron Stock - Parenl, Subsidiaries, Affiliates 48,283,374 Fii} 48,783,374 48,283,374 (1,470,412} X XX
7099999 Total - Common Stocks 89,028 448 X538 80,028,448 91,583,985 19,930 377,163 (4,399,442} X 3
7409399 Total - Prefarred and Comman Stocks 90,341,430 Fi] 90,341,430 92,895,867 19,030 377,183 {4,967 010} it X

(a) For all common stocks bearing the NAIC designation “U” provide: the number of such issues

, the total § value {included in Column 6) of all such issues §
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 3

] Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 G 7 8
cusip : Number of Actual Paid for Accrued
Identification Description Dale Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends
BONDS
GOVERNHENTS
WNITED STATES :
........ 313500 -E6- FANNIE MAE 1171472003 4.750 09/0772601 BORGAN STANLEY DEAN ¥ITTER 10,164,200 10,060,500 154,736
........ H331L-5D-1.._._. | FEDERAL FARM CREDIT B 10/01/2003 3.125 10/12/2001....... | LEHHAN BROTHERS, 10,003,700 10,000,000 12,153
........ 313346-¥3-7_._._.. | FEDERAL HONE LOAN BAN 08/15/2003 4.125. 10/12/2001..._...| LEHMAN BROTHERS. 13,233,220 13,000,000 89,375
3134A4-CQ-5._..... | FREDDIE MAC 11/15/2003 6.375 09/0772001...... | KORGAN STANLEY DEAN WITTER 10,498,400 | .. 10,003,000 203,646
........ 9912827-7C-0_. .. JUS TREASURY NOTE (8/31/2003 3.625. 0942072007, | SALOMON SHITH BARNEY ... ... ... 10,148 438 10,000,000 07,037
0335996 - Bonds - U.8. Governmeni ,047,958 53,000,000 483,947
0399999 - Tolal - Bonds - 1..S. Governmenl - 047,058 53,000,000 483 947
SPECIAL REVENUE & SPECTAL ASSESS.
INITED STATES
PUERTD RICO .
oo FA5268-TX-O ... [PUERTO RICO ELEC PHR  O7/01/2006 6,500 1 07/05/2001........ JFIRST ALBANY. [ 566, 125 500,000 3
TOTAL_PUERTO RICO 566,125 500,000 [5X]
3199996 - Bonds - Special Revenves - United Stales 566,125 500,000 813
3190950 - Jotal - Bonds - Special Reventie . 566,125 500,000 813
TRDOSTRIAL & HISC, (UNAFFIL)
UNETED STATES
........ 001308-AA-4.JATG SURAKERICA FIN VI 11/15/2004 2.020 T17C612001.......| LEHWAN BROTHERS 6,000,000 .. 6,000,000
-...36962G-¥T-7........| GENERAL ELEC CAP CORP 05/28/2003 1.925.........ccomcoeiemecccrcennce e 09/26{2001....... MORGAN STANLEY DEAN WITTER : 2,000,000 2,000,000 Lo ]
... A478366-AJ-6.__._{ JOHNSOM CONTROLS NG 11/13/2003 1,998 . 1170712001... . { JP HORGAN SECURITIES 1NC. 3,000,000 3,000,000
... TO109H-AG-0.__....| PARKER -HANNIF IN CORP 1070172003 3,400 ..o 0912612001 ... |MORGAN STANLEY DEAN WITTER 5,000,000 5,000,000
....BO3{#1-AL-7..._{SARA LEE CORP FLTR 04/10/2003 2.220 10716/2001....... L (0 O N S 5,004,160 [..... 5,000,000 8,060
oo D23445-AA-8....... VERIZON WIRELESS INC  12/17/2003 2.270 12/12/2001......_. SALCHON SHITH BARNEY. 8,000,000 L ... 3,000,000 ..
4599996 - Bonds - Indusirial and Nisc - United States 29,004,160 28,000,000 ]
4599338 - Total - Bonds - Indusirial, Mise. 29,004, 160 29,000,000 060
6099997 - Total - Bonds - Part 3 . . 83,614,243 82,500,000 492 810
6099988 - Total - Bonds - Part 5 87,904,954 84,500,000 1,137 962
6039993 - Total - Bonds 171,523,197 167,000,000 1,630,782
6499098 - Total - Preferred Stocks - Parent, Subsidieries, Affiliates XX
6580097 - Total - Preferred Stocks - Part 3 T
6538998 - Total - Preferred Stocks - Part 5 FFl
6580999 - Total - Preferred Stocks T
COMMON STOCKS
BANKS, TRUST AND INSURANCE €03.
UNITED STATES
172967101 CITIGROUP INC. . b O7ITF20... HERRILL LYNCH I WST00 .. 1,045
........ 46625H-10-0____JP HORGAN CHASE & CO. L. 07H11200.... |MERRILL LYMNEH. | 22,122.000 ..1,083,042
TOTAL UNITED STATES ] 2,104,489 XXX
6799999 - Toial - Common Stocks - Banks, Trusis, Insurance 2,104,489 XXX
IRDUSTRIAL & MISC. (LNAFFIL)
IKITED STATES
oo UB4303-10-2 AVON PROIKGES INC 07/1172001........ HERRILL LYNCH 22,658,000 ... 350,266
184502-10-2. CLEAR CHANNEL COMMUNICATIONS i e emteme s reerrmemcse sremee et e 071172001, THERRIEL LYNCH, 19.306.000 Lo 1,101,248
194162-10-3__....| COLGATE PALKOLIYVE OrHTI2001. .| MERRILL LYNCH..... 16,759.000 948,756
..205363-10-4........| CORPUTER SC FENCES. O7/11/2001..... | BERRILL LYNCH 14,345.000 409,187
..JCvS CORP. - O7/1172001 | MERRILL L1YNCH . LA2.004.000 | 1,666,372
.| EMERSON CORP. 711102001 JHERRILE LYNCH 14,077,000 875,735
_.JEXXON HOBIL CCRP. 0711812001 .| MERRILL LYKCH 31,292,000 995,333
........} FHC TECHNOLOGIES INC. ; O7{11/2001...___|MERRILL EYKCH 59,293.000 1,292,911
..364730-10-1._____GANNETT €O 1K O7/11/2001..._ | MERRILE LYNCH 16,223,008 | 051,025
_.364760-10-8.......}GAP INC._ 0711142001, __|MERRILL LYNCH .. ..43.306.000 |. 176,816
...369550-10-8.....__ | GEMERAL DYNAKICS CORF 07472000 MERRILE LYNCH . e 13,273.000 |. 014,005
..370334-10-4_.____ | GENERAL MILLS . 72000 JMERRILE LYNCH 25,474.000 |. 05¢,636
AT8160-10-4._..._| JOHNSON & JOMNSON. . ..o OFMATI2000MERRIEL LYNCH . e e 27,612.000 |. 1,007,697
713448-10.8..__ | PEPSICO INC 0741412001 FHERRILL LYNCH. .. . 20,245.000 : LN o Y. SS O
TAFOB1 =103 JPFIZER NG oo s e cm e s e se s s 07/11/2001....... | MERRILL LYNCH........ .. 22,793.000 958,214
o TATI30-10-2. | PHARMACIA CORPORATI(H O7I11/2001..... FMERRILL LYNCH 762000 f . o
.....118507 106, .| PHILLEPS PETROLELA. 0011712001, | EXCHANGE, 42,694,400 2,135,702
________ 74005P-10-4...... JPRAXAIR NG ... . b OTI172001.. |MERRILE LYNCH ....24.536.000 1,172,292
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 i

7299999 Totals

1 2 g [} 7 8
cusP Numnber of Actual Paid for Accrued
identification Description Date Acquired Name of Verdor Shares of Stock Cost Par Value Interest and Dividends
. 749121-10-8 .. JGWEST COMMUNICATIONS INIL G7I 112001 RERRILL LYNCH S — 25,340,000 930,762
........ 911312-10-6...... JUNITED PARCEL SERVICE O711112001...... |MERRILL LYNCH 17.,831.000 1,025,859
o 923437-10-4._._{ VERTZON COMNUNICATIONS INC QH200....... NERRILL LYNCH 18.904.000 1,049,821
L....031142-10-3 WAL MART STORES. .. ... o e 077142000 | MERRILL LYNCH 19,441.000 987,285
TOTAL UNITED STATES 23,614,295 XiX
OTHERS :
________ (90078-10-9 FTRANSGOEAN SERCO FOREX 1HC 1 07711/2001..._ THERRILL LYNCH. 22,422.000 989,166
TOTAL OTHERS 089,166 XXX
5899999 - Tolal - Common Stocks - Industrial, Mise. 24,603 384 1XX
74727 -10-7.... JOBE Insurance Lorporalion ..o V. 0672072001 [Capital Contridbuiion 26,000,000 b ...
6999999 - Total - Comson Stocks - Parent, Subsidiaries, Affiliales 25,000,000 XXX
7099997 - Total - Comwon Stocks - Part 3 51,707,830 X5X
7099998 - Total - Common Stocks - Part § 1,351,615 XX
7099999 - Tolal - Common Stocks 53,080,405 XXX
7199999 - Total - Preferred and Common Stocks 53,080,495 XXX
224,612 692 XXX 1,630,782
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwlse DISPOSED OF During Current Year
[ 7

1 2 3 4 5 8 g 10 11 12 13 4 15 16
Increase
Increase | (Decrease) Foreign Realized Interest on | Dividends on
Number of Book/Adjusted | (Decrease) | by Foreign | Exchange | Gain (Loss) | Total Gain Bonds Stocks
CuUsiP Disposal Shares of , Canying Value at by Exchange { Gain (Loss) on {Loss) on Recelved Received
Identification Description Date Name of Purchaser Stock Consideration ParValue ‘| Actual Cost Digposal Date | Adjusiment | Adjustment { on Disposal | Disposat Disposal _ | During Year | During Year
BONDS
GOVERNHENTS
LNITED STATES . i
313349-FD-8, |FHLB 0871572006 6.375......§. 08114/ 2001.._| VARIOUS 10,426,900 000,000 10,246,563 1 .. (23.224)...........
3134A3-40-6....| FHLEKC 07/15/2005 7.000__.. ) ..09/07 /2001 I VARIOUS. 10,787,550 |.. 000,000 |. 10,437,070 |..........{64,519)
3134A3-YK-2 _ JFHLEC 0711512004 6.250..._._ 1 _10/12/2001 . {LEHMAN BROTHERS 4,280 200 | .. 4,000,000 |. 3,971,960 7.4
31350M-EN-1__|FNEA 0211342004 5.125..._._) ..10/12/2001._{LEHHAN BROTHERS . 000,000 §. 45,922
313508-E5-8. . ) RHA 05/14/2004 5.625..._._] .. 16/12/2001... | LEHHAN BROTHERS . | 000,000 1. 2,254 A8t
313504-EX-7__LiRHA 08/15/2004 6,500 .} 09/07/2001.._{ JP HORGAN SECURITIES INC 5,303,750 000,000 196,292 196,202
362158-1P-5... [GNHA POOL #147358 03/01/2001 10.000..._}. 01/01/2001__{NBS PAYDOWN .......cooooceeeeeeece e 1,400 _...f.450
912810-1J-0.... JUS TREASURY 0511512001 13,125 |..07/01/ 2001 1 VARIOUS 160,000 |.. ....100,000
912827 -20-6....JUS TREASURY 03/31/2002 6.625..._..}..02/02/2001__| HORGAN STANLEY & €O 5103125 | ... 5,000,000 55154 | 55,154
912827-68-3.__[US TREASURY 0313172002 6,500, |. 03/09/2001... | CHASE MAHATYAN BANK N.A. 10,193,780 | 10,000,000 192,060 ) 192,050
012827-D2-5..__[US TREASLRY 1171512001 7.500......).. 11745/2001._. | HATGRITY L. 140,000 110,000 688
912827-P8-9...[US TREASURY 05/15/2004 7.250....._}..08/3072001... [MORGAN STANLEY DEAN WITHER 10,753,875 9,900,000 10,043,828 | ... 751,926 751,926
0{2827-J7-8....|US TREASURY NOTE 0271512003 6.250. .. 12/05/2001.. JLEHMAN BROTHERS: 7,312,813 7,000,000 5,895,641 6,952,237 L3055 360,575 |..
042827-N8-1__ |US TREASURY NOTE 0211572004 5.875......)..08/30/2001. _EWORGAN STANLEY DEAN WITTER. ... ..o B 5,246,094 | ... 5,000,000 4,907,422 4,034,933 11,160 311,160
0309396 - Bonds - U.S. Government 80,087,147 76,111,480 76,898,530 - 76,754,512 32,812 3,332,633 3,332,633
0393999 . Bonds - U.S. Governmenis 80,087,147 76,111,400 76,898,530 76,754,512 32,812 3,332,633 3,332,633
STATES, TERRITURTES & POSSESSIONS
(RITED STATES
HIKKESOTA
G04128-L3-0__JMINNESOIA STAIE 1170172603 4.000....... !_.02.'2712001.... HERRIEL LYACH | S 2523475 Lo 2,500,000 1. 2015678 @6)].......... 7.897 7.497 33,611
604128-15-5__{KINNESOTA STATE 110172005 4.00) 01/08/2001._ JFIRST ALBANY. .. .o [ ...5,021,900 5,000,000 1. 5,017,161 [ (:17] N N 473808 4,700 0 ... 33881 ...
JOTAL MINNESOTA 7,545 075 7.500.000 7,532,830 {1,037} 12,236 12,236 12,500 XXX
I
677518-P1-5. JCHIO STATE 050172005 4.750..._]..01/08/2001__J FTRST ALGANY ] ] 4,832,688 { 4,675,000 | 4,889,816 | 4,823,315 | (881)] 1 | G0 9369 ). .43l
TOTAL OHIE { 4,832,688 { 4,675,000 | 4,889,816 | 4,823,315 { (88131 [ | 9,369 | 8,369 § 43,779 | XXX
TENNESSEE
880540-R3-5,__JTENNESSEE ST 05701/ 2004 5.500..... 103102/ 2001__JWERRILE LYRGH, L L Betrer L 340K o 3,205,038 | 3,192,904 § (8,35431 | 1 111701 (1.157)] 5850 . oo
TOTAL TENNESSEE { 3,191,787 | 3,040,000 3,285,938 | 3,192,004 § {8 359)] | | {1,117}1 (1.187)¢ 58,520 | AKX
TEXAS
B827 19-WF 0. | JEXAS ST COLL SIUDENT 08/701/2005 5.000.... ] ..0T/08/2001... [FIRST AEBANY. .. ... | 1 1,031 580 [ 1,000,000 .. ...} 1,051,270 [ 1,037,100 | (20431 1 1 {5,520 [5. 5000 | PENEr ]
TOTAL TEXAS { 1,031,583 | 1,000,000 § 1,051,270 | 1,037,100 § {2043} { | {5,520 ] {5,520} | 22,222 { XXX
UTAH
B17542-G1 3. [UTAH o1 077012004 5,500,007 2712001 | WERRILL LYNeL.___. ] | 7388,781 4,125,000 4479 379 342,545 10,323] B.230 238 51,560
TOTAL UTAH 4,348,781 4,125,000 4,479,379 , 342,645 10,423 6,235 236 51,580 XX
{7050806 - Bonds - States, Terrilory, Poss - United Siates 20,949 911 20,340,000 21,268 203 20,928,707 20,858} 21,204 21,204 348,301 XXX
1798999 - Bonds - States, Territories and Possessions 20,949,911 20,340, 00 21,268,203 20,928,707 20,889} 21,704 21,204 348,301 XXX
POLEVICAL SUBDIVISIONS
WITED STATES )
HORTH CAROL ENA
TE1034-E8-2._[CHARLOTIE MG WIR & OF 027072005 4,750 |.01/Gor2001 {FERST ALBANY . ..o | I 3448617 L. 33 .............. 3,495,844 | 3,445 537 | (663} | ] | 3.080 | 3,080 70,511 §
TOTAL NORTH CAROLINA | 3,448,617 ¢ 3,340,000 | 3,485,844 | 3,445,537 | {683]] i { 3,680 | 3,080 | 70,511 | XXX
TEXAS
076023 -EQ-7__ [BELL CHIY 1X 5270175004 4.800....] 0212712001 RERRILL LVIGH ] 3.081,800 3,000,000 124,050 3,012 055 (I O SO M u.845 0845 24,400
TOTAL TEXAS 3,081,900 3,000,000 , 124,050 3.072,055 (3,946 8,845 9,845 84,460 3XX
2468996 - Bonds - Political Subdivisions - Uniled States 6,530,517 §,340,000 ,619,894 6,517,592 (4,600 12,925 12,925 154,611 XXX
2409939 - Bonds - Polifical Subdivisions 6,530,517 6,340,000 5,619,504 6,517,502 (4,609 12,925 12,925 154,84 X5
SPECTAL REVENUE & SPECIAL ASSESS.
UNITED STATES
HASSACHUSETTS - : !
575835-1F -8 | WASS S1 PORT AUTH  07/01/2004 5.000.. 1. 0370772001 [HERRILL_LYNCH [ | 1,397,450 | 1350000 | ] 1,419,026 | 1,393,482 | {2 4381 | ] {2,023} ] (2,023 47,063 | N
TOTAL RAGSACHOSELIS | 1,301,450 | 1,350,000 | 1,419,076 | 1,353,482 {2, 4381 i | (2,083} 2,023 i I
NER JERSEY
461351 -6... |NEW JEROEY ST TRANS A 0571572005 5,000 | O1/0872001... | FIRST ALBANY. 1 | . 3,132,650 | ...3,000,060 | 3,170,610 | 3,121,876 | [£i1] N | | 10084 [ . 10784 | 10,833 [
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D -PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
5 -

1 2 3 4 8 7 ) 9 10 1 12 i3 14 15 16
Increase
Increase { {Decrease) Foreign Realized Interest on  { Dividends on
Number of Book/Adjusted | (Decrease) ¢ by Foreign | Exchange | Gain(Loss) | Total Gain Bonds Stocks
CUSIP Disposal ’ Shares of Carmying Value at by Exchange | Gain {Loss) on {Loss)on Received | Received
Identification Descriptign Date Name of Purchaser Stock Consideration Par Value Actual Cost Disposal Date | Adjustment | Adjustment | on Disposal § Disposal Disposal | During Year | During Year
JOTAL NEW JERSEY 3,132,660 3,000,000 3,170,010 3,121,876 {705 10,784 10,784 10,833 X
NE¥ YORK
526190-25-8... INONI ASSIS CORP OF CI 07/0172002 5.000_.. 1 0272772001, {RERRILL LYNCH.. 1 1 2,625,316 | . 20663048 b ... 2,616,465 | {5,170} | A 8,850 1 8,850 | 86,191 |
TOTAL NEW YGRK | 2,625 316 1 2,683,948 | 2,616,465 | (5, 170H | | 8,850 § 8,850 { 86,197 | i)
PENNSYLVANTA
708221-AT-2. _JPENN ST TPK OIL FRAN 12/01/2004 5.500......} . 0272772001, JUERRILL LEMCH | I 1,314,696 1,347,382 1,310,773 (2,792 3,923 3,923 16,951
708791-WC-8... | PENNSYLYARIA HOUSING 07/04/2003 7.750.... .1 | 03701/2001...J FIRST ALBANY. . | [ | ATS.012 360,000 | 385,114 |...... 365,911 {761 9,101 9,101 18,988
TOTAL, PENNSYLYANIA 1,689,708 1,580,000 1,732,508 1,676,684 (3,553 13,024 13,024 35,949 il
PUERTO RICO )
TdSZSS-SH-T...]PUERTD RICO EEEC PAR 0770172001 6000 I 0770172001 [NATLRITY i 525,000 % 555,398 525,000 5,282} S0
TORAL PUERTO RICO 525,000 555,398 525,000 5,282) ,500 Fid
3199096 - Bonds - Special Revenues - Uniled States 9,364,143 9,030,000 9,560,888 9,333,507 (17,148) 30,635 30,635 211,536 15X
3199930 - Bonds - Special Revenues 9,364,143 9,030,000 9,560,888 9,333,507 {17,148) 30,635 30,635 211,538 33
INDUSTRIAL & MISC. (UNAFFIL)
UNITED STATES
024701 -AK -6 | ANER ICAN BRANDS 412312001 8.575. 0472372001 JHATURTTY. ,000,000 ~.3,000,000 [............ 324,790 ... . 3,000,000 (28,308) 205604 1. ... ...
081724-DT-0..,_|BENEFICIAL CORP MIN  12/16/2002 6,57 03/42/2001.._ JUBS SECURITIES. 750,705 |.. ...2,700,000 {.. 2,758,104 2,725,385 T2 7.:1 ) ISR SR S 25,321 25,321 44,381
149123-BB-6..__FCATERPILLAR INC 07/15/2001 9.375_.. D7/ 15/2001... .| MATURITY. 000,000 2,000,000 2,000,000 | (23,102}
161219-AM-6..._| COCA COLA ENTER Q210142002 7.875.. 03/1272001... | SALOKON SHITH BARNEY. ,120,600 ... ... 5,000,000 5,081,570 {18,565) 39,030 39,030
21665W-BY-5....|COOPER INDS INC MTN  02/15/2001 5.620... 021572001, _EMATURETY. ,250,000 4,250,000 000 1,178
263534 -BE-5....JDUPGNT EI NEMOUR 09701/2002 6.500... {3/ 1212001... ] GOLDHAN SACHS. 058,610 3,000,600 | 3,028,759 | {3,837} 30,851 30,851
277461-AL-3... JEASTHAN KODAK 03/15/2003 9.375 . 06/26/2001...1 UBS SECURITIES. , 139,180 2,000,000 2,104,929 {28,300 ... I N5} O I 34,251 }
345397 -RP-0... .} FORD WOTOR CRED 02/28/2002 6.500... 03412/2001....] CREGIT SUISSE 024,380 2,000,000 |. 1,986,323 2,817 1. . 38,057 38,057
356088-AC-2.___{GRAND METRO NV 0871512001 8.625... 0811512001 MATURETY. ,000,000 |.. 2,000,000 | .2,000,000
AST71E-AA-5.___§ FKON CAPITAL NTN 06/15/2001 6.730... 06/15/2001.. | MATURITY ,000,000 2,000,000 000, 0
A5SEREX-CK -7..... | INGERSOLEL -RAND 1210312001 6.340... 1210312001 JBATRITY........ O,000 1 3,000,000 000,000
460146-AV-5._ | INTERNATONAL PAPER  06/01/2001 7.000..... 1. 06/01/2001. | ¥ATIRITY. ,000,000 5,000,000 0000009, .2t 45
45974Y-¥E-5. | INTL. LEASE FIN MIN  07/29/2002 5.940 0371212001, MORGAN STANLEY .. .. ee B28.210 ... 2,600,000 560,305 28906 1. 28,906
494368-AN-3 _ |KIMBERLY CLARK 05/01/2001 8.625... 0510172001, |MATURITY.......... L0000 4. . 3,000,000 000,000 ..
579780-AB-3._. |MCCORKICK & CO 07/01/2001 8,950, ) 07/0172001.  FMATURITY. 750,000 1,750,000 1. 150,000
580170-EL-0.... |MCDONKEE. DOUG FIN MTN 10/01/2002 6.900_ . | .03/12/2001... GOLDHAN SACHS. 01,600 |.............. 4,000,060 ,060,140 41,460 41,460
69371R-RU-2....|PACCAR FINL CORP WTN 04/12/2001 5.890.. 04742/ 2001._ [MATURITY.......... 106,000 1,100,000 00,000 Foo T3 B e
694032-AJ-2 __{PACIFIC BELL 06/15/2001 8,700 | 06152001 | MATURITY oo 000,000 3,000,000 ,000,000 1.
72447N-AT-6.._|PITNEY BONES CRD MTN 10/01/2001 6.800.._.__ ). 1070412001 FMATURITY .....ooremiciimm e s ,000,000 1. 3,000,000 | 000,000 |......B495 . . k
693505-AT-4__|PPG INDUSTRIES 02/15/2002 6,250, ... . 03/12/2001... | SPEAR LEEDS & KELLOGG ,030,630 3,000,000 |. 976,610 N 55,020 ... 54,020 109,375
89384*-AV-1.._ | TRANSOK INC TN 1210172004 7.000...._)..08/0712001_ | FIRST ALBANY CORP . ,839,348 4,750,000 |. 867,726 |........ {19680} ..o e ....(28,378} (28,378) 318,646
98412J-AG-9.._ | XEROX CORP MTH 05/31/2001 7.290. 05/3112001.._{MATURITY, 3,000,000 . 3,000,000 000,000 137,295
4599936 - Bonds - Industrial and Misc - Uniled States 65,794,264 65, 150,000 67,470,265 65,530,747 263,518 263,518 3,130,430 X
4595999 - Bonds - Industrial and Miscellaneous 65,794,264 65,150,000 67,470,265 65,530,747 763 518 263,518 3,130,430 XXX
000307 - Bonds - Part 4 - 182,725,962 776,977,490 781,617.780 179,065,065 3,660,015 | 3,660,915 | 8,338,404 17}
—B090593 - Bonds - Parl 5 20,841,649 B4 500,000 87,504,958 87,507 047 7244 603 { 2,244,603 3,730,569 it}
6099989 - Tolal - Bonds 772,567 631 261 471,480 769 722, 134 266,602, 112 5,905 518 5905518 | 12,065,083 *ik
6590997 - Preferred Stocks - Part 4 XX . it
6599958 - Preferred Stocks - Pari 5 XXX XXX
6599999 - Tolal - Preferred Stocks 0y 37
COMADN STOCES )
INDUSTRIAL & MISC. (UNAFFIL}
LMITED STATES
718567-10-6..._FPHILLIPS PEIROLEUK..... 09/2672001.._ | CASH N L1EU.. ; ] 0.400 22 20 [ b1 AN (T F——— 2 Z
891490-30-2_. | YOSCO CORP_ ... 0971772001t EXCHANGE. | 3 754,087 |_........... 754 687 754,087 19,699 [0 SRS NS 5,472
TOTAL UNITED STATES 754,109 XXX 754,107 754,107 19,699 2 21 XX 9,472
6899299 - Common Stocks - [ndusirial and Miscel laneous 754,109 KUK 754,107 754,107 13,699 2 2 Xix 5477
7099997 - Common Stocks - Par! 4 754,109 XX 754,107 754,107 19,699 2 2 XXX 5,472
7099898 - Common Stotks - Part 5 1,381,615 fAtd 1,381,615 1,381,615 XXX 1,560
7099388 - Tolal - Common Siocks 2,135,724 jiH 2.135,722 2,135,722 {19,609) 2 2 XXX 7,032
7189999 - Tolal - Preferred and Common Stocks 2,135,724 [5H] 2,135,722 2,135,722 {19,699} 2 2 XXX 7.032
7299099 Totals 274,703,355 7 271,858,456 268,707 834 {665,601) 5,905,500 | 5,005,500 | 12,065,083 7,082
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANGE CORPORATION

SCHEDULE D - PART5

RED During Current Year and Fully DISPOSED OF Durlng Current Year

Showing all Long-Term Bonds and Stocks ACQU!
i 2 3 4 § 6 7 8 ) 10 - 11 12 13 14 16 16 17
. Par Vaiue Increase
(Bonds) ar Book/Adjusted | Increase { (Decrease} Foreign Interest and Paid for
Number of Catrying Value | {Decrease) | by Foreign | Exchange Reallzed Total Dividends Accrued
CuUsiP Date Disposal Shares at Disposal by Exchange | Gain {Loss) [ Gain (Loss) | Gain (Loss) | Received | Interestand
|dentification Dascription - Acquired Name of Vendor Date Name of Purchaser {Stock) Actual Cost | Consideration Date Adjustment | Adjustment | on Disposal | on Disposal | on Disposal | During Year | Dividends
BONDS
GOVERNMENTS
URITED STATES
FEDERAL HORE LOAN BAN 01/05/2004
3133MC-RV-9....}5.375 rereeeen b 0910712001 _ | FIRST TENNESSEE | ..10/1212001...| LEHMAR BROTHERS. 000,000 8,233,360 8,224 BT (8.719) 132,579
34330B-Y9-2__FFHLB 08/45/2005 6.875.. . .. 0970712001, | FIRST TENMESSEE.................feeeecee 000,003 (56,978 248,078
H33MC-HS-7... | FHLB 11/15/2005 6.500 - 0970712001_ JFIRST TENNESSEE 000,000 (28,753 235,603 {
0K . OTI0572001. | GOLDHAN SACHS & €O} 003, 000 {9,708 15,608
3134A3-25-4, . 0072002004, | MORGAR STAMLEY DEAN WITTER . 000,000 | (40,104 176,79
H3M-CX-0, . .. 08/1412001...] JP HORGAN SECLRITIES ING.. 500,000 | 1,584 67,991
31355H-00-.. {FINMA 1271572005 6.000... 1212001, [ UBS SECURITI 0972572001, MERRILL LVNCH. 000,000 (20,387 527,887
31350M-HB-2.__ | FNMA 02/15/2006 5.500. 0310172001 | GOLDMAN SACHS. 09720/2001... | VARIOUS, 000,000 1. 8,073,463 (7.577) 185,717
1912827-2J-0,.__{US TREASURY 02/15/2007 6.250... _02{02/2001.. | MORGAN STANLEY. 08/14/72001._ | GOLDHAN SACHS 000,000 |.......5328126] 53712894 . . . 5,303,230 (24,895 68,059
912827-v3-2 {5 TREASURY 11/15/2005 5.875..........._| |..03/09/2001.. | CHASE. MAHATTAN 09/72042001...] SALOMON SMITH BARNEY. 000,000 . 10,405,971 |.... ...{46,936)]...... 349,279
912827-76-2.. | US TREASURY 10/15/2006 6.500 03/12/2001._JUBS SECURITIES. 08/3042001._.| HORGAN STANLEY DEAN WITTER. {..... 000,000 | 41,904,063 ). ... 120243760 .. 11,838,629 {65,434 185.746
(0393396 - Bonds - U.S. Government 500,000 87,597,048 307,807 2,244 60
0393339 - Bonds - U.S. Governments 500,000 87,904,854 87,507,048 307,907 2,244 .60
6039998 - Tolal - Bonds 500,000 87,904,954 87.597 048 307,907 2,244 80 1,137,963
COMNON STOCRS -
INDUSTRIAL & KIESC. (LNAFFIL)
UNITED STATES _
801490-30-2.__] T0SC0 CORP.... 10711172001, FYARFOUS [..09717 72001, [ EXCHANGE 30,568.000 ,381.618 ... (381,615 381,615 1,560
T0TAL UNITED STATES XXX B ,381,615 ,381,615 1,560
£8990299 - Common Stocks - industrial and Miscellaneous xR ,381,615 ,381,615 , 381,615 1,560
7099998 - Total - Common Stecks XXX 381,615 ,381,615 ,381,615 1,560
7199995 - jolal - Preferred and Common Stocks 381,615 1,381,615 1,381,615 1,560
7299992 Totals 89,286,569 91,223,264 83,978,663 {307 ,907) 2,244 601 2,244 601 3,732,148 1,137,963




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
2 3 4 <] 6 7 Stock of Such Company Owned
1 Do Insurer's ’ by Insurer fn Smm Date
Admitted 8 9
Agssets
NAIC Include
NAIC Valuation Intangible
Company |Method (See| Assets
Code or sSVO Connected
Alien Purposas | with Holding
Description Insurer and of Such If Yes,

CUSIP Name of Subsidiary, Controlled or Affiliated  |ldentification | Procedures | Company’s | Amount of Such % of
Identification Company Number manual) Stock? Intangible Assets | Statement Value |Number of Shares| Outstanding
74727 -11+5..._| GBE Insuzance Corparalion 32T [30)...... | fe 1,312,962 |..-.1,000,000.000 ... T09.0

0293995 - Preferred Stack - U.5, P&C Insurer ,312,682 XXX XXX

0899995 - Tolal Preferred Stocks 312,982 XX XXX

T4727* -10-7....| GBE Insurance Corporation, 38217, 3{c} [ : 48,263,374 1.......5,750,000.000 {........... 100.0
039999 - Common Slock - U.5, P& Insurer 48 283,374 X XX
699999 - iotal Common Siocks 48,783,374 XXX XAk
1799989 To_tgls 49,596,356 XXX JHL

rereeeememnenene 151,120,004

Amount of insurer's capital and surpius from the prior years annual statement: $

SCHEDULE D - PART 6 - SECTION 2
2 3 )

Stock in Lower-tier Company Owned
Indirectly by Insurer on Statement
1 Amount of Intangible Date
Assets included in [ g
- CUsIP Name of Company Listed in Section 1 Which |  Amount Shown in % of
Identification Name of Lower-tier Combany Controls Lower-tier Company Column 6, Section 1 | Number of Shares | Qutstanding
A
N1
il
0399999 Total X YK

E14
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 3 4 interest 7 10 11 12 [nterest 15 17
5 6 13 14
Increase |Amount Due and
{Decrease) by Accrued Dec. 31
Increase Foreign of Current Year Effective
cusiP Date How Maturity (Decrease) by Exchange on Sonds Notin | Gross Amount [Paid for Accrued Rate of
Identification Description Acquired Name of Vendor Rate of | Paid Date Adjustment Adjustment Par Value Actual Cost Default Received Interest Interest
GOVERNMENTS -
18SUER OBLIGATIONS
UNITED STATES
912795-44-1_.. {ée%glﬂg':'uélu 127062001 _|MERRILL LYNCH...... o 1,730 [DISC...... [...03/07F2002..] ... ... 7,376,885 -..9,246 7.400,000 |........... 7,367,633 £.730
A
912795-JL6. JBILL. ... 12/20/2001...| BROKN BROTHERS HARR......... 1.680 |DHSC 03/21/2002 e B, 250 15,000,000 ddezaamt o 1.650
TOTAL UNETED STATES 7,496 22,400,000 22,305,077 it
(193999 - U.5. Governmenis - Issue, 7,496 22,400,000 22,306,077 XXX
(399996 - Total - U.5. Government 7,496 22,400,000 22,305,077 15X
(399999 - Total - 1J.8. Government 7,496 22,400, 000 22,305,007 J4K
TNDUSTRIAL & WISC, (UNAFFIL)
[SSUER OBLIGATIONS
R TED STATES
AWER [CAN EXPRESS CREDIT CORP
D2584N-FW-4.... | |BCONPAPER 10/05/2001...| BROKN BROTHERS HARR 0171572002 F ... 10,000,000 %o 10,002,000 10,003,000 56,838 2.310
AMERICAN GENERAL FIN 6P
076375-BN-4.._ | IBCOMPAPER 10/05/2001...| BRONN BROTHERS HARR. ... 01/10/2002... 106,000,000 10,000,000 56,325 2.290
. GENERAL ELECTRIC CAPITAL CORP
36964V -6X-2.. _J IBCOMPAPER. ... ... 10405/2001...| BROWN BROTHERS HARR 01/08/2002... 10,000,000 10,000,000 1. ... 56,813 2.310
TOTAL UNITED STATES 30,000,000 10,000, 000 169,976 Eitd
3000998 - Industrial and Niscellaneous - Issuer Obligalions 30,003,000 0,000,000 69,976 XX
4500995 - iodal - Industrial and Miscellaneous Bonds - Unifed States 30,000,000 0, 000,060 69,976 YK
45968099 - Total - Industrial and Miscelianeous Honds 30,000,000 30,000,000 169,976 XXX
549999% - Jotal - lssuer Obiigations 17,496 52,400,000 52,305,007 169,976 XNy
5500007 - Total - Single Class Morlgaged-Backed/Asset -Backed Securilies FE
5609908 - Total - Defined Wulli-Class Residential Morlgage-Backed Securities i
5799999 - Toial - Other Mufti-Class Residential Morigage-Backed Securilies T
5800000 - Tolal - Defined Mitf1i-Class Commercial Mortgage-Backed Securities FE
5989999 - Oiher Mulii-Class Commercial Wortgage Backed/Assel-Backed Secur¢ties T
| _609999Y - Toial - Bonds . 17,496 52,403,000 52,305,077 163,976 XXX
CLASS ONE HONEY WKT. MUTUAL FUNDS
316823-20-2..J59 WALL STREET FUND BNC . . .....Ll. 1213112001, | DIRECT. | 9,474,600 9,470,600 21,275 1.
D0505K-10-5..._ | ACTIVE ASSETS ENSTL WHY TRST 12131/2001._.| DIRECT. | 17,807 567 77,807,567 132,408
7895939 - Class One Money Warket Mutual Funds FEL 87,278,167 153 68/ XX
£098999 Totals 17,496 XY 139,583,244 169,976 153,687 X

(@ncludes $ .o
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE DB - PART A - SECTION 1

Showing all Optlons, Caps and Flcors and Insurance Futures Options Qwned Pecember 31 of Current Year
1 3 5 6 7 8 8 10 11 12 123 14
Date of
Number of Maturity, increase/ Used to Adjust | Other investment/
Contracts or Explry, or [Strike Price, Rate} Dateof | Cost/Option {Decrease} by [ Basis of Hedged | Miscellaneous
Description Naotional Amount { Settlement or Index Acquisition | Exchange or Counterparty Premium Book Value * Siatement Valus Fair Value Adjustment ltem Income
SEP 500 EURD PUT JAN'CZ a 130400 0173172002, 11104.00 .| 09/04/2001... 1 CRE 936,000 g3, 000 |t L. . 296 £ 296,692
0799399 - Sublofal - Put Options - Uther Derivative Transactions 036,000 936,000 | XXX 295,692 205,692
DBIF990 - Subtotal - Put (ptions 936,000 936.000 XXX 296,692 296,692
2599999 ol - Todaing Tramsatl o o —— XXX --------------------------------
2799099 - Sibtotal - Other Perivative Fransactions 536,000 936,000 F XXX 295,692 296,692
9509998 - Tolals 936,000 936,000 | XKX 296,602 206,692
SCHEDULE DB - PART A- SECTION 2
Showing alf Options, Caps and Floors and Insurance Futures Options Acquired During Current Year
1 2 3 4 ] 6 T
Mumber of Contracts |  Date of Maturity, Strike Price,
Description or Notionat Amount _{ Expiry, or Setflement Rate or Index Date of Acquisition Exchange or Counterparty Cost/Opticr Premium
SEF 500 EURD FUT JAN'02 @ 1104.00. X 1 1 0173112002 1104 (570472001 CHE. 36 , 000
9798099 - Subiofal - Pul Qpfions - Oiher Derivalive Transactions 35,000
0859994 - Subtotal - Pui Options 036,000
530999 - Subtulaulm-m}‘!:‘a&ging T
2705898 - Subtotal - Glher Derivative Transaclions 936,000
0290990 - Totals 936,000
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Optlons, Caps ,Floors and Insurange Futures Qptlons Terminated During Current Year

1 P2 3 4 5 [} 7 8 g 10 11 12 13 Gain/(Loss) on Termination 17
Number of Date of Indicate 14 15 18 Other
Contracts or Maturity, Exercise, Termi- Consideration Increasef/ Used io Adjust Investment/
. Motional Expiry, or | Strike Price, Date of {Exchange or | Cost/Option Expiration, nation Recelved on | {Decrease) by Basis of Hedged Miscaellaneous
Description Ampunt Seftlement | Rate or Index | Acquisition { Counterparly Premium LMaturity or Sale Date Book Value * Temninations Adjustment Retcognized - Item Deferred income

et 11 XH

2599999-Subtutaf - Hedgiry Transactions
2799999 - Sublotat - Other Derivalive Transaciions - X5X XXX XiX
99899999 - Totals XX XX AAX

SCHEDULE DB - PART B - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Optiorns Written and In-Force December 31 of Current Year

1 2 3 4 5 8 7 8 g 10 11 12 13 14
Bate of
Number of Maturity, Date of Increasef Used to Adjust | Other Investment/
Confracis or Expiry, or | Strike Price, Rate | Issuance/ Consideration {Decrease) by |Basis of Hedged | Miscellaneous
Description Notional Amount | Settlement or Index Purchase Exchange or Counterparty Recaived Book Value * Statement Value Fair Value Adiustrment e income

2538999 - Subfotal - Hedying Transaclions AR XXX
2604939 - Subtotal - Income Generation Transactions XEX
2799399 - Subtotal - Ofher Derivative Transactions XXX

9999999 - Totals X
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE DB - PART B- SECTION 2

Showing 2]l Options, Caps. Floors and Insurance Futures Options Written During Current Year
1 3 4 5 6 7
Date of Maturity, Expiry, or
Description Number of Contracts_or Notional Amount Settlement Strike Price, Rate or Index Date of Issuance/Purchase Exchange or Caunterparty Consideration Received
SEP 500 CLRD CALL JAN'0Z § 1200.03.... O U — 22 605 DU312002 ... . 1200.03 0970472001 CHE .. ... : e ee. 990, 000
(390958 . Subtotal - Call Options Transact ions 936, (KX}
0499989 - Sublotzl - Call Opiions 36, 000
7589999 - Subtotaf — Hedging Transactions
2699099 — Subfofal ~ Income General fon Transactions
2799999 — Sublotal — Gther Derivalive Transactions 036,000
9999999 — Totals 936,000
Showing all Written Optians, Caps, Fioors and Insurance Futures Options Terminated During Current Year
1 2 3 4 5 6 7 8 g 10 11 12 13 17
Indicate Gainf{Loss) on Terrnination
Exercise, 14 15 16
Expiration,
Number of Date of Maturity or Qther
Confracts or | Maturity, Date of Ciosing Termi- Consideration Increase/ Investment/
Motional Expiry, or | Strike Price, | lssuance/ | Exchange or | Consideration Purchase nation Paid on {Decrease) by Used to Adjust Miscellaneous
Description Amount Setflement | Rate or index | Purchase | Counterparty Received Transaction Dale Book Value * Terminations Adiustment Recognized Bagzls Deferred income
GAP 500 EURD CALL JAN'D2 @ 720003 _ ... ... 22 B09 FO/3172002... | 1200.03 037 1972001._. | CGHE 36,000 . 09719720011 ............. 936,000 [ ' N 226,087 709 913
0259999 - Sublotal - Calt Options - Ofher Derivative Fransactions 936,000 XXX Xix 936,000 | XX 226,087 709,913
(409999 - Sublotal - Calf Oplions 936,000 XXX XXX 936,000 | XXX 226,087 700,913
2599809 - Subtofal - Hedying Transactions XXX XXX XXX
7609099 . Sublolal - Income €eneralion Transaciions X [it3 XXX
2795999 .- Sublplal - Other Derivative Transaciions 436,000 AEX il 036,000 | X:X 226,087 700,913
9999990 - Totals 936,000 18X XX 036,000 | XXX 226,087 709,913




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

Schedule DB - Part C - Section 1

NONE

Schedule DB - Part C - Section 2

NONE

Schedule DB - Part C - Section 3

NONE

Schedule DB - Part D ~ Section 1

NONE

Schedule DB - Part D - Section 2

'NONE

Schedule DB - Part D - Section 3

NONE

Schedule DB - Part E - Section 1

NONE

£19, E20, E21, E22




ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

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 Fair Value{-), or
Statement {Admitted) Fair Value Fair Value over
Value {a) Statemnent {+)

1. Bonds 261,136,366 263,101,225 1,964,859
2. Preferred Stocks 1,312,982 L 1,312,982
3, Totals 262,449 348 264,414,207 1,954,359

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

Fair market value prices are obtained using external price provider sources. If an external source is not avaiiable, internal analytical system or broker

quotes are utilized

£23
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

TOTALS OF DEPOSITORY BAL

4 5 5}
Amount of Inferest | Amount of Interest
Received Accrued
Rate of During December 31 of
Depository Interest Year Current Year Balance .
Brown Brotners, Harriman & Company. 59 Wall Street, New York, NY 10005 1,306,407 |..
= {Chase Manhattan Bank One Chase Plara, New York, NY 10005 225,000 |
"4 |American Express Credif Carp, - 02/19/02 1.720 2,500,000 |.....
., |American Express Credii Corp, - 02/26/02 1.810 5,000,000 1]
" |#merican General - 01/22/02 1.970 5,000,000 {......
Cit Group Holdings - 01/03/02. 2,350 10,000,000 {......
Dresdner - 02/21702 1,780 \500,000 1......
General Elestric Capital Carp, - (1/02/02 1.920 ,500,000 |......
General Electric Capital Corp, - Q2/05/00................ 2.020 000,000 1.
General Eiestric Capita! Corp, - 02/07/02...... 2,050 ,500,000 |......
Worgan Guaranty Longon - 01/25/02 1.880 ,600,000 .
Norgan Guaranty London - 01/25/02 1.900 ,500,000 |......
Tyco Capital Corp. - 02/12/02 1.980 ,500,000 |.......
Tyco Capital Corp, - 02/14/02 1.800 ,800,000 |.
0109358 Depasits in e deposilories which do not exceed the '
allavable |ini! in any one depository (See instructions} - open depositories XXX 3,031,414 - " XXX
0199890 Totals - Open Depositories FiE 3,031,414 119,320 53,531,407 XXX
0356559 Total Cash on Deposil XX 3,031,474 119,520 53,531,407 A0k |
0458585 Cash in Company’s Office XXX XX XX 1,600 3 XXX
0599899 Total Cash XXX 3,031,414 119,320 53,532,407 104

ANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January .....57.,693,196 {4. April 79,851,586 | 7. July 115,123,506
2, February . .....81,403,056 | 5. May 75,919,197 (8. August ... | ... .. 181,867,999 N
3. March 75,383,752 | 6. June 110,897,333 [ 9. September 200,697,986 |12. December 53,531,407

E24
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ANNUAL STATEMENT FOR THE YEAR 2001 OF THE QBE REINSURANCE CORPORATION

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Number Type Description of Deposit I Where Deposited and Pumpese of Deposit Par or Book Value Statement Value (a) Fair Value
¥X99999 - Yotal - Kot Afl Policyholders - -
[F3]] B USTNIS - B.36% - 173172002 - CUSIP NO, 8128275X6 INSURAHCE COMHISSIGNER - AR RoD BY ACT 143 160,000 159,967
00002...... B USTNGS - 6.38% - 1/31/2002 - CUSIP NO. 91282756 STATE TREASURER - CA RSD WC BY INS CODE, SECTIONS 11690-719 30,000 29,996
00003 B USTNTS - 7.25% - 5/15/2004 - CUSIP NO. 912827789 INSURANCE COMMISSIONER - GA RSD BY NS CODE, SECTIONS 56-300 100,000 |.. 100,932
00004 B USTNES -3.63% - 813172003 - CUSIP NI, 9128277C0, REG CONMISSIONER - LA RSP BY VITLE 22, SECTION 1021 110,000 111,421
00005 B USTHNTS - 6.38% - /3172002 - CUSIP NO. 91282756 STATE TREASURER - MA RSD BY DEPARTHENTAL REG FOR NS CO 110,000 {.. 108,877
00008 B |USTHTS - 5.88% - 9/30/2002 - CUSIP §0. 9128273)9 Ju.3. BANK TRUST GROUP - CR RSD BY REVISED STATUTES {ORS) 731.628 125,000 125,000
00007, B USTNES - 6.26% - 2/15/2003 - CUSIP NO. 912827)78 1 INSURANCE COMMISSIONER - PA RSD BY ACT 285, SECTION 401 PUBLIC LAW 789 3,000,000 2,981,180
008.. —...|B. PUERTO RICO ELECTRIC PORER AUTHORITY - 6.50% - 7/1/2006 - CUSIP HO. 745268TX0 . INSURANCE COMMISSIGNER - PR RSD BY INS CODE, SECTION 3,980 ... oo e o LR 560,331
7799998 - Total - Ail Policyholders 4,135,000 4,178,804
5809998 Totals 4,135,000 4,178,834 4,348,606

(@) Incleding $ e

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



