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suenen asarwacn 3, 2z orve GREAT AMERICAN ALLIANCE INSURANCE COMPANY
ASSETS

Current Statement Date

4

December 31,
Prior Year Net
Admitted Assets

10.

11.
12.
13.
14.
15.

16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
21.
28.

2.1 Preferred StOCKS. ..o
2.2 COMMON SOCKS......couiiuriiiiiieiiiirissi s
Mortgage loans on real estate:

31 FISEIENS. ..o s
3.2 Other than firSIENS.........vvieeieee s
Real estate:

4.1 Properties occupied by the company (less $.
ENCUMDIANCES).v.vuvvivetscte ettt bbbttt b st senes

4.2 Properties held for the production of income (less $............ 0
ENCUMDIANCES).v.vuvviveteteicie ittt bbbttt n bbb seans

4.3 Properties held for sale (less $.......... 0 €NCUMBIANCES)......ueviveieerirerrieeee s eresieeenns
Cash ($.....31,872) and short-term investments ($.....426,005).........cccccverrerrenenneriererenenn.
Other INVESIEH BSSELS.......cvuurrrieerriries e
ReCEIVaDIE fOr SECUNHIES. .......vvuiviiieiisiici b
Aggregate Write-ins for INVESIEA ASSELS.........ocvveireiieieireieses s
Subtotals, cash and invested assets (LINES 110 8).......cccvvevieieiieieeeieeseeisse e

Agents' balances or uncollected premiums:

10.1 Premiums and agents' balances in course of collection

10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $..........

10.3 Accrued retrospective premiums
Funds held by or deposited with reinsured COMPANIES...........ccerrrerirereiiesiesieesesenns
Bills receivable, taken for PremiUmS..........c.cevcveiceiieieiee e sssess
Amounts receivable under high deductible POlICIES..........ccvverieriericeee e
Reinsurance recoverables on loss and loss adjustment expense payments.............c.e..ve..

Federal and foreign income tax recoverable and interest thereon
(including $.......... 0 net deferred taX @SSEL) - ..o

Guaranty funds receivable or 0N AePOSIL..........ccouevieiriieiiieice e
Electronic data processing equipment and software
Interest, dividends and real estate income due and acCrued.............ccoevnireinieiinineireninne.
Net adjustments in assets and liabilities due to foreign exchange rates...........ccoocvvvevrererens
Receivable from parent, subsidiaries and affiliates.............ccovvreerieriesieeiseee e
Amounts due from/to ProteCted CEIIS.........coiiiiieriecee s
Equities and deposits in pools and associations
Amounts receivable relating to uninsured accident and health plans.............cccoevvveiiinenn
Other assets NONAAMITE. ..o s
Aggregate write-ins for other than iNVESLEd @SSELS.........cccveiiereiiereee e
Total assets excluding protected cell assets (Lines 9 through 25)..........ccccvevvieneeeeinnnns
PrOteCted Cell @SSELS........vrmrireriiriieir st

TOTALS (LINES 26 QNG 27).....vucvciireiieieicieissie sttt nes

.................. 15,693,990

0803, e s

0898. Summary of remaining write-ins for Line 8 from overflow page.........c..ocevvevieeieesieennnn,

0899. Totals (Lines 0801 thru 0803 plus 0898) (LiN 8 aDOVE)......c.uiiuiviririiiiiiiiieiiieieicieisnneas

2501, Other TECEIVADIES.......cvuevrerierierieisrieississ sttt sttt sesns

2502, e s

2503, o

2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoovevvivvicniciinnnn,

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

1 2
Nonadmitted
Assets Assets

............. 15,459,186 | ....cccvvvvrvrcrrnrrinennnnC
.................................. (O O PRRRRON ¢
......................... 22,291 | oo
.................................. (O OO O
.................................. (O O PRPRRPRON ¢
.................................. (O OO O
.................................. (O OO O
.................................. (O P PRRRRON ¢
.................. AST8TT | ool C
.................................. (O O PRRRRON ¢
.................................. (O OO O
.................................. (o EPOOOPR RO §
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.................................. (O OO O
.................................. (O O PRPRRPRON ¢
.................................. (O OO O
.................................. (O P PRRRRON ¢
.................. 285,262 | .....ovvvvevnnenn. 259,548
.................................. (O OO O
.................................. C

.................. 222,871 | oo
.................................. (O P PRRRRON ¢
.................................. (O OO O
.................................. (O P PRRRRON ¢
.................................. (

.................................. (O O PRPRRPRON ¢
.................................. (O OO O
.............................. Y02 TN
............. 16,448,059 | .......................259,548
.................................. (O O PRPRRPRON ¢
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.................................. (O P PRRRRON ¢
.................................. Cloiiiiiiiciiiieen €
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statementas of Marcn 31, 2002othe GREAT AMERICAN ALLIANCE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $.......... 0] OO PPN BTSSP TP TO PP PPPT PRI 0 | oo 0
2. Reinsurance payable on paid [05ses and 10SS ajUSIMENT EXPENSES.........ccivirerireireiscieieieissseissssieiss s ssses e sssse s snss | sesissessessssessessssessessssesssssssessesans 0 | e 0
3. LOSS AUJUSIMENE EXPENSES. .....vveiveriitsisiseiisesseissses s st s seb st besse b s s bbb st s bbb s s bbbt bbb s bbb s bbb s bbb st s e st s e bns | Hiebsbessesestes e b st s b s bbb n s 0 | e 0
4, Commissions payable, contingent commissions and Other SIMIlar CRAIGES...........ccccouivirieiieieceie s, | sesisses e s e sse s 0 | e 0
5. Other expenses (excluding taxes, ICENSES ANU FEES).......c.iieiiiiireiiiiieiiesesse et ss st s et n b | sebsssessessstes e s est e st es s benae 5,280 | ovoverereieeieeseneine 5,925
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........ccvuiueieiiieiiiieieieie et ssse s | sressssesessstessebes s s s sssessenand 0 | e 0
7.  Federal and foreign income taxes (including $.......... 0 on realized capital gains (losses) (including
S 0 net deferred tax HADIMILY). ... | S 0 [ o 0
8. Borrowed money $.......... 0 and interest thereon $......... s | e 0 [ o 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....84,344,145 and including
warranty reserves of $.......... 1) TSP OO PO U OTES O UUOP TP OO OO OTOPE TSP 0 | e 0
10, AGVANCE PIBMIUM....cvuiteitetiiesetsies ettt st s bt es et s bbb es bbb bbb s st s s bbb+ bbb s bbb n bbb s bbb s s st ensensnsans | Hbebsbessessteseb st es e b st s s bnsansesaed 0 | e 0
11. Dividends declared and unpaid:
111 SOCKNOIAETS. ... bbbttt | Hbbn bbb 0 [ o 0
11,2 POLCYNOIETS. .. ..ottt bbb bbb bbbt b1 bbb bbb bbbt s bbbt s s st nsena, | ersebnte st en bbbttt 0 | e 0
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS)..........ccveiriuiireiiieieieisieie st ssssesaes | sresissessesssseses st s e sse s sseses 0 | e 0
13.  Funds held by company under reiNSUFANCE trEALES. ...........ceeveireriieiieicieisiesise st se s sss s sssessesans | stesssessessstesesestes e bss s sensassesand 0 | e 0
14.  Amounts withheld or retained by company for account of others
15.  Remittances and itemS NOt AlIOCALEM. ............oiuuririiiiiniinrr bbbt | Lonsbansbn bbbt 0 [ o 0
16, PrOVISION fOF FRINSUIANCE. ......ouvuuiiaiisaiisiiesiesi e | Lonbbans bbb 0 [ o 0
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAES..........ocviveireiiiriciesiee e | sresstesses st b bbb 0 | e 0
18, DraftsS QULSTANGING......c.cvuivriviieiiieieieies ettt b s bbb s bt b st s bt s bbb s bbb enae b senna | Hbebsbessesantes e b st s s s s s s 0 | e 0
19.  Payable to parent, SUDSIAIANES AN AFfiIALES.........cccviuiiriiciieice bbb nse s | sressbes et e [0 RN 2,680,695
20, PAYADIE fOF SECUMLIES. ......cvviveiiiseiiciiieiiteste ettt s s bbbt b s bbb s bbb s bbbt ses st s s b st s s | ebsebstessebes b e s e b s bbb en bt s b aes 0 | e 0
21.  Liability for amounts held under uninsured accident and health plans
22. Capital notes $......... 0 and interest thereon $.......... 0ttt et bbb a bbbt etans | Sreseteses e et b e a b 0 | e 0
23, Aggregate WHLE-iNS fOr lIADIIIES. . ........cevveviieireici ettt s st en e b s b s s s ssenss | Hebsetssses et en bt et en bt et en bt n b 0 | e 0
24.  Total liabilities excluding protected cell liabilities (LINES 1 throUgh 23)........c..ccieiiieieiciiciesisesseessesese e sense, | ersssessssssassessssassessssansessneas 5,280 | oo 2,686,620
25, ProteCted Cell HADIHES..........ccouiiiieiic bbb | bbb 0 [ i 0
26.  Total liabilitieS (LINES 24 ANU 25)........c.cueviiiieiieiiiieieissieietesse sttt bbb sa s s bbbt b bbb es s b s s s b s s s ssssessessnss | oebsstessesansassessnsanses st en et snta 5,280 | oo 2,686,620
27.  Aggregate write-ins for SPECIAl SUMPIUS FUNAS...........eviviiiiicicieeete ettt bbb ssenss | ebsesssses s s es b e s e s st s b en et s b eees 0 | e 0
28.  Common capital stock
29, Preferred CAPItAl SEOCK........oivivieicieiieicieie ettt b bbb a sttt bt s bbb s s s st | ebiebest e bt ettt bbb e 0 | e 0
30.  Aggregate write-ins for other than special SUIPIUS fUNAS............cceieicirieicice e snss | ebsesssses s st b et b s bbb eees 0 | e 0
3L SUIPIUS NOES.....cvuieieitieeisei ettt bbb bbb st b 12t bbb s s b st b s bbb bbb b s s st nsebntenn | ebsesesteb et es b et et s et n bbb e 0 | e 0
32, Gross paid in and CONHIDULEA SUIPIUS........c.vuivieiiieiieiiieie ettt s e bbbt b st b s s bensns | entesesessesessesseb s senans 11,915,979 | .o 9,315,979
33, UNGSSIGNE fUNAS (SUMDIUS)......ucvuiveivriciiseisciiisiei sttt bbbttt s bbb bbb st sses st s ssntenss | evtesnsessessses e b st s ssnans 892,253 | oo 741,288
34. Less treasury stock, at cost:
341 .. 0.000 shares common (value included in Line 28 §.......... [0) IS
342 ... 0.000 shares preferred (value included in Line 29 §.......... (0] OO U PP P PUUEOTSY OUPOoPO PP UO PP PPRPOTOPRROUPPPRPOON 0 | 0
35.  Surplus as regards policyholders (LINES 27 10 33, I8SS 34).......cuiuiiririiiieiiieieieiese st sssss st st ssesssssssessssessens | sassessssassessssessassssessans 16,183,231 | .o 13,432,266
30, TOTALS .ottt s bbbttt | enbet bt 16,188,511 | ...covvvivercine 16,118,887
2301.
2302.
2303.
2398. Summary of remaining write-ins for Line 23 from OVEITIOW PAGE.........ceviieiiiieieiiecs sttt sens. | sressssessessstes bbb esse s 0 | e 0
2399. Totals (Lines 2301 thru 2303 pIuS 2398) (LINE 23 BDOVE)........cuiuiriieiieiiiiisieseisstasetssses st assesssssssasssssssessessssessssassessesansessssessessns | sressssassessssessessssessassnsassessnsassesans 0 | e 0
270L. SRS E RS SRR E A b bbbt ens | Heeeeb ettt 0 | e 0
2702, eSS E R RS E AR h bbbt ens | Hheeeb st 0 | e 0
2703, SRS E RS R h bbbt ens | Hheeeb ettt 0 | e 0
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 thru 2703 pIUS 2798) (LINE 27 BDOVE)........cuiiiuieiieiiiiisiesieisssesstsssessstassesssssssasssssssassessssesssssssessssansessssassessns | sressssassessssessessssessessnsassessnsassesans 0 | e 0
B00L. RS E b E SRR AR R s bbbt ens | Hheeeb ettt 0 | e 0
3002, eSS E SRR E bR s bbbt ens | Hheeeb sttt 0 | e 0
3003, SRS E R RS R b bbb ens | Hheeeb ettt 0 | e 0
3098. Summary of remaining write-ins for Line 30 from OVEIfIOW PAGE.........ceviieiiiieeiecee et sens. | sressssessesssses s ss e bbb esse s 0 | e 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 DOVE)........cuiiiuiuiieiiiiiieseisssesstssses st assesssssssasssrsssessessnsessssassessesansessssessessns | sressssassessssessessstessessnsassessnsassesans 0 | i 0




statementas of Marcn 31, 2002othe GREAT AMERICAN ALLIANCE INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Previous Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (WHHEN $.....48,227,184)......coueeeeveieie ettt ettt st st saenns | sressessensanens 46,837,189 | ...cccernne 42,983,508 | .............. 178,345,747
1.2 ASSUME........  (WHLEN $...ooevei 0]ttt sttt es s s ssestesssssessesensas | ensesssesessessenssnssessesensD) | dresvnsseesieseseens 400,938 1,287,577
1.3 Ceded............. (WIIteN $.....48,227,184).......ccoeirieeerereressetee e siessss et ssssessssssssssssssessesssssssssessesss | eossenrenrensni 10,837,189 | iiiivcinnn. 43,133,202 ....178,552,693
LA N (WHHEN $eovii0) ettt es s bbb stesssssessesensas | enseessesessessenssnssessesensD) | doesvnsseesieseseens 251,244 | oo, 1,080,631
DEDUCTIONS:
2. Losses incurred (current accident year $.......... 0):
2 L DITBCL.vuvucisie sttt ettt bbbt bbbttt bt s bbbt s bbbt en bbb s st en b taens | esaententintans 32,495,335 | ..ccoovrrrnne 22,120,108 | ...... ..157,177,723
2.2 ASSUME. .....eovvecveciaeieesesiestee sttt es bbb s bbbt bbb bbb es bbb s bbb st es bbb s bbb s bbb s bbbt en bbb s b st st baa, | sbbentnbnt s siens (23,814) | v 181,035 |.. ....786,068
2.3 Ceded 32,471,521 |. 22,156,190 | .. .157,240,322
..................... 144,953 723,469
. LOSS EXPENSES INCUITE. ....0cvviveiiriciisesiciis ettt s bbbt s st s b s s sensessssenssnnsansennns | svessessssensessnensnsensersessQ) | oevessesessssenseses 36,575 178,387

o N O O AW

10.
11.

12.

13.
14.
15.
16.
17.
18.
19.
20.

21.

22.
23.
24,
25.
26.
27.
28.
29.
30.
3L

32.

33.
34,
35.
36.
37.
38.

. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Netincome of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME

. Net investment income earned
Net realized capital gains (losses)
Net investment gain (loss) (Lines 9 + 10)

OTHER INCOME

Net gain or (loss) from agents' or premium balances charged off

(amount recovered $..........

Dividends to policyholders

Net income after dividends to policyholders but before federal and foreign income taxes (Line 16 minus Line 17)
Federal and foreign income taxes incurred
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 previous year.

GAINS AND (LOSSES) IN SURPLUS

Net incOme (FromM LiNE 20)........cvvireiicieieiieetsse ettt b bbbttt sa b b s bbb st b s
Net unrealized capital gains or losses
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income taxes

Change in nonadmitted assets
Change in provision for reinsurance

Change in surplus notes

Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting principles

Capital changes:
31.1 Paidin

31.2 Transferred from surplus (Stock Dividend)..
31.3 Transferred to surplus

Surplus adjustments:

321 PAIA Nttt Rt
32.2 Transferred to capital (Stock Dividend)
32.3 Transferred from capital
Net remittances from or (to) Home Office

Dividends to stockholders
Change in treasury stock

Aggregate write-ins for gains and losses in surplus..

0 amount charged off $.......... 0) ettt bbbt
Finance and service charges not included in premiums...
Aggregate write-ins for miscellaneous income..
Total other income (Lines 12 through 14)
Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15)

Change in surplus as regards policyholders (Lines 22 through 36).........

Surplus as regards policyholders, as of statement date (Lines 21 plus 37)

174,642
(15,446)

765,976
(10,806)

159,195

755,170

..................... 215,057 |.........c.......... 160,016
....................... 70,000 |.......ccoeneveeee..53,000
..................... 145,057 |.....................107,016
................ 13,432,266 |................10,436,486 | ................10,436,486

.01, .0
...2,750,965 |. . .2,995,781
................ 16,183,231 cervreninnnnn 13,432,266

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page

Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402.
1403.
1498.
1499.

Miscellaneous income (expense)
Retroactive reinsurance gain

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3601.
3602.
3603.
3698.
3699.

Summary of remaining write-ins for Line 36 from overflow page
Totals (Lines 3601 thru 3603 plus 3698) (Line 36 above)




statementas of Marcn 31, 2002othe GREAT AMERICAN ALLIANCE INSURANCE COMPANY

CASH FLOW

Currer%t Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums CONECIEA NEE Of FEINSUIANCE. ........cvruieiiriesciseeseie ittt sb bbb bbbk bbbttt bbbt | fetbsb ettt n bbbt (01 TR 422,623
2. Loss and loss adjustment expenses paid (net of salvage and SUBTOGAtioN)..........c.ceviviieiiieeei s ssse e snsens | sbesesesessssesesesssesesesssesesanns (01 T 2,906,936
3. UNAEIWIItING BXPENSES PAIG.........cveveiveiriseisisisseisitesses st ss st besse s sss bbbt bbbt s s bbb s bbb s bbbt b st et en s b st s bt ssebnsensens | ebsebsssessessssessesnsensessntensnsa (01 IR 450,206
4. Other underwriting iNCOME (EXPENSES)........ceuririrererersirerisssseressssssesesessssesesassesessssssesessssssesa s ssesesessssesesssasebesassasese b s ses et ssnsebesassesesebensesesass. | sissesessssesessssnsesessssnseressnsend (0] TR 0
5. Cash from underwriting (Line 1 minus Ling 2 MiNUS LINE 3 PIUS LINE 4).......cceuiviriiriieieiiieississesiesss ettt sssessessssesssssssessens | sessesessessessssossessssessessssesesnd (01 (2,934,519)
8. NELINVESIMENT IMCOME. ... vicererereeseeseriece iRt n e | crsnesessessensne e enes 239,318 | .o 808,940
7. Otherincome (expenses):
7.1 Agents' balances charged off
7.2 Netfunds held under reinsurance treaties.............
7.3 Netamount withheld or retained for account of others..
7.4  Aggregate write-ins for miscellaneous items
7.5  Total 0ther iNCOME (LINES 7.1 10 7.4).....c.cvieiiieteieie sttt bbbt bbb s s b b s st et s s st e s s ssesebnse | sbessesesessssetesessssesesensesesesann 0
8.  Dividends to policyholders on direct business, less $.....44,703 dividends on reinsurance assumed or ceded (NEL).........cocevieieivries | cerverveeieiseeeeessenenad 0
9. Federal and foreign income taxes (PAI) FECOVETE.........ccvvivevivirrireiiiireeirs ettt s bbb st s s b s e s s nnstesessnnens | sbensesesessnseresessnsesesannresasnnd (0] (142,000)
10.  Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus LN 8 PIUS LINE 9).......cvcverrieiiiriieiiisieisiese st sssessessssessens. | svessensssssesessssessesnns 239,318 | .o (2,045,599)
CASH FROM INVESTMENTS
11.  Proceeds from investments sold, matured or repaid:
LL.L BONOS..eueuirriiseseteeees st
1112 SEOCKS. .vuveeeeecereieeseesees bttt bbb b8R8 £ R bbb bbb
11.3 Mortgage loans
11.4 Real estate
11.5 Other invested assets
11.6 Net gains or (osses) on cash and ShOrt-term INVESIMENES............cceeiiieeiiiecese sttt b s benss | sressessssesessstes b es e sessesaes 0 [ oo 0
117 MISCEIIANEOUS PIOCEEAS. ... ..vvrivvreerireiisetetessisetetes st bt a s s st b s e s b b s s b s s s st s s s b b e s e s bbb s s e st s ss s ebe b s et b e s s esebesnsenebansns | febesssssetesssesesesnseressssnterns 0 o 0
11.8 Total investment proCeeds (LINES 11,110 11.7)...c.cuiiiiieiieieiieieieissie ettt sb st bbb s s s | sbessessssensessssssssssesns 757,818 | oo 669,671
12.  Cost of investments acquired (long-term only):
12,1 BONGS...ouceuerceueirieeteese bbbt b s8££ E bbb
12,2 SHOCKS. .v1veceeeeeseeeeses sttt
12,3 MOTEGAGE I0BNS.......ocviieisiveiieicisie ittt ettt bbb b bbb s b s b8 s bbbt b bbb a et en
12,4 REAIESHALE.......cuveeecescescrte e
12.5 Other invested assets
12,6 MISCEIANEOUS APPIICALIONS. ........eviviiecreieiisets ettt a et a b s bbb s bbb bbb s s st et s s ebe b s e et b ensetesenas | febesssnsetessseseres et eresssanterens 0 ....20,721
12.7 Total investments acquired (Lines 12.1 to 12.6) ...529,213 ...3,759,235
13.  Net cash from investments (Line 11.8 minus Line 12.7)........cccccevvvvernnnes 228,605 (3,089,564)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
14.  Cash provided:
14.1 Surplus notes, capital and surplus paid in
14.2 Capital notes $.......... 0 less amounts repaid $.......... ettt bbbttt s | Suebiet ettt ee
14.3  Net transfers fTom AffilIAIES. ... ..ottt | eetene e 0
14,4 BOITOWEM fUNGAS TECEIVEE. .......euieieiiceeceei ettt bbb bbb bbbt ens | snbenbe bbbttt [0 O 0
145 Other CASN PrOVIAEM. .......ccveiiceeieiieteti ettt b bbb s bt a b b a b bR bbb st s s e bbb st es s s st e s s senebensns | ebessssssesesesnsesesenseaessnns 258 | e 12
14.6 TOtAl (LINES 14.1 10 1A.5).....couieuiieuirnireisieesesisessse e st ss skttt b bbbt | enbsentsenbn st st e 2,600,258 | ...ovverreriiriienns 5,646,678
15.  Cash applied:
15.1 Dividends t0 SLOCKNOIAEIS PAIL..........ccevuiuiireiieiieciiisiieieie ettt bbbttt b bbb s s sense s, | sbebsesssbes et sn s s e b s b s b s baes (01 IR 500,000
15.2 Net transfers t0 @ffilIALES. ..ot | eeber s 2,680,695 | ... 0
15.3 BOITOWE fUNAS TEPAIT. ........cvuivvriiiieisciisieietesse ettt sttt b bbb s bbbttt st s b st nas | sbebsessstessessntes e b s s s b s s aes 0 [ oo 0
15.4 Other applications
15.5 Total (LINES 15.110 15.4).....curiuurreieericirerineisnsisssiesississsissiens 2,680,695 ..500,830
16.  Net cash from financing and miscellaneous sources (Line 14.6 minus Line 15.5)............ (80,437)].... 5,145,848
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17.  Net change in cash and short-term investments (Line 10, plus Line 13, PIUS LINE 16)........ccccuceriurieriiniiiieisiieneissienssessessssesessssesssssss | sressesssssssesessssssesns 387,486
18.  Cash and short-term investments:
18.1 BEUINMING Of YEAI.......cviviiriviiieiiietie ettt sttt bbb b s st st b bbb bbb s s bt s s b st nt s tentens. | sbisbessesssansesssensesntas 70,391 | o 59,706
18.2 End of period (LINE 17 PIUS LINE L18.1)......cccvviriieireiiieietiisreie sttt s bbbt sa b se b s s s s nsebesssnsenen. | snsetesesssssesesssssesanes A57 877 | oo 70,391
DETAILS OF WRITE-INS
07.401 RetrOACtiVE IBINSUIANCE CEUBH. ......c.uvuirreerreirerieiseesseises et enne. | dhenineseenessen et (01 215,729
07.402 REtTOACHVE MBINSUFANCE GAIN.......vvevriverseriressersesessesssessessssassessssessesessessssessessssessessssessassssessessesessesas e st s st e s s b st e st en s e s et es bbb sse b et assessnsans | Shensessstes et s tes e b s s e s e s s s saees (01 IR 21,640
07.403 MISCEIANEOUS BXPENSE. ... cuvveerireiiseretesisesetesssesesssssese st ssebessesese s st b et s sse b s s eae s s s e s e e e s s s e b s s e s b s e s e s bbb e bt s b et s e se s b s et et s senebensns | ebessssssesessssesesasssesessnnretns (01 (8,886)
07.498 Summary of remaining write-ins for Line 7.4 from OVEIfIOW PAGE.........coiiiiriiiiiriecee e sss ettt s b benas | sbessessstes et s e s s st s sensasaees 0 [ oo 0
07.499 Total (Lines 7.401 to 7.403 plus 7.498) (LINE 7.4 @D0VE).......couiiriiiieiiiiicteitcs sttt ettt ssssassssssebessssssesennsenesssssesessssssesensns | eresssssesessssssssasssseressssnsesans (O 228,482




swementzs ot iann a1, 202010e GREAT AMERICAN ALLIANCE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

17.) SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
C. The Company was not involved inany wash sale transactions during theyear to date.
20.) OTHER ITEMS
C. Other Disclosures
Great American Insurance Company and certain pooled affiliates have an Agreement with The Ohio Casualty Insurance Company to provide
reinsurance in excess of loss of $10 million on a specific account, and to release Ohio Casualty as reinsurer on individual extracontractual losses

that exceed $10 million. (See General Interrogatories Part 2, number 2). This agreement would affect the Company only to the extent of its
Pooling Agreement Participation.
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12

2.1

2.2

31

3.2

51
5.2

7.1

7.2

7.3

7.4

8.1

8.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity implement any significant accounting policy changes which would require disclosure in the Notes to the Financial Statements?

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?

If yes, date of change:
If not previously filed, furnish herewith a certified copy of the instrument as amended.

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, attach an organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that ceased to exist
as a result of the merger or consolidation.

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

1 2
Name of Entity NAIC Company Code

3
State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.
Not applicable

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state 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.

State as of what date the latest financial examination report became available 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).

By what department or departments?..........c.cccovvvevveeennnens Arizona, Delaware, Indiana, New York, Ohio

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? (You need not report an action, either formal or informal, if a confidentiality clause is
part of the agreement.)

If yes, give full information:
Not applicable

Yes[ ] No[X] NAT[ ]

Yes[ | No[X]
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9.1
9.2

10.1

10.2

11.
12.

13.1
132

14.1
14.2

15.

GENERAL INTERROGATORIES (continued)
INVESTMENT
(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No[X]
If yes, explain:...........ccocuue. Not applicable
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Not applicable
Amount of real estate and mortgages held in other invested assets in Schedule BA: B 0
Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter

Statement Value Statement Value

13.21 Bonds

13.22 Preferred Stock
13.23 Common Stock
13.24 Short-Term Investments
13.25 Mortgages, Loans or Real Estate
1 10 11 PP

13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26)
13.28 Total Investment in Parent included in Lines 13.21 to 13.26 above
13.29 Receivable from Parent not included in Lines 13.21 to 13.26 above

Does the reporting entity have any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ]
If no, attach a description with this statement.

Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,

vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held

pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section

IV.H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X]

15.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York New York, New York

15.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

No[ ]

1 2 3
Name(s) Location(s) Complete Explanation(s)

15.3 Have there been any changes, including name changes, in the custodian(s) identified in 15.1 during the current year? Yes[ ]
15.4  |If yes, give full and complete information relating thereto:

No[X]

1 2 3 4
Old Custodian New Custodian Date of Change Reason

15.5 Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
American Money Management Corporation N/A 1 East Fourth Street, Cincinnati, Ohio 45202
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32

4.1

4.2

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from

any loss that may occur on the risk, or portion thereof, reinsured? Yes [ X] No[ ]
If yes, attach an explanation.

See Note 20c.

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No [ X]
If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
annual statement instructions pertaining to disclosure of discounting for definition of "tabular reserves") discounted at a rate of interest greater

than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................. {01 [FSOSTOOOOOON o N [FTOUSURORORORO o I IR | [ESOO o I IR
................. 0 |0 | |0 JEOROORRROoON o I IO
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SCHEDULE A - VERIFICATION
1 2

First Quarter Second Quarter Third guarter Prior Yegr Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of PEHOG..........ccceveireiriiesieeeesiesnees | e C ] e e C | e
2. Increase (decrease) by adjUSIMENL.......ccccoviviereieeieee e senens | crevise s s C oo C [ C e
3. COSEOf QCOUINEH.....vuveiveiiieiicieiee ettt ss s s sennes | erebinsesenesesssses s sensesenas C o C [ C e
4. Cost of additions to and permanent iMPrOVEMENTS.........ccveverererererrreres e - g T+ [+ L e C LU e
5. Total profit (I10SS) 0N SAIES.........ccevieviiiriieieicee e N(DNEC .........................................................................................................
6. Increase (decrease) by foreign exchange adjUStMENL..........ccocevieiieiiicieiseieisiessiens | erereserenerersiessssesensesenns C o C [ C e
7. AMOUNt reCEIVE ON SAIES.........cvieiiiiiiesnie s essnssssen | st (il | iU L i,
8. Book/adjusted carrying value at end of CUITENt PEFIO.........ccovvervierereeiieiesieeniees | e C o C [ C e
9. Total valuation @llOWANCE.............ccvvrmeiiniieiniiesse s ssessen |t e il C L i,
10.  Subtotal (LINES 8 PIUS 9)....uvvriveiiieiiicieiiiessiesseresteisre s sssessnsesens | cressssesssssesssessssesessesenns C o C [ C e
11, Total nonadmitted aMOUNS..........cueiviiiiiriieiiiei s | (il | iU L i,
12. Statement value, current period (Page 2, real estate lines, current Period).......coccieiis | voeveniiiieriieeiisieeneaens C il | el | e
SCHEDULE B - VERIFICATION
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/recorded investment excluding accrued interest on
mortgages owned, beginning of PEHOG. ..o | s C o C [ C e
2. Amount loaned during period:
2.1 Actual cost at time 0f ACQUISILIONS.......c.cveveiiveiiieiieisieesese s | erverensessse s C o C [ C e
2.2 Additional investment made after aCqUISIIONS.........c..coeviereieieiveienieseesesnes | e C o C [ C e
3. Accrual of discount and mortgage interest points and commitment fees.............c.......
4. Increase (decrease) by adjuStMENt.........ccccvveiesiieiieiiee e
5. Total profit (I0SS) ON SAIE.......cevevererririereieesee s s
6. Amounts paid on account or in full during the PEFOG...........ccceveerienieiiieeseeenns | e C o C [ C e
7. AMOTrtization Of PrEMIUM.......cccveiriiiiieiiesies s esennsens. | crerisseseseses e senas C o C [ C e
8. Increase (decrease) by foreign exchange adjuStmeNt..........cocevieiieniiceienieinies | s Cl iU iU e
9. Book value/recorded investment excluding accrued interest on
mortgages owned at end of CUITENt PEHIOM..........ccovvevriieiiieiesiesie s | erverensesse s C o C [ C e
10.  Total valuation allOWANCE...........c.ccuiiiiiiieieiss s | e il C L i,
11, Subtotal (LINES 9 PIUS 10)......cvirrereiiieririeiiieieisesess e ssssessssessssssesenses. | cressssesesesesssessssesessesenns C o C [ C e
12, Total nonadmitted aMOUNLS...........cueiveiiirriiiieins s rsssnnes | i e il C L i,
13. Statement value of mortgages owned at end of current Period........cceceieiieiiicieiciens | e C il LU | i
SCHEDULE BA - VERIFICATION
Other Invested Assets Included in Schedule BA
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value of long-term invested assets
owned, beginning of PEIOU. .......cvveveiieeicseeesesse s sssesnsesens | oo (O PR (O [T Cf e (
2. Cost of acquisitions during period:
2.1 Actual cost at time 0f ACQUISILIONS.......c.cveveieveiiieieisieieese s | erverensessse e (O PR (O [T Cf e (
2.2 Additional investment made after aCqUISIIONS.........c..coeviereieieiveienieseesesnes | e (O PR (O [T Cf e (
3. Accrual of dISCOUNL.........c.viieciniircieeisiersseesssessesssseesegsnse s L. U |, (] e (] o (
4. Increase (decrease) by adjUStMENt.........ccccvveiesisieeiiee s N(DNEC ................................... (O [T Cf e (
5. Total profit (I0SS) ON SAIE........ceiiueiiieiiiieriiieeieesse s s s [ ssesenesesens e (O PR (O [T Cf e (
6. Amounts paid on account or in full during the PEFOG..........ccceveerienieeiieeseeeins | e (O PR (O [T Cf e (
7. AMOTrtization Of PrEMIUM.......cccveiiiiriiiiiiesiee s snsens. | crerisseseneses e en e senas (O PR (O [T Cf e (
8. Increase (decrease) by foreign exchange adjuStmeNt..........cocevveiieiiieieiieesieinies | s Cli s Cf s Cf e (
9. Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEIIOM. .......cveveiieiiieiieisies et snses | ereressstes e es e sesnrs (O PR (O [T Cf e (
10.  Total valuation llOWANCE...........cc.ccuiiiiiiieiss e | Cliiiisii, Cloiii, Cloiisiin, C
11, Subtotal (LINES 9 PIUS 10)......cverereiiieririeriiereieieeieisserssste s sssssssenses. | cressssesesssesssessssesessesenns (O PR (O [T Cf e (
12, Total nonadmitted aMOUNLS. ..o resssnnes | s Cliiiisii, Cloiii, Cloiisiin, C
13. Statement value of long-term invested assets at end of current Period..........ococoveeveveie | v, C o Cl o Cl o (

10
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Statement Value Acquisitions Dispositions Non-Trading Activity Statement Value Statement Value Statement Value Statement Value
Beginning During During During End of End of End of December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS

Lo ClASS Luoiiiiiieieieisieise ettt | e 15,225,379 [ .o 1,291,182 | .o 610,067 ..o (21,303) | eveeereererinireins 15,885,191 | o0 0 | 15,225,379
2. ClASS 2ttt | e 500,053 | e 0 [ 500,000 | i () I [P 0 [0 |0 [ 500,053
30 ClASS B | et 0 | 0 o0 | 0 [0 |0 |

A, ClaSS Aottt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
B ClASS 5.ttt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
8. ClASS B..ovvvec s | 0 [ 0 [0 [ 0 [0 [0

7. TOtAl BONGS.......coieieriiiriiiiniiscircieeeseicicine et snennnnnins | e 15725432 |..cooovviviirins 1,291,182 | ..o, 1,110,067 |..cccocviviriirinns (21,356) | .overeecicriniiiines 15,885,191 | ..o |0 | 15,725,432

PREFERRED STOCK

8. ClASS Lottt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
9. ClASS 2.ttt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
10, ClASS 3.ttt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
L1, ClASS Aottt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
12, ClASS 5.ttt | e 0 | 0 | 0 | 0 | 0 [0 |0 | 0
13, ClASS Buuvevveiicecreieieiie sttt | e 0 | 0 | 0 | 0 | 0 o0 |0 [ 0
14, Total Preferred SOCK. ..o | i 0 [ 0 [ 0 [ 0 [ 0 [0 [0 [ 0
15.  Total Bonds and Preferred StOCK..............ocvcueeienienineinciinininincncnsieisiiniinee | vt 15725432 ..o 1,291,182 | ..o, 1,110,067 |..cccccovivriiriirrnes (21,356) | .ovreecrcririiines 15,885,191 ..o |0 | i 15,725,432
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SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quartet

Book/Aldjusted ‘ Ac?ual Amount :f Interest Paid forSAccrued
Carrying Value Par Value Cost Received Current Quarter Interest
8099999. TOtalS.......covvrivrcrrririririinies [ v 426,005 |....ccceeene XXXt | v 426,005 | oo 752 | oo 0
SCHEDULE DA - PART 2 - Verification
Short-Term Investments Owned
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of Period...........ccoevnineinecnniins [ e, 3L442 | o0 |0 [ 16,650
2. Cost of short-term iNVeStMENtS aCQUINEd..........c.vwveereereereernrininineieieins | v 778,800 | o0 [0 | 1,746,653
3. Increase (decrease) by adjUSIMENL..........ccoereveininrnineneinninsineineies | e eessees 0 | 0 |0 | 0
4. Increase (decrease) by foreigh exchange adjustment..........cccvvvinineins | v 0 | 0 |0 | 0
5. Total profit (loss) on disposal of short-term iNVESIMENtS..........ccccvvvicneins | cveineiieisirrneseseieeees 0 | 0 |0 | 0
6. Consideration received on disposal of short-term investments........c.ccevee | eovrninineiniinininns 384,237 [ .0 |0 | 1,731,861
7. Book/adjusted carrying value, CUrrent PErO..........oouureerermeniniineineinens | v 426,005 | v 0 0 [ 31,442
8. Total valuation @llOWaNCE...........cccovveeierrinrininrisisnsnnnsinns o 0 |0 | e | 0
9. Subtotal (LINES 7 PIUS 8)......cuuevueercerrriniiiiniireirsieiseiseissiseisssssnsssnsinns | cvsinsiseeneesesessssines 426,005 | oo 0 0 [ 31,442
10.  Total nonadmitted @MOUNES..........ccvueivcriirieiniisisesereesnnnns [ rrnissi s 0 |0 | e | 0
11. Statement value (LIN€S 9 MINUS 10)........ccvuereermereemenrninineiensrisnnsiniins | oo 426,005 | v 0 0 [ 31,442
12, Income collected dUuring PErIOG..........c.eceeeriererrenineiniinsisensisisinsneiees | e 752 | e | 0 [ 9,260
13.  Income earmned UG PETIOM..........c..wvceiecereereiieiiniiniieeirererennnnnieees | eineinsiieiieeienecisssseees 752 | o0 0 [ 9,260

12
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Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. F
NONE

13, 14, 15
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
IS Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Efc. (Yes or No) to Date to Date to Date to Date to Date to Date
1. Alabama......ccooevvrinierniienn: AL ... YES.or | o 1,018,427 | .o 775,869 | cooovvvvverirne 117,230 | v 357,232 | oo, 4317177 | s 3,235,790
2. AlaSKa....ene AK A (CE I 35140 | i 41,052 | oo 1,562 | oo 13,840 | .o 774930 | oo, 1,084,299
3. ANZONA..ccerierinne AZ ... ST I 392,446 | .o 552,672 | oo 632,279 | oo 110,495 | oovvrerenne. 3,059,424 | ..o 2,941,121
4. Akansas........ocnnn AR |, (- T I 50,020 | oo 23,542 | oo 19,486 | oo 31,052 | .. 313,495 | oo 354,566
5. California.......c.occcoverirrecre CA - |, D CST IOTR 9,545,695 | ..o 8,833,543 [ ..ovvvis 2,241,693 | .o 2,932,662 |..cocvernee 37,092,788 ..o 26,560,647
6. Colorado........ccccoenuvirerrnenCO - |, ST I 295,127 | oo 438,727 | oo 140,695 | .cooviriririens 46,809 | ..ooverenne. 1,169,303 | .ovcvrrerirnnns 470,230
7. CONNECHCUL. ...oovverrrvreiinns CT | YES.os | o 5,641,416 | ..o 3,825,255 | ..o 1,658,970 | .ocovverenne. 1,480,794 |..coovenenn. 16,637,963 |....c.cooonee 10,279,293
8. Delaware........ccovevrnereicennn. DE |...... A (CE I 26,139 | .o 156,131 | v 100,476 | coooovvvereriens 99,158 | oo 1,227,198 | .o 929,223
9. District of Columbia.............. DC |..... A (CE I 68,755 | coeverrrrrerinans 39,448 (2,295,015) | oovervrvrerirns 95,086
10, Florida.....covevereeencrinericienn, FL [ D CST IOTR 2,916,018 | ..ocovvvenee 1,788,411 | .....cc........6,220,598 | ...oocove..rn.614,983 | 13,585,409 | ...coovvrncen. 8,401,924
I 7o 0= OO GA |... -SRI 579,824 | .o 303,441 | 296,224 | 808,118 | i 6,559,770 | ..oovvvvrnnc 8,499,595
12, HaWaii..oooeeverrecseneeeen HE | ST I 326,951 | oo 349,205 336,456 183,295
13. Idaho.... 49,345 |. .(267,281) ...314,419 348,221
14.  lllinois 920,651 | coovvrvrciinne 655,623 | ..covvrerirnni 244,605 | 465,921 | 11,421,764 8,386,378
15, Indiana......c.oovvvererenerineiinenns 157,896 | oo 189,016 | .covvvirerrnnnn 18,978 | i 46,557 | 1,408,152 | ..ccoooverenne. 1,176,239
16, 1OWA. oo 79,521 181,856 430,842 | ..o, (319,542)
17. Kansas . ....530,807 ..322,063 1,650,621 314,998
18, Kentucky......ooowvreververrnerenc KY [l YESuiiis | i 352,628 320,631 3,029,595 4,476,776
19, LOUISIaNa......uvvverrerrirciinnnes LA o Ye€Suo | o 683,467 | ..o 502,402 | ..coceerenni289,090 | oo 350,196 | oo 4,886,988 | ..o 3,272,469
20.  Maine.....oocoverrmerincrnncenee ME - [l YES it [ v 99,753 | s 49,041 44,306 | .oovrririens 21,693
21. Maryland . ....407,158 ..315,411 ...3,979,331 5,423,704
22.  MassachuSetts...........cc.cenn. MA | YeSe | e 358,072 579,563 19,288,794 39,373,762
23, Michigan.....ccnveeenevrnereenennn. M ... D CST IOTR 1,506,182 | ..cccovevenne. 1,761,609 | ..o 580,272 8,704,384 | ..o 9,454,411
24, Minnesota........cooevrverrneeeee MN - YOS s [ s 447,237 511,604 270,025 1,791,375 | oo, 1,512,491
25.  Mississippi... ....424,505 ..382,783 33,678 2,588,124 1,747,831
26, MiSSOUI......vvvrirerrrrrncrrneee MO [ Y€S s [ s 242,549 353,365 17,124 2,285,058
27. Montana.........coconeeervrrneene MT [ Y€S s [ s 124,385 | .o 15,106 | oo 61,263 | .covveieernnnn23,312 | i 199,825
28.  Nebraska........ccomvineccrneeNE - [ Y€S s [ i, 292,038 | .o 111,807 | coovvvrvrenne. 1,187,231 2,676,876
29, Nevada.......owmenmennc NV [ YOS s [ s 216,912 | .o (220,447) [ oo 69,063 7,286,616
30.  New Hampshire........c.ccoceeenee NH [ YESois [ s 39,347 | B4 | s 897 | 0 [ 2,244
31, New JErsey.....coereirenns NJ | YES.or | o 2,231,764 | oo 991,213 | coovvrereri 815,375 | ooverrcrenne. 2,970,604 |....cccoo 11,986,949
32, New MeXiCo.......c.ccrrvrerennes NM ... ST I 109,523 | .oovirrririens 98,111 | .o 3,908 | .o 49,633 | oo 274,797
33, NeW YOrK...coeeercrieriiciins NY .. YES.or | e 3,999,742 | .o 4,098,585 | ..cocvrernene 1,800,011 | .oocvvcrenne. 2,625,111 | 54,895,390
34, North Carolina..........cccecee...NC [ YES.or | o 1,190,328 | .coocvrvvrinnns 915,960 | ..ovvvvrrenne. 1,079,302 | .ooveverenne. 1,804,997 |..coovivenn. 12,382,932
35.  North Dakota.........c.ccereernneND [ A (CE I 11,463 | v 424 | 2,106 | oo 2,932 | i 76,541
36, Ohi0...vcercrrrrrnerrnernen OH - [ YES.or | o 2,362,812 | .o 803,914 | .o 359,673 | o 181,298 | .o, 5,584,590
37.  Oklahoma.......c.cccoovvvnerrenenn OK [ ST I 361,197 | v 11,495 | .o 6,450 | oo 41,487 378,234
38, OregoN......occcovevirmerernernnenn OR [ ST I 716,220 | coovvvvreiinne 166,988 | ...oocoverinne 392,587 | oo 256,246 | ..............2,224,424
39.  Pennsylvania..........coeee. PA [ YES.or | e 3,867,314 | .o 2,371,578 | oo 1,206,776 | .ocvvvrerenne. 2,058,283 |....cocceuneee 11,785,177
40. Rhode Island............cccocer.RI [ ST I 104,896 | .cooverireriens 65,368 | ..ovvrrririns 161,095 | .covvrrviriens 71,439 | oo, 1,080,634
41.  South Carolina..........cc.c.c.......SC | A (CE I 44,116 ....3,544,760
42.
43.
44,
45,
46. Vermont... ..70,104 . . . .1,155,559
47, VIRginia......oeeveereerreceieninns 380,432 v 2,000,430 [ oo 2,037,415
48.  Washington..........cccovereuninad WA ... YeS.on | v, 355,567 | .coveerernnn536,254 | i 155,851 | 270,827 | 7,938,787 | e 4,651,741
49.  West Virginia.........ccoerevennnee WV ... YESonr | e 50,055 213,386
50. Wisconsin. 545,170
51 WYOMINgG.....oocveveenernieneenene
52.  American Samoa................... AS ... NO.cooove [ e 0 om0 0 a0 [
53, GUAM....ciiirrriceeeiae
54.  Puerto Rico
55.  USVirgin Islands........cccoooeeeee VI | iicceNOcciiie [0 [0 [0 |0 |
56. Canada........cccooonereireee CN i NO.cooove [ e (0 O (0 OO (0 O (0 O (0 OO 0
57.  Aggregate Other Alien............ OT |....... )0, SO IR (0 O (0 OO (0 O (0 O (0 OO 0
58.  TOtAlS.......coeeirererereriscriicins [ 51 |, 48,227,184 |.............. 39,061,568 |.............. 27,515,084 |.............. 25,295,705 |............ 295,942,869 |........... 271,288,057
DETAILS OF WRITE-INS
B70L. oo | s XXX v [ 0 om0 0 [0 o 0 [ 0
5702, oo | e XXX v [, 0 om0 0 [0 o 0 [ 0
5703, oo | e XXX v [, 0 om0 0 [0 o 0 [ 0
5798. Summary of remaining write-ins
for Line 57 from overflow page.... | ....... )0, SO IR (0 O (0 OO (0 O (0 O (0 OO 0
5799. Totals (Lines 5701 thru 5703 +
Line 5798) (Line 57 ahove)......... |....... DO S RN (O (O (O (O (O 0

(@) Insertthe number of yes responses except for Canada and Other Alien.

16
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SCHEDULE Y it INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 fi ORGANIZATIONAL CHART

NONE
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PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1
Direct Premiums
Earned

3
Direct

Loss Percentage

4

Prior Year to Date

Direct Loss
Percentage

0o UThA WN

10.
11.1.
11.2.

12.

13.

14.

15.

16.

17.1
17.2
18.1
18.2
19.1
19.3

21.

22.

23.

24.

26.

21.

28.

29.

30.

31

32.

33.

34.

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril..
. Commercial multiple peril
. Mortgage guaranty..........cceoeeeverneninens
. Ocean marine
. Inland Maring.........ccoeneneneneinsnis
Financial guaranty..........c.couceeneenineeneen.

Medical malpractice-occurrence.

Medical malpractice-claims made.............
Earthquake.........ccocneeineneniieeenene

Group accident and health..
Credit accident and health

Other accident and health............ccccceune...

Workers' compensation...

Other liability-occurrence...........cooocveueeenee
Other liability-claims made.............cccuuenee.

Products liability-occurrence...
Products liability-claims made
19.2 Private passenger auto liability..
19.4 Commercial auto liability....
Auto physical damage........

Aircraft (all perils)....
Fidelity.............

Boiler and machlnery
Credit.......
International

Reinsurance-nonproportional assumed propernty...........c.veeenreneeneen:
Reinsurance-nonproportional assumed liability............cccoouvrineenennirninns

Reinsurance-nonproportional assumed financial lines..
Aggregate write-ins for other lines of business
TOAIS. .o

........................ 1,988,766
........................ 1,368,102
....130,084

...................... 15 902,468
........................ 1,966,098
.176,705

1,973,086

DETAILS OF WRITE-INS

3301.
3302.
3303.
3398.
3399.

Sum. of remaining write-ins for Line 33 from overflow page.
Totals (Lines 3301 thru 3303 plus 3398) (LiNe 33).....cccurrirniiniiniiicinies

....168,696

PART 2 - DIRECT PREMIUMS WRITTEN

Current
Quarter

Current
Year to Date

Pri

3
jor Year

Year to Date

. Farmowners multlple peril...
. Homeowners multiple peril
. Commercial multiple peril
. Mortgage guaranty..........oeoeveverrerinens
. Ocean marine
. Inland marine
. Financial guaranty...........cccueneurernnenincinns
. Medical malpractice-occurrence................
. Medical malpractice-claims made..
. Earthquake
. Group accident and health..........c.cccceveene
. Credit accident and health..
. Other accident and health..............cccc.......
. Workers' compensation............cc.cuereereeenes
. Other liability-occurrence
. Other liability-claims made...........ccccccovvenee
. Products liability-occurrence..............c......
. Products liability-claims made....

. Auto physical damage........
. Aircraft (all perils)....
. Fidelity............

. Burglary and theft....
. Boiler and machinery..

19.2 Private passenger auto liability..
19.4 Commercial auto liability....

. Reinsurance-nonproportional assumed property.. .
. Reinsurance-nonproportional assumed liability............ccoeevrireenereernennes
. Reinsurance-nonproportional assumed financial lines...........c.ccccovenivneenee
. Aggregate write-ins for other lines of business
. Totals

...3,329,570

..2,137,810
..1,912,197
..2,277,895

3301.
3302.
3303.
3398.
3399.

Sum. of remaining write-ins for Line 33 from overflow page.
Totals (Lines 3301 thru 3303 plus 3398) (LiNe 33).....cccerirniniinciicinies

18
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2002 2002 Case Loss and Case Loss and LAE Total Q.S. Case Loss and LAE | IBNR Loss and LAE | Total Loss and LAE
Prior Year-End Prior Year-End Year-End Loss and Loss and LAE Loss and LAE Total 2002 LAE Reserves on Reserves on Claims Q.S. Date Loss and LAE Reserves Developed | Reserves Developed | Reserves Developed
Years in Which Known Case IBNR LAE Reserves Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Reserves (Savings)/Deficiency | (Savings)/Deficiency | (Savings)/Deficiency
Losses Loss and LAE Loss and LAE (@ Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (b) (Cols. 4+7 (Cols.5+8+9 (c)
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 1999 + Prior | oo, 0 | s 0 | s 0 | s 0 [ o 0 [ 0 | s 0 [ 0 [ |, 0 | i 0 s 0 [, 0
2.2000 | 0 | s 0 | s 0 | s 0 [ o 0 [ 0 | s 0 [ 0 [0 |, 0 | i 0 s 0 [, 0
3. Subtotals
2000 + Prior [ oo 0 | s 0 | s 0 | s 0 [ o 0 [ 0 | s 0 [ 0 [ |, 0 | i 0 s 0 [, 0
4. 2001 | 0 | s 0 | s 0 | s 0 [ o 0 [ 0 | s 0 [ 0 [ |, 0 | i 0 s 0 [, 0
5. Subtotals
2001 +Prior [ oo 0 | s 0 | s 0 | s 0 [ o 0 [ 0 | s 0 [ 0 [ |, 0 | i 0 s 0 [, 0
6. 2002 | XXX [ LSS S IR LSS SR IR XXX orrrrires | oo 0 [, OB N K T 0 [ |, 0 |, XXX erwwrernnee [ LSS SN P XXXerieorens
N 9 n
7.Totals | [ I [ I (R I 0 [ [V [l I t_ ........................... (O IO R [FTOO [ IR (VI [V 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .......cccccocvvinnenee. 0
Lo, 0.0 %]2. .oovrrvrrrnnn 0.0 %][3. oo 0.0 %

(@) Should equal prior year-end Annual Statement; Page 3, Col. 1, Lines 1 + 3.
(b) Should equal Q.S. Page 3, Col.1, Lines 1 and 3.
(c) Should also equal Cols. 6 + 10 less Col. 3 for Lines 1 through 5 only.

Col. 13, Line 7

Line 8

Ao 0.0 %




saenen asarmacn 1, 2020 GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

RESPONSE
1. Will the SVO Compliance Certification be filed with this statement? YES
2. Will the Trusteed Surplus Statement be filed with the State of Domicile and the NAIC with this statement? NO
3. Will Supplement A to Schedule T (Medical Malpractice Supplement) be filed with this statement? NO

EXPLANATIONS:

BAR CODE:

*26832200249000001*
*26832200245000001*

20
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Overflow Page
NONE

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

Sch. BA-Part 1
NONE

Sch. BA-Part 2
NONE

21, EO1, EOZ2, EO3
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StalememasofMarch31,20020flheGREAT AMERICAN ALLIANCE INSURANCE COMPAN\
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarte!
3 2 5

1 2 6 7 8 9
CUsIP Date Number of Paid for Accrued NAIC
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends | Designation (a)
Bonds - U.S. Government
912827-4V-1.......... U.S. TREASURY NOTES 4.75 11-15-08........ccccsevermrmrerrnncrirsersnersserssssesisirnssins | e 01/18/2002...... MCDONALD & CO...oovvrrrirceicrirereseeseesissessssssssssssessssssssessssesssesssens Lo,
912827-5G-3......... U.S. TREASURY NOTES 5.50 5-15-09.......0ituveirininiserissnississsnssseresssessssnnsseens e 02/11/2002...... BEAR STEARNS & CO. INC.....ctiviririiiiniiisenissssesessssresssessensssnesssess Lo,
0399999. [ Total - BONAS - U.S. GOVEIMMENL.... ...ttt ssisss sttt sebs s 4eieksseeseesseesssesseeb e s sEhE b E bR bbb bbbt snssnssnsnnsnnsennsennsssnsnnsnnnnens | wonnsssnssnssnsensesns DAO 382 | cvaresersserssnnsnnsenssD00,000 | viiiiiiiiiiniiiniiinnnn 5,612 |, XXX.......
6099997. [Total - Bonds - Part 3 . .
6099999. | Total - Bonds

Common Stocks - Industrial and Miscellaneous
United States
170032-11-4.......... CHIQUITA BRANDS INTERNATIONAL WT......cvievciiereiienesienessenisisseniees | enead 03/19/2002...... EXCHANGE.........ccoiiiiiieiesesses e ssssesesssienssssnens | cvssesessssesessssenns 2,929.000
170032-80-9.......... CHIQUITA BRANDS INTERNATIONAL.........covorierireieresieresiereesreieienieiies | 03/19/2002...... EXCHANGE.. .175.000
UNIEEA STAIES......v.cvoveveveeet ettt es ettt essen e s st esetensesseessebeneessens
6899999. | Total - Common Stocks - Industrial & Miscellaneous
7099997. | Total - Common Stocks - Part 3...............ccuue....
7099999. | Total - Common Stocks...................
7199999. | Total - Preferred and Common Stocks.......
7299999. | Total - Bonds, Preferred and Common Stocks..............cccccccuuenne..
(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues

16,831
.......... 520013




StalememasofMarch31,20020flheGREAT AMERICAN ALLIANCE INSURANCE COMPAN\
SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarte
2 5 8 9 10 I 2

1 2 3 6 7 13 14 15 16 17
Increase
Book/Adjusted (Decrease) Foreign Interest Dividends
Number of Carrying Increase by Foreign | Exchange Realized Total on Bonds on Stocks NAIC
CUSIP Disposal Shares of Value At (Decrease) | Exchange | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Received  [Designation
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Disposal Date [y Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@
Bonds - U.S. Government
912827-X8-0.... [U.S. TREASURY NOTES 6.875 5-15-06............. 01/18/2002 MCDONALD & CO 127,309 115,000 |......... 115,557 |.......... 115,409
912827-3Z-3.... [U.S. TREASURY NOTES 5.50 2-28-03 01/18/2002f MCDONALD & CO ...103,656 ...100,000 {..........101,367 {. .100,421
0399999. | Total - Bonds - U.S. Government...... 230,965 215,000 |......... 216,924 |.......... 215,830
Bonds - Special Revenue and Special Assessment
New Jersey
646139-AK-1.... [N J TURNPIKE AUTH SR E 5.875 1-1-08........... [01/01/2002[ SINKING FUND PAYMENT......ccoccmmmrrnnns [evmmmreemseremsseesense | evnsereeeans 10,000 ... 10,000 ... 10,000 [...cccoe.
New Jersey.... .10,000 ..10,000 ..10,000 |.
United States......ooviiiiiiiiicisisisns .10,000 ..10,000 ..10,000 |.
3199999. | Total - Bonds - Special REVENUE & ASSESSMENT.........cuiiuieiereererisissieseeseessrsrs s sse e sensesssss e ssssessnsensssissssesssssenenssssnees | aeesseeseans 10,000 |............ 10,000 |............ 10,000 [...........
Bonds - Industrial and Miscellaneous
United States
370425-QT-0... [GMAC 6.00 2-1-02 NC [02/01/2002] REDEEMED........covoosrrecsmereseressseressneee |evmseeessserssssseesnse | coeeeeenns 500,000 |......... 500,000 |......... 501,985 | ... 500,000 [..cceeeeee(53) [0 [0 0 o 0
United States ...500,000 ...500,000 {..........501,985 .500,000 .0
4599999. [ Total - Bonds - Industrial & MISCEIIANEOUS..........iiuuiiesiieiiiiiiisiisisni et ...500,000 ....500,000 .501,985 .500,000 0
6099997. [ Total - Bonds - Part4.........ccooccvevneninnes ...740,965 ....125,000 .728,909 |. .725,830 15,134
6099999, [ TOMAI - BONMMAS. ...tttk 740,965 725,000 728,909 ... 725830 |9 |0 o0 00005134 15,134

Common Stocks - Industrial and Miscellaneous
United States

S04

170032-10-6.... | CHIQUITA BRANDS INTERNATIONAL, INC...... |03/19/2002] EXCHANGE..............ccccovevrereerererererearee | e 24,649.000 |...........06,853 [oovroiovrviriaria | 502,223 [
[V S T oo I - T IS OO S 502,223 |..........17,008 |.........448 |..........0 |..........0 ]......630 |.......630 [.......0 [creececo......0 ]..... XXX...

6899999. | Total - Common Stocks - Industrial & Miscellaneous.. 502,223 |.........17,008 |........448 |...........0 |..........0 ].........630 |..........630 [...ecoeco........0 [0 ] XXX...
7099997. | Total - Common Stocks - Part 4........................... 502,223 |.........17,008 |........448 |...........0 |..........0 ].......630 |.............B630 f..coecoeo.......0 [0 ] XXX...
7099999. [ Total - COMMON STOCKS..........vecveivieerieiieieveieieesee et ssenseienenseiensenssensessssenessnensensnsenensnsensensnensessnsenserensesees | eeereernreer 0,898 | everise XXX iriares i 502,223 |..........17,008 |........448 |...........0 |..........0 ]......630 |.......630 [.......0 [ceeceo......0 ]..... XXX...
7199999. [ Total - Preferred and ComMON SLOCKS.............cveveviverereieierierieseesesieriessienseresenserenensessnsensesseensesnsensesssensesnseseress | weereerereend0,893 | everese XXX vviares i 502,223 |..........17,008 |.........448 |...........0 |..........0 ]......630 |.......630 [......0 [iceee.....0 ]..... XXX...
7299999. | Total - Bonds, Preferred and COMMON SEOCKS...........c.ccccvicveiierisieiirereseieseecessereesnensssensensssesensssensessssessessssensessniers | coreereee 190,818 | itk XXX [ i 1,231,132 |.......742838 |........374 |.........0 |........0 [...15764 |.....15764 |.....18967 |..........0 [... XXX...

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ 0.
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Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

EO6, EO7
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 Book Balance at End of Each 8
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 5 6 7
of Received During|  at Current
Depository Interest [ Current Quarter | Statement Date | First Month | Second Month| Third Month | *
Open Depositories
The Bank of New YOrK.........cccouvivriniiiniiiniiniinens New York, New YOrk........cccccovvcvrvriennen. 600 |27 s 0 [ 537 | . 250,491 |....cccoveene. 513 ...
The Provident Bank .. Cincinnati, Ohio . . . .0 . R 30,182 [
0199999. Total OpEN DEPOSILONES. .....cvrerrerrrirsieeeseeseresrsssessesee e ers e eeas 280,673
0399999. Total Cash 0N DEPOSIL. ..ot 280,673
0599999, TOAl CASN. ....ev.vviirierisii et 280,673

EO8
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Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Overflow Page
NONE

SUPA1, SUPA2, SUPA3, SUPA4, SUPAS5, SUPA
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Overflow Page for Write-Ins
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