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ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
Lo BONAS ..ottt | areeaeens 2,013,008,335 | .coierieieirireriinienns 0 | 2,013,008,335 |.....co... 1,821,216,788
2. Stocks
2.1 Preferred StOCKS. ..ottt enenies [ eeesineieins 13,810,390 | ..ovvereirieiiirnieiend (N 13,810,390 |..cccovvrvirenne 23,606,071
2.2 COMMON SEOCKS......uvuieiercireireiieiseeisiseiseiserseesssssseseeseeensessssssssssssesensessssinsiennes | consensines 1,231,541,577 | oo 0 | 1,231,541,577 | .coveenee 1,179,379,958
3. Mortgage loans on real estate:
31 FISEIENS .ot [ e 56,573,717 | covveriieriiennnd 0 e 56,573,717 | ..o 63,737,210
3.2 Other than firSt IENS..........ocvieiiinnssersrrsssensnsnens [ o (O N (O N 0 o 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......ouieuiinriiiiiiiissississie s | s 13,350,784 | ..ovvvvinrierieriniiene (U R 13,350,784 |....ccovnen. 13,704,888
4.2 Properties held for the production of income (less $
ENCUMDIANCES).....voereeeeireiseieriseseise et bssssinenenins | eesesensineens 39,927,055 | .o (V1 39,927,055 |..ovirienen. 34,940,072
4.3  Properties held for sale (less $.......... 0 NCUMDBIANCES).....cveecvririnrinereneiieiiens | vt 0 [ 0 [ 0 [ 0
5. Cash ($.....(25,354,200)) and short-term investments ($.....68,759,500).......ccccccevmvmines [ coverrerreenenns 43,405,300 | .o 0 | 43,405,300 |..coooiinne 111,680,893
6. Other iNVESIEH @SSELS........coeviriiiiessrsssrisssssssnsnsnsnsennes [ e 40,105,217 | .cooviveierierienincined (U R 40,105,217 |..coccvven. 40,323,225
7. Receivable for SECUMEIES...........vviiieiiiiirsrs e [ e 20,715,876 | .ovovvivrinriiriniiens (U R 20,715,876 |..cccvvvriiriis 142,993
8. Aggregate write-inS for iNVESIEA ASSELS.......covevrrieriiriieireieieinessieiseesesesssnsiseieiens | e 0 [ 0 [ 0 [ 0
9. Subtotals, cash and invested assets (LINES 110 8).......cocuerevrenenenineneininininenecnens | cereeineens 3,472,438,253 | ..o 0 [ 3,472,438,253 |.......... 3,288,732,098
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of COlECtoN..........ccovvvvinecniveiniies [ vevreireineens 321,098,822 |..cooviiriine 25,530,130 | .covireenee 295,568,692 |.....ccco..... 236,929,710
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled premiums).........ccccovvveee [ eoviriircenenns 58,543,270 |..ooovrrirernnnns 676,022 |....cccoonennee 57,867,248 ..o 49,720,369
10.3 Accrued retroSpective PremMiUMS.........c..ceceeeeerersersnssnsinseeessssesssssssssessssssnesnsins | eressessnssnsene 7,882,483 |.ccoirieiiins 788,248 (..o 7,094,235 | 9,546,653
11.  Funds held by or deposited with reinsured COMPANIES..........cccovvvnrinrinrririneisineiinies | e 15344 | o 15344 | 0 [ 135,052
12.  Bills receivable, taken for Premiums............cviininisssssssssees | s 0 o 0 [ 0 o 0
13. Amounts receivable under high deductible pOliCIES..........ccooriirirriniiniiniiniiniiciiies | e (O N (O N 0 o 0
14. Reinsurance recoverables on loss and loss adjustment expense payments.........ccccceee | covernenines 152,321,785 | ..o 0 [ 152,321,785 |.............. 141,296,060
15. Federal and foreign income tax recoverable and interest thereon
(including $.....76,104,153 net deferred tax @SSet) - ......c.cuenrermenrneneneeisinsininenes | e 214,302,084 | ...ccoovninne 125,543,282 |..ccocovvcnne. 88,758,802 |....ccoovrrrne 96,188,680
16. Guaranty funds receivable 0r 0N dEPOSIL...........cvirieeeririnininieiesrsessseenrieis | e 0 [ 0 [ 0 [ 0
17. Electronic data processing equipment and SOftWAIE...........ccovuuireereeerninmninensisiiniines | ereenesnsineens 4,239,856 [ .cooiiiiiiineieiennd (VN O 4,239,856 |..cocoviriiiinne 5,820,065
18. Interest, dividends and real estate income due and accrued............coocvvvvecneicnnins [ rerniiiniis 31,570,562 |..covvrreiiriiis 306,835 |..ccviiniinnee 31,263,727 |..covvvrenen. 32,027,333
19. Net adjustments in assets and liabilities due to foreign exchange rates.........ccoeevvvines [ revevensininininiienns 0 [ 0 [ 0 [ 0
20. Receivable from parent, subsidiaries and affiliates...........ccocveuerrnineneneinniineineies [ 8,443,211 |.oviirin. 4,650,647 |..ooviriiennne 3,792,564 | ..o 105,509,134
21, Amounts due from/to protected CellS...........uuurrrrmininiineiienienineeseeesnsseees | e 0 [ 0 [ 0 [ 0
22.  Equities and deposits in pools and assoCiations.............covcveeeenenenenevesninsinsineens | eeverienennennd8,058,759 | i 74,364 | 47,984,395 (..o 44,910,152
23. Amounts receivable relating to uninsured accident and health plans...........ccccoccvvinc [ e [, 0 [ 0 [ 0
24.  Other assets NONAAMILEM...........cocevrverinriniiniiriieisnisrssssiesessessessesseinssninne | e 10,557,483 [, 10,557,483 | ..coovvieriieriniiens 0 o 0
25. Aggregate write-ins for other than invested aSSets..........cocuevvnnenenecnsinininiineineens | eeeneeenennnn80,178,414 | e 21,710,408 |....ccooonee. 38,468,006 |.....ccco.c... 34,226,195
26. Total assets excluding protected cell assets (Lines 9 through 25)........ccccoveonveivnvnines | c00e4,389,650,324 | ... 189,852,762 | .......... 4,199,797,563 | ........... 4,045,041,500
27, Protected Cell BSSELS.......cvviiiieiieinsnesnnsnensssssssnsssssssnnns | s 0 o 0 [ 0 o 0
28. TOTALS (LINES 26 @Nd 27).....covrmiriireireireiiresseinsiseiseessssessssissiseesessssssssssssssssssessssesinses | oevnsines 4,389,650,324 | .............. 189,852,762 | .......... 4,199,797,563 | ........... 4,045,041,500
DETAILS OF WRITE-INS
080L. ot | e 0 | 0 | 0 e 0
0802, .o | e 0 | 0 | 0 e 0
0803, .| e s 0 | 0 | 0 e 0
0898. Summary of remaining write-ins for Line 8 from overflow page.........ccovvecvenevnininiine | evvrnrnenennieineinnenen0 e 0 [ 0 [ 0
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 8DOVE)........cvrririeniiiensiininininiiiinens | e 0 [ 0 [ 0 [ 0
2501. Losses paid, NOt ChArged........cocueveieieieeiieiinineiseiseseessiseissieiesessssssssssseisnienns | arssineineinens 33,508,747 |..ocviviernen 1,400,000 |...cccocrerne 32,108,747 | ..o 31,208,496
2502. Other assets and reCeIVADIES............ccocviiiniiniieieeseeesesrssssssnsniens | s 26,669,667 ... 20,310,408 |...cccoovvriene 6,359,259 |..ocvrivrienene 3,017,699
2503, e | e 0 | 0 | 0 e 0
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoemniinenecnees | eneneiieieininesenenns 0 [ 0 [ 0 [ 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @hOVE)........cvvvrrienieniinirieisrisiniisiinees | cvensissiseiens 60,178,414 ... 21,710,408 |......cccoonns 38,468,006 |......ccccoonees 34,226,195
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LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accident year $.....287,223,805).........cccuuriuriueerriiniineinsieessesissiseise et | s 1,736,204,300 | .ccoverrrrriniiniins 1,723,659,360
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........wueercurrrrrerniinieneieierseesssisissesesessssssissessenenies | rereesesssessessensseean 12,446,362 | ..oveoeireieriieineiei 8,144,057
3. LOSS QAJUSIMENE EXPENSES. ...t [ e 338,476,932 ..o 351,323,670
4. Commissions payable, contingent commissions and other Similar ChArgES..........cc.oouieieineininnsennnne [ e 2279546 | .o 10,255,910
5. Other expenses (excluding taxes, liCENSES aNnd fEES).........cccuriniiiiiiiisrssnnsnsnssnens [ e 33,120,871 | .o 35,732,903
6. Taxes, licenses and fees (excluding federal and foreign income taxes).... 12,859,320 15,797,530
7. Federal and foreign income taxes (including $.......... 0 on realized capital gains (losses) (including
S 0 net deferred tax ADIlIY)..........coe ettt | et 0 [ 0
8. Borrowed money §.......... 0 and interest thereon $.......... 01ttt enennnenns | st 0 [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....444,078,655 and including
warranty reserves of $.......... 0) ettt bbbttt | s 775,110,133 | oo 770,908,317
10, AQVANCE PIEMIUML . ceuivuierieieiteeseeseesessees st seb e s bbb bbb bbb bbbkttt bbbt nntenienens | eesessessnssses bbbt neens 0 [ 0
11.  Dividends declared and unpaid:
11,1 SEOCKNOIAETS. ... | a0 [ 0
11,2 PONCYROIAEIS. ..ottt ettt senennnennnness | et 0 [ 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cvurieiuriueeeenirneineineieesesssssss e | ceieesssssssessseseeans 214,380,003 | ..o 146,597,283
13. Funds held by company Under reiNSUFANCE trEALES. .......c..cvuruiuiurereieriniiseiseieieessiessssise s isessessssssissssssssnesinsss | eeeeeeenesisssnssssiseseenas 41,151,750 [ .o 27,832,969
14. Amounts withheld or retained by company for aCCOUNt OF OtEIS. ... | e 7,123,555 | .o 16,474,048
15.  Remittances and items N0t AlIOCALEM...........c.oiuuiviiiiii s [ e 30,401,301 | ..o 33,154,289
16, Provision fOr FBINSUIANCE. ...t [ oresesiessnsssnes 30,333,153 | ..o 30,333,153
17.  Net adjustments in assets and liabilities due to foreign exchange ratesS.........ccvirirencieinininesereessseseeneinsinees | e 25,902,000 | ..overereirniriineieenens 11,514,000
18, Drafts QUESTANAING........cecuierceireiieiiciscie ettt enb s nsnnnienns [ ereresiesinsi e 880,416 | ..ccoirireeeieine 906,967
19.  Payable to parent, subsidiaries and affiliates..........c.cocreirinininincirneesseseessssnessessssssneens | e 20,959,153 | 7,542,727
20.  Payable fOr SECUMEES. .......vuivreriieirriieireieie ettt entessssssssssssssesesnsnnnnenens | eesvssnssnessennsnnsnennens 1,920,485 i 14,758,597
21.  Liability for amounts held under uninsured accident and health plans..............cocveeininnencnnnessnnesens | eonensiesnsisesessieen0 [ 0
22. Capital notes $......... 0 and interest thereon $.......... 01ttt | et 0 [ 0
23. Aggregate Write-inS fOr NADIILES. .........cc.rcererriiiriieircie et stesisniennnenenins | et (181,303,632) |..covieirirrririniinns (220,553,076)
24.  Total liabilities excluding protected cell liabilities (LIneS 1 through 23).........c.cceinineneineinininsnenensrsissnsneessinsnnins | e 3,108,251,646 | ..oooviiiiiniinns 2,984,382,704
25, Protected Cell IADIMLES..........ccoivriiriieiicici s | s 0 e 0
26.  Total liabilities (LINES 24 @NM 25).......ceuririeriiriieieisiniineiseieee sttt sssssssssssssssessenesnsinnneens | et 3,108,251,646 | ..coooiiiiiiiiiins 2,984,382,704
27.  Aggregate write-ins for Special SUTPIUS fUNS.........c.ovurieriiiiriiiene ettt ssnsssninnnininns | ceieessessessssiesee 124,239,491 | .o 124,239,491
28, COMMON CAPILAI STOCK. .....vucvucereeriiiicieict ettt bbbttt nneniens | seinesesesssissi e nenaees 15,440,600 | ..oorvvrinerreiniieenens 15,440,600
29.  Preferred CAPItAl SLOCK..........ocivriiiiicireieieiseie ittt bbbttt nnnnnins | st 0 [ 0
30.  Aggregate write-ins for other than special SUMPIUS fUNGS..........c.ocuiuiriinee e | s 0 [ 0
3L SUMPIUS NOES.....ceuceuerirciriieisetste ettt bbb bbb bbb bbbttt nsnenenents | oesiesbesbnss bbbt 0 [ 0
32, Gross paid in and CONLrDUEA SUMPIUS..........cuvuririeiieireieiieiiesisie ettt entssissineneniens | ceeeeesessesssssesnean 898,716,395 | ..cvrvrrriniiriieieinas 898,716,395
33.  Unassigned funds (surplus) 53,149,431 22,262,311
34. Less treasury stock, at cost:
341 ... 0.000 shares common (value included in Line 28 §.......... L0 OO OOT TP VP R DUOTOOUO TR 0 | 0
342 ... 0.000 shares preferred (value included in Line 29 §.......... [0 OO O OSSOV OV VOO OO POO PP POy PP PO PO PP PPPOPPOOON 0 o 0
35.  Surplus as regards policyholders (LINeS 27 10 33, 18SS 34)........curiureereimrniniiniineineieseississisesesesssssssisssssesessessesnsnsneeness | enseieisnsssnssenes 1,091,545917 | .o 1,060,658,796
308, TOTALS ..ottt bbbttt [ e 4,199,797,563 | ..ovvierriiieiinns 4,045,041,500
DETAILS OF WRITE-INS
2301. Accounts payable and Other TADIIHES.............ccruririiriiee bbbt
2302.  Retroactive reiNSUFANCE CRURM...........cu ittt
2303, AR 18RS E RS R
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BN0VE)...........ooooceeccccersssssscccensssssssesesssssssssseessssssssssesssssssssssssssss | oeeessssssssessssssees (181,303,632) | ...ooovvvvescsiccenis (220,553,076)
2701, RetrOACtivVe rEINSUTANCE GAIN.......cuiuuerrrerreieeieisesseessisstseesesses s bbbttt bbbttt sntesinsinniens | eeeresiessnssssinsseeenes 124,239,491 | .o 124,239,491
2702, bR bbbttt | e s 0 e 0
2703, bbbttt | e s 0 e 0
2798. Summary of remaining write-ins for Line 27 from OVErfloW PAJE.........ovurieriuereiiniineineieieississieiseiessesssississessssnssnnins | e 0 [ 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 BDOVE). .......iuieieieiiiniisiisiissisersenisis st ssssssssnsnssnsssesssssnsnsies | aeensrsnssssesssesenenes 124,239,491 | .o 124,239,491
B00L. bRttt | e s 0 e 0
3002, bbbttt | e 0 e 0
3003, R bbbttt ettt | e 0 e 0
3098. Summary of remaining write-ins for Line 30 from OVEIflOW PAJE.........ourieiureiiiniineineieiesstssieiseie s | eeerrsesinsinse s 0 [ 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 BDOVE). .....c.iuiuiereniiniisiissessisersniessseiseseesensnisnessesessnsnsnessssssssrnnsenins | oerisssasssssssssssesssnssssssssesssssessns 0 [ 0
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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............. (ritten $.....318,236,988)..........ccuumrurrimiririnieesen e | e 280,717,288 | ...cocveene. 218,268,003 |....cocveene. 461,626,768
1.2 Assumed........ (WIEEN $.....776,437,233)....ccvvuvircrirresesieisessessse s 720,813,088 |....cccceene. 639,906,366 | .......... 1,425,720,868
1.3 Ceded............ (Written $.....490,915,915)......ccurmmmerirrererieesessesss s 404,698,795 |.....cccoon. 346,907,655 |....ccoeene. 806,651,114
1ANet. .. (ritten $.....603,758,307)......cccurvmmrririmirierierseesieniessiess s | e 596,831,581 | ...cvcvenne. 511,266,714 |.......... 1,080,696,522
DEDUCTIONS:
2. Losses incurred (current accident year $.....375,274,833):
2L DITBCL. vttt 170,456,934 |............. 108,822,657 |........c.... 287,870,318
2.2 Assumed... ..456,774,943 .370,897,756 1,065,022,346
..266,622,122 .180,303,205 | .. ...646,946,539
............. 705,946,125
3. LOSS EXPENSES INCUITEM.......ceuiveririiiiiereierieisseisiei et ssesssssssssssesssssssesssssssssessessesssssssssessessessessnsnesnness | aevnevneenennn 19,133,318 | iiiii000..66,942,223 | o 173,835,520
4. Other underwriting EXPENSES INCUITEM...........oveiuiureieiiiniireieieiesesissi et sessessessssssssssssessesesssssnsssnsnsnieiess | oo 211,576,249 | ... 193,344,467 | ... 405,618,127
5. Aggregate write-ins for underwriting deduUCHIONS...........c.ccueiinieneinrineeieisensiseeieeessissisenesesssssssssssssesssssssssnsnsneness a0 | [, 0
6. Total underwriting deductions (LINES 2 through 5)..........ccceuurininiineineineininensineisene s |eonnennenn.047,319,322 1.............559,703,897 |.......... 1,285,399,772
7. Netincome Of ProteCted CEIIS.........uureeririiinireireie it ssiesessssessssssssssssssssesnsnsensnnniess | evseensesssssinsecenn0 |0 [, 0
8. Net underwriting gain (10ss) (Line 1 MiNUS LiNe 6 + LINE 7)......ccveurrrininiireireirsinineinsineiseessssssssssissesessssssssnsseneiess | eeeenennenen(50,487,741) |..............(48,437,183) |............ (204,703,250)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM. ..ot [ eeneeniinnes 74,498,822 |....ccoovnene. 70,396,402 |............. 165,954,901
10. Net realized capital GAINS (IOSSES).......cuuirrrierereireiieiinsieieee s ssie et sentesb s ssssnsnenennnes [arsseseeneens (34,958,296) |....cocveenes (14,644,922) |...covveenes (27,330,053)
11. Net investment gain (10SS) (LINES 9 + L10)......ccuuruurrrirniireineireiseisssissieesessessessssisssseesessessssssssssssessssesssssssssssssssssesnsnsine | ereeesssnsenns 39,540,526 |....cccovuenee 55,751,480 |....cconenn. 138,624,848
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....15,531 amount charged off $.....3,033,533)... (3,018,002) ..(2,483,494) | . ..(5,085,065)
13. Finance and service charges not included in PremMiUMS..........couiiereicinninsineiseie st sssssesesesesnsneee [ eeeneseeessnnes 2,307,155 2,346,428 |..ccovviiirin 4,477,935
14. Aggregate write-ins for MiSCEllANEOUS INCOME.........c.cuuriiriiiieieieiieessisisee et sssse s ssessseesensesssssssiesssssnense | eroeessnisnenns (2,333,917) [ 20,624,531 ..o 19,320,169
15. Total other income (LINES 12 throUG 14).........cuniuiririiriineireieisesisieise st sssssesssssssssesnenienss | eroeeisnianinns (3,044,765) [..ccoovvnnenns 20,487,465 |.....cccooo. 18,713,039
16. Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15)......cccceee [eviereeen. (13,991,980) |..cocvrrerneen 27,801,762 |....cccouee. (47,365,363)
17. Dividends t0 POIICYNOIAETS.........cureuuiiiiiicieieieiieti ittt snnnnenins [ aeenerennnsnnes 1,153,589 [ ... 692,427 |, 1,149,685
18. Net income after dividends to policyholders but before federal and foreign income taxes (Line 16 minus Line 17)....c.cc...  [.overeeneen. (15,145,569) | ...ocvrrernen 27,109,335 |...cccoeeneen. (48,515,048)
19. Federal and foreign iNCOME taXES INCUITEM. ...ttt n bbb ssnsstesisnnnnens | erieessnsninns 10,206,838 |...cccovrnnenas 9,064,000 | ..o (6,803,008)
20. Netincome (Line 18 minus Line 19) (10 LiNE 22)......c.ccruuriuniuriureirniiniineineieissssssississinesesssssssssssessesessssssssssnesnesiessesss | avssnsiieenns (25,352,407) |..covvneenee. 18,045,335 |.....cccco.ee. (41,712,040)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 PrevioUS YA ........cccueurerirniereereeerssesnsinsiseesesesssssssssssssesssssesnninnss | ceseeseees 1,060,658,796 | .......... 1,181,691,925 |.......... 1,181,691,925
GAINS AND (LOSSES) IN SURPLUS
22. Netincome (from Line 20).............. ..(25,352,407) |. .18,045,335 |.. ....(41,712,040)
23. Net unrealized capital GaNS OF I0SSES.........vuuiiiureriiiniineieiei sttt seisnesnnins | ressessessanes 47,406,240 |...ccocoeenee (34,818,118) |..ccvvvreenne (99,592,496)
24. Change in net unrealized foreign exchange capital gain (I0SS).......c.ccevriuriiriueierniiniineneieeeessisessisesessssesssssenieenns | aseinsiieenns (14,388,000) | ..ovvneerrereenes (966,000) | .overerernen (5,034,000)
25. Change in net deferred INCOME tAXES. ..ottt nesennns | ressessessnnes 15,379,671 |.ccovrvrrnen. 64,008,544 |......cceeene. 42,938,003
26. Change in NONAAMILIEA @SSELS.......uuruiuieriereereeseiseetseietee bbbt bbb bbb bbb 7,841,617 |.covireene (66,516,194) |...ccvvveenee (19,304,448)
27. Change in Provision fOr FEINSUFANCE. .........cuiureririiriiniineie ettt sss s sesenenenss | aeesbssinsseses st (O TR (O I 3,637,500
28. Change in surplus notes
29. Surplus (contributed to) withdrawn from protected cells
30. Cumulative effect of changes in aCCOUNtING PHINCIPIES.........cviiiriiiieieiiise ettt
31. Capital changes:
31T PAIA M.
31.2 Transferred from SUrplUS (SEOCK DIVIAENG).........c.vurerririiriiiiriicieie st
31.3 TrANSTEITEA t0 SUPIUS. .....cvuieucerciriieiscice ettt
32. Surplus adjustments:
32,1 PAIA M.
32.2 Transferred to capital (StOCK DIVIAEN).........cc. vttt

32.3 Transferred from CaPItal.........ccocerriieriireereciees et | o0 | 0
33. Net remittances from or (t0) HOME OffiCe........cocuiuriiiiniireireieieiieenese s ssssssississssessssssssssnseienes | aevnsnensnssissnsinsneeeQ [ e (O TR 0
34. Dividends to stockholders .(45,000,000) |.. (60,000,000)
35. Change iN trEASUNY STOCK.........oiueeeireirriieireireireieis sttt nsesssssessssissssensessessnssssssesneniessnnins | avvnsnenssnssissinsinenneensQ [ e (O TR 0
36. Aggregate write-ins for gains and l0SSES iN SUIPIUS.........ccevueveeiniineiniineiessesineiseiseieesssssssssssesesesssnsssssnsssenseseniens | aressssensssneneeed [ . 124135 | oo 124,135
37. Change in surplus as regards policyholders (Lines 22 through 36) ..30,887,121 |...coceennes (82,725,877) |..covvnee. (121,033,129)
38. Surplus as regards policyholders, as of statement date (LINeS 21 PIUS 37)......cocueeremrnineinerrerneinrnsneneieisssssssneinens | ceveeneens 1,091,545,917 |......... 1,098,966,048 |.......... 1,060,658,796
0501, oottt |0 [, 0
0502, oottt |0 [, 0
0503, oottt | a0 [, 0
0598. Summary of remaining write-ins for Line 5 from overflow Page..........ccouvrenernninineneneiesninesssesesssssssnssiens | o0 |, 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LiNE 5 BDOVE). ... iuuriiiiieiiiieiieieisiissiseisei s | arsisssssssssssssssnesnessens [ R [ 0
1401. RetrOacCtive r@INSUIANCE GAIN.......c..euurureeeeererseeseessseeseesessessessssbsss bbbttt b st nbesb e essnentesinsinenies [ eeesssseessesessesssssnnes (1 I 20,630,237 |..coovvrvrenee 20,730,737
1402. MiISCEIIANEOUS EXPENSE. ....cuvreivrieriireisetseessiesiseise bbbttt bbbt snentesissinenennnnnse | revesssssnnes (2,333,917) [ covrrerriiis (5,705) | coverrrrrenne (1,410,569)
TA03. oo [ s (I 0 o, 0
1498. Summary of remaining write-ins for Line 14 from OVErflow PAgE..........cocueuriiiniineineieiensinsise e [ e sesssseees (O TR (O TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiNe 14 @DOVE). ......cuuireririsiiriisisssisssssesssesssssssssesssnsssssesensssensssssssnenssesenes | eveseessseeens (2,333,917) | oo 20,624,531 |..covinenne. 19,320,169
3601. REtroactive reiNSUFANCE JAIN........c.eereerieeceeeeiseeeiesississisesses s sessssssssesssessssestsssssssessssssssesssssnsssssessssesnsnssnessnsnsinsins | avsenesenssssssinsissinenens0 | oeneeneiienen 124,135 | o 124,135
3602. .
3603.

3698.
3699.
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CASH FLOW

Curreit Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..........cciiiiiiiiirisri st essssssnninns | s 604,401,502 | ..coovrrrinn. 1,218,820,234
2. Loss and loss adjustment expenses paid (net of salvage and SUDFOGALION).........c.ciurieeieirininiinineneiessssineseseresssssssnses | coeresnsinsineis 442,794,843 | oo 740,129,978
3. UNAerwriting EXPENSES PAIG.......cc.vurrerierierrereiseiseeissieesee s ssbe bbbttt bbbttt nenenennnenss | e 228,452,494 | ..o 401,109,824
4. Other uUnderwriting iNCOME (EXPENSES)........cuurrrrurriiieseiseeeriesssessessessesssssssss bbb stessss bbb es e stsssssbsssssesssstesssssnsnssssssenesinsines | cosmisssssessssen s 0 [ 0
5. Cash from underwriting (Line 1 minus Line 2 minuS Line 3 PIUS LN 4)........ccoeimininiineineenieinineineiseesssesssssssisesessssssssnssiesens | oesissinssessesenes (66,845,836) | ..oovvvreririiriines 77,580,432
6. NetiNVESIMENT INCOME. ..ot ssnisnnnnnennes | e 88,326,005 | ..ccoovrririrnen. 165,370,230
7. Other income (expenses):
7.1 Agents' balances Charged Off..........ciiiice ettt snsnnnnnie | e (3,018,002) | ..oovvvveeereerrens (5,085,065)
7.2 Net funds held under reiNSUrANCE trEALES..........c.uucivurireriiiiiiisess s | oo 14,251,698 | ..o 27,112,676
7.3 Net amount withheld or retained for aCCOUNt OF OLNETS. ... senesnsnine | e (9,350,494) | .ovorvrrrririirinnes 8,387,305
7.4 Aggregate write-inS for MISCElANEOUS IEMS..........ccuiiuiieiriiiirereie ettt sstess s ssnenenss | erieessrsnisnsssiees 36,866,230 | ..o (12,673,726)
7.5 Total other iNCOME (LINES 7.1 10 7.4)....c.iiiiriereireieieeeeiseiseiseie bbbt ....38,749,431 ..17,741,190
8.  Dividends to policyholders on direct business, less $.....(789,881) dividends on reinsurance assumed or ceded (net)............ccc....... ..1,153,589 .1,149,685
9. Federal and foreign income taxes (Paid) FECOVEIEM.........c.euiuiueereirrieiniiniieieieseessstsie et sssssssssssssssesessesnnsnssnene | eosssssississsssnenaas (2,854,786) (5,334,598)
10.  Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus Ling 8 pluS LiNE 9).........cccoeuriminiinienenmnininsnesensisinsnsnsneens | veveeiesseineineens 56,221,226 | .ccooviviriireines 254,207,570
CASH FROM INVESTMENTS
11.  Proceeds from investments sold, matured or repaid:
L1010 BONGS...oeuieeieieeieiete ittt bbb bbbttt enenennnnnnens | e 413,212,405 | .o, 1,005,959,076
L1120 SEOCKS. ccvuveieeeceseieise ittt bbb bbbttt enenennnne | e 28,654,844 | ..o 51,635,260
11,3 MOGAGE I0BNS......euveieieiieiceieiee ittt bbbttt eni s nenenennnnnine | e 6,249,093 | ..o 1,551,891
114 REAIBSIALE. ... | e (O N 376,440
11,5 Other INVESIEA BSSELS.......coiiiiriiiiiirirrs bbbt nsnsenienes | s 3,456,373 | .o 4,789,023
11.6 Net gains or (losses) on cash and Short-term INVESIMENLS. ... | e 16,127,713 | oo 2,800,937
11,7 MISCEIANEOUS PIOCEERUS. ....cuvrereuiercircireeieisiisessisetse ettt bbb enbesb st nnnsnnennnns | cormisssssisss et 0 [ 14,811,063
11.8 Total investment proceeds (LINES 11.1 10 11.7). ..ot sssssssssssessesssssesssssssssssssnsessesssssnsssesnsniesies | oevessnssnsineens 467,700,428 | .ooveviiinns 1,081,923,690
12.  Cost of investments acquired (long-term only):
12.1 Bonds... ..630,543,065 ..1,072,361,073
12.2 Stocks.. ....35,565,774 ...48,076,595
12,3 MOMGAGE I0BNS.......oceuirieiieiieieee bbbttt snteniesnninnnnnns | s 0 [ 1,710,608
12,4 REAIBSIALE. ... .euveeeeeiicecee ettt bbbttt | e 5,480,689 | ..o 2,234,317
12.5  Other INVESIEA BSSELS.......coiiiiiiiiirir bbbt nsnnnienes | s 3,201,488 | ..o 9,032,866
12.6  MISCEIANEOUS @PPIICALIONS. .......uvvueerierrireiriinireiseie ettt bbbttt sesenennsnninnnns | aterssiesssssissis 27,404,996 | ..o 19,584,258
12.7 Total investments acquired (LINES 12.1 10 12.6).......c.couuriuriureeriniiniiniineineensieissesssisseseisesssssessssssssseesesssssssssssssssessessessssnsinsines | cossessssssessens 702,196,013 [ ..o 1,152,999,717
13.  Net cash from investments (Line 11.8 MINUS LINE 12.7).......ccvuriuneiniiininiiniineneieieisseise et sssssssssssssssessesssssssnsnees | snsenssesesnnes (234,495,585) | cvvevreveieenes (71,076,027)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
14.  Cash provided:
14.1 Surplus notes, capital and SUFPIUS PAIT IN.........curerurrrririiriieieieireesise st essesssssssssesssnesnsnnnnss | s saees 0 [ 75,000,000
14.2 Capital notes $.......... 0 less amounts repaid $.......... 01ttt | et 0 [ s 0
14.3  Net transfers from affiliates..........ccviiiiiii | e 114,496,502 | ..oovveeieirinreni) 0
14.4 Borrowed fUNAS FECEIVEM...........cuiiiiiiiiiii s | e 0 | 0
14.5 Other CaSN PrOVIAEG. .........cuieieiieieiiisii ettt bbb bbbttt sntesissinsnennenenies | ot 3,090,054 | .o 12,329,228
14.6 Total (LINES 14.110 14.5)....oiuiiiecireieiniiiteieereie sttt nenennnnnnninns | oeressessnsieians 117,586,556 | ..ovvereerireriinnne 87,329,228
15.  Cash applied:
15.1 Dividends to StOCKNOIAEIS PAIL...........ovuiurieuriiiniieiriieieeeei sttt ssbe s enentessssinnneeinnniens | s 0 [ 60,000,000
15.2 Net transfers t0 @ffiliAtES.........cociiiii s [0 ISP 93,360,645
15.3 Borrowed funds repaid w0 | 0
15.4 Other applications.... ..7,587,790 ...27,218,493
15.5 Total (LINES 15.110 15.4)....ciuiiiureireinrineineise ettt entesissinennnseninnies | rteeeesensnsssnns 7,587,790 | .o 180,579,138
16.  Net cash from financing and miscellaneous sources (Line 14.6 MiNUS LiNE 15.5)........ccoeuriiniineineiernininsineensieeeesssssenssnienins | e 109,998,766 [ ....ccocoriiinns (93,249,909)
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17.  Net change in cash and short-term investments (Line 10, plus Line 13, plus LiNE 16).........c.coureuniurerrreninieneneiieisissnsineneiesisiinnins | eeneeseeneiiesines (68,275,593) | oovvvrrririieines 89,881,633
18.  Cash and short-term investments:
18.1 BEOINNING Of YBAI.......cuuiirierireiiiiiieireie sttt bbbttt bbbt ent s nenenennnienss | oeressnsinsineians 111,680,893 | ..ccorirvriniinne 21,799,259
18.2 End 0f period (LINE 17 PIUS LINE 18.1).......cuiueeeierieeieiiieieieietietse ettt enississiseienisnssissiseisssenisssssisssssinsnonsiesss | aeneiieissasinsinns 43,405,300 | ....ccccoovunnee. 111,680,893
DETAILS OF WRITE-INS
07.401 Retroactive reiNSUFANCE CEURM. ...ttt ettt bbbttt enesnnnnnnnes | eeeeenesiesinssnsaees 41,133,234 | .o (46,566,092)
07.402 Finance and service charges not included in PrEMIUMS..........ccuriiiniieireniniesieieiee st sesssesestsssssssssenssnsenieses | senesesesssssseneens 2,307,155 | .oorereeeiniis 4,477,935
07.403 RetrOacCtive F@INSUIANCE GAIN.......c..cvuriuurereeererserseesrsieeseeessessessssbeb et ss bbbttt bbb bbb es e ntesbss e nensnentesnsneee | oesiesssssssseses e ssesssssnesaees 0 [ 20,854,872
07.498 Summary of remaining write-ins for Line 7.4 from oVerflow PAgE. ..ot iesesssissiseisesessssssssissinsiene | oeesssssieineeenens [(CRY LN C10) I [P 8,559,559
07.499 Total (Lines 7.401 to 7.403 plus 7.498) (LINE 7.4 BD0VE).........oooocseeccccessssssccenssssssecsessssssssssssessssssssssssssssssssssssssssssssessssssssseeeees | cooseessssssssee 36,866,230 | ..o (12,673,726)
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NOTES TO FINANCIAL STATEMENTS

14.) CONTINGENCIES

D. All OtherContingencies

The Company is subject to litigation involving coverage for a substantial number of asbestos related bodily injury claims that have been asserted
against policyholders of the Company. The policyholders assert that the claims are not subject to aggregate limits of liability and that the Company
should therefore be liable for all expenses and sums the policyholders are legally obligated to pay. The Company believes its coverage defenses

are substantial and intends to continue to vigorously defend its position. Nonetheless, such claims may have a material adverse effect upon the
Company if resolved unfavorably.

17.) SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

C. The Company was not involved in any wash sale transactions during the year to date.

20.) OTHER ITEMS
C. Other Disclosures

1. The 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).
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2.1

2.2

31

3.2

51
5.2

7.1

7.2

7.3

74

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? Yes[ ] No [X]
If yes, explain:...........coc......
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? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
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? Yes[ ] No [X]
Ifyes, dateof change: s
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? Yes[X] No[ ]
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? Yes[ ] No [X]
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.
1 2 3
Name of Entity NAIC Company Code 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?........ Ohio, Delaware, Arizona

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

[ ] Nof

Yes[ ]

X] NA[ ]

No [X]
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GENERAL INTERROGATORIES (continued)

9.1

10.1

10.2

11.
12.

13.1
13.2

14.1
14.2

15.

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:...........coc..c... 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:

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[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Statement Value Statement Value
1321 B 0 S 0
13.22 LN 0 S 0
13.23 Common Stock......... S. .1,006,903,021  $... .1,040,876,729
13.24 Short-Term Investments.......... S 0 S 0
13.25 Mortgages, Loans or Real Estate S. .36,100,342  $... .32,940,332
13.26 All Other.... $.. ..20,946,400  $... .23,158,932
13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26).. S. .1,063,949,763  $... .1,096,975,993
13.28 Total Investment in Parent included in Lines 13.2110 13.26 @00VE  ......c.cccvviimiiniiniinsiiiesresssssssissiees S 0 S 0
13.29 Receivable from Parent not included in Lines 13.21 10 13.26 @DOVE..........ccouuniiniiiiiiiiiieinesseesesssnies S 547,823 .., 1,217,392
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[ ] No [X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
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] No[ ]
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.
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[ ] No [X]
15.4 If yes, give full and complete information relating thereto:
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
Central Registration Depository Name(s)

3
Address

American Money Management Corporation N/A

1 East Fourth Street, Cincinnati, Ohio 45202
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31
3.2

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.
Not applicable

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:
Not applicable

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
.......................................................... 0.0 [iiin00 o0 o0 o [0 o0 o0 o0 |0
Total v | S S XXXeirree [, (I PO (I PO 0 | (I PO 0 | (I PO 0 | 0
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SCHEDULE A - VERIFICATION
1 2

First Quarter Second Quarter Third Suarter Prior Yegr Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of Period..........c.coeenenmvnnniinecnsiiniins |everieeneiinninns 48,644,960 |....cccovrvrenee 48,321,464 |.covvivirereiriiinen0 [ 48,194,412
2. Increase (decrease) by adjuStMENL.........c.oceinieneineinereinsneseeessesneneies | e (436,584) | ..vvverririiens (411,227) |0 | i (1,650,285)
3. COStOf ACUINED. ...ttt esenssnnens | eressesinsinsi e esines [V T 5,250,000 |.coovvrninereirininenn0 e 0
4. Cost of additions to and permanent IMProVEMENLS...........cvcverenmermrninsinesecnsiies | erereireieereennes 113,087 | v 117,602 |0 | i 2,234,317
5. Total profit (I0SS) 0N SAIES.......c.curiirriiriireireieiersriseise e | ereeessis s 0 [eoeee 0 o0 | 242,956
6. Increase (decrease) by foreigh exchange adjuStment...........cocevniniincinsiiniinns [ e 0 [eoee 0 e | 0
7. AMOUNE reCeiVed ON SAIES.........ccviiiiriiniirirsriesisssnnssssssssnsenenes |t 0 s 0 o0 [ i 376,440
8. Book/adjusted carrying value at end of current Period...........cccveeeeenrninecneiiniins [ ereiieininnns 48,321,464 | 53,277,839 |[.ccvvvnrnrnenninene0 e 48,644,960
9. Total valuation alloWANCE. ............cvvrimiimiiriinirissississsssssssssssssmenenes |t sieses 0 | 0 o0 [ 0
10.  Subtotal (LINES 8 PIUS 9).....cvurrreiereieieireiniinsieiseeerisesssissieeseeesssssssississisenenies | eeeneieenennes 48,321,464 |.....covnee. 53,277,839 | .0 e 48,644,960
11. Total nonadmitted @MOUNES..........ccvreiiriininiissiesisssesesesenennen | 0 [ 0 o [ 0
12. Statement value, current period (Page 2, real estate lines, current period)......ccoee [ 48,321,464 ..o 53,277,839 [.ccivincniciniinindd o 48,644,960
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 PEMiOd...........cccvcuerinineneieinnnseeeniinees e 63,737,210 |.ccoorrrrrrrnenn. 63,264,537 | .covvvinirenenninene0 e 63,547,293
2. Amount loaned during period:
2.1 Actual cost at time Of ACQUISIIONS..........ovueeereriniiniiriiseiseieinissneesiiesniins | ereesssississeseeessessesiees 0 [eoeee 0 e | 0
2.2 Additional investment made after aCQUISIIONS...........ocerrrininineienniiniiniines | e 0 [eoeee 0 om0 | 1,710,608
3. Accrual of discount and mortgage interest points and commitment fees........ccccees [ cvvvinineneniinns 7,800 | .o 7,800 |0 [ 31,200
4. Increase (decrease) by adjUSIMENL.........cooueiniureenriinineniesesssenseeeiens | ereeesnsieesee s 0 [eoeee 0 e | 0
5. Total profit (I0SS) ON SAIE........cvurieriereieiriiineireireie s | eresesinsise e esines 0 [eoeee 0 e | 0
6. Amounts paid on account or in full during the Period..........cccccvveneniniininiincines [ erveneieieens 480,473 | .o 5,768,620 |..ocvvrvrnrnrnereinenn0 [ e 1,551,891
7. AmOrtization Of PrEMIUM......c.c.riiiieeireieiieiineneieisees s ssssessssisessinenies | eressessnsissises e sessessses 0 [eoee 0 e | 0
8. Increase (decrease) by foreigh exchange adjustment...........coccvninincinniiniinins [ e 0 [, 0 [0 | 0
9. Book value/recorded investment excluding accrued interest on
mortgages owned at end of current period. ...63,264,537 57,503,717
10. Total valuation allowance. ..(930,000) ...(930,000)
11. Subtotal (Lines 9 plus 10).... ...62,334,537 56,573,717
12, Total nonadmitted @MOUNES...........covvrrirriririissisiesssesesenesnen |t 0 | 0
13. Statement value of mortgages owned at end of current period.........cococcneiciinies [, 62,334,537 [ 56,573,717
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 PEHOM. ..o | e 40,323,225 |.ccovriiiins 40,131,756 | e e 36,783,411
2. Cost of acquisitions during period:
2.1 Actual cost at time Of ACQUISILIONS.........covueerrrrniiniiniineieieisinsseesnerinins | creesssissiseeseeessesesiees [ 1N N 750,000 |.oovvinieieneine0 | 4,339,082
2.2 Additional investment made after aCqUISIIONS...........ocuerevernineneneieinins | e 1,879,463 | .o 572,025 .0 | 4,693,784
3. ACCrUal Of GISCOUNT........cvueiviiiiiiiii s | sresrississnsn s (O O 0 [0 e 0
4. Increase (decrease) by adjuStMeNt.........ccouereeninininiinnnensiesneseneessnesnsines | e (30,646) | .ovoeereeieireiens 67,523 |0 | (704,029)
5. Total profit (I0SS) ON SAIE........cvurieriereieiriiinsireineie s | e sesesines 0 [eoee 0 e | 0
6. Amounts paid on account or in full during the period............ccvvvnnvecnininine [ v 2,040,286 | oo 1,416,087 | .covvvvnrnenereieenn0 [ e 4,789,023
7. AmOrtization Of PrEMIUM.........c.riiiiueireieieineseieisee s essnsessssinessienies | eressesississiseesesessessnes 0 [eoee 0 e | 0
8. Increase (decrease) by foreigh exchange adjustment...........coccvninncinniiniinins [ e 0 [, 0 [0 | 0
9. Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEIIO. ..o | eeeeenesseneenans 40,131,756 |.ccovrrrrinnns 40,105,217 |0 e 40,323,225
10.  Total valuation alloWANCE.............ccieiiriiininrnsninienissississsssnsnins |t nes 0 | 0 o0 [ 0
11, Subtotal (LINES 9 PIUS 10).....ervurererieriereiereieeinsireiseiereissssiseisessesessssssiseineenes | eeeneresnesnees 40,131,756 |..coverrirines 40,105,217 |0 o 40,323,225
12, Total nonadmitted aMOUNES...........covvmririiniinirisisiesseseseseresnen |t 0 | 0 o0 [ 0
13. Statement value of long-term invested assets at end of current period.......c.ccoeeeee [ 40,131,756 |..coviirininns 40,105,217 |0 [ 40,323,225
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SIaIememasofJuneBU,20020f1heGREAT AMERICAN INSURANCE COMPANY

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 Lottt | e 1,474,896,904 | ..coocvivicriinn. 419,005,109 | ..o 401,287,966 | ..o (17,413,308) | .vvvrevreerernan 1,474,896,904 | ..ccooovriviennn 1,475,200,739 | covvvcviecniirirnieneenn0 | i 1,344,969,383
2. ClASS 2.ttt | e 407,261,910 | .oovvrercieine 17,512,116 [ .o 28,907,567 | .cvvvirerririririns (16,876,208) | <vevvrerrrererernes 407,261,910 | .o 378,990,253 | .0 | i 341,772,596
30 ClASS 3. | e 79,502,077 | .o 8,911,885 ..o 7,741,371 |, 14,755,393 [ .o 79,502,077 | ovvvririiircinnins 95,427,984 | o0 77,425,639
A, ClaSS Aottt | e T4,448,667 | ..o 14,940,430 | .covrivicriinne 12,843,555 ..o 4,051,726 | oo T4,448,667 | oo 80,597,268 | ..ccovevivrriiirninienn0 69,384,123
5. ClASS B | e 33,074,902 | o0 10,614,457 (1,494,917) | v 33,074,902 | oo 20,965,528 | .ocvverirrnnenneeen0 43,591,332
6. ClASS B..vevereiriiiieiieeeee ettt | e 27,560,500 | ..o 1,275,000 | .o 0 o 1,750,563 | ..o 27,560,500 | oo 30,586,063 | ...cooiiiiinniiininiinienn0 [ 27,544,000
7. TOtAl BONGS......coiviereiriiiiiinciniciee et seieisnsniesissinensisnienins | e 2,096,744,960 | .......ccoriunns 461,644540 | ..oocvviriinns 461,394,916 |....ccooovririrnns (15,226,749) | .....oceveenne. 2,096,744,960 | ......cccooeee 2,081,767,835 | ..cocovvvrininiciiinieien0 | i 1,904,687,073
PREFERRED STOCK
8. ClASS Lottt | s 3,493,123 | o 0 | 0 e 85,628 ..o 3,493,123 .o 3,578,751 | o0 [ 10,271,219
0. ClASS 2.ttt | e 405,042 | 3,201,450 .o 404,957 | i [(C15) I O 405,042 | 3,201,450 | o0 405,294
10, ClASS 3.ttt e | e 1,540,000 | .oooivinere 0 | 0 [ 111,380 .o 1,540,000 |..cooviiriiniiniine 1,651,380 | .0 | 2,192,970
11, ClASS Aot ennnnnn | s 8,151,443 | .o 0 [ 1,013,830 | .o (2,784,413) | .overerreiririeene 8,151,443 | ..o 4,353,200 | covveveneennenend0 0 e 9,710,979
12, ClASS 5.ttt nnnn | e 1,025,609 | .cooieine 0 | 0 | 0 [ 1,025,609 | ..oiiriiniciiine 1,025,609 | .0 | 1,025,609
13, ClASS Buuvevveiicecreieieiie sttt | e 0 | 0 | 0 | 0 | 0 | 0 o0 | i 0
14, Total Preferred SIOCK.........coivriieniireireieiississiseseieissssiseiseisessessnsissnens | s 14,615,217 [ 3,201,450 [ ..o 1,418,787 | .o (2,587,490) | .oovivrinininiins 14,615,217 [ . 13,810,390 [ ..o | 23,606,071
15.  Total Bonds and Preferred StOCK.............ccvivienierininiiniinensinininincicnsieins | ceveiveineineninns 2,111,360,177 464,845,990 | ...oocooviriinnnnns 462,813,703 (17,814,239) | ...cvcvvvrnnne. 2,111,360,177 | .coovvvrrnnee 2,095,578,225 | ...coovovvvvininiiiiinicin0 | i 1,928,293,144




SIaIememasofJuneBU,20020f1heGREAT AMERICAN INSURANCE COMPANY
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......cocvvveririiriiriiiinies [ e 68,759,500 |......cccc.... XXX v | v 68,759,500 | ...covrrirriiiriiiriinnns 154,080 | ..o 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..........ccccovvvvcnecnecnciins [ cervviiniineinennnnn83,470,285 | o0 10,266,650 | o0 | e 83,955,598
2. Cost of short-term investments acquired............ccvvnerenerinneineinecneenns | coveneiveneeneenn 267,324,665 | oo 280,737,740 [ o0 | i 1,106,681,528
3. Increase (decrease) by adjUSIMENL..........ccoereveininrnineneinninsineineies | e eessees 0 [ e 0 | 0 | 0
4. Increase (decrease) by foreigh exchange adjustment..........cccvvvinineins | v 0 [ e 0 | 0 | 0
5. Total profit (loss) on disposal of short-term iNVESIMENtS..........ccccvvvicneins | cveineiieisirrneseseieeees 0 [ e 0 | 0 | 0
6. Consideration received on disposal of short-term investments........c.cccoeee | covviviieenennnn 340,528,300 | covvvieieenenn 222,244,890 [ o0 | i 1,107,166,841
7. Book/adjusted carrying value, CUrrent Period..........cceenenevensinriniiniinees | veveineireineiieennns 10,266,650 | ..coovvereicireiininas 68,759,500 | .oevvvreerrrrrnineninrneieeen0 [ 83,470,285
8. Total valuation @llOWaNCE...........cccovveeierrinrininrisisnsnnnsinns o 0 | s 0 | | i 0
9. Subtotal (LINES 7 PIUS 8)......vurereeerrerriiineireineieieessssisesesesssssnsneens | creeineineineieenes 10,266,650 | ....ccovovrrirrirnnee 68,759,500 | .ovvvrerierienreieiniennn0 0 [ 83,470,285
10.  Total nonadmitted @MOUNES..........ccvueivcriirieiniisisesereesnnnns [ rrnissi s 0 | s 0 | | i 0
11. Statement value (LINeS 9 MINUS 10)......cccurrvrenrmrneneirerieennrnsneneneiens | ceeensineineeeeenes 10,266,650 68,759,500 | .oovvveeerererninrrrnrneieeen0 [ 83,470,285
12.  Income collected during PEriOd..........cverereeeenererninrininensessssineinees | e 313,068 | ..o 154,080 | .oocereermrninnneseneienen0 | s 3,399,093
13.  Income earned during PETIOM..........c.vveererveieeeeeereniniiniireireiieiieninriniinees | eerneineiierieessnesineens 313,068 [ ..o 154,080 | .oovovrrrnrnininiieneieieeen0 | 3,391,905
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SIaIememasofJuneBO,20020f1heGREAT AMERICAN INSURANCE COMPANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE
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saenenasor e 2020 GREAT AMERICAN INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing all new reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (Yes or No)
U.S. Insurers
[26492................. [65-0020407......... [Courtesy Insurance CoOmMPaNY.........ooccoovrerrssverssresssessrssssssssseeens [Deerfield Beach, FIOMUA. .........cooworreeriesrcesrsesrsesrssnrsssrssnissss L arvesreons YES........
AA-3194126........ Arch Reinsurance, Ltd Hamilton, Bermuda.
. |AA-3190813........ Atlantic Gateway International, Ltd.. Hamilton, Bermuda....
. | AA-3190636........ Core Reinsurance Company, Ltd. Hamilton, Bermuda....
. |AA-3194122........ Davinci Reinsurance, Ltd......... Hamilton, Bermuda.
. |AA-1127225........ Lloyd's Syndicate Number 1225... London, England....
. |AA-1127414........ Lloyd's Syndicate Number 1414... . |London, England....
AA-1128987........ Lloyd's Syndicate NUMbEr 2987.........ccoiiiiiinininiicssnisiiseins London, ENGIand..........ociriiinisi e

15




saenenasor e 2020 GREAT AMERICAN INSURANCE COMPANY
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 ... - PR 11,049,544 | .....cooouce. 7,924,360 | ..oovvvennes 2,127,612 | v 2,325,289 | .o 9,031,421 | .o 7,773,897
2. AlaSKa....ene AK ST I 233,515 | oo 361,169 | .covvrrririenn 95,472 | oo 425,095 | .o 1,903,657 | .oceoverenne. 1,190,905
3. ANZONA..ccerierinne AZ ... YES.or | e 3,755,428 | .ooovvveis 3,253,298 | ..ovvviis 5,139,854 | .. 997,921 | oo, 9,282,451 |..cocooee 10,012,889
4. Akansas........ocnnn AR |, D CST IOTR 1,957,205 | .ooveoverenne. 1,384,487 | .o 182,621 | oo 605,401 | .ooovirenne. 8,227,448 | ..o 4,924,349
5. California.......c.occcoverirrecre CA - |, R CS PR 45,830,845 |...occonennn 36,992,637 |..covvvenn 19,697,925 |....ccooo 11,668,933 |....cccooonue 81,874,655 |...occonennn 68,807,018
6. Colorado........ccccoenuvirerrnenCO - |, YES.or | e 3,516,966 | ..o 2,267,186 | .ccoovvrvcrenn. 153,805 | covvrvverinn 100,884 |...ccovevenn. 12,111,707 | oo 5,465,084
7. CONNECHCUL. ...oovverrrvreiinns CT | YES.or | e 3,662,096 | ..o 4,579,801 | .oovvrene 1,681,392 | .ocoverenne. 2,404,549 (... 18,745,577 |..covvverneee 16,331,659
8. Delaware........ccovevrnereicennn. DE |...... YES.or | o 2,446,813 | .o 1,481,658 | ..cocivirenne. (273,551) [ v 3,235,263 | ..o 3,315,576 | .ovvvrrs 2,152,252
9. District of Columbia.............. DC |..... YES.or | o 1,120,509 | .oocvrvirennns 616,288 | ..coovrirerinne 181,650 | ..ovvreerinnee 120,723 | oo, 1,454,653 | ..cooovvvrrnnenn 984,352
10, Florida.....covevereeencrinericienn, FL [ - PR 27,489,464 |......c....c.. 21,071,205 |..covvverneen 13,058,423 | ..o 3,978,785 |..ccocve 31,968,516 |....ccoonnn 42,534,496
I 7o 0= OO GA |... D CST IOTR 7,801,645 | ..o 5,111,378 | .o 1,464,022 | .o, 5,268,214 |....ccconens 23,418,407 | .o 8,924,132
12, HaWaii..oooeeverrecseneeeen HE | Yes....... 1,210,364 | .o 964,248 | ..ovvreveri 389,495 | .o 253,439 | v, 3,452,072 | .o 3,001,594
13, 1daho.....ccccovvvvvivineiircrinnend D | Yes....... 1,035,581 | . ..703,024 ...6,658 .130,980 1,054,893 | .. .1,093,654
14, 1liN0IS......cveverrrrrerrrerrnnnend L |, Yes....... 12,500,361 |....ccocovnee 10,139,337 2,898,090 3,537,224 31,491,559 | 29,029,011
15, Indiana......cccoovevmvernnrinnennN - |, Yes....... 3445132 | .o 3,497,965 | ..cocovvrrenenn. 701,179 | oo, 6,207,704 | .oovvvvs 8,487,582
16, 1OWA. oo A |, Yes....... 1,927,135 | .o 392,421 117,386 | oovvveceenne. 3,391,762 | .o 3,898,370
17, Kansas......ccmernernnn:KS |, Yes....... ..1,727,911 ...315,188 |. 163,357 .10,719,053 | .. .5,006,688
18.  Kentucky......oocrvevrvrrrnnenn KY |, Yes....... 3,338,365 1,594,537 | oo, 1,536,573 24,673,264 | ...cccoonnee. 8,815,776
19, LOUISIaNa......uvvverrerrirciinnnes LA | Yes....... 6,507,263 | ...ccoovvrnne 3,426,661 | ..o 4944763 ..o 10,848,126 |.....co...... 10,048,556
20. Maine.....ocoonerrmrrincrrnen ME [ YeS.or | verrirerirnennnn09,534 | i 513,463 | ..o 554,443 | ..o 121,179 | oo, 1,010,890 | .cccrvvrirnens 597,015
21, Maryland.......cccooconevrvennc MD [ Yes....... ...4,141,364 2,100,161 ..3,417,997 ..14,324,369 ...11,835,206
22.  MassachuSetts...........cc.cenn. MA .. Yes....... 5,349,691 1,747,435 4,190,201 22,312,905 32,755,576
23, Michigan.....ccnveeenevrnereenennn. M ... - PR 12,159,803 |....cccoounee 16,146,513 | ... 3484217 | oo 2,616,060 |......cooenee. 23,395,940 |..ccooverneee 23,457,106
24, Minnesota.........ccoeernerrneen MN- [ Yes....... 5,906,277 3,766,819 | .coovvrirerenn. 468,040 | ..cooovviriens 932,355 9,401,399 | .ovvviis 9,885,245
25, MiSSISSIPPi....cverrernerneenn: MS [ Yes....... . 2,000,334 |. ..2,121,346 1,408,664 | . .884,600 4,143,240 | .. .1,899,103
26, MiSSOUN......coverivrrnrrnenenn: MO [ -SSP 4,968,521 | ..cocvven. 3,460,274 7,629,381 | .o 479,251 | oo 6,435,201 | ..o 6,866,960
27.  Montana......cocnveverneerneeen MT [, ST I 523,809 | .o 255,013 | cooovivieriens 45991 | .o 14372 | e 703,916 | oo 469,454
28. Nebraska........c.ccooeeimeeen. NE [ ST I 555,794 | .ovvvvienne. 1,069,720 | ..ccovvrrrcrinnes (I AL) Y I— 31,898 | v, 2,453,724 | oo 1,951,541
29. Nevada......oemerimeeen NV [ YES.or | e 3,821,688 | ..ccovvvenne 2,922,594 | ... KT 0 I 10,221 | oo, 3,898,218 | ..ovvvvennes 2,810,404
30.  New Hampshire........c.ccoceeenee NH ... ST I 247,131 | e 827,769 | ..o 901,452 | coovvrvreiin 361,706 | .ocvvrcrenne. 4,139,927 | oo 5,076,697
31, New JErsey.....coereirenns NJ | - PR 13,316,774 |..covvveee 10,214,630 | covvrvrnene 3,686,961 | ... 6,216,121 |....c.cconens 31,237,346 |..covvveenn 29,094,097
32, New MeXiCo.......c.ccrrvrerennes NM ... ST I 753,059 | oo 573,191 | oo 582,094 | ..o 69,282 | oo 828,528 | ...cooverenne. 1,553,233
33, NeW YOrK...coeeercrieriiciins NY .. - PR 19,567,686 |......coo..c.. 16,184,041 | ..oovvvrncene 4,735,884 | ..ovvrernn. 5,472,703 | 104,704,001 |...oocoounes 47,998,424
34, North Carolina..........cccecee...NC [ YES.or | o 9,289,890 | ..covvvvnee 6,591,217 | .o 2,654,955 | ..o 3,212,641 (..o 15,218,741 (..o 15,801,287
35.  North Dakota.........c.ccereernneND [ YES.or | o 2,183,676 | ..oovvvvrnnes 2,298,671 | .o 56,771 | oo 93,554 | oo 546,360 | ..ovvrvrerinne 798,030
36, Ohi0...vcercrrrrrnerrnernen OH - [ YES.or | o 7,861,438 | .o 7,386,794 | .o 1,423,364 | oo, 1,428,727 |.ccovevenn. 15,701,411 (..o 18,248,559
37.  Oklahoma.......c.cccoovvvnerrenenn OK [ YES.or | o 1,379,722 | oo TI7,787 | e 52,320 | covrrrerinne. 2,070,707 | .o, 1,843,229 | .. 1,425,251
38, OregoN......occcovevirmerernernnenn OR [ YES.os | o 5415258 | ..ccovvvs 5,034,371 | .o 2,171,042 | oo 6,590,325 | ..cvvviinne 8,329,088 | ....coocvvnue 7,374,782
39.  Pennsylvania..........coeee. PA [ - PR 11,728,019 | .o 8,300,207 | .coovvvvrnne 6,321,503 | .covvvvis 3,463,831 |..ccovve 20,318,711 |..ccvvverneee 20,339,469
40. Rhode Island............cccocer.RI [ YES.or | o 1,528,626 | ....ccovvrrneenn 743,697 | o 808,440 | ..covvrvrerirne 457,023 | .o 2,848,286 | ..o 2,158,164
41.  South Carolina..........cc.c.c.......SC | YES.or | o 2,809,726 | ..ooovvvvins 2,191,029 | .o 1,569,627 | .ccooverenne. 1,284,967 6,749,187
42.  South Dakota..........cccecereeee.SD [ Yes....... ....908,559 ...283,497 506,609 416,012
43, Tennessee........comenne IN- [ Yes....... 5,016,795 | ..............3,644,912 | oo 768,893 1,808,138 | ..ccooverenne. 5,803,369
44, TeX8S..ererrrrincrinerirne TX [, Yes....... 26,227,009 |...ccooverneee 14,504,344 | ............... 4,231,762 | ..o 2,932,517 | 51,234,013 |..ccooverneen 47,647,764
45, Utah..ocovninnennlUT [ Yes....... 1,505,634 | ..o 1,227,960 | oo 279,697 617,726 3,234,084 | ..o 3,017,194
46. Vermont... VT e Yes....... ....130,476 ..532,751 |. 794,133 2,402,755 | .. .1,689,379
47, Virginia......ooccovevrnercnneen VA [ Yes....... 5,550,805 | ..o 3,502,429 | i 647,308 | ..o 2,290,358 | .coovvviinnes 7,240,948 | .o 4,942,305
48.  Washington..........ccoueeeereeenn. WA ... YES.or | o 6,535,490 | ..o 6,488,387 |....cccnnens 10,219,144 | oo 911,115 |.ovivcrenne 19,861,023 |....cccooonee 16,925,064
49, West Virginia..........oocevevenncs WV ... YeS.on | v 333,048 | 128,299 | i 132,416 | .ccovirrririens 60,845 712,724 | oo 761,125
50. Wisconsin. W Yes....... , 13,148,991 ..1,226,199 5,553,974 | .. 8,166,946
51 WYoming.......ooeeeenmvvmrvnen WY i YeS.oon | i 218,344 | 253,683 | i 160,457 | e 37,486 | ..oooeen810,265 | i 425,137
52.  American Samoa................... AS ... NOcoves [0 [0 [0 |, (0 J FOORN (0 J OO R 0
53, GuaM.....ccoviniiniininennn GU i NO.covovr [0 [0 [0 | 0 e 0 e, 0
54.  Puerto RiCO........cccooevrnen PR [ Yes....... ..26,461 451,755 ...340,463 7,723,100
55.  US Virgin Islands..........ccccee.. VI ] NO.covve [ e 0 om0 a0 [ (0 O (0 OO 0
56.  Canada..........ccomrcrnenen CN - [ - PR 11,013,374 (..o 11,502,755 | .ovvvvrnn. 1,549,702 | .o 965,925 | .oovvrcvenne. 7,377,722 | 11,073,203
57. Aggregate Other Alien............ OT . D90 SO [ 610,663 | ...oovvvrerinne 513,632 | .o 1,140 | oo 421,926 | .o 6,575,339 ..o 15,522,641
58.  TOtAlS.......coeeirererereriscriicins [ 52 |, 318,236,988 |............ 260,143,251 |............ 120,885,645 |.............. 98,960,413 |............ 707,456,638 |............ 611,740,289
DETAILS OF WRITE-INS
5701. All other not allocated.........cccoees | v XXXeiies eriiiiiiinernnn610,663 [ 513,632 [ L1400 [ 421,926 | 6,575,339 | ..o 15,522,641
5702, .o | e XX [0 [0 L0 L0 e 0 [ 0
5703, .o | e XX [0 [0 L0 L0 e 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 above)......... |...... LSS S [ 610,663 | ...ooooiriiis 513,632 | .o 1,140 [ 421,926 | ..o, 6,575,339 ..o 15,522,641

(@) Insertthe number of yes responses except for Canada and Other Alien.
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SIalememasofJuneBU,20020ftheGREAT AMERICAN INSURANCE COMPANY

SCHEDULE Y i INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A

HOLDING COMPANY
PART 1 fi ORGANIZATIONAL CHART

NAIC Domiciliary
FEIN Number Co. Code State
AMERICAN FINANCIAL GROUP, INC . 31-1544320
AFC HOLDING COMPANY 31-1422526
AMERICAN FINANCIAL CORPORATION 31-0624874
Dixie Terminal Corporation 31-0823725
One East Fourth, Inc. 31-0686194
American Premier Underwriters, Inc. 23-6000765
GAl (Bermuda) Ltd. (Bermuda)
GAl Insurance Company, Ltd. (Bermuda)*
Pennsylvania Company 51-6001624
Atlanta Casualty Company* 58-1132392 21792 OH
American Premier Insurance Company* 31-1287689 37001 IN
Atlanta Casualty Group, Inc. 58-1293110
Atlanta Reserve Insurance Company* 31-1627506 10968 OH
Atlanta Specialty Insurance Company* 42-1019055 31925 OH
Penn Central UK. Limited (United Kingdom)
Insurance (GB) Limited (United Kingdom)*
Infinity Insurance Company* 31-0943862 22268 IN
Infinity National Insurance Company* 31-1358834 10068 IN
Infinity Select Insurance Company* 31-1333017 20260 IN
Leader Insurance Company* 34-0927698 11738 OH
Leader Preferred Insurance Company* 34-1785809 10195 OH
Leader Specialty Insurance Company* 34-1767787 10061 IN
TICO Insurance Company* 75-1227771 39497 OH
Republic Indemnity Company of America* 95-2801326 22179 CA
Republic Indemnity Company of California* 31-1054123 43753 CA
Windsor Insurance Company* 58-1806189 12599 IN
American Deposit Insurance Company* 73-0772113 16802 OK
Coventry Insurance Company* 31-1277903 35211 OH
El Aguila Compafiia de Seguros, S.A. de C.V. (Mexico)*
Moore Group Inc. 58-1080659
Regal Insurance Company* 58-1806192 38873 IN
Premier Lease & Loan Services Insurance Agency, Inc. 91-1242743
Great American Insurance Company * 31-0501234 16691 OH
AmericanEmpire Surplus Lines Insurance Company* 31-0912199 35351 DE
American Empire Insurance Company* 31-0973761 37990 OH
Fidelity Excess and Surplus Insurance Company* 22-2824607 12203 OH
Brothers Property Corporation 59-2840291
FCIA Management Company, Inc. 13-3628555
GAI Warranty Company 31-1753938
Great American Alliance Insurance Company* 95-1542353 26832 OH
Great American Assurance Company* 15-6020948 26344 OH
GreatAmerican Contemporary Insurance Company* 36-4079497 10646 OH
Great American Custom Insurance Services, Inc. 31-1070712
Great American E & S Insurance Company* 31-0954439 37532 DE
Great American Fidelity Insurance Company* 31-1036473 41858 DE
Great American Insurance Company of New York* 13-5539046 22136 NY
Great American Lloyd's Insurance Company*@ 31-0974853 38024 X
Great American Protection Insurance Company* 31-1288778 38580 IN
Great American Security Insurance Company* 31-1209419 31135 OH
Great American Spirit Insurance Company* 31-1237970 33723 IN
GreatTexas County Mutual Insurance Company*@ 43-6030348 13820 X
Mid-Continent Casualty Company* 73-0556513 23418 OK
Mid-Continent Insurance Company* 73-1406844 15380 OK
Oklahoma Surety Company* 73-0773259 23426 OK
National Interstate Corporation 34-1607394
Hudson Indemnity, Ltd. (Cayman Islands)*
National Interstate Insurance Company* 34-1607395 32620 OH
National Interstate Insurance Company of Hawaii, Inc.* 99-0345306 11051 HI
PLLS Canada Insurance Brokers Inc. (Canada)
Pointe Apartments, Inc. 41-1752820
Transport Insurance Company* 75-0784127 33014 OH
Worldwide Insurance Company* 39-1341441 26050 OH
WorldwideDirect Auto Insurance Company* 61-6027355 20133 OH
Worldwide Casualty Insurance Company* 61-0983091 39896 OH
Great American Financial Resources, Inc. 06-1356481
AAG Holding Company, Inc. 31-1475936
Great American Life Insurance Company* 13-1935920 63312 OH
AmericanRetirement Life Insurance Company* 59-2760189 88366 OH
Annuitylnvestors Life Insurance Company* 31-1021738 93661 OH
Consolidated Financial Corporation 36-3383108
GreafAmerican Life Assurance Company* 95-2496321 62200 OH
Great American Life Insurance Company of New York* 13-1996152 67288 NY
Loyahmerican Life Insurance Company* 63-0343428 65722 OH
ManhattarNational Life Insurance Company* 45-0252531 67083 IL
UnitedTeacher Associates, Ltd. 74-2180806
United Teacher Associates Insurance Company* 58-0869673 63479 X
Great American Life Assurance Company of Puerto Rico* 66-0258488 73814 PR

*Denotes Insurer
@ Denotes company which is affiliated but not owned
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SIalememasofJuneBU,20020f1heGREAT AMERICAN INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

4

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct

Loss Percentage

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....

. Commercial multiple peril
. MOMQGAGE GUATANTY. .....ucviirierrieeeeeeetiee et
. Ocean marine
L INLANG MAMNE. ...

Farmowners multiple peril
Homeowners multiple peril..

FINancial QUaranty ..o ssseseeenes
Medical malpractice-occurrence. .
Medical malpractice-Claims Made..........cccvieniereereieininneiseeeeeeses
EANQUAKE. .. ..ot
Group accident and health..
Credit accident and health
Other accident and health............c.cocvnrnininiinene
Workers' compensation...
Other liability-0CCUITENCE..........cuueiuirieeireieieiei e
Other liability-Claims Made..........cccerurrniriirireireeeeeee e
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...........ccocriinineneireininns
TOAIS. ..ot

........................ 2,395,607
........................ 8,831,378

...159,144
.793,696

12,681,045
...................... 58,820,985
...................... 60,167,109
....821,626

.728,926
.328,761

602,683

11971571
(1,416,867)
2,405,144

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

PART 2 - DIRECT PREMIUMS WRITTEN

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multlple peril...

. Homeowners multiple peril
. Commercial multiple peril
. MOMQGAGE QUATANTY. .....ocviirierrieieieeeiee et
. Ocean marine
. Inland marine
. FINANCIAl QUATANTY......couiiieciieie e
. Medical malpractiCe-0CCUITENCE. .........cueerrerrrrireireeeieeerie e eieeseienies
. Medical malpractice-claims made..
. Earthquake
. Group accident and halth..........c.ccovrnnieniinineeeseseseeees
. Credit accident and health.. .
. Other accident and health..............cccovnnininininsens
. WOrKers' COMPENSALION. ......c.cvuiuieiereisrieriesiseiseie et
. Other liability-occurrence
. Other liability-Claims Made..........ccocureiininriereesee e
. Products liability-0CCUITENCE........c.cuueiriiiiriireireieeeese e
. Products liability-claims made....

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

. 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

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

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

.3,620,672
...14,663,966

1
T
6

.1
.2

5,533,036
3,887,541
0,878,509

0,303,180
7,713,949

.16,794,948

.......................................... (12,557)
10,073,892

..................................... 18,627,317
. .39,902,025
..................................... 49,852,610
....................................... 1,830,821
..184,410
...1,790,986
...1,025,232
.13,435,988
..892,385
...5,823,047
.25,5626,043
..619,466
.278,841
.11,258,897

172 645,458

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).....cccerirniniinciicinies

15,856,781
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SIaIememasofJuneBU,20020f1heGREAT AMERICAN INSURANCE COMPANY

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

6T

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, 663,338 | ..o 630,385 | ...cccvirennes 1,293,722 | .o 147,849 | 6,633 | . 154,482 | .o 587,702 | .o, 6,899 [ 576,690 |..ccoovnne. 1,171,291 |, 72,214 .o, (40,163) [..coovirvrriniriens 32,051
2.2000 | 158,991 | ..o 130,789 | .o 289,779 | oo 53,507 | .o 2522 | 56,029 | .. 121,741 | 5293 [ 125,615 | ..o 252,649 | .o 16,258 |..oooviiniriiniinns 2,642 | 18,899
3. Subtotals
2000 + Prior [ .o 822,328 | ... 761,173 | . 1,583,502 | ..o 201,356 [ ..o 9,155 | .. 210,511 | . 709,443 |, 12192 | . 702,305 | ..o 1,423,941 | 88,471 ..o (37,521) [ ..o 50,950
4. 2001 | 215,063 | ..o 276,419 | .o 491,481 | . 127,042 | .o 10,441 | 137,483 | . 158,769 | ..o 13,854 | . 190,894 | ..o 363,517 | .o 70,748 [ [(H10) 1 IR 9,518
5. Subtotals
2001 + Prior [ 1,037,391 | ..o, 1,037,592 | ..o, 2,074,983 [ .., 328,398 .. 19,596 | ..o 347,994 | ., 868,212 ..., 26,046 [ 893,200 |..ccccovrenne. 1,787,457 | .o 159,219 [, [CENEY N I 60,468
6. 2002 | XXX [ LSS S IR LSS SR IR LSS NN FRRR 88,051 |..iiiiininnns 88,051 |.ccoonne. LSS SN RO 89,724 ... 197,499 | . 287,224 |..cvvvns XXX erwwrernnee [ LSS SN P XXXerieorens
7.Totals | 1,037,391 | ..o 1,037,592 | .....ccooeeuc 2,074,983 |...coovvveenee. 328,398 | ..o 107,647 | .o 436,045 |....coccoovvvnnnn 868,212 ..o, 115,770 | ....oooveeee 1,090,699 |............... 2,074,681 |....coooouveenee. 159,219 ..o, (98,751) [..oovveirrrrcrinnn 60,468
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 | ............... 1,060,659
Lo, 153 %] 2. oo, (9.5)% [3. oo 29 %
Col. 13, Line 7
Line 8
A, 57 %

(@) 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.




saenenasor e 2020 GREAT AMERICAN 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? YES

EXPLANATIONS:

BAR CODE:

*16691200249000002*
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SIaIememasofJuneBU,20020f1heGREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Cash Flow:

1 2
Current Year Prior Year Ended
to Date December 31
07.404 Equities and deposits iN POOIS @Nd BSSOCIALIONS. ...........cuierurerrereririrriieeeeresiessessss s ssbsss st ssisss e ssessessstesinsinnniess | eesessnssssinsesseens (3,074,243) | oo 9,386,180
07.405 MiISCEIANEOUS BXPENSE. ....ouvruierierieriiseiseessisissisete et sb bbb bbbttt n sttt enentesinsneninnen | essessssseenseeniens (3,499,917) |.ovrirrereriririieene (826,621)
07.497 Summary of remaining write-ins for Line 7.4 from Cash FIOW. ..o ssessssssssnsssssssnens | corsssssssssessessseens (6,574,160) [ ..o 8,559,559
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SIaIememasofJuneBO,20020f1heGREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Current Quarte!
1 Location 4 5 6 7 8 9
2 3 Expended for
Book/Adjusted Carrying Additions and
Date Amount of Value Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
Acquired by Purchase

Hotel Building and Land.... [SC........ [...05/02/2002 [ Charleston Harbor Partners I Limited Partnership..........cccoovcoeccosrccsscisiniinns | conrrssreisssienns 5,250,000 ....5,250,000
0199999. Totals .5,250,000 5,250,000
9999999. Totals 5,250,000 |..ccoornvcrniiiniininien0 [ ....5,250,000

T03

Showing all Real Estate SOLD During the Quart

SCHEDULE A - PART 3

er, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,

(Decrease) Permanent | Book/Adjusted Foreign Earned Repairs,

Increase by Foreign | Improvements Carrying Exchange Realized Total Less Interest and
Disposal (Decrease) Exchange |and Changesin| Value Less Amounts Profit (Loss) | Profit (Loss) | Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | by Adjustment [ Adjustment [ Encumbrances [ Encumbrances| Received on Sale on Sale on Sale Encumbrances Incurred

NONE
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SIaIememasofJuneBO,20020f1heGREAT AMERICAN INSURANCE COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9 10 11
2 3 Book Value/Recorded Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding Increase (Decrease) by Foreign Exchange Land and Appraisal
Loan Number City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/ Increase Book Value/
Recorded Investment Increase (Decrease) by | Recorded Investment Foreign Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Foreign Exchange | Excluding Accrued Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment Interest at Disposition Received on Sale on Sale on Sale

NONE




SIaIememasofJuneBU,20020f1heGREAT AMERICAN INSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

€03

1 Location 4 5 6 7 8 9 10
2 3 Book/Adjusted Increase (Decrease)
Number of Units Name of Date Actual Amount of Carrying Value Increase (Decrease) by Foreign
and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances by Adjustment Exchange Adjustment

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks

Willis Stein & Partners, Limited Partnership Chicago [T Willis Stein & Partners, Limited Partnership............cccceeneenee. ..04/04/2002... | .ovvvvirereieeeen 9,609 |0 9,609

Tri-Artisan Partners, LLC Wilmington DE....... Tri-Artisan Partners, LLC.........cccccovinienes ..04/22/2002... | .. .750,000

0899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS....... oo sensensnsssessessesssssnsssssssssssssssssssssssssesnsiess | aressvssnssesenenee 99,009 [0 o 759,609

Any Other Class of Admitted Asset

Global Premier Finance Company Line of Credit Agreement..... Cincinnati Global Premier Finance COMPaNY .........cocueeeeneeneereeerncnns L04717/2002... [ .o 376,766 376,766

Global Premier Finance Company Line of Credit Agreement.. Cincinnati Global Premier Finance Company . ..06/30/2002... | .. ..185,650 .185,650

1499999. Total - ANy Other Class OF AUMIE ASSEL.........ciuriueiriieieeieeiersersstssieseeseesmssssssesseseeseessmssssssesssseesessameessanes  oetessessessasssessessessessaesaeeseeseeseesoeseetsebseEsneseEEeEbsebseE b e seRbeebseb sk bt enb et st snb e . ..562,416 .562,416

LS LT LT TP FTevvvvvmmvommooo 1,322,025 1,322,025

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12 13
Book/Adjusted Increase Book/
2 3 Carrying (Decrease) Adjusted Foreign
Value Less Increase by Foreign Carrying Value Exchange Realized Total
Number of Units Name of Purchaser or Date Encumbrances, | (Decrease) by Exchange |Less Encumbrances| Consideration | Profit (Loss) Profit (Loss) Profit (Loss)
and Description City State Nature of Disposition Acquired Prior Year Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

NONE
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SIalememasofJuneBU,20020f1heGREAT AMERICAN INSURANCE COMPANY

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 - All Other Government
Canada
135087-XH-2......... CANADIAN GOVT 5.25 6-01-12 CNS.......ccoovrirerrervcrerersesesteese e sesesesssiseies | evens 06/19/2002...... SALOMON SMITH BARNEY .....c.oveieiieeieieiesiesiesisssesesssiesssssssssessesiesies | svessessesssssiesssesssssssssesiesiess | svvessssessessenns 19,828,000 | ...ccccoovrrerrnee. 20,000,000 [ .coerererreireierens 66,164
748148-QU-0......... QUEBEC PROVINCE 6.25 12-01-10 CNS......coovverererreveieiieresesseseesisniesenies | e 05/13/2002...... SALOMON SMITH BARNEY .....cocveieiireieieiiesiesessssesessssiessssssssssssesinsies | svesssesisssissesssssssssssiesiens | cvevissessessnenns 10,211,700 | coeveervrreernnn. 10,000,000 | ..ccoooerrerrerernnns 285,959
748148-QU-0......... QUEBEC PROVINCE 6.25 12-01-10 CN$......ccoisiininiiniiieriniisnssississssissssnisninnens | arnnd 05/21/2002...... J. P. MORGAN SECURITIES........cccooovieririereriieresiercessienieisnieieienee | avieieiesieesiesssesesseesesenns .10,191,500 ..10,000,000 ....304,795
CANAGAL . ..v.vocveveeveeeetcteie ettt ettt es ettt essessestee b e ssebsessessentenssessessessessentnsessessessensensansins  teesessessesssssetesiestestasteseesan 140,231,200 | ... ..40,000,000 |.. ....656,918
1099999. | Total - BONAS - All OthEI GOVEIMIMENL..........c.vveveevieeeseveiieieteseietesetetiessetseeseessesseessssessessssessesesesseies  aessessssessessssessesessessesessessssessessssessessesessessesessessssessessssessesassessessssessessssessessssessessssessesesessesessesseessessnssssesses | cveevsevesierssserse 40,231,200 | ... 40,000,000 [....ccccovrrrernnnn 656,918
Bonds - Special Revenue and Special Assessment
Virginia
765418-CB-2......... RICHMOND VA MET 8.50 7-15-13 A122009...........coovvrrerereererierieererereereerennns [......06/18/2002...... 1,177,480 | ... 1,000,000 1PE.................
VAFGINIBL 1ttt ettt bbbt 1,177,480 | ... 1,000,000 |...................36,833 |......... XXX.......
Wisconsin
056559-AE-7......... BADGER TOBACCO ASSET 5.00 06-01-09 [......05/02/2002...... 2,017,640 | ...oovereennn 2,000,000 [ .o, 0 [1PE........
WISCONSIN. ..vocveveverertcteteereeteestes et eseestes st b et sene st et bsessensent st et e ssessessentantssssessessessentntasssesen 2,017,640 | ...oorereennn 2,000,000 [ .o, 0 [ XXX.......
United States
3133TP-A8-2......... |[FHR 2236 SP IO INV 10-15-24........cveerererererrereieressssessesisesessssssessessnssenees | ovi 05/30/2002...... LEHMAN BROTHERS INC... 897,065 ..27,081,213
3133TP-A8-2......... |[FHR 2236 SP 10 INV 10-15-24........ocovvirrrererereeseieescesessessessseessesessessnnieees | v 05/30/2002...... CAPITALIZED INTEREST.... ..96,620
3133TR-LN-3........ FHR 2281 E SEQ 6.0 7-15-28.......coeeeiereieresreeseiesessssssesssesssessssssssssssssienes | oev 06/25/2002...... LEHMAN BROTHERS INC... ...8,988,649
31339D-4T-2......... |FHR 2411 SRIO INV 6-15-31....coevirerieiceicieieiesesseiseesesessesssssssssssssesieniens | ovv 04/04/2002...... WILLIAM BLAIR & COMPANY. ...2,598,872
31339D-4T-2......... FHR 2411 SR IO INV 6-15-31L......cvirirerieriseieieiesssesssssessesesesssssssssessesesesiens | oev 04/04/2002...... CAPITALIZED INTEREST.... ...86,112
31339M-6M-5........ FHR 2388 SR 5.95 [0 INV 6-15-31.....c0cuerrrreierereerenieiseisesesssssssssssessesssesienss | oevan 04/08/2002...... WILLIAM BLAIR & COMPANY. 3,238,894
31339M-6M-5........ FHR 2388 SR 5.95 [0 INV 6-15-31.....c.cverrrrreiereresrenineiseisesesesssssssssessesissenienss | oevan 04/08/2002...... CAPITALIZED INTEREST......cootiirerierreieiesiesesiessssssesssssessssssssssiesienss | svesnssssssssissiessssssessesiesiens | coevessesssssssesenes 143,672
31339W-6X-9........ FHR 2426 SL IO INV 3-15-32.....cceirerierriersererssesiesisssssssesesessessssssssessssseseniens | ovv 05/07/2002...... BANC OF AMERICA SEC LLC ...2,554,085
31339W-6X-9 FHR 2426 SL IO INV 3-15-32.....cceiirererseisereiesesiesisssssssesesessessssssssesssseseninns | oev 05/07/2002...... CAPITALIZED INTEREST.... ..102,712
31392B-J9-8 o |FNR 2002-9 MS 10 INV 3-25-32.......cerirerererineieiseiesessesisssessssessesssssssssesssniense | oevd 04/02/2002...... CS FIRST BOSTON CORP.. ...4,366,796
31392B-J9-8 o |FNR 2002-9 MS 10 INV 3-25-32.......ceurererrrrerirereiseiesessssisssessssessesssssssssssssnienss | ovvd 04/02/2002...... CAPITALIZED INTEREST.... ....68,466
31392C-BL-7......... |FNR 2002-20 SC 10 INV 2-25-32......cccetrerimrerirerreriereresesisssssssssisssssssssssssenienss | ovv 04/10/2002...... CS FIRST BOSTON CORP.. ...2,627,344
31392C-BL-7......... |FNR 2002-20 SC IO INV 2-25-32......ccesrermrerirerrerieriesesesisssssssesisssssssssssssesienss | v 04/10/2002...... CAPITALIZED INTEREST.... ....82,639
31392C-P2-4......... |FNR 2002-34 SC 10 INV 12-18-31.....c.cerirrrerrererieieresesiseiessesesesesssssssssenienies | ovv 04/16/2002...... WILLIAM BLAIR & COMPANY. ...3,5639,275
31392C-P244......... FNR 2002-34 SC 10 INV 12-18-31.....cceuerirereereeireiesesssisssessssssssesssssssssssssienees | oev 04/16/2002...... CAPITALIZED INTEREST.... ....62,835
31392D-DD-1........ FNR 2002-38 DS 10 INV 4-25-32......ooeurerirerreereeiseissesssisssssssesissssssssssssssssnienes | ovv 05/07/2002...... UBS WARBURG...............
31392D-DD-1........ FNR 2002-38 DS 10 INV 4-25-32......ooeurerirerreereeiseissesssisssssssesissssssssssssssssnienes | ovv 05/07/2002...... CAPITALIZED INTEREST....
31392K-G5-9......... FHR 2451 SD 6.15 10 INV 3-15-32.....c.everrrreierereerenieeiseisssesssssssssssessesesssienss | oev 05/07/2002...... WILLIAM BLAIR & COMPANY 3,913,906
31392K-G5-9......... |FHR 2451 SD 6.15 10 INV 3-15-32......c.ceusirrerrereieriesseieiesessessesissssssessssesienienes | oei 05/07/2002...... CAPITALIZED INTEREST...........
31392Z-ZA-4......... |FNW 2002-W5 A7 SEQ 6.25 TBA......c.ceverererrerrerieiesesesiseiessesesessssssssssssesienies | ovv 06/27/2002...... GREENWICH CAPITAL MARKETS.
313921-N6-1......... FNR 2001-61 SE IO INV 11-18-31.....ccoiiirieercieieresesiesiseisssesssssssssssessesssesenss | oeva 04/10/2002...... WILLIAM BLAIR & COMPANY......oocovricrirerierieseiesesssiessssssssesisssenieniee | eesvessssssssesssssssssissssssieses | cvvevvesiesieninnnnenn3,3 04,354 | o, 34,608,758
313921-N6-1......... FNR 2001-61 SE IO INV 11-18-31.....ccoirerirrcieiereeresiesiseisesesssssssssssessesiesssenss | ovvan 04/16/2002...... WILLIAM BLAIR & COMPANY.....ooovvrierirerieniseiseiesesesiesissssssssissssienine | eesvessssssssessssssssssssssssieses | cvnevesiesienienenen2y257,586 | covivriiriiveein. 22,717,842
313921-N6-1......... FNR 2001-61 SE IO INV 11-18-31.....ccoirerirrcieiereeresiesiseisesesssssssssssessesiesssenss | ovvan 04/16/2002...... CAPITALIZED INTEREST......ccoiieiereesersereiiesesesissssessesssssssessssssessesiense | svesvssessesississsssisssssesiesiess | oesveeriesissiesinennened38,222 | o 0
38373W-7E-2........ GNR 2002-43 SO INV TBA ..ottt ssssessessssssssssssiessssssnens | eveens 05/22/2002...... GREENWICH CAPITAL MARKETS. ..30,000,000
38373W-7E-2........ GNR 2002-43 SO INV TBA ..ottt ssssessessssssssssssiessssssnens | eveens 05/22/2002...... CAPITALIZED INTEREST......coiiirereisetneiesiesesesissssessessssessesssssssssesienee | svesvssesssississsssississnssiesies | cveevnesiesississinnneenen2,007 [ oo 0
911760-RX-6......... VENDE 2002-2 G SEQ 6.0 TBA........cooveeeeerirererereeeeereeeeresseeeiesnssreeseenieniee | e 06/19/2002...... MERRILLLYNCH P F & S.....vooveveeeeeverereeeeeeeecevesseeereereerienienie | eveereeriesiesiseeeeesiesienisnienioes | corceeeerierierennennd,010,938 | cvvvvrririerinnnn, 3,500,000
(VS .52,850,749 367,288,931
United States .56,045,869 ....370,288,931
3199999. | Total - Bonds - Special REVENUE & SPECIAI ASSESSIMENS. ... vuretsreeieeseeisrsaresteseeierseesmsasissssesseristiase | eesessesssssaessessesseesessaesstesesseeseeseesseeseeseeseeseEseLtsebseEseEseEseeseLbsebaebseEeebeebsebseb et sebenbenbsnbsnnntsententsntsnssensnnsnninnes | eosressassasessene 56,045,869 370,288,931
Bonds - Public Utilities
United States
197648-CD-8......... COLUMBIA ENERGY 7.42 11-28-15 CO5......cooererserereiesessessesessessesesssissssene | eveens 06/04/2002...... BEAR STEARNS & CO. INC....c.ovververiereiciie et sessessssssssssesens 2,375,725 | oo 2,500,000
637432-CA-1......... INATL RURAL UTIL 6.20 2-1-08 NC......coovvrrrrrirercrereresssiseiessesesssssssssessienienes | ovi 04/02/2002...... BEAR STEARNS & CO. INC ...3,949,720 ....4,000,000
655419-AD-1......... NORAM ENERGY 6.50 02-01-08 NC.........oveeverrerrererereeirerereererensceeresneerieee | viaa 05/28/2002...... LEHMAN BROTHERS INC.......ovovvreirerererieeieeieresesesieeiserereessnenienies | aveeresieeieesssiesiessesssesernsans ...1,843,780 ....2,000,000
UNITEA STAIES. ......vvveveoeoteeverereesteetetete e seeste sttt essessesb st s e es st estn st bsensessestesssssessessessessas ..8,169,225 | ... ....8,500,000
3899999. | Total - Bonds - Public Utilities 8,169,225 | ...cccccoeerernnnn 8,500,000
Bonds - Industrial and Miscellaneous
United States
[07384Y-BF-2......... [BSABS 2001-AC2 2A2 SEQ 5.82 11-25-3L......crrveermerersereesmneresseeessssessnsseessenees [.....04725/2002...... [BEAR STEARNS & CO. INC.....coorrreerrerermrreesseerssneeesssseressesessseressseeees | seesssseesssnmesessssesssmmesssnssesss | coreesssessssseeeens 2,919,375 | oo 3,000,000 [.oververerieireiennns 14,065 [IPE....ccccimens
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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)
07384Z-ZA-4 BSABS 2002-AC3 A4 CMO 6.75 5-25-30........cc0ceuurmrerereriesiesisnsessesissesessssieneess | oev 05/21/2002...... BEAR STEARNS & CO. INC....o.ovvereerieeicieie st seens 7,498,703
12189P-AE-2......... [BUR NTH ETC 7.16 01-02-20 AL 5-31-12.. VR P 06/28/2002...... DAIN RAUSCHER ..2,892,971
12189P-AL-6......... BURLINGTON/SANTA 5.943 01-15-22 A 13......ocovirerererereeserersesiesessssssienees | oev 06/21/2002...... SALOMON SMITH BARNEY .....coiuiriierieriseiseiese e siessss s ssssssssnsans 1,500,000
208464-AY-3......... CONSECO INC 8.75 08-09-06 NC........coeevererrererssreciesiesesesisssssssessssessssneess | e 04/17/2002...... NON-TAX CONVERSION.......ccoiririniiriteie st sens 8,163,889
208464-BA-4......... |CONSECO INC 6.80 06-15-07 NC......ccooeerrererererrrrireireriesesesssssesssssssessesensninns | oev 04/17/2002...... NON-TAX CONVERSION. ...1,142,248
208464-BC-0......... |CONSECO INC 9.00 4-15-08 NC... R O 04/17/2002...... NON-TAX CONVERSION........ ...1,833,679
210805-DP-9......... CONTL AIRLINES 6.563 02-15-12.......couervreierreresresiesieisesesesssssssssssesessssnenes | eveens 06/25/2002...... US BANCORP/PIPER JAFFRAY .....covviiiiteeiieiseiesesesies s ssessesseons 5,188,250
228227-AD-6......... CROWN CASTLE 0/10.375 5-15-11 CO7...cevuervrrersereieiveresessesessessssesssisnssene | evend 06/28/2002...... PURCH ATLANTA CASUALTY
256605-AG-1......... |DOLE FOODS CO 7.25 05-01-09 NC.......cccovvrrerirerierrerrerersesesessessessesissiesienienes | oev 04/30/2002...... CS FIRST BOSTON CORP......
300674-AB-4......... |EXCEL PARALUBES 7.125 11-1-11 A04-07. VR P 03/27/2002...... PURCHASE ADJUSTMENT.
32051D-KV-3......... FHASI 2002-2 2A5 10 INV 6.36 5-25-32.......c0ererrrrireieieresiesisssessesissesessssseens | ovv 02/25/2002...... PURCHASE ADJUSTMENT
32051D-KV-3......... FHASI 2002-2 2A5 10 INV 6.36 5-25-32.......c0erererieieieriesiesisssessesissesessssseens | ovv 02/25/2002...... PURCHASE ADJUSTMENT
36158Y-DD-8........ GECMC 2001-3 A2 SEQ 6.07 06-10-38........ccoerererrrereireresessssseiseisesesisssnsenns | e 04/16/2002...... J. P. MORGAN SECURITIES...
36158Y-DD-8 GECMC 2001-3 A2 SEQ 6.07 06-10-38........ccueermrerrrercriereresisssseisessssessssnenes | e 04/16/2002...... LEHMAN BROTHERS INC...
36185N-RZ-5 GMACM 2002-J3 A4 10 INV 5-25-17....cucrirererrersereiesissiessesisssssesssssssssssnees | e 04/23/2002...... UBS WARBURG...............
36185N-RZ-5 GMACM 2002-J3 A4 10 INV 5-25-17...ocvererererieeseieiesissiessessssesessssesssssssees | eveens 04/23/2002...... CAPITALIZED INTEREST....
42307T-AD-0......... |HEINZ FINANCE 6.00 3-15-12 NC.....c.cecevrrrrerrererereeressesesesssssssssssssessnsenienss | ovv 04/16/2002...... GOLDMAN SACHS & CO....
5526E2-AB-5......... [IMBNA AMERICA BANK 6.625 6-15-12 NC.......cccoevvvrerrrerreiiereriessnesiseiserissisnienies | oev 06/11/2002...... J. P. MORGAN SECURITIES...
55263E-CE-3 MBNA CORP 7.50 3-15-12 NC.....evuerrrirercieresiesissisiesssiessesssssesessssesssssssssenees | oev 04/29/2002...... LEHMAN BROTHERS INC... ...2,081,400
570535-AD-6......... IMARKEL CORP 7.20 08-15-07 NC......cecevvrrrrrereriereresesiseisessessssssesssssssssesienies | oev 05/24/2002...... NON-TAX CONVERSION. ...3,042,350
681936-B*-0 .. |OMEGA HEALTHCARE LIBOR + 300 6-30-05.......cccccoovuvrerererniersniseseriesisnienienes | oeraad 04/25/2002...... PRIVATE PLACEMENT.......
749121-AJ-8 .. |QWEST COMM 8.29 2-1-08 COB@100.........ccosruerrrerrererereriesreeisesessssnsesiseienees | oevand 06/28/2002...... PURCH ATLANTA CASUALTY
749121-AJ-8 .. |QWEST COMM 8.29 2-1-08 COB@100.........ccosrerreerererereriesiseisesesessessesiseinnees | oevand 06/28/2002...... PURCH INFINITY INS..........
749121-AJ-8 . | QWEST COMM 8.29 2-1-08 COB@100.........cccerurrrererereereniseiesseresesssssssseieries | eevand 06/28/2002...... PURCH WINDSOR INS
74913E-AH-3 QWEST CAPITAL FUNDING 7.25 2-15-11....coiieiverereereseeseesesvesessssnieees | e 06/28/2002...... PURCH WINDSOR INS....
81169P-AA-9......... |SEABULK INTL INC 12.50 6-30-07 COL......ccoeverererreieieriesesiessessssessssienienienss | ovien 03/31/2002...... CAPITALIZED INTEREST
829809-AD-4......... |SITHE ENER 7.90 12-30-02 AL0902 SF.........ceveverreerrereresesssiesiseisssessssssnisees | ovi 01/01/2002...... PRIOR YEAR AJUSTMENT .....coiiiiieieieieresiseiieissesesesssssessssesiessnnns | eriessesissssesssssssessssssssiesiesies | oesveessssessesssssnnsesns
84254Q-AA-7 SOUTHERN CAPITAL 5.70 6-30-22 AL 09........ccevmerreieieresessesseesesissessnsnsiees | e 06/20/2002...... J. P. MORGAN SECURITIES...
86358R-XZ-5......... |SASC 2002-AL1 A3 SEQ 3.45 2-25-32......cverreeeriereresesseiseseissessessssssssesienins | v 04/25/2002...... LEHMAN BROTHERS INC...
86822#-AA-0......... |SUPERIOR NONWOVEN Il 12.25 5-01-05......ccceverererecireieiseiessssnseeesierienies | oeve 04/01/2002...... PRIVATE PLACEMENT....
86822#-AA-9......... |SUPERIOR NONWOVEN Il 12.25 5-01-05......ccevirererseireieiseseressnseeeienienees | e 04/05/2002...... PRIVATE PLACEMENT....
86822#-AA-9......... SUPERIOR NONWOVEN 111 12.25 5-01-05........cceererrerierieriseieriesesessesesiesisniens | eveens 04/12/2002...... PRIVATE PLACEMENT
86822#-AA-9......... SUPERIOR NONWOVEN 111 12.25 5-01-05........cceererrereerienisrieriesesiesssssesiesisniens | eveens 04/19/2002...... PRIVATE PLACEMENT
86822#-AA-9......... |SUPERIOR NONWOVEN Il 12.25 5-01-05......cccevirerereeiseieiseressssniseeessenienies | oei 04/26/2002...... PRIVATE PLACEMENT....
86822#-AA-0......... |SUPERIOR NONWOVEN Il 12.25 5-01-05......ccceverererseireieiseriesesssiseiesierienies | oeve 05/03/2002...... PRIVATE PLACEMENT....
86822#-AA-9......... SUPERIOR NONWOVEN 111 12.25 5-01-05........cceererereerieniseieriesesiessssesissisniens | eveens 05/17/2002...... PRIVATE PLACEMENT
86822#-AA-9......... SUPERIOR NONWOVEN 111 12.25 5-01-05........cceerererierieriseieiiesesesssssesissieniens | eveens 05/31/2002...... PRIVATE PLACEMENT
86822#-AA-0......... |SUPERIOR NONWOVEN Il 12.25 5-01-05......ccceviererereiireieiieiiesessnisesesienienies | oei 06/07/2002...... PRIVATE PLACEMENT....
86822#-AA-0......... |SUPERIOR NONWOVEN Il 12.25 5-01-05......ccceviererereiireieiieiiesessnisesesienienies | oei 06/14/2002...... PRIVATE PLACEMENT....
86822#-AA-9......... SUPERIOR NONWOVEN 111 12.25 5-01-05........cceerererierierisrieriesesesssssesiesieniens | e 06/21/2002...... PRIVATE PLACEMENT
86822#-AA-9......... SUPERIOR NONWOVEN 111 12.25 5-01-05........cceerererierierisrieriesesesssssesiesieniens | e 06/28/2002...... PRIVATE PLACEMENT
902118-AZ-1... TYCO INTL GROUP 5.80 8-01-06 NC........ccveverrererrerireiieiesissesiesisesesiessssesienies | eveens 05/02/2002...... MORGAN STANLEY & CO..
909279-L*-0.......... |UNITED AIR 8.85 SER B 5-7-07 AL 4-05......ccceeovermrereerrerererisssesiesseserissienienies | e 06/28/2002...... PURCH WINDSOR INS....
909279-M#-5......... |UNITED AIR 8.85 SER B 5-7-07 AL 4-05.......cccoevrrerereerreiseresiesissesiseserissienienies | e 06/28/2002...... PURCH WINDSOR INS
909279-M@-7....... UNITED AIR 8.85 SER B 5-7-07 AL 4-05.......ccveuirierereeeeseiesissesessessseesisnienies | ovv 06/28/2002...... PURCH WINDSOR INS....
909283-AA-1......... UTD AIRLINE 9.20 3-22-08 AL 092105.......c.ccovrverereriesienisesesssesiessssssssssssesienies | oeva 06/28/2002...... PURCH ATLANTA CASUALTY ..ottt sss e
909283-AA-1......... |UTD AIRLINE 9.20 3-22-08 AL 092105.........cccoveumrererieerreiseiessessesiesssessesessisnienies | v 06/28/2002...... PURCH INFINITY INS..........
909283-AA-1......... |UTD AIRLINE 9.20 3-22-08 AL 092105.........cccoveumrererieerreiseiessessesiesssessesessisnienies | v 06/28/2002...... PURCH LEADER INS CO.....ooouiiriireresseieiescssesiesissssssesssssessesssssinsienss | avvessesssssississsssssssssssesissinsies | covevisssssesssesissens
913903-AM-2 UNIV HEALTH SVCS 6.75 11-15-11 NC.....coevrrrrrerereescseicscesesessesssesienienies | ovva 06/21/2002...... J. P. MORGAN SECURITIES...
939335-T3-9.......... WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17.......covverererereneereereerererseeeeereerienes | e 04/30/2002...... ADVEST CO....................
UNIEEA STAIES........cvvevoeveeees ettt ettt s eeesteseteseessstessessssessessssessessssssessssessessssesesssss  weessessssessesassessesassessesessessessssessessssessesassessesassesesessessssessessssessessesessessssessessssessesassessesassessesassessessssessessssesses
Canada
[130910-AJ-1.......... [CALL-NET ENT 10.625 12-31-08 COB@100..........c.ceererrerreermerrsrreresssmererseresinseess | rseed 04/12/2002...... [EXCHANGED.......coorereerreeeeerisseeessseressseesssesssssseessssesessssesssnesessseees
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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)

[OE T Yoo 209,612 299,446

4599999. | Total - Bonds - Industrial & Miscellaneous. 72,759,281 | ... ..98,799,430

6099997, [ TOAI - BONGS = PAIT 3.........cvovvvveeveericicieeieievtesiestet et sestesiseaeseseseeseessssssesesessessessssssssessessessensensee ssessessssssessessessassassssssessessessessssssssessessessasssssessessessessassnssessessessessassnssesessessessassansnsessessessassenssnssesessasses | eveereesessessaes 177,205,575 | ..o 517,588,361

6099998. [ Total - Bonds - Summary Item for Bonds Bought 8Nd SOI0 THiS QUAITET. .......c..euiiuieiie ittt isisis eeitisessesssessee s ee st see st sees e et eeb e o8 £Ef£E 42 b b seE 18 £Ef£E e bbbk eh bbbt b en ettt neb et nenent s i senenisnnnnes | abeeessssensasssseees 3,701,225 [ ..o, 96,300,761

6099999, [ TOAI - BONGS...........cvoeveivevereeeieteeveetseveesteeieeteeseseseesteeseeseeseessessesseessessessessessessssessessessessensansessessessess  ssessesssssssssessessassassssssessessessassssssssessessessasssssessessessessassansssssessessessassnssesessessessasssssnsessessessassenssnssesessanses | eveereesessesses 180,906,800 | .................. 613,889,122

Preferred Stocks -
United States

ndustrial and Miscellaneous

42307T-20-7.......... HEINZ (H.J.) CO. 6.226 7-15-08 [......06/25/2002...... 3,201,450
UNIEEA STAIES......v.cvoveveveeet ettt es ettt essen e s st esetensesseessebeneessens ...3,201,450
6399999. | Total - Preferred Stocks - Industrial & Miscellaneous
6599997, [ Total - Preferred StOCKS - PAIt 3........c..cvoveiviieieeese ettt en e seneenan
6599999, | TOtal - PrefErred SEOCKS. ........cvveeveivveeisiveveietetet ettt esienssten et ens s ienseseneensensneanes

Common Stocks -
United States

ndustrial and Miscellaneous

111620-10-0..........
12686C-10-9...
160132-ZA-7...
255402-10-9....
817315-10-4
817315-10-4
817315-10-4
902124-10-6
902124-10-6
902124-10-6
902124-10-6
902124-10-6
902124-10-6
902124-10-6....

BROADWING INC

CABLEVISION SYSTEMS CORP CLASS A..
.. | CHARLESTON HARBOR MARINA, INC....
.. | DIVINE, INC. CLASS A
.. |SEPRACORINC......
.. |SEPRACOR INC..
.. |SEPRACORINC..........
.. |TYCO INTERNATIONAL LTD.
.. |TYCO INTERNATIONAL LTD.
.. |TYCO INTERNATIONAL LTD.
.. |TYCO INTERNATIONAL LTD.
.. |TYCO INTERNATIONAL LTD.
.. |TYCO INTERNATIONAL LTD.
. | TYCO INTERNATIONAL LTD.

PURCH INFINITY INS.....ooiiiiiiiiiisnsnssss s
PURCH AMER PREMIER INS.........
CHARLESTON HARBOR II LIMITED PARTNERSH
1/25 REVRS STK SPL.....ovviinriniierierirerinerineiis
PURCH INFINITY INS..
PURCH INFINITY NATL...
PURCH REGAL INS........ccoeeeue
MORGAN KEEGAN & COMPANY...
MORGAN KEEGAN & COMPANY...
MORGAN KEEGAN & COMPANY...
MORGAN KEEGAN & COMPANY...
MORGAN KEEGAN & COMPANY...
MORGAN KEEGAN & COMPANY...
MORGAN KEEGAN & COMPANY...

..537,674.000
....57,400.000

...47,300
...3,500,000

..548,170
....38,200
...47,750
....95,989
....96,100
....98,700

United States

Canada

130910-50-8..........

6899999.

7099997.

7099999.

7199999.

7299999.

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ .
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of b
7 5 7 8

the Company During the Current Quarte
9 10 I 2

1 2 3 6 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
83162C-FH-1... [ SBA SER 94-20F 7.60 6-1-14 AL 06-04.............. 06/04/2002[ PAYDOWN.......coooovverierirerrersersiiiniisiins [ evrisrisniisnisnienn | e 105,290 [ ... 205,290 | ... 109,474 |......... 105,290 0
83162C-FQ-1... [ SBA SER 94-20K 8.65 11-1-14AL 11-04.. 05/07/2002( PAYDOWN. 171,193 .158,068 0
83162C-GR-8.. [ SBA SER 96-20D 7.35 4-1-16 AL 10-06... 04/01/2002{ PAYDOWN .76,802 |..... ...75,345 0
912827-W8-1... [U.S. TREASURY NOTES 5.625 2-15-06.. 05/06/2002[ BEAR STEARNS & CO. INC.......ccocvvcvee [ovmvriivriiniiniinnn [ ...1,199,494 | .......1,140,000 | ....... 111,144 ... ,121,400 0
912827-4F-6.... [U.S. TREASURY NOTES 5.625 5-15-08.. 04/11/2002[ISI GROUP INC........ovvvrrrrirrinrisricsiinns [ evrisrissiisniisnenn | 210,390,625 | .....10,000,000 | .....10,787,500 | ..... 10,734,427 0
912827-7B-2.... [U.S. TREASURY NOTES 5.00 8-15-11.... 04/01/2002[ IS GROUP INC.......covvvovrmririinriiriierines [ evvieniveicerisienns. | .....9,648,438 | .....10,000,000 | .......9,935,156 | ....... 9,936,659 0
912827-7B-2.... [U.S. TREASURY NOTES 5.00 8-15-11.... 04/02/2002[ SALOMON SMITH BARNEY.........cccocccmucne [vmrinveicceriniinnn | ....4,832,813 | .......5,000,000 | .......4,965,008 | ....... 4,965,826 0
912827-7B-2.... [U.S. TREASURY NOTES 5.00 8-15-11.... 04/01/2002[ GOLDMAN SACHS & CO.......ccoecvvcmriinns [ vrrvriverieisiinns [ 204,056,938 | .......4,200,000 | .......4,173547 | ....... 4,174,157 0
912827-7B-2.... [U.S. TREASURY NOTES 5.00 8-15-11.... 04/11/2002[ UBS WARBURG.........ccccoermmrmiriniriniisiiies [ evvivniveiveiiniinns | 204,230,125 1 .......4,300,000 | .......4,259,016 | ....... 4,260,066 0
912827-7B-2.... [U.S. TREASURY NOTES 5.00 8-15-11.... 04/08/2002 MERRILLLYNCHP F & S.....cccovvvvvivviines [ [ 404,909,375 | .......5,000,000 | .......4,958,094 | ....... 4,959,136 0
912827-7B-2.... [U.S. TREASURY NOTES 5.00 8-15-11.... 04/04/2002[ IS GROUP INC.......covvvvrmrimiiniiiriierines [ eveivniveiseiinnienns | 204,886,719 [ .......5,000,000 | .......4,964,844 | ....... 4,965,682 0
912827-7B-2.... [U.S. TREASURY NOTES 5.00 8-15-11.... 04/01/2002[ GOLDMAN SACHS &......ovvovvvrvrrerririnnes [ erivnivncviisiiens | e 772,750 [ ..........800,000 | ..........805,200 |.......... 805,163 0
912827-7B-2.... [U.S. TREASURY NOTES 5.00 8-15-11.... 04/01/2002[ GOLDMAN SACHS &......ovvvvvirnirnrrnrinnes [ evrrvniveicceicniinns [ 0000.....965,938 [ .......1,000,000 | .......1,006,500 | ....... 1,006,454 0
912827-7F-3.... [U.S. TREASURY NOTES 3.50 11-15-06.. 04/05/2002[ CS FIRST BOSTON CORP........ccccovvvvuicns frooninncnncnnicsniinns | 20.954,063 | .......1,000,000 |..........959,219 [...... 961,279 0
0399999. [ Total - Bonds - U.S. GOVEIMMENL.........iiiiiiiiiieiieiseisiississisns s ssssssissnsssssssssssssssssssssssssnsssnssensssnsssnsssosssssnoecses | 040,185,981 | .....47,778,703 | .....48,282,697 | ..... 48,228,952 0
Bonds - All Other Government
Canada
110709-EW-8...| BRITISH COLUMBIA 6.25 12-1-09 CN§$............. 06/20/2002[ SALOMON SMITH BARNEY........ccccoovcmuiee [ v | e 5,230,750 | ....... 5,000,000 {....... 5,023,500 |....... 5,019,971 |............ [CLI) T (U 0 [... 210,779 | ....... 210,779 | ....... 179,366 |...ccocvvvvvirvinnnee Lo
135087-WX-8...| CANADIAN GOVT 5.50 6-01-10 CNS...........cc...c. 06/20/2002[ SALOMON SMITH BARNEY........ccccouvimunins [ v | v 9,596,900 | ....... 9,500,000 {....... 9,203,600 | ....... 9,231,080 | ........ 12,144 | ... (1 IR 0 [ 365,820 | ........ 365,820 | ........ 299,901 |..ooiovivviiiiiraee Lo
803854-HG-6... [ SASKATCHEWAN 6.25 3-09-07 CNS................. 06/20/2002[ SALOMON SMITH BARNEY........ccccooicvnnins [ | v 6,302,220 | ....... 6,000,000 {....... 5,959,500 | ....... 5,970,736 |......... 2,467 | i 0 | 0 . 331484 | ....... 331484 |....... 301541 | Lo
CaNada. ... , | , 787 [....13631 [...o0 [0 ....908,083 | ........908,083 | ........780,808 |[........coce0 [ XXX...
1099999. | Total - Bonds - All Other GOVEIMMENL. ..ot sssssssssnssnessesnennes | o2, 129,870 -....20,500,000 | .....20,186,600 | .....20,221,787 | ......13,631 |...............0 |0 [ .....908,083 | ........908,083 | .......780,808 [......ccccc..0 [ XXX...
Bonds - Special Revenue and Special Assessment
California
156809-BV-6.... | CERRITOS CA 7.75 11-01-13 A 04-30-10........... 06/18/2002[ BB&T CAPITAL.......c..ovverivrrinrinrierieiis
76803E-AA-6... [RIVER CITY STADIUM 7.75% 11-01-14. 01/01/2002[ SINKING FUND PAYMENT..
OB 1t E bbb
New York
649705-JJ-0..... [EMPIRE INS NY IND DEV 8.80 9-11-18 06/11/2002[ SINKING FUND PAYMENT
649705-JJ-0..... [EMPIRE INS NY IND DEV 8.80 9-11-18.. 05/11/2002[ SINKING FUND PAYMENT..
649705-JJ-0..... [EMPIRE INS NY IND DEV 8.80 9-11-18.. 04/11/2002[ SINKING FUND PAYMENT..
NEW YOTK. .
United States
31287M-US-7.. [FGLMC C62393 PT 6.5 1-1-32........ceevovrrvrrrnne 06/17/2002[ PAYDOWNS 759,444
312912-JG-4.... [FHR 1379 T 10 7.50 4-15-21..... 06/15/2002[ PAYDOWNS.. 1,314,388
31292H-MU-5.. [FGLMC C01271 PT 6.5 12-1-31 06/17/2002[ PAYDOWNS.. ...213,875
31298Y-S2-8.... [FGLMC C60537 6.5 11-01-31... 04/15/2002[ PAYDOWN.......cooovvvmrierierrerserneiiniiinins [ evnienienisniinniens | o 97,133 [ 97,133 0 .
31298Y-S2-8.... [FGLMC C60537 6.5 11-01-31... 05/02/2002 LEHMAN BROTHERS INC... 914,455 )|
31298Y-S2-8.... [FGLMC C60537 6.5 11-01-31... 06/17/2002[ PAYDOWNS.............. 213,211 0 .
3133TK-EB-2... [FHR 2145 S 10 INV 4-15-29.. 06/15/2002[ PAYDOWNS.. 1,004,641
3133TL-3H-9... [FHR 2158 S 10 INV 11-15-26 06/15/2002[ PAYDOWNS.. 648,622
3133TP-AZ-2... [FHR 2237 S 10 INV 1-15-28...... 06/15/2002[ PAYDOWNS.. 4,558,813
3133TP-A8-2... [FHR 2236 SP |0 INV 10-15-24. 06/15/2002[ PAYDOWN..... 2,407,311
3133TR-YA-7... [FHR 2292 SI 10 INV 11/15/30... 06/15/2002[ PAYDOWNS.. 1,733,853
3133T5-BU-6... [FHLMC 1714M PAC 7.00 8-15-23... 06/17/2002[ PAYDOWNS.. 931,057 .
3133T6-VU-2... |[FHLMC T-002 CL A PT 7.00 01-25-21.. 06/25/2002[ PAYDOWNS.........ocoovivminirnirnnreinsiinnes [ evnienivniisniisiiens | overeneenn 87,274 | i 87,274 .87, 274
3133T8-UB-1... [FHLMC 1928 C SEQ 7.50 12-15-24.. ... | 04/15/2002| PAYDOWN..... 141,988 .141,988 (2,716)
31339D-4T-2... [FHR 2411 SR IO INV 6-15-31.....ccccncvvviniiniis 06/15/2002[ PAYDOWNS 499,810 |..cccce0en67,532 | oiiiiiiiin 0
31339M-ET-1... [FHR 2389 S INV 12-15-31........ccevrimrinirinriiens 06/17/2002[ PAYDOWNS 335971 |........271,310 [ ......... 335,971
31339M-NH-7.. [FHR 2407 SC INV 1-15-32.......ccocmrimrirrinrinnens 06/17/2002| PAYDOWNS 494,961 | .........454,358 | .......... 494,961
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31339M-6M-5.. [FHR 2388 SR 5.9510 INV 6-15-31........cccconvvnuee 06/15/2002[ PAYDOWNS 1,447,930 | .....c.... 146,490 0 0 0 0
31339W-6X-9... [FHR 2426 SL 10 INV 3-15-32.... 06/15/2002[ PAYDOWNS.. ....381,552 .41,054 0 0 0 .0
31359G-2Y-1... [FNR 1994-39 Z 6.5 3-25-24... 06/25/2002[ PAYDOWNS.. ....645,440 0 0 0 .0
31359P-LE-4....[FNMA 97-26G SEQ 6.6 9-18-24... 06/18/2002[ PAYDOWNS.. ....938,656 0 0 0 .0
31359R-LH-3... [FNR 1997-81 SB IO INV 12-18-27 06/18/2002[ PAYDOWNS.. 0 0 0 .0
31359S-6M-7... [FNR 2001-33 SA 10 INV 7-25-31.. 06/19/2002[ PAYDOWNS.. 0 0 0 .0
31359V-DB-6... [FNR 1999-2 SC INV 2-25-29..... 06/25/2002[ PAYDOWNS.. 0 0 0 .0
31383S-RS-1... [FNCL 511797 PT 6.0 5-01-31 06/25/2002[ PAYDOWNS.. 0 0 0 .0
31387D-EV-7... [FNCL 580748 PT 6.0 5-1-31.. 06/25/2002[ PAYDOWNS.. 0 0 0 .0
31387N-WM-5. [FNCL 589352 PT 6.0 6-01-31 04/25/2002[ PAYDOWN..........ccveune. .0 0 0 .0
31387N-WM-5. [FNCL 589352 PT 6.0 6-01-31 05/02/2002[ LEHMAN BROTHERS INC........ccccvuvunnnn. 0 0 0 1)
31387N-WM-5. [FNCL 589352 PT 6.0 6-01-31... 05/28/2002[ PAYDOWN..........ccooun. 0 0
31388D-ZU-5... [FNCL 602055 PT 6.50 9-01-31. 06/25/2002[ PAYDOWNS.. 0 0
31388G-VW-8.. [FNCL 604629 PT 6.0 9-1-31..... 06/25/2002[ PAYDOWNS.. 0 0
31388K-WT-5.. [FNCL 607358 PT 6.50 10-01-31... 06/25/2002[ PAYDOWNS.. 0 0
31388U-HY-9... [FNCL 615047 PT 6.5 1-1-32.. 06/25/2002[ PAYDOWNS.. 0 0
31392B-J9-8.... [FNR 2002-9 MS 10 INV 3-25- 06/19/2002[ PAYDOWNS.. 0 0
31392C-BL-7... [FNR 2002-20 SC 10 INV 2-25-32.. 06/19/2002[ PAYDOWNS.. 0 0
31392C-P2-4... [FNR 2002-34 SC 10 INV 12-18-31 06/18/2002[ PAYDOWNS.. 0 0
31392D-DD-1.. [FNR 2002-38 DS 10 INV 4-25-32 06/19/2002[ PAYDOWN.......oooorivriirriiiinniisnisnienienens 0
31392K-G5-9... [FHR 2451 SD 6.1510 INV 3-15-32........ccc0ovvvnuee 06/15/2002f PAYDOWN.......ooorveriiiriiiiniienisnieiiaenens 0
313921-N6-1.... [FNR 2001-61 SE |0 INV 11-18-31 06/18/2002[ PAYDOWNS.. 203 070 0
38373R-K7-3... [GNR 2001-55 SF INV 11-23-31............ .. |06/20/2002| PAYDOWNS.. 147,634 0
911760-JY-3.... [VENDEE MTG 97-1 2E SEQ 7.50 3-15-24.......... 06/17/2002f PAYDOWNS........oooviniiniiiniinninnsisninnes [ eonnisnisnsnesniens | o 480,358 | ..........480,358 |......... 490,040 0
UL S snnsnnensens s sensensnnne | 100 d0,022,301 | 038,720,639 | ... 18,114,288 0
UNIEEA SEAIES. ...ttt snnsnsensensnsennnnnnens | 108,002,083 _| +...40,285,678 | ..... 19,917,040 0
3199999. | Total - Bonds - Special Revenue & ASSESSMEN.........c.oiiiiirreriiniissisersessrsrssssssesssseessnsensssssssssnsessnsssssssseeseseseneenenneneee | 018,682,583 | .....40,285,678 | ..... 19,917,040 0 917,516
Bonds - Public Utilities
United States
186118-AJ-4.... |CENTERIOR ENERGY CORP 7.13 7-1-07 NC... |06/19/2002]| MORGAN STANLEY & CO......cccoevvrrurcnne [ ermrmricniiviienies | v 2,395,866 | ....... 2,200,000 | ....... 2,200,000 0 [0 ... 195,866 | ........ 195,866 | ........ FERICHTON . 1PE..........
26623F-AX-6... [DUQUESNE LGT & PWR 6.65 4-1-03 MTN........ 05/09/2002( REDEEMED BY CALL.......... .3,000,000 ..2,989,650 O o0 001,229 | 1,229
34110Q-AA-6... | FLA POWER CORP 6.67 4-01-08 AL103004...... 04/01/2002[ SINKING FUND PAYMENT.. ...161,238 .155,527 0 4,498
605051-AB-7.... [MISSION ENERGY CO 8.125 6-15-02 NC... 06/15/2002( REDEEMED... +rr..100,000 .696,369 0 .0
605051-AB-7.... [MISSION ENERGY CO 8.125 6-15-02 NC... 06/15/2002( REDEEMED....... .1,000,000 ..1,000,000 0 .0
63618E-AU-5... [NATL FUEL GAS 6.214 8-12-27 P02@100.. 06/28/2002[ BEAR STEARNS &............ ...501,200 <vrvr.506,250 0 5,016)
63618E-AU-5... [NATL FUEL GAS 6.214 8-12-27 P02@100.. 06/28/2002[ BEAR STEARNS & CO. INC.....cooovvvniiiee [ | v 4,009,600 | ....... .......3,968,120 0 ...40,238
UNIEA SEAES. ..ttt ennisnnennenes | cveas 11,767,904 | ..... 11,561,238 | ..... 11,515,916 [ O 236,815 | ........236,815
3899999. [ Total - BONAS - PUBIC UHIHES.......cvoiviiiiiiiiieiiseii s snnssnssnssnsssnsssnsssnsnnonnss | cveas 11,767,904 | ..... 11,561,238 | ..... 11,515,916 0 |0 [ 236,815 | ....... 236,815

Bonds - Industrial and Miscellaneous

United States

00077B-ZD-8...
00086R-AC-1...
00209A-AD-8...
00253A-AD-3...
011679-AC-1...
011679-AC-1...
020012-AA-8....
02378H-AC-6...
05115E-AA-8...
079867-AQ-0...

AMAC 2001-8 S10 10 INV 1-25-32......c.cc0ovvvrrne
ACLC 97-B A1 ABS FL 6.728 4-15-14..
AT&T WIRELESS 7.35 3-1-06 NC........
AAMES FINL 9.125 11-01-03 C02@100..
ALASKA COMM 9.375 5-15-09 C07@100...
ALASKA COMM 9.375 5-15-09 C07@100...
ALLSTATE FINANCIAL 7.125 9-26-05 NC...
AMER AIR 94-A 9.78 11-26-11 AL0707
AUGUSTA IV A1 6.25 111502 AL81602 SF........

BELLSOUTH TELEC 6.30 12-15-15 AL0909.......

06/25/2002
06/17/2002
06/12/2002
04/11/2002

. |o4r20r2002

04/29/2002
05/13/2002
05/26/2002
05/15/2002
04/22/2002

PAYDOWNS..............
PAYDOWNS..............
MERRILLLYNCHP F &S....
BEAR STEARNS & CO. INC.
J. P. MORGAN......
J. P. MORGAN......
CS FIRST BOSTON..........

SINKING FUND PAYMENT.. .
SINKING FUND PAYMENT........cccccoonuunne
SALOMON SMITH BARNEY.......ccceonvunn.
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09774X-BF-8... [BCM 99-B A5 SEQ 7.44 1-15-20......c.coccovvvnrrnnee 06/17/2002[ PAYDOWNS.........ocoomeiniinrinririenienins 0
09777#-AA-6....[BOME INV I LLC 9.15 6-30-08 A03..... 06/30/2002[ SINKING FUND PAYMENT.. 0
114399-AH-1... |BROOKS FIBER 10.00 6-1-07 C02@105. 04/22/2002 SALE WORLDCOM.............. , 0
126650-AF-7....|CVS CORP 7.77 1-10-12 AL 11-15-09 NC... 04/10/2002[ SINKING FUND PAYMENT.. 0 . 0
126650-AF-7....|CVS CORP 7.77 1-10-12 AL 11-15-09 NC... 05/10/2002[ SINKING FUND PAYMENT.. -2 0
126650-AF-7....|CVS CORP 7.77 1-10-12 AL 11-15-09 NC... 06/10/2002[ SINKING FUND PAYMENT.. () 0
12669B-QZ-8... [CWALT 2000-1 M MEZ 8.0 7-25-30......... 06/25/2002[ PAYDOWNS.............. 0 . 0
126690-HV-1... |CNTRYWIDE 93-10 A5 PAC 6.75 1-25-24... 06/25/2002[ PAYDOWNS.. 0 0
126690-JS-6.... |CNTRYWIDE 93-C A6 SEQ 5.95 1-25-24 06/25/2002[ PAYDOWNS.............. 0 0
160841-AA-0....| CHARLOTTE GATE 6.41 12-01-16 NC.... 04/01/2002[ SINKING FUND PAYMENT.. 0 0
160841-AA-0....| CHARLOTTE GATE 6.41 12-01-16 NC.... 05/01/2002[ SINKING FUND PAYMENT.. 0 0
160841-AA-0....| CHARLOTTE GATE 6.41 12-01-16 NC.... 06/01/2002[ SINKING FUND PAYMENT.. 0 0
16162T-B7-0.... | CHASE 2001-S6 S 10 INV 11-25-31..... 06/25/2002[ PAYDOWNS.............. 0 0
161626-ZA-7.... | CHASE MTG 93-9 A9 TAC 5.65 12-25-24 06/25/2002[ PAYDOWNS.. 0 0
166782-AB-8....| CHEVY CHASE 97-1 ABS 6.55 5-20-18... 06/20/2002[ PAYDOWNS.............. 0 . 0
167166-FD-4... |CHIC NW 7.52 ETC 10-30-14 AL0209 SF 04/30/2002[ SINKING FUND PAYMENT.. () 0
171232-AF-8.... | CHUBB CORP 6.00 11-15-11 NC ... | 04/25/2002[ GOLDMAN SACHS & CO. 816 |. 0
171912-AB-4....| CIGNA 961A2 CBO 6.46CASH 111508AL03....... 05/30/2002[ PAYDOWN..........coouun. .0 0
172921-G3-6.... | CMSI MTG 93-12 A2 SEQ 6.50 6-25-21.............. |04/25/2002 0
20846N-AB-1... [CONSECO INC 6.80 6-15-05 NC.......cccovevrrrvnnee 04/17/2002 0
208464-AR-8... [ CONSECO INC 9.00 10-15-06 NC.........coccnvvrneee 04/17/2002 0
208464-AS-6....[ CONSECO INC 8.75 2-9-04 NC........ 04/17/2002 - 0
210805-BE-6.... [CONT AIR 97-1B 7.461 4-1-13 AL51807............. |04/01/2002| SINKING FUND PAYMENT.. 0
21987H-AS-4... [CBBC-ADM 98-1 6.50 12-15-17 AL111810.......... 06/15/2002[ SINKING FUND PAYMENT 0
225314-AC-7... [BANMX 99-A CCM ABS 7.50 10-1-06................. 06/04/2002( PAYDOWNS 0
22540A-G5-1... [CSFB 2001-S6 1A2 10 FLT 5-25-31..... 06/25/2002[ PAYDOWNS.. 0
22540V-FF-4... [CSFB 2001-26 2A2 10 INV 11-25-31.... ... |06/25/2002| PAYDOWNS.. 0
22540V-HJ-4... [CSFB 2001-MH29 A SEQ 5.6 09-25-31............... 06/25/2002[ PAYDOWNS 0
226602-AA-8.... | CRIIMI MAE 95-1 A SEQ 7.00* 01-01-33............ 06/04/2002( PAYDOWNS 0
23323C-CV-5... [DLIMA 2001-S3 1A2 10 2.97 11-25-30.... 05/25/2002[ PAYDOWNS.. 0
23323C-DE-2... [ DLIMA 2001-S3 3A2 10 INV 11-25-30..... 05/25/2002[ PAYDOWNS.............. 0
244098-AA-7....|DEER PK REF 6.47 12-15-08 AL21006 SF.. 06/15/2002[ SINKING FUND PAYMENT.. .248,827 0
247361-XB-9.... [DELTA AIR ETC G 9.48 6-18-06 AL 1004.... 06/18/2002[ SINKING FUND PAYMENT.. .614,392 0
24763L-AE-0.... [DELTA FUND 95-2A5 HE SEQ 7.1 1-25-27. 06/25/2002[ PAYDOWNS.............. ...64,164 0
24763L-GQ-7... [ DELHE 2000-2 A3F SEQ 7.98 6-15-27 ... |06/17/2002| PAYDOWNS.............. 0
300674-AB-4.... [EXCEL PARALUBES 7.125 11-1-11 A04-07........ | 05/01/2002| SINKING FUND PAYMENT.. 0
301951-AB-5.... [FFCA 96C1 A ABS 7.80 7-25-11 PP..... 06/25/2002[ PAYDOWNS.............. 0
316817-AA-3....[57TH ST MTGE 7.125 6-01-17 AL 042908.. 04/01/2002[ SINKING FUND PAYMENT.. 0
316817-AA-3....[57TH ST MTGE 7.125 6-01-17 AL 042908.. 05/01/2002[ SINKING FUND PAYMENT.. 0
316817-AA-3....[57TH ST MTGE 7.125 6-01-17 AL 042908.. 06/01/2002[ SINKING FUND PAYMENT.. 0
32051D-HD-7.. [FHASI 2001-6 A9 10 INV 9-25-31......... 06/25/2002[ PAYDOWNS.............. 0
35907W-AD-1.. [FRONTIER 2001 1 A ABS 6.44 4-20- 06/20/2002[ PAYDOWNS.. 0
35907W-AE-9.. |[FRONTIER 2001-1 B ABS 7.75 4-20-08... 06/20/2002[ PAYDOWNS.. 0
36157L-5Q-7.... | GE CAP 94-14 A3 SEQ 6.5* 4-25-24... 06/25/2002[ PAYDOWNS.. 0
36157R-BY-0... [ GE CAP 97-12 A6 NAS 7.0 12-25-27... 06/26/2002[ PAYDOWNS.. 0
36157T-WL-1... [ GE CAP 96-6 A13 NAS 7.00 4-25-26... 06/25/2002[ PAYDOWNS.............. 0
36185N-LZ-1... [GMACM 2001-J5 A4 10 INV 11-25-31...... 01/01/2002( PRIOR YEAR ADJUSTMENT... 0
368771-AA-9.... | GENL AMER RAILCAR 97-1 6.69 9-20-16... 04/20/2002[ SINKING FUND PAYMENT.. . 0
368771-AA-9.... | GENL AMER RAILCAR 97-1 6.69 9-20-16.......... 05/20/2002[ SINKING FUND PAYMENT.........ccccouvunnn. 0
368771-AA-9.... | GENL AMER RAILCAR 97-1 6.69 9-20-16.......... 06/20/2002[ SINKING FUND PAYMENT 0
38141G-AZ-7... | GOLDMAN SACHS 6.875 1-15-11 NC................ 04/12/2002[ GOLDMAN SACHS & CO......coocevrvnrirnn 0
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38141G-BU-7... [ GOLDMAN SACHS GP 6.60 1-15-12 NC............ 04/11/2002[ GOLDMAN SACHS & CO.......covvvricmriinns [ evimrverveiveiineiines | cvis 4,980,800 | .......5,000,000 | .......5,064,250 | ....... 5,063,373 82,573)
423328-BB-8.... [HELLER FINANCIAL 7.00 5-15-02 NC. 05/15/2002( REDEEMED... . .0

.....1,400,000 1,431,500 | . 1,400,000

45254T-DM-3.. | IMSA 2000-3 A6 10 INV 10-25-30.........
45254T-JX-3.... | IMSA 2001-8 A4 10 INV 5.956 01-25-32... 06/01/2002[ PAYDOWNS..
45660Q-AD-0... | INDYMAC HEL 98-A AF4 SEQ 6.31*1025. 06/25/2002[ PAYDOWNS..
493553-BH-3... | KEYSTONE 98 P2 A4SEQ 6.84 12-25-18........... 04/25/2002
493553-BH-3... | KEYSTONE 98 P2 A4SEQ 6.84 12-25-18 05/17/2002[ BEAR STEARNS & CO. INC........cccovvunuee
493553-BH-3... | KEYSTONE 98 P2 A4SEQ 6.84 12-25-18 05/28/2002
50075N-AA-2... |KRAFT FOODS INC 4.625 11-01-06 NC.. 05/16/2002 e
50075N-AA-2... |KRAFT FOODS INC 4.625 11-01-06 NC.. 05/16/2002[ GOLDMAN SACHS & CO.....
52729N-AC-4... [LEVEL 3 COMM 9.125 5-01-08 C06@100... 03/04/2002( PRIOR PERIOD ADJUSTMENT...
52729N-AE-0... [LEVEL 3 COMM 0/10.50 12-01-08 CO06.... 04/23/2002 MERRILL LYNCHP F & S....
552673-AM-7... IMCI COMM CORP 7.50 8-20-04 NC.... 04/25/2002[ GOLDMAN SACHS & CO.....
552673-AM-7... IMCI COMM CORP 7.50 8-20-04 NC.... 04/30/2002[ GOLDMAN SACHS & CO.....
585510-CA-6... MELLON FINANCIAL 6.875 3-1-03 NC.... 06/17/2002[ SALOMON SMITH BARNEY
585525-AB-4....|MELLON RFC 98-1 A2 SEQ 6.50* 2-25-28.. 06/26/2002[ PAYDOWNS..............
601999-ZC-2... |MILLER BREWING 0.00 4-30-02 ... |04/30/2002[ REDEEMED..................
617446-GM-5... | MORGAN STANLEY DEAN 6.75 4-15-11 NC..... 04/15/2002[ MORGAN STANLEY & CO...
06/10/2002[ ADJUST PRIOR YEAR TRADE

04/25/2002( PAYDOWN.....

o |
12.9087) |
o

0
0
0
0
0
0
0
0
0

1973140

623788-AA-4....|MT WASH CBO | 7.14 8-28-09 . . ...6,048
65332V-AM-5... [NEXTEL COMM 0/9.95 2-15-08 C06@100.......... 01/15/2002 PRIOR PERIOD ADJUSTMENT.......cccouves [mmmmmminniniins [ o0 [0 [ 0 |oeennn(8,113) | einnn(8,113) | e
65332V-AM-5... [NEXTEL COMM 0/9.95 2-15-08 C06@100.......... 01/15/2002[ PRIOR PERIOD ADJUSTMENT.......ccccouvee [rmmmmrinniniinns [ corvvrieniieenen0 [0 [ e 0
656517-AC-3... INORSE 1A A3 CBO 6.515 8-13-10 CO03... ... |05/23/2002] PAYDOWN........coevoreriniirnrirrirane .156,880
670768-AA-8....|NYNEX CORP 9.55 5-1-10 AL 01-15-06.. ... |05/01/2002| SINKING FUND PAYMENT.. .192,050
680665-AC-0... |OLIN CORP 8.00 6-15-02 NC..........ccoevvrnirnnnas 06/15/2002[ REDEEMED...........cccoomiiniiniiiiriirerireins 3,361,137
71528Q-AC-0... | PERSEUS 1A A2 SEQ CDO0 6.70 6-15-11........... 04/08/2002[ LEHMAN BROTHERS INC........ccccvuvuninn. 1,865,000
717223-AA-9.... [ GSA PHASE 2 LEASE 6.76 110807 A06-04........ |05/08/2002| SINKING FUND PAYMENT.. .139,954

T4434T-A2-3....|PRU HOME 93-51 A12 TAC 6.50 12-25-23. 04/25/2002[ PAYDOWN..........ccveune.

T4436G-AY-9... | PRU SEC 15 2G SEQ 8.60 5-20-21.................... 06/20/2002[ PAYDOWNS.........ocoomiirinrinririenienines
744593-AC-8... | STEER-IBM-Z2-A 6.415 6-01-18 AL 2-11............ 06/01/2002[ SINKING FUND PAYMENT..........ccoovunnn.
74645W-AA-3.. |PUTNAM CBO Il LTD 6.875 11-8-09 C00 05/07/2002[ PAYDOWN.......c.covvrrennne .3
749361-AG-6... [RCN CORP 0/9.80 2-15-08 C06@100..... 04/15/2002[ GOLDMAN SACHS & CO......cccoevmvvmrinnes [ evmivrivniivicniinns | e 164,600 | ..........823,000 |..........508,877 |..........148,140 | ...... 499,705

750755-AA-8.... | RAILCAR 92-1 7.75 6-01-04*AL0602 SF-..
755920-AF-2.... |ROCS-NSC 98-1 7.90 5-15-17 A6-29-10..
755920-AF-2.... |ROCS-NSC 98-1 7.90 5-15-17 A6-29-10..
760944-F4-5.... |RFMSI 93-S43 A5 SEQ 5.95* 11-25-23
760944-72-7.... |RFMSI 94-S1 A12 PAC 6.75* 1-25-24...... 06/25/2002[ PAYDOWNS..
760972-CZ-0... |RFMSI 1997-S12 A18 NAS 6.75* 8-25-27 06/25/2002[ PAYDOWNS..
760972-HK-8... |RFMSI 97-S17 A5 NAS 7.0* 11-25-27...... ... |06/25/2002| PAYDOWNS..
760972-NE-5... | RFMSI 98-S3 A10 SEQ 6.75 2-25-28... 06/25/2002[ PAYDOWNS..
760985-AT-8.... | RAMP 2000-RS2 AI3 SEQ 8.06 7-25-23.. ... | 06/25/2002| PAYDOWNS..
760985-BD-2... [RAMP 2000-RS3 AI3 SEQ 7.76 11-25-24............ | 06/25/2002| PAYDOWNS..
76110F-R2-1... |RALI 1999-QS7 M1 MEZ 6.75 6-25-29..... ... |06/25/2002| PAYDOWNS..

06/01/2002[ SINKING FUND PAYMENT..
01/01/2002( PRIOR YEAR ADJUSTMENT...
05/15/2002[ SINKING FUND PAYMENT..
06/25/2002[ PAYDOWNS..............

(wss)|.
.19

iy
w

Wooooooooo

76110G-QM-6.. | RALI 2001-QS15 A2A 10 INV 9-25-31.. 06/25/2002[ PAYDOWNS.............. .
76126C-DE-9... 05/15/2002[ SINKING FUND PAYMENT.. ) |
761695-AA-3.... 06/20/2002 .
T77324-AA-2....| GSA ROSECLIFF 8.00 11-15-08 AL1105.... 05/15/2002

803111-AK-9....| SARA LEE CORP 6.25 9-15-11 NC...... 05/20/2002(J. P. MORGAN SECURITIES.......

81169P-AA-9... [SEABULK INTL INC 12.50 6-30-07 COL1.............. |06/03/2002| DEUTSCHE MORGAN GRENFEL...
81371F-AA-5... |KROGER CO 9.05 12-15-04 FSANC................ 06/14/2002[ SALOMON SMITH BARNEY...........cccoonue.
81371F-AA-5... |KROGER CO 9.05 12-15-04 FSANC................. 06/14/2002[ SALOMON SMITH......ccovvvrirnirniiniiniines [

[R-F-R-N-R-N-N-N-R-RoN-R-RoNoR-NoRooR- RNl Ro oo RoRoRoRoRo o oo RoRo oo Ro NN Re Ro N o Ne Rl =)
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of b
7 5 7 8

the Company During the Current Quarte
9 10 I 2

1 2 3 6 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 (@
825703-AM-3... [SHYPCO LLC A-2B CBO 6.64 6-15-10 C03........ 01/01/2002[ PRIOR PERIOD ADJUSTMENT.......ccccoeee [ [ eeeeennn(63,995) [ ...........(63,995) | ........... (63,220) 0
825703-AM-3... [SHYPCO LLC A-2B CBO 6.64 6-15-10 C03 06/19/2002[ PAYDOWN.......coovvvrrvcrinen. v 277,848 0
852060-AM-4... [ SPRINT CAP CORP 6.00 1-15-07 NC...... 06/20/2002 LEHMAN BROTHERS INC... 0 (268 812) .
863572-JP-9.... [ SASCO 96-A A1 SEQ CSTR 4-25-27... 06/25/2002[ PAYDOWNS.. 0 .0
863572-N8-2.... [ ALS 2000-2 2AX1 10 INV 5-25-30..... 06/25/2002[ PAYDOWNS.. 0 0
863572-Z3-0.... [ SASC 2000-5 2A3 10 INV 11-25-30.. 06/25/2002[ PAYDOWNS.. 0 .0
863572-3S-0.... [ SASC 2001-3A 1A4 10 INV 10-25-04... 06/01/2002[ PAYDOWNS.. 0 .0
863572-3W-1... [ SASC 2001-3A 2A4 10 INV 1-25-06.. 06/25/2002[ PAYDOWNS.. 0 .0
86358R-CA-3... [ SASC 2001-8A 3-A3 10 INV 6-25-06.... 06/25/2002[ PAYDOWNS.. 0 .0
86358R-XZ-5... [ SASC 2002-AL1 A3 SEQ 3.45 2-25-32. 06/25/2002[ PAYDOWNS.............. 0 .0
87305N-AT-5... [TTX CO 8.00 3-15-05 NC......ccocvvrvrrrncne. .. |05/20/2002] MORGAN STANLEY & CO... 0 117, 725
88100D-AC-9... [TERRA NOVA HOLDINGS 7.20 8-15-07 NC....... 05/24/2002[ NON-TAX CONVERSION........coccovivrniinnne 0
88100D-AC-9... [TERRA NOVA HOLDINGS 7.20 8-15-07 NC....... 05/24/2002[ CONSENT FEE................. ..7,500 0
908584-DF-9... [UNION TANK CAR 6.5 4-15-08 AL03-05..... 04/15/2002[ SINKING FUND PAYMENT.. .276,954 0
909279-L#-6.... [UNITED AIR 8.42 SER A 5-7-04....... 05/08/2002( REDEEMED BY CALL...... 110,717 0
909279-L@-8... [UNITED AIR 8.42 SER A 5-7-04... 05/08/2002( REDEEMED BY CALL.. 0
909279-M*-9.... [UNITED AIR 8.42 SER A 5-7-04....... 05/08/2002[ REDEEMED BY CALL.. 0
929227-DX-1... [WAMU 2001-S10 2A3 IO INV 10-25-16 06/25/2002[ PAYDOWNS.......... 0
929227-KD-7... [WAMU 2002-S1 1A7 10 FLT 1-25-32....... ... | 06/25/2002| PAYDOWNS.. 0
939335-RH-0... [ WAMMS 2001-MS10 2A9 IO INV 9-25-31........... 06/25/2002[ PAYDOWNS 0
939335-RR-8... [ WAMMS 2001-MS10 3A7 IO INV 9-25-31........... 06/25/2002[ PAYDOWNS 0
94977C-AB-1... [WFMBS 2001-21 A2 10 INV 10-25-31...... 01/01/2002( PRIOR YEAR ADJUSTMENT... 0
94978K-AK-2... [WFMBS 2002-4 2A8 VADM 6.50 2-25-32............ |06/25/2002| PAYDOWNS..........cc.ccevvne. . 0. 0
989390-AD-1... [ZENITH NATL INS 9.00 5-1-02 NC.......cccccvvuvnne 05/01/2002f REDEEMED.........cooooniiniiniiniisinsiiniiin | eonnisnissisnesnenns | 002,000,000 | .......2,500,000 | .......2,738,175 | .......2,500,000 |....... (17,408) [ ..coovveiinnns 0
UNIEEO SEALES. .ttt bbbt ..6,601,771 [, 0
Canada
130910-AE-2.... | CALL-NET ENT 0/8.94 8-15-08 CO6................... 04/12/2002[ EXCHANGED...........ccoevimimmiiriinisnisiiiens [ wvrisninsicssiienieens | e 390,991 [ .......1,500,000 | ..........963,735 {..........408,750 [ ......835,550 [......cccoeuumuee
303901-AA-0.... [FAIRFAX FINANCIAL 7.75 12-15-03 NC............ 05/14/2002[ SALOMON SMITH BARNEY........ccoocniine [eonniininninnicsniinns | 20..970,000 | .......1,000,000 | .......1,041,730 {..........968,970 |......103,938 |......ccccconens
CANAGA. .ot | e 1,320,991 | 1....2,500,000 [ .......2,005,465 | ......1,377,720 [.....939,488 [.......cc...c..
Foreign
76126C-HS-4... [AMMC RACERS SER 00-25-P VAR 5-15-13....... 05/25/2002[ BOOK VALUE ADJUSTMENT........ccoccvurcre [ommmmimninninniins | ereereni222,501 [ i e 222,501 |........ 222,501 [.ovoiiieen0 o0 0 [0 [
817074-AA-5.... [SENECA 1A A CBO FLR 5-31-29°E...... 06/21/2002[ LEHMAN BROTHERS INC... ..3,860,670 | ....... 3,860,670 | ......
Foreign 4,083,171 |..... 4,083,171 [....193,188 |.....ccee0 o0 ......889,330 | ...
4599999. [ Total - Bonds - Industrial & MISCEIIANEOUS..........iuuuiiesiieiiiiiisisisisni st ...133 527 864 ...183 701 315 | ...135,735,703 [ ...130,064,130
6099997. [ Total - Bonds - Part 4 ..232,294,202 | ...303,826,934 | ...235,637,956 | ...228,775,505
6099998. [ Total - Bonds - Summary Item for Bonds Bought and Sold This Quarter ....... 3,951,541 | ... 96,300,761 | ....... 3,701,225 | ...... 3,719,989 |......18,766 |.....ce..0 [ooiiii0 ]...231552 [ ...
6099999. [ Total - Bonds ...236,245,743 | ...400,127,695 [ ...239,339,181 | ...232,495,494

Preferred Stocks - Public Utilities

United States

595620-20-4.... | MIDAMERICAN ENERGY CO 7.80% PFD 05/01/2002[ REDEEMED BY CALL.....cccccovvvervircieies | evreene 2,004.000 208,216 205,661 | ....co... 202,782 |..ooeeeeenn(168) [0 [0 | 5,433 [ 5,433 [ [ e 6,548 [RP2U......
595620-20-4.... | MIDAMERICAN ENERGY CO 7.80% PFD... 05/01/2002[ SINKING FUND PAYMENT.. 1,998.000 ...199,800 .205,045 202,175 |.ooreerea(168) [0 o0 | eee(2,375) | e (2,375) e | ee....6,545 |RP2U.......
United States..........cvveveerereererereerenenes ..........408,016 410,706 |. 404,957 v 13,093 |
6199999. | Total - Preferred Stocks - PUDIC ULIHIES...............c..cvveveeeeeeeiierieriesieetcvesesestesiseicsesesiessessssssessesseseessessensesesesensenssnsenses | corerreres 408,016 410,706 | .......... 404,957 |...........(336) [................0 |...cc........0 |..........3,068 |............3,068 |....ccee....0 | .o 13 093 |...... XXX...
Preferred Stocks - Industrial and Miscellaneous
United States
11161P-20-5.... | BROADWING COMM B 12.50 8-15-09 C02........ [06/25/2002] KADICK, INCORPORATED 210,000 | ....occeeeee 0 oo 1,015,000 |.......... 360,000 62,500 |P4L..........
United States ...210,000 ..1,015,000 .360,000 62,500 |...... XXX...
6399999. | Total - Preferred Stocks - Industrial & Miscellaneous 210,000 |.....cceee...0 | 1,015,000 |.......... 360,000 | .....337,930 |................0 |.............0 [.....(803,830){.......(803,830) | ...............0 |.......... 62,500 |...... XXX...
6599997, | Total - Preferred SLOCKS = PAIT 4..........c..cveeveeveeeeeeieeievcie et eveeestesiee s veer s stentesseseeressessesssssssssesssssensessssssessessessansens | serseeses 618,016 | ....ccoeevereeenn0 | 1,425,706 | .......... 764,957 | .....337,594 [....ccccccee.0 [0 ....(800,772) [ .......(800,772) | ..ocvereerea0 | 75,593 |...... XXX...
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarte
1 2 3 4 5 6 7 8 9 10 11 12 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 (@
[ 6599999, | TOtAl - PrefEITEO SIOCKS. .. rverirreesseresssrressseerssosseessseereseseessseeessseeeseeesesaseeseeees s neees e e seese e | 618,016 [ .o 0 J.. 1,425,706 J....o.... 764,957 |.....337,594 [..coovccrnnnnes 0 [ 0 ]...(800,772)] ......(800,772) [.cccovsvrvrrrrennt 0 o 75,593 J....XXX...

Common Stocks - Banks, Trust and Insurance Companies
United States

63,610 |..7,623,800
63,610 | .7.623.890

UNIEEA STAIES........cvoevveeeseeeiet ettt ettt sttt es et tetesseeesess et et esseessees et estessesessessesessessssessessesassessesassessssessessssessesan
6799999. | Total - Common Stocks - Banks, Trust & INSUrANCE COMPANIES. ... cuiuurererirrarssitsieeeseessessessse s sse s

Common Stocks - Industrial and Miscellaneous

United States

46581@-10-8... [IVANS INC 05/16/2002[ TENDER OFFER.........ccccovemmimirnirniinies [ v 4,989.000 ..63,610 |....... (63,610) |. 0 0
67724Z-727-2.... |OHIO CASUALTY WTS $22.505 06/19/2002( PRIVATE PLACEMENT........coconvvvivnirns [ e 250,000.000 w0 ] 937,500 0 0
677242-2Z-2.... |OHIO CASUALTY WTS $22.505 11-30-03... 05/08/2002f PRIVATE PLACEMENT ..1,800,000.000 0 ]..6,750,000 0 0
0 0
0 0

UNIEEA STAIES......vcvoevveeeeeeeet ettt sttt ettt sseeesess et et esseesse et et estessesessessesessesssesssessssassessesassessssessessssessesan
6899999. | Total - Common Stocks - Industrial & MISCEIIANEOUS.................cveeveerrirereeieieieieeeseeeet ettt ieneseneesebeeeesaens 2,350,185

Common Stocks - Parent, Subsidiaries and Affiliates

United States

73071*-10-1..... |POINTE APARTMENTS, INC

United States

6999999. | Total - Common Stocks - Parent, Subsidiaries and AffilIAtES. ...............cevrereriiereiieresieicsieseesese et ene e neens

170032-10-6.... | CHIQUITA BRANDS INTERNATIONAL.............. 03/19/2002[ PRIOR PERIOD TRADE ADJUSTMENT... |.....ccccccven. 0.000 0 0 0
170032-11-4.... | CHIQUITA BRANDS INTERNATIONAL WT....... 06/25/2002 PAINE WEBBER INC.........ccccvevnivniinnn. 0 0 0 (L.
170032-11-4.... | CHIQUITA BRANDS INTERNATIONAL WT....... 06/20/2002| PAINE WEBBER INC.... 0 0 0 (L.
170032-11-4.... | CHIQUITA BRANDS INTERNATIONAL WT....... 06/19/2002| PAINE WEBBER INC.... 0 0 0 (L.
170032-11-4.... |CHIQUITA BRANDS INTERNATIONAL WT....... 06/18/2002| PAINE WEBBER INC.... 0 0 0 L.
170032-11-4.... | CHIQUITA BRANDS INTERNATIONAL WT....... 06/13/2002| PAINE WEBBER INC.... 0 0 0 (L.
170032-11-4.... |CHIQUITA BRANDS INTERNATIONAL WT....... 06/11/2002| PAINE WEBBER INC.... 0 0 0 L.
170032-11-4.... | CHIQUITA BRANDS INTERNATIONAL WT....... 06/03/2002[ PROVIDENT SEC & INV... 0 0 0 (L.
170032-11-4.... |CHIQUITA BRANDS INTERNATIONAL WT....... 05/31/2002[ PROVIDENT SEC & INV... . 0 0 0 (L.
170032-11-4.... | CHIQUITA BRANDS INTERNATIONAL WT....... 05/29/2002[ PROVIDENT SEC & INV.......ccovriiinrinnn 0 0 0
170032-11-4.... | CHIQUITA BRANDS INTERNATIONAL WT....... 05/28/2002[ PROVIDENT SEC & INV.......ccovviririnnn. 0 0 0
170032-80-9.... | CHIQUITA BRANDS INTERNATIONAL... ... |06/11/2002| PAINE WEBBER....... 0 0 0
170032-80-9.... | CHIQUITA BRANDS INTERNATIONAL... ... |06/04/2002| PAINE WEBBER.........ccccoovvmiimirniriniiinins | oo 10,000.000 0 0 0
170032-80-9.... | CHIQUITA BRANDS INTERNATIONAL.............. 06/03/2002 PAINE WEBBER..........cccoovvniimiriiiniiineins | v 12,600.000 0 0 0
170032-80-9.... | CHIQUITA BRANDS INTERNATIONAL 05/31/2002[ PROVIDENT SEC & INV....c.oovvvvinirnirnies | e 21,500.000 0 0 0
170032-80-9.... | CHIQUITA BRANDS INTERNATIONAL... 05/30/2002( PAINE WEBBER....... R 20,000.000 0 0 0
170032-80-9.... | CHIQUITA BRANDS INTERNATIONAL... 05/29/2002[ VARIOUS..........covvmrinrniiniinisnisniinnies | v 20,000.000 0 0 0
170032-80-9.... | CHIQUITA BRANDS INTERNATIONAL 06/13/2002f PAINE WEBBER.........cocooviiiiniiiiiiiiinies | oo 28,823.000 0 0 0

0 0 0

0 0 0

..82,893
..82,893
..82,893

7099997, [ Total - Common Stocks - Part 4........ccccoovvionicnicninnens ....10,120,578 | ....... 2,552,615 | ...7,623,890 ..(4,150,292) | ....(4,150,292) |.
7099999. [ Total - Common Stocks................ ....10,120,578 | ....... 2,552,615 | ...7,623,890 ..(4,150,292) | ....(4,150,292) |.
7199999. [Total - Preferred and Common Stocks.......... . ].....6,588,302 ]...XXX.ooiioi [ . 11,546,284 | ....... 3,317,572 [..7,961,484 |. .0 |..(4,951,064)] ....(4,951,064)
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. ... ...250,885,465 | ...235,813,066 [..15,704,418 |.........c.....0 [, 0 |..(7,855,347)] ....(7,855,347)
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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



SIalememasofJuneBU,20020f1heGREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 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.......ccccovvvvncnce | e 0.600 [ ..o 1,333 [ 0 .. 1,700,503 | ........ 229,156 | ... 3,458,176 |......
Bank of America. .. St. Louis, Missouri.. 0.000 v 12,865 ] ..........(6,907) | ...
Bank of AMErCa.........cocvvvuerirerireireinensees Wichita, Kansas.........cccoeomvmrvnivnicines [ v 0.000 |.ccorcvrivriennd0 o0 5,054 il 5,037 | 4871
Bank One, INdianapolis............cccoeereurereinernieneenenns Indianapolis, Indiana...........cccoueevevecvecnee | ceveene 0472 | .o 139 |0 ] el 75,000 1 ........75,000 | .......... 75,285 |......
Bank One, Texas.... Dallas, Texas................. 0.000 |.ccorcvrivniennd0 | eviriiiininnl0 ]000.216,127 f ........137,270 | ....... 130,418 |......
Chase Bank................ Palisades Park, New Jersey.. 0.000 |.ocomivmiinnns0 o0 ] ...(156,533) | .......(148,108) | .........(42,537) | ......
First Union National Bank.. Philadelphia, Pennsylvania 0.000 |..ccommivmivnnns0 |0 ] ....1,118,155 | .....1,116,351 | .....1,116,351 |......
Fleet National Bank Windsor, Connecticut. 0.000 |.ccorcvrivniennd0 | eviriiiiiniennl0 | 444,166 | ........422,553 | .......384,140 |......
LaSalle Bank N.A........cccoevenee Chicago, lllinois...... 0.000 |.comivmiinnn0 |0 | ... 451,256 | .....1,537,582 | ........396,872 |......
The Northern Trust Company / O'Hare. Schaumburg, lllinois.. 0.000 |.ocomivmiinnns0 o0 ]...1,502,621 | .....1,815,290 | ..........34,326 |......
Nations Bank..........c..cccevevvevirenenes Miami, Florida........ 0.000 |.corcvrivniennd0 | eviriiiiininnl0 000 148,908 | ........203,192 | ........218,260 |......
........................ Anchorage, Alaska. 3.340
................................... 0.000
Philadelphia, Pennsylvania 0.000 |..cconmivmiinnns0 |0 ] ......350,049 | ........350,597 | ........350,597 |......
The Provident Bank Cincinnati, Ohio............. 0.000 ..(46,920,434) | ..(40,427,747) | ..(39,490,214) | ......
The Provident Bank.... Cincinnati, Ohio.. 0.645 | o278 |0 | 809,337 | ........ 836,452 | ........ 436,452 |.....
Collateral ACCOUNL........cuuiveiverierierisersiiniins e 0.000 . SRV | B IOV
Royal Bank of Canada............... Toronto, Canada.........cceeeveereveereeerenes 0.000 |.ocomiimiinnn0 |0 ] .....6,299,214 | .....7,060,355 | .....8,046,565 |......
Royal Trust Corporation of Canada... Toronto, Canada........ccccevvvevevecnevnins | 20000000 | i 19 0 8 14 13 |
Union Bank of California............ Pasadena, California. 000 |0 [0 [ 574,458 | .......585,631 | ........621,129 |.....
Wells Fargo Bank............... Los Angeles, California.......c.ccocoveecniiae | ceies 0.000 f..ciii0 o0 1.....2,090,431 | .....4,472,502 | .....7,835,790 |......
0199999. Total Open DEPOSItONIES. ..o | covees XXX..... ..(31,149,101) | ..(21,626,587) | ..(16,400,992) [ XXX
0399999. Total Cash on Deposit....... o e XXX..... ..(31,149,101) | ..(21,626,587) | ..(16,400,992) [ XXX
0499999. Cash in Company's OffiCE. ..o snssnssnssnssnisenss | wonees XXXeooes [ PO I XXX....... ...(3,838,170) | ....(5,286,561) | ....(8,953,207) [ XXX
0599999. TOAl CASN.......vveiiiiiei e | s XXX eoown s 8346 [ ..o, 120 |..(34,987,272)[ ..(26,913,148) | ..(25,354,200) | XXX

EO8
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*16691200245000102*

SUPPLEMENT "A" TO SCHEDULE T

Designate the type of health care

providers reported on this page.

Physicians - Including Surgeons and Osteopaths

ALLOCATED BY STATES AND TERRITORIES

EXHIBIT OF MEDICAL MALPRACTICE PREMIUMS WRITTENM

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama.......ccciereinnnn AL

2. Alaska......coeieieiin, AK

3. ANZONA...ceee e AZ

4, Arkansas...........occoeeeienne AR

5. California........cccevevererinnnn. CA

6.  Colorado.........cccoorerririrennes CcO

7. CONNECHiCUL........cooevrrrrine CT

8.  Delaware....... ..DE

9.  District of Columbia............. DC

10.  Florida.......cooeveeerereiririennns

11.  Georgia.

12.

13.

14.  lllinois....

15.  Indiana

16.

17.

18.

19.

20.

21 Maryland.......ccoocneireinninnns MD

22.  Massachusetts................... MA

23, Michigan.......cccoenevneeneenenns MI

24, Minnesota.........c.cevvverrrne. MN

25, MIiSSISSIPPi...eeerreieiiriereinns MS

26, MiISSOUM...vvecverrereeiriierieinens MO

217.

28.

29.

30.  New Hampshire...........cc..... NH

31 New Jersey......o.

32.  New Mexico

33, New YOrKe...oooeerevererenne,

34, North Carolina

35.  North Dakota

36 ONi0...cocvirireeeeeeraes

37.  Oklahoma..

38.  Oregon

39.  Pennsylvania..........ccceeuenee PA

40. Rhode Island. ..RI

41, South Carolina..........ccco....... SC

42, South Dakota

43. Tennessee....

44,

45,

46.

47.  Virginia

48.  Washington..........ccccovuueeenee

49.  West Virginia.........ccccvevnee.

50.  WiSCONSIN.....ccocververcrerrnnns

51 WYOMING....ocoeoivvrirnirneieenes

52.  American Samoa................. AS

53, GUaM....coocoveververiiieieieeed GU 0 [0 0 0 [0 [ 0 |0 |

54, Puerto RiCO.......coccovveieeee PR o0 |0 0 0 0 [ 0 |0 e

55.  USVirgin Islands..........cce.. VI o0 vieiciiieneend0 0 0 0 0 [ 0 |0 |

56.  Canada.......coeoveivieieeee e CN - o0 |0 0 0 0 e 0 |0 |

57.  Aggregate Other Alien.......0T | .0 | evevieieiiiieennl0 0 0 [0 [ 0 [0 e

58.  TotalS....ocooeeveerveieiirceiiies o0 eieivieieiiiienn0 L0 [0 0 | 309,405 |..coovooriiiiriaend e
5701, oo [0 [0 [0 [0 0 e 0 |0 |
5702, oo [0 L0 [0 [0 0 e 0 |0 |
5703, oo |0 [0 L (O 1N SSOUUUUSRIRUORIROR 0 N SOUUUPORRORORORRTOOR 0 N ERUURROTORRRRROO 0 |0 |
5798. Summary of remaining write-ins for

Line 57 from overflow page...... [0 [0 [ 0 |0 [0 0 [0 e
5799. Totals (Lines 5701 thru 5703 +
5798) (Line 57 above)......coevee o0 fviiiiiiiiin0 i 0 [0 [0 i 0 [0 [
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