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statement for March 31, 2011 of e GREAT AMERICAN INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt ennens | feesennees 2,676,190,935 | ..o (V1 I 2,676,190,935 | .......... 2,689,057,649
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeereeiiecieie ettt sttt stensnen | eressessnsennes 42,636,544 | ..o, (01 I 42,636,544 | ............... 27,404,576
2.2 COMMON SIOCKS. ...vrvrrererirnrssesseseesssssssesessessssssessessssssessessessssssessessassssssesssssssssnssessansnss | sessessnees 895,891,801 | .ovovevereercireienae (V1 I 895,891,801 | .covvvvvee. 879,121,413
3. Mortgage loans on real estate:
3 FIISEIENS ettt | sereseennea 174,020,957 | oo (V1 I 174,020,957 | ............. 162,777,782
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......cvovviicveceieieciee ettt st b bbbt nsesenaas | sevssssesassinsas 1,167,949 | oo [0 1,167,949 | ..o 1,198,720
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovviicveiiie ettt sttt bbb sssssnaas | sensesassnans 49,125,846 | ...coovvevreeecreenn (0] I 49,125,846 | ............... 49,163,831
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....(4,979,568)), cash equivalents ($.....21,176,707)
and short-term investments ($.....278,595,580)..........ccuerurerrerrerreeieeeiesiesiessessessesessessieesseenes | eveeeseeneens 294,792,719 | oo, [0 I 294,792,719 | ..o 133,403,618
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
T DEIIVALIVES.......oooiiriieriirie sttt | festaestes bbb eenaes [0 O 0 | e (V18 T 45,600
8. OtherinVested @SSELS..........oeuiiiiiiii sttt sninnes | feseesinneas 44,560,241 | oo (O 44,560,241 | ..o 42,632,205
9. ReCeivables fOr SECUMEIES. ...t | erisesisesisenes 2,460,015 | ..o (U A 2,460,015 | ..o 0
10.  Securities lending reinvested COllateral @SSELS...........cvviurieiiirieieiesisie et | srersesessesessssssessesened (0 (0 T {0 U 0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 1) sesesessesnes | ernneenaas 4,180,847,006 | ...coovvevrrerereieienans (1 I 4,180,847,006 | .......... 3,984,805,395
13. Title plants less §.......... 0 charged off (for Title iNSUFErS ONIY)........ceveieuriieieieirieieisesieieiees | seveisesssesessssesseseees (0 U (0 R (0 T 0
14.  Investment income due and @CCTUB...........ccociiiiiiiniin e | coeriesienes 32,139,339 | oo 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccccvveevies | vovverrnnnee 208,748,582 | .....ccvevnne 11,852,600 | ....ccooeee. 196,895,982 | ............. 199,402,723
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoeverevrivvennes | vevrreireinns 92,884,259 | ..ovovieeeis (01 I 92,884,259 | ...ccovvrnn 88,723,550
15.3  Accrued retroSpective PrEMIUMS.........ccueviueieiereisiiesieieiesiessssssessese s sssesssssssessesssssssens | srsssessessssessenns 302,557 | covvereieiiiniens 30,256 | .ovverrierieirnnn 272,301 | oo 0
16. Reinsurance:
161.  Amounts recoverable from FeINSUIENS............c.cvuriiririnriniris s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccococevevevevees | vveviveeeieesceend [0 R 0 [ oo {1 8,619,805
18.2 Net deferred taX @SSEL.........cc et ress st esssenssans | erssseessanes 77,874,190 | oo (U R 77874190 | .ocvvernnn. 88,584,914
19.  Guaranty funds receivable OF 0N ABPOSIL...........ccviveeveirireieieeee e ssses e | sevesesssssessssssessesnead (0 (0 (0 I 0
20. Electronic data processing equipment and SOftWaTE............cc.ccvevvevereveeveeeeie e enens | cvveveiesnes 48,393,572 | .ccovvnnn 47,115,304 | ..o 1,278,268 | ..cvevvrnn 1,368,120
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUSSTRTIRY ISR 5,165,341 | coovrvine. 5,165,341 | oo (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........ccoeevvveveervereevereens | coveveeerierns 4,992,308 | ...coooveeeeens (01 I 4,992,308 | ...ocovvvererrrnne 16,650
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 6,704,480 | ...coocvvvirrnnnn 299,186 | ..cocoovvernee. 6,405,294 | ................. 4,181,818
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25. Aggregate write-ins for other than invested assets............coevevvcveieieeesieeseeeee e | cvevesiinnas 209,152,541 | .covvnrnn 29,713,469 | ............. 179,439,072 | ............. 469,372,651
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 through 25)...........veeerirrruierimerieeiessisesssesssessssesssssesssessssssesseses | seeseseens 4,913,488,919 | ...coccvennees 94,178,516 | .......... 4,819,310,403 | .......... 4,934,095,986
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28.  Total (LINES 26 AN 27)........couemrriririrciirriiseriseesiessisesss s sesssessssess s ssssssssesssessssenses | sesssseens 4,913,488,919 | ...coocvvvncs 94,178,516 | .......... 4,819,310,403 | .......... 4,934,095,986
DETAILS OF WRITE-INS
1100, Rttt | sttt (U R (O R [V N 0
T102. Rttt | enei sttt (U R (O [V R 0
1103, Rttt | ensi sttt (O R (O [V S 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | o0 | e 0].... .0
2501. Company oWNed life INSUFANCE............cccceviveiriierricie et neaens | ensesesnsens 126,613,432 126,613,432 | ............. 125,451,285
2502. Receivable from Federal Crop Insurance COorporation...............ceeuieuevercnererernseesseseesssenns | sveeresesinnens 44,429,517 | oo (O] A 44429517 | ............. 330,638,236
2503. Equities and deposits in pools and asSOCIAtioNS.............ccccievevrecreiieresiee e sesisaes | cvrveeresesnnens 8,285,508 | ...ccovevieririireiinns (01 I 8,285,508 | ............... 11,454,397
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 29,824,085 | ............... 29,713,469 | ..cocoovvvrvirnns 110,616 | .ooocvevene 1,828,733
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........ccuurviviriiriicreseresenesenesenisenesenenes | cresenescnens 209,152,541 | oo 29,713,469 | ..ocoeeev. 179,439,072 | ............ 469,372,651
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Statement for March 31, 2011 of the GREAT AMERICAN |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident YEar $..... 170,827,287 ).......c.cvvceeererreereeieseseessessssssssssssesssessss s ssessssssssssssssssssssssessssssssssssssssssnsans | sssssssssosssssssssnses 1,975,217,359 | oo 2,017,050,174
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vriririnieiereeeieereeeeeseisseeessesessesssessnsees | eesesseessessseseeseeessesesees 780,156 | cooovoeeveerereereeieee 182,764
3. LOSS QQUSIMENT EXPENSES........ovcvveieeieiiicretsise ettt s bbb s bbb bbbt s st e st bt b s s s b st et en s sesesannetenas | srebessssesesinsetensnneans 324,866,077 | coovovvveeriereiiiienns 326,800,301
4. Commissions payable, contingent commissions and other Similar Charges............c.cceveveicicieieceeese et | cvevesessessssessssseenens 34,462,568 | ....coooveverieiin 48,949,074
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 104,480,588 | ....coooevveerene 106,928,434
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 1TAT7,266 | oo 18,893,648
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......verererrernrerrerernerneerrernes | rvereereesseessessesessenens 18,894,567 | ..o 0
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....336,226,848 and including
Warranty reSErVeS OF §.....15,156,459)...........rurueeeeeeeeeeeeeeeeeeeeesisesseeseees s e esseessseesssssseesses s esses s sessssssnsssssssnnsnnsnn | oevsisssisssesaessssanns 727,344,738 | oo 743,188,840
10, AGVANCE PIEIMIUM......oooieiircireir it eee et sse st st ese e ee s b b E b8 E RS E R8s E bR s n bt nbens e bsenis | Hbeebstsessessestnssessest st bsessentnes 0 [ e 0
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ...t bbb bbb | oebb bt sttt 0 | s 0
11,2 PONCYNOIELS. ... ..o ettt 8 bbbttt st s | enbeebebsesben s et se s es bbbttt (0 O 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.criiiviiiiriieieieeieie s esnes | svessessssssesessssessenas 33,623,741 | oo 42,529,053
13.  Funds held by company under reinSUrANCE trEAHES. ............ccueveviiiecieicsee ettt sssnaans | evsesssesssssessssssesas 143,440,832 | ..ooooveeeeeeeeeeeeee 222,357,811
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuiiieicicric e ssesesns | svressesssssies e sessenae 32,441,856 | oo 29,683,668
15, Remittances and items MOt AlIOCALEA. ...ttt sttt nbeenes | bbtsisssb st 5,719,555 | ..o 2,210,780
16.  PrOVISION fOF FEINSUIANGCE..........vuuiiuieeieiriiiiti ittt | sbsesbses bbb 31,674,507 | oo 31,674,507
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAtES.........ccccvcviiicieee e | et 0 [ e 0
18, Drafts OUESTANMING........cveeeieeiicicie ettt bbb s bRttt s st s s ennens | ebsebisbens sttt ettt (0 RN 0
19.  Payable to parent, subsidiaries and affiliAtes............ccueirrieieiieiecese et nanes | seresies et naens 6,417,720 | oo 6,944,975
20, DEIIVALIVES.......oouieirieiiriirii et | bbb 6,600 | oo 0
271, PAYADIE fOF SECUMHES. ... .cvrveieeisctiieietetsie et bbbttt bbb s bbbt bbb s s bbb n st antens | bentessessstessessssensessens 26,511,542 | oo 0
22, Payable fOr SECUMLIES IBNAING.........veireieiiireieieisie ettt s et s bbb bbb s b s st entens | ssessessstessessntensessesnsessessesnnsanse 0 [ e 0
23.  Liability for amounts held Under UNINSUIEA PIANS..........cccvueuiiiieiieieiisieie ettt sttt ss s ssesses | ssesssssssessessssessessessnsessensessnsanses 0 [ e 0
24. Capital notes §....... 0 and interest thereon §......... 0ttt bbbttt st et baens | Sasestiesa sttt 0 | e 0
25, Aggregate Write-inS fOr ADIIES. .........cvieieiiieireieiise ettt en s st snsense | sbsessssessesnsansessesas (134,801,180) | ovveerrerrrierernians (139,580,035)
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........ccueuiiiriiireeeiee e ssennes | sevresseesssessesesnes 3,348,258,492 | ...oovvereei, 3,457,813,993
27, Protected Cell NADIIHIES. ..o
28.  Total liabilities (LINES 26 @NU 27)..........cceueirireiricteieieesi ettt a bbbt bbb bbb a bbb bbb s st s s e
29.  Aggregate write-ins for special surplus funds
30, COMMON CAPIEAI STOCK. ........cvvicveceeieciciiesite ettt ettt a e ss sttt et st eb e bes s s e sasanneenas
31, Preferrd CAPItAl STOCK..........cvivivireiiciciccte et bbb bbb bbbt bbb b et s bt n et tans | bensebetessaetes et et es et et s st s tena 0 | o 0
32.  Aggregate write-ins for other than Special SUMPIUS fUNGS...........c.cciveieieiiiis ettt es e ssbenes | sressssssessesssessessessssseesssssnsenees 0 | o 0
33, SUIMIUS MOLES.....o.euvecvereietcices ettt ettt s a st s bbb s s et s s st s s st s e s s bas s s e ss st st e s et s tessesantanes | sresssssssessessssessesansensessessnsnsanee 0 [ e 0
34, Gross paid in and CONHDULEA SUMPIUS. ..........evveveeicreeeeieteee ettt st st s e b s st sassasssnsans | seesinssssessesessessesanes 299,181,580 | ..covovvereiererriiinns 297,877,595
35, UN@SSIGNEA fUNAS (SUIPIUS).......cvuevcrreeiereieie ettt sttt sttt s bbbt ae s st s st st enses s bassessesansnes | svessesissessssensssesanes 991,624,472 | ..coovvvverererran, 995,009,232
36. Less treasury stock, at cost:
36.1 oo 0.000 shares common (value included in Line 30 §.......... 0) vttt sttt | sestens ettt 0 [ 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... ) OO U PRSP OO o PP OT SO {0 OO 0
37.  Surplus as regards policyholders (LINES 29 0 35, I8SS 36).........cevuevruiirereiereie ettt ses s sessssassssssssssessesens | eresssssssssssssssnenes 1,471,051,910 | oo 1,476,281,993
38, TO IS ettt R R R ekttt enteen | etessenetennennenneed 4,819,310,403 | c.ovvviieiinns 4,934,095,986
DETAILS OF WRITE-INS
2501. Accounts payable and Other ADINIHIES..........ccueevrieieiriiesice et bbbttt essnsssenns | sesessssesessssnsessssnsesens 30,004,079 | oo 28,303,588
2502. Retroactive reinsurance ceded........... ...(164,805,258) | .... ..(167,954,566)
2503. RetroSpective Premilm PAYADIE. ... ittt eee st ees e es e s ettt s e s s nsessnees | ereesetastessee et ens e et ns st nne st {1 70,943
2598. Summary of remaining write-ins for Ling 25 from OVEMlOW PAGE.......c.cuiieiriiiiiieieieisiee ettt sssssseseses | sressessssessesssessessesssssssessessssanses 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).....v.ruuiereiririsarsisesseisisssessesesssesses e e s sssssssssssnssessenssnssssssnssnsssssness | snssssssssssanssssssssns (134,801,180) | +eovevereersernrennenes (139,580,035)
2901, RetrOaCtivVe FEINSUFANCE GAIN........euiuiieireirieiseiseessesseesessssesseesssess et st se s s st st es b s bbb s st an st b sttt bensansensnes | sbessesntessessnsnsassens 164,805,258 | ...oovevrerirerrinins 167,954,566
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEIMIOW PAGE.........curuuririerirrisiincireieiiecise ettt ssssesstens | ssesssssssssesssssessssssesssssssssessesennes 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNE 29 DOVE)..........cweeuirrsirieuirsierissssssssenesesesesnssesesssnssssesssesssssssssessssssssssssssnses | sesssssssssssssssssnseces 164,805,258 | .......cccorvrinirinnnens 167,954,566
3201, oSSR Rttt | eeeRt ettt (0 RN 0
3202, RS R SRR R R R S R R ES R et | eeest ettt LU SRR 0
3203, R RERERRReeenebents | iRt (1 O RRRRRN 0
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE........c.civiieieeieicsete ettt sses s sesssnes | evssissesssssssssssesssssssessessssesseses (0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DOVE).......ccvuiviriierieiisietiesietesiesstessssessesssssssessessssessesssssnsessessssssssnsessessnses | svssssssessesssssnssssesssssssessessnsnsasas 0 | o 0
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statement for March 31, 2011 of e GREAT AMERICAN INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 247,351,263 | ..ccovvrrenee 235,680,287 |........... 1,505,307,485
(written $ 290,834,086 | .............. 309,805,238 1,207,248,737
. (written $ . 179,192,881 | .. ....158,034,133 ...1,044,782,000
(written $ 358,992,469 | .............. 387,451,392 1,667,774,222
DEDUCTIONS:
2. Losses incurred (current accident year $.....193,885,125):
20 DHIECL ...ttt bbb bbbt bbb ettt n s nbans | ebebenaeseeras 27,979,848 | ....covvene. 82,217,440 755,886,056
2.2 Assumed 114,028,121 | .. ..45,938,489 ..260,694,291
2.3 CBABH. ...ttt bttt bbbttt s et s et nes | dntentesasranes 19,879,325 |..coovnns (13,043,846) | .... 327,267,267
24 NBL. ... s ettt s nnenns | essentesetes 122,128,644 | .............. 141,199,776 | .... 689,313,080
3. Loss adjustment expenses incurred..... ...40,733,851 | .o 37,948,271 174,523,254
4. Other underwriting expenses incurred............. 145,993,049 |.. ....142,720,939 ..522,159,693
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. NetinCOME OF PrOtECLEA CEIIS........vueeiecirieii ettt bbb
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vvoveuiiririeieieieisieseie e ssesnens ....50,136,925
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccovriirieie et nss e sentenns | snseenes ....61,323,528 59,209,119 210,383,033
10. Net realized capital gains (losses) less capital gains tax of §.....1,725,003. .(1,819,896) | .. 66,808,273 ..131,253,002
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuiviiieeieiierieiesee ettt tes st sttt s et b s nss e ssnsssaenes | svessessessssaes 59,503,631 126,017,391 341,636,034
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
31,
32.

33.

34.
35.
36.
37.
38.
39.

(amount recovered §......... 0 amount cha

Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income

Total other income (Lines 12 through 14)

foreign income taxes (Line 16 minus Line
Federal and foreign income taxes incurre
Net income (Line 18 minus Line 19) (to L

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LINES 8 + 11+ 15). ...ttt aes
DivideNdS 10 POICYNOIAETS. ........vveeiririce ettt
Net income after dividends to policyholders, after capital gains tax and before all other federal and

L1 OO

d......

INE 22)..ceerieiie st en

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
NEtiNCOME (fOM LINE 20)......c.cuuruurieereeerieiiesesseseiseesseiss sttt ettt b st essensnen
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....2,720,896....
Change in net unrealized foreign exchange capital gain (loss)
Change in Net defermed INCOME taX.........ovururireririreei ettt ettt sttt
Change in NONAAMILEEA ASSEES.........ceiiicreicicet ettt bbb bbb s b

Change in provision for reinsurance.
Change in surplus notes...............

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

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s

Surplus adjustments:
33.1 Paid iN...oeveececieieresessss
33.2 Transferred to capital (Stock Dividel
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et
Aggregate write-ins for gains and losses in surplus

nd)...

Change in surplus as regards policyholders (Lines 22 through 37)

Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

.................... (T35477)| oo (337,316) ...(2,076,267)
..................... 73,997 | oo 179,683 | ...
.................... (675,778) | oo (482,475) ...(2,228,999)
................. (1,237,258) | .covernerneene640,108) ..(3,576,503)
.............. 108,403,299 | .............190,959,690 | ............619,837,728
..................... 498,516 | .0oorsrrnn 57,289 677,230
.............. 107,904,783 190,902,401 619,160,498
20,101,134 | v 32,794,147 120,102,727
..87,803,649 158,108,254 | .............499,057,771
........... 1,476,281,993 | .........1,433,085,645 | ..........1,433,065,645
87,803,649 | oo 158,108,254 | .............499,057,771
.................. 0 e
17,081,680 58,494,014
R (561,600)| . .(317,300)
................. (7,983,612) | ... (22,981,992) (61,245,419)
5,681,399 |.corroren (5,409,289) ..(2,966,619)
(7,292,177)

...(85,000,000) ..

.................. 1,696,397 |....

.(80,000,000) .

.................. 4,975,658 3,632,555
................. (5,230,083)] ................68,905,626 | .... ...43,216,348
........... 1,471,051,910 |..........1,501,971,271 | ...........1,476,281,993

0501.
0502.
0503.
0598.
0599.

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

Totals (Lines 0501 thru 0503 plus 0598) (

Line 5 above)..........

0

1401.
1402.
1403.
1498.
1499.

Company owned life insurance....
Amortization of intangibles.......

MiISCEIIANEOUS EXPENSE......vovveveiririreiseisieeseesstesse s sssssssesses st ss st s st s b s st s bbbt b s n st antenrs
Summary of remaining write-ins for Line 14 from overflow page

Totals (Lines 1401 thru 1403 plus 1498) (

Line 14 above)

21,162,147 | ..
.(1,626,600) | ..

6,506,400)
(523,836)

2,228,999)

3701.
3702.
3703.
3798.
3799.

Change in fOreign EXChANGE MBSEIVE. ..o ittt ettt e st s st s
Change in nonadmitted assets - additional admitted deferred tax assets - SSAP 10R

Summary of remaining write-ins for Line 37 from overflow page

Totals (Lines 3701 thru 3703 plus 3798) (

LiNE 37 @D0VE)....rece it

...... 4,975,658

.................. 1,696,397 |....

4,691,446
....(1,058,891)
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statement for March 31, 2011 of e GREAT AMERICAN INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE..........ovve et ssssessssenssesssasesens | rovessesesons 338,051,134 | ............ 336,263,057 | .......... 1,516,907,042
2. NEtiNVESIMENTINCOME......c.cviiieiictcteeeee ettt ettt bttt ae bbbt s s st s st esensetsssnsebesnssaessnastannans | sesseressseran 61,422,579 | ............... 60,855,194 | ............. 222,130,039
3. MiISCEIANEOUS INCOME.......ovuvicveieiieicisee ettt sttt b s s b sae s st sse s bns s sassessessnssnssnsessesntens | aresisssssssssanes (772,805)[ ..o, (253,926)( ................ (1,871,340)
4. Total (Lines 1 through 3).. .398,700,908 .396,864,325 | ..........1,737,165,741
5. Benefit and [0SS related PAYMENLS..........coiviveeiciieieie ettt ettt et a s tenans | sreseesenans 148,594,466 | ............... 75,315,366 | ............. 486,179,064
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............cceveeieerneiersiseeieiesies | eeveeiseieiesesiseieiean (01 R (01 OO 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovveviiiveieiieieeeie s | ceereinaaes 207,175,681 | ..ccvucve. 203,147,772 | .couvee.. 718,885,770
8.  Dividends paid t0 POIICYNOIAETS.........ccueiiieiieieicieie et ns s sntessessntes | svsesssensessesanes 498,516 | oovvverereiennns 57,289 | oo 677,230
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........cveveveverrverrireriens [rrirreresinaas (5,688,235)( ............... 48,564,048 | ............ 210,549,881
10 Total (LINES 5 tIOUGN 9)...vvvuueeeemserisiccesseesisiecessse s ssssee s ssss bbbttt ssnssnnnes | enesesnenes 350,580,428 | .....cooeeens 327,084,475 | .......... 1,416,291,944
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10)........cucviiriieieiieieieeteesse ettt sse s stes s sesseseens | sressesissnneas 48,120,479 | ............... 69,779,850 |............. 320,873,797
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...oeouevesseeieseersss ettt | seresets 219,003,705 260,726,126 | .......... 1,095,072,851
12.2 809,301 380,996 ...31,570,328
12,3 MOIGAGE [0ANS........cveceieieeicseete ettt bbbt es et en s s s ss st esses e sssesasssssnanns | evestessssissanes 4,156,934 1,837,181 33,198,827
124 REAIESIAE.....ucviieiececeecc et ettt n st bnnns || sresebetensessesensentes e (01 TR {1 IO 32,323
12,5 Other INVESIEA @SSELS........cvvurrerriircrireiierirerie sttt ennsn | sesiseesessenssns 1,142,762 | oo 1,172,821 | oo, 30,246,641
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS.............covrerrnnrninennneneneieens | v (WSREGIC) | (236,905) | ..eoveeeeinenes 480,227
12.7  MISCEIIANEOUS PrOCEEAS. .......covvveeiictreeieteiese ettt s et es st sae st s et b st s s sas s st sses e sestesesassenanns | snsessssssnes 26,439,342 | ... 34,062,796 | ..o 1,617,708
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt ss s ssesnnas | esvessesinens 251,536,177 | .ccevneee. 297,943,015 | .......... 1,192,218,903
13.  Cost of investments acquired (long-term only):
131 BONGS..vetueeeessaeeetseesssse et sas sttt | serienetas 202,276,304 | ....ccooeeens 273,062,540 | .....ccooeeees 576,908,622
13,2 SHOCKS. o vveuueerreereerseeee s eeseees s sttt ennnnnns | rneneenseaas 48,019,799 | ..ovvvrerrennns 5,470,336 | ...ccovvernn. 192,460,907
13,3 MOMGAGE 10BNS......ouueversareeraeessseseessssesss s s bbb ssnb st | riensssanens 14,795,249 | ..oovvvrvrereenns 692,564 | ...oocvvevnnee. 43,512,701
13.4 Realestate 703,682 .1,067,026 4,640,191
13.5  Other INVESIEA @SSES........cvvuurvercrerscrirerieris ittt 2,057,496 2,393,510 | oo 11,768,219
13.6  MisCEllaN@OUS APPHICALIONS. ..........cvevirericicteie ettt sttt s st esses s bnsenes | crsssesassassanes 2,460,015 | oo (U I 0
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuuiiieieieiciseecee ettt ssensns | ersssssssees 270,312,545 |............ 282,685,976 | ............. 829,290,640
14.  Netincrease (decrease) in contract 10ans and PreMiUM NOLES.........c.vuwerurerreenrirrenirneeneieessssseeesessesssessessesssssssssesssssns | sesessessssessssesssssssssessn (U1 (01 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 @Nd LINE 14)......c.ccuoeuiiciriieieieeeeseeeerese e veses s sesssessneens | cveesesensenns (18,776,368)] ......cvvv... 15,257,039 | ............. 362,928,263
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceererieeciric ettt sttt sttt s nsnentas | sressessssssssnssansnsnnssens (01 U {1 U 0
16.2 Capital and paid in SUPIUS, €SS trEASUNY SEOCK..........ccvevevireieciees ettt st ses st sssssssenns | sovesesssissnes 1,303,985 | ....cvevierne. 972,176 | v 3,853,523
16.3 BOITOWEA fUNGS........vouiiiiiieicicie ittt bbbttt | eesessneesneesne s (U [ (01 OO 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cccvvvririieeeieseieeeesee e | e [0 IR (1 [ 0
16.5 Dividends t0 STOCKNOIAETS..........vuureeerererieceieesi ettt ss st snsnnes | nnesesesenns 85,000,000 | ...ocovvernees 80,000,000 |............. 450,000,000
16.6  Other cash provided (applied) 215,741,004 131,790,934 |............(254,699,843)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ c.ccooecn.ce. 132,044,989 | ............... 52,763,110 |............ (700,846,320)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoevveneneens | corinennns 161,389,101 | ..ccvveneve. 137,799,999 |...covuevenne (17,044,260)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YEAI.....cvvrervetreeriseseiteeesse et sss et es bbbt ssstnnnns | sesiesstanns 133,403,618 | ...cccovevnn. 150,447,878 | ............. 150,447,878
19.2  End of period (LINe 18 PIUS LINE 19.1)........vveriverereereeeeeeseeiseeeseecrseeeseeeceseeseeessenessseesseessessssseeesseessssssssnssssnsees | coneessseees 294,792,719 | ............. 288,247,877 | ............. 133,403,618
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities acquired from dividends/return of capital distribution ............cc.cccveveieieiccieceieeisceeeeseeeeeieseesenes | e 15,602,332 | oo (01 RN 0
20.0002  Stock option compensation (included in L7, L9, @Nd L16.2).........cccoeevercrrrrererieieesieeesiessssssesesssesesss s sssssssssnes | cevesessssnsns 1,303,985 | ...ovevvrrnne 972,176 | oo 3,853,523
20.0003  Securities acquired from liquidation diStDULON..............cceveieiicieeccce et enbes ....304,368
20.0004  Securities acquired in paid in kind interest payment... . 53,130 | ... ....138,500
20.0005  Exchange of Aebt SECUMEIES..........cceieiveriiicieissiee ettt stessss e ssessssssssesssssssssesesss | seessessssssessessessssssessensQ [ soevvessnsiienans 7,933,860 | ..ccovrnve. 25,895,891
20.0006  Exchange of debt t0 €qUItY SECUMHES.......ccvrurerrrrrerririrreinsireieessessisessresssseessesssssssssessssssssssssesssssssssessessssssessessenss | snnesnsssssesssssssssessnnsensQ | eernnesnesnesesmnsnnssessensnsQ | veeverseensennes 1,793,484
20.0007  Exchange of equity securities .1,200,000
20.0008  Exchange of other invested assets securities t0 quity SECUMLIES. .......cuiviiiiiiiiiieieiciseiee e sssiesesessssiens | eeveesssessesessesseesaeeans (O RO | 1 ISR 15,146
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1.) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A. Accounting Practices

The financial statements of Great American Insurance Company (‘the Company”) are presented on the basis of accounting practices
prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for purposes of determining its
solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures Manual has been adopted as a component of prescribed or permitted practices by the state of Ohio. The Company has no
prescribed or permitted practices that would result in differences between NAIC SAP and the state of Ohio basis, as shown below:

2.) ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS - No significant change.

(1) Net Income Ohio Basis

(2) State Prescribed Practices
(3) State Permitted Practices
)

4) Net Income, NAIC SAP

2

5) Statutory Surplus Ohio Basis

(5)

(6) State Prescribed Practices
(7) State Permitted Practices
(8)

8) Statutory Surplus, NAIC SAP

3/31/2011 12/31/2010
$ 87,803,649 § 499,057,771
0 0
0 0
$ 87,803,649 § 499,057,771

$ 1471051910 §

0
0

1,476,281,993
0
0

$ 1471051910 §

1,476,281,993

3.) BUSINESS COMBINATIONS AND GOODWILL - No significant change.

4.) DISCONTINUED OPERATIONS - No significant change.

5.) INVESTMENTS

A-C.

D.

No significant change.

Loan-Backed Securities

The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine effective yields; significant changes in estimated cash flows from the original purchase assumptions are
accounted for on a prospective basis.

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to sell
or lack of intent to hold to recovery during 2011.

The following table shows each loan-backed security with a credit-related other-than-temporary impairment (“OTTI") recognized

during 2011:
OTTI Charge
Amortized Present Value Recognized in Amortized
Cost of Projected Income Cost Fair Value at Date

CUSIP Before OTTI Cash Flows Statement After OTTI Time of OTTI Reported
05948KZF9 2,401,997 2,044,521 36,500 2,365,497 2,328,556 3/31/11
05953YAH4 1,381,808 1,149,235 25,526 1,356,282 1,228,121 3/31/11
12641PCK8 115,056 28,189 86,867 28,189 161,269 3/31/11
12641QAG7 230,665 151,075 79,590 151,075 80,500 3/31/11
12641QAH5 104,122 70,000 34,122 70,000 70,000 3/31/11
12641QCS9 147,041 139,162 7,879 139,162 76,619 3/31/11
12641QEB4 405,164 293,564 111,600 293,564 367,200 3/31/11
12641QEN8 688,733 351,486 337,247 351,486 144,000 3/31/11
251510MD2 554,083 537,728 16,355 537,728 515,903 3/31/11
45254NNTO 604,052 590,090 13,962 590,090 527,794 3/31/11
45660LPK9 560,526 530,122 30,404 530,122 416,230 3/31/11
47232DAC6 964,628 681,959 282,669 681,959 298,136 3/31/11
47232DAD4 189,655 54,622 135,033 54,622 211,389 3/31/11
47232DAL6 52,097 32,144 19,953 32,144 61,045 3/31/11
47232DBK7 118,417 35,913 82,504 35,913 115,234 3/31/11
47232DBL5 15,239 6,388 8,851 6,388 72,853 3/31/11
47232DFJ6 664,392 643,324 21,068 643,324 538,317 3/31/11
47232VBH4 492,455 310,022 182,433 310,022 277,056 3/31/11
47232VBQ4 185,092 139,615 45,477 139,615 258,577 3/31/11
47232VEH1 60,492 26,422 34,070 26,422 151,372 3/31/11
47232VFA5S 478,539 450,452 28,087 450,452 258,244 3/31/11
47232VFB3 40,736 20,145 20,591 20,145 91,841 3/31/11
61751DAE4 3,619,885 3,479,152 140,733 3,479,152 3,314,967 3/31/11
65538PAA6 766,283 733,033 33,250 733,033 625,106 3/31/11
75970JAD8 2,644,438 2,513,988 130,450 2,513,988 2,254,970 3/31/11
761118KHO 510,779 492,029 7,066 503,713 503,713 3/31/11
761118UQ9 1,046,289 1,022,680 23,609 1,022,680 907,160 3/31/11
92925CCC4 1,436,458 1,395,291 41,167 1,395,291 1,214,825 3/31/11
94983GAA6 3,338,336 3,254,861 45,079 3,293,257 3,293,257 3/31/11

TOTAL XXXX XXXX 2,062,142 XXXX XXXX XXXX

Q06
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4. The following table shows all loan-backed securities with an unrealized loss:

Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss

$ 217,058,851 $ (6.514,306) $ 162,463,371 $ (21,856,657)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at March 31, 2011. The
Company has the intent to hold such securities until they recover in value or mature.

E-G. No significant change.

6.) JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES - No significant change.

7.) INVESTMENT INCOME - No significant change.

8.) DERIVATIVE INSTRUMENTS - No significant change.

9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A. No significant change.
B. The Company paid the following dividends to American Financial Group, Inc. (*AFG”):

Date Amount Type

3/28/2011 $ 85,000,000 Ordinary

C - L. No significant change.
11.) DEBT - No significant change.

12.) RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND
OTHER POSTRETIREMENT BENEFIT PLANS

No significant change.
13.) CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS
A - C. No significant change.

D.  The Company paid the following dividends to AFG:

Date Amount Type

3/28/2011 $ 85,000,000 Ordinary

E - M. No significant change.
14.) CONTINGENCIES

No significant change.

15.) LEASES - No significant change.

16.) INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH
CONCENTRATIONS OF CREDIT RISK

No significant change.
17.) SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A - B. No significant change.

C. The Company did not have any wash sale transactions involving securities with a NAIC designation of 3 or below or unrated
securities during 2011.

18.) GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE UNINSURED PORTION OF PARTIALLY
INSURED PLANS

No significant change.

19.) DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS
No significant change.

Q06.1
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20.) FAIR VALUE

1.

2.

3.

4.

Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as reflected

in the following table. See item 4 below for a discussion of each of these three levels.

Description Level 1 Level 2 Level 3 Total

Assets:
Bonds:

U.S. Government and government agencies $ $ - -

States, municipalities and political subdivisions 4,039,941 4,039,941

Foreign government - - -

Residential MBS 3,760,407 3,760,407

Commercial MBS - - -

All other Bonds 10,432,522 17,907,290 28,339,812
Total Bonds 14,192,929 21,947,231 36,140,160
Non-affiliated common stock 283,547,595 183,538,823 5,545,000 472,631,418
Non-affiliated preferred stock 21,895,618 3,479,380 4,423,066 29,798,064
Other investments - - - -
Total assets accounted for at fair value $ 305,443,213 $ 201,211,132 $ 31,915,297 $ 538,569,642

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Transfers out of ~ Transfers out of Total gains

Total gains  Purchases,
(losses) issuances,

Balance at Transfers  Level 3toLevel Level3toCost (losses)included includedin  sales and Balance at
12/31/2010  into Level 3 2 Basis in Net Income Surplus settlements 3/31/2011
States, municipalities and
political subdivisions $ 4074818 § - $ -3 - $ (5901 $ 56151 § (85127) $ 4,039,941
All other bonds 32,097,287 8,017,000 (1,200,000) (18,029,695) (2,113,106) (92,834) (771,362) 17,907,290
Non-affiliated common stock 5,274,000 - - - - 271,000 - 5,545,000
Non-affiliated preferred stock 4,415,146 - - - - 7,920 - 4,423,066
Total $ 45,861,251 § 8,017,000  §(1,200,000)  $(18,029,695) $(2,119,007) § 242237 § (856,489) $ 31,915,297

Fair Value Recognition of Transfers Between Levels

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market
observable inputs. All transfers are reflected in the table above at fair value as of the end of the reporting period.

Inputs and Techniques Used in Estimating Fair Value

Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient
frequency and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial instruments
consist primarily of publicly traded equity securities and highly liquid government bonds for which quoted market prices in active
markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in
inactive markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially over
time or among market makers, or in which little information is released publicly); and valuations based on other significant inputs
that are observable in active markets. The Company’s Level 2 financial instruments include corporate and municipal fixed
maturity securities and MBS priced using observable inputs. Level 2 inputs include benchmark yields, reported trades,
corroborated broker/dealer quotes, issuer spreads and benchmark securities. When non-binding broker quotes can be
corroborated by comparison to similar securities priced using observable inputs, they are classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of
Level 2 financial instruments in which one or more significant inputs are unobservable. The unobservable inputs may include
management's own assumptions about the assumptions market participants would use based on the best information available
in the circumstances. The Company's Level 3 is comprised of financial instruments whose fair value is estimated based on
non-binding broker quotes or internally developed using significant inputs not based on, or corroborated by, observable market
information.

The Company’s investment managers, American Money Management Corporation (an affiliate) is responsible for the valuation
process and uses data from outside sources (including nationally recognized pricing services and broker/dealers) in establishing
fair value. Valuation techniques utilized by pricing services and prices obtained from external sources are reviewed by
AMMC'’s internal investment professionals who are familiar with the securities being priced and the markets in which they trade
to ensure the fair value determination is representative of an exit price. To validate the appropriateness of the prices obtained,
these investment managers consider widely published indices (as benchmarks), recent trades, changes in interest rates,
general economic conditions and the credit quality of the specific issuers.

21.) OTHER ITEMS - No significant change.
22.) EVENTS SUBSEQUENT

There have not been any events subsequent to March 31, 2011, which may have a material effect on the financial condition of the
Company.

23.) REINSURANCE - No significant change.
24.) RETROSPECTIVELY RATED CONTRACTS - No significant change.
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25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

The provision for incurred losses and loss adjustment expenses for claims arising in prior years decreased by $31 million and $40 million
as of March 31, 2011 and March 31, 2010, respectively (see page Q13).

For 2011, the $31 million decrease in reserves for prior years is primarily attributed to (i) $19 million of favorable development relating to
multiple peril crop insurance business (i) $8 million of favorable development relating to the directors & officers liability business (other
liability — claims made) (iii) $8 million of favorable development relating to the favorable extra contractual obligation settlement, partially
offset by (iv) $13 million reserve increase relating to the run-off program business.

For 2010, the $40 million decrease in reserves for prior years is primarily attributed to (i) $8 million of favorable development relating to the
legal professional liability business (other liability — claims made) (i) $7 million of favorable development relating to auto residual value
insurance business (iii) $7 million of favorable development relating to excess casualty business (iv) $7 million of favorable development
relating to the directors & officers liability business (other liability — claims made) (v) $7 million of favorable development relating to
insurance coverages for not-for-profit businesses.

26.) INTERCOMPANY POOLING ARRANGEMENTS - No significant change.

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

32.) DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES - No significant change.

33.) ASBESTOS/ENVIRONMENTAL RESERVES - No significant change.

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

35.) MULTIPLE PERIL CROP INSURANCE - No significant change.

36.) FINANCIAL GUARANTY INSURANCE - No significant change.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
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:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No [ X]
If yes, complete the Schedule Y-Part 1 - 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 has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code 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? Yes[ ] No[X] NA[ ]
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. 12/31/2006............covevneee

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. 12/31/2006...........0ceverneee

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). 2/19/2008..........cceverenee.

By what department or departments?
Ohio

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

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? Yes[ | No[X]

If yes, give full information:
Not applicable

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.
Not applicable

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ | No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC oTS FDIC SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ 1]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

()  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Not applicable

Has the code of ethics for senior managers been amended? Yes[ ] No [X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

Not applicable

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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9.31

10.1

10.2

111

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

If the response to 9.3 is Yes, provide the nature of any waiver(s).
Not applicable

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

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.)

If yes, give full and complete information relating thereto:
Not applicable

Yes[ ] No[X]

. 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:

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
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
g T =10 o OO LI 9,315,453 0§ 8,392,000

1422 Preferred SOCK........cvurieiiiiecieci et
14.23 Common Stock..........
14.24 Short-Term Investments...........
14.25 Mortgage Loans on Real Estate
14.26  All Other,
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 above..........cccoveeviveerricrenisiennnns

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.
The Company has one open foreign currency forward contract to hedge the foreign currency exchange risk associated with a foreign

€ P P P P P PP

denominated investment in an affiliated bond.

. Excluding items in Schedule E-Part 3-Special Deposits, 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 Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

Yes[X] No[ ]

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

16.2  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)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]
16.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
Not applicable American Money Management Corporation 1 East Fourth Street, Cincinnati, OH 45202

17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

17.2 If no, list exceptions:
Not applicable

Yes [ X] No[ ]
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

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 reporting 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[ ] No[X]

If yes, attach an explanation.
Not applicable

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 |........0.000 %

Total. o oesreeieisesssiienenes | e XXX | o XXX........

Operating Percentages:

5.1 A&H loss percent 64.1 %
5.2 A&H cost containment percent 15.2 %
5.3 A&H expense percent excluding cost containment expenses 47.7 %
Do you act as a custodian for health savings accounts? Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]

If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Domiciliary Jurisdiction (YES or NO)
U.S. Insurers
[12242................ [46-0510470.......... [New Mexico Property and Casualty Company
All Other Insurers
AA-1464104......... Allianz Risk Transfer.
... |AA-3190795......... American Safety Reinsurance LTD....
... |AA-0053127......... Arendarcmaint Reinsurance LTD...
... |AA-3190932......... Argo Re LTD....c.ocvevvrvirninnes
... |AA-6900129......... Brooklyn LTD......c.ooververrrrnirreenns
.. |AA-0053126......... Ignaziogrcmaint Reinsurance LTD.
AA-0053124......... Jgiuffrercmaint ReiNSUrance LTD........c.oveerereieereneieieerneeneeseieeeseeseieenns
AA-0053123......... Jiaconarcmaint ReinSUranCe LTD ...
... |AA-1120109......... Lloyd's Syndicate Number 1882.
... |AA-0053262......... Logistics Insurance Company........
... |AA-0053125......... Marilyngiumaint Reinsurance LTD.
... |AA-0053122......... Mtropianotcmaint Reinsurance LTD.......
... |AA-3190913......... Omega Specialty Insurance Company LTD...
... |AA-0052910......... Tallgrass Reinsurance Company LTD.......
.. |AA-3190580......... Universal Re-Insurance Company LTD..
AA-3770355......... Victus Insurance Company, LTD
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL ... L 4,642,458 | ..o 4,293,513 | cooviveenennn2, 160,241 | i (74,560)| ....oconevrnnee 20,900,408 23,711,004
2. Alaska.... AK ... [T IO 227,063 ...200,877 . 13,535 | 865,696 | ...oovvrieiinn 1,029,465
3. ANZONA.. e AZ|.... L 2,203,541 2,502,820 | .coovvriirnirnnn 641,863 | oo 1,889,605 21,720,101 27,478,449
4. Arkansas........oninenen. AR]...... [T IO 2,076,853 | .coveovrirris 1,979,953 | v 3,566,476 | oo 229,990 | oo 9,321,803 | oo 9,396,046
5. California.......ccooceveeereeererneiins CAl...... [T IO 24,470,078 | .coovvveennee 24445815 | ..covvern. 7,980,725 | covveiinn 8,815,108 | ...cccovenenn. 174,456,440 | .............. 167,581,713
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 3,092,456 | ..oovvvrrirrenes 2,823,570 | coovverrineinns 1,718,197 | oo 587,634 | ..o 15,626,810 | ..cvvvvvrrnne 17,298,778
7. Connecticut..........oouvnrvrirennen. CT|.e [ SRR IO 993,233 | v 1,236,406 | .ooovvvrveniinnes 111,344 | oo 2,417,653 | oo 13,935,152 | coovvrvvrrnns 17,040,450
8. Delaware.......cccccoomermerniirneinnees DE[...... [OOSR 5,906,626 | ...ccooucrereenn 4,967,268 | ..ooovvvrerrinne 79,565 | .ovoveeieinne 148,464 | ....cccovvenne. 37,334,065 | ..o 25,734,031
9. District of Columbia................. DC|..... Lo | e 1,395,538 | .cooovvvriinne. 2,061,615 | covvrrerrerinene 165,807 [ covoovverrrererirnn 214,535 | oo 8,193,111 | v 7,856,994
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 11,568,323 | oo 10,401,968 | ..covvvvrnnes 9,690,995 | ..ooviviiriinnes 3,827,220 | cooovvrin 81,271,315 | oo 79,208,823
11, GEOrGia....cvveeeeereereerreineiees GA|...... Lo | e 4,621,379 | v 4,739,710 | overenris 8,584,435 | ..o 1,032,432 | ..o 27,594,011 [ oo 29,802,751
12, HaWali...oooeeeeeeeeeeeeins HI....... Lo | e 1,666,950 1,545,870 | .oovvvviiinnen 231,813 | o 487,410 [ oo 8,852,876
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ..1,233,367 1,290,011 | .... ...399,435 | ... ..218,905 ....3,666,237
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 11,205,127 6,986,251 | .ooovvervvinnee 21,117,767 | v 1,088,777 71,324,661
15, Indiana......ccocovvvmernennenneennndN [ i Lo | e 2,369,403 1,939,766 | ..ccovvervrerns 8,735,917 1,580,916 15,874,120
16, 1OWa...oiececcncnee A L ..1,375,100 2,104,306 15,100,595 ..1,310,945 14,889,992 | . ..11,808,148
17, Kansas.......ovenennennene KS [ i, L 10,743,742 9,479,659 1,625,541 14,103,931 | v 8,291,643
18, Kentucky.....oooveeveeneeneernecnne KY [ i Lo | e 3,713,810 | coveverirrines 3,230,454 | .o 3,964,378 | 1,048,555 | ...coovvvvnneen. 20,564,900 | ..ooovvererennee 15,082,399
19.  Louisiana..........cccooererrrmreen LA [ oo, Loevooes | e 1,352,288 | ..oovvvvene. 1,036,663 | ...ccovevrerenn 843,609 | oo 521,279 | oo, 10,435,225 | c.vvvverernne. 7,774,374
20. Maine.....cccouermeinernernrinnenn ME | i [ESSURTOON ISP 268,814 | oo 253,518 | oo 18,337 [ 101,396 [ oo 1,325,891 [ oo, 1,434,063
21. Maryland........c.ccooooevrverrienee. MD | .o [T ISP 2,643,844 | oo 3,954,813 | oovvieieereenn611,328 | 1,206,279 | ...cooevveeee. 27,459,744 | ..o 28,023,974
22. Massachusetts.........ccccoee. MA | ... Loervoees | e 4,205402 | .ovovvrrinnns 3,853,538 | .ovvivrrernn 1,867,248 | oo 861,764 | .covvvrrrnne. 26,425,810 | .coovovvrennee 30,841,410
23, Michigan........ccccoovmvvmrvereenee ML (NSRS ISP 5,786,721 | covvrrvrrnnnnd 6,290,263 | ..ccevevrrerernn 5,778,026 | oo 4,288,629 | .............. 149,077,320 | ............... 68,751,261
24, Minnesota.........cccccvevverrenen. MN | i [N ISP 2,301,370 | oo 3,561,796 | ..ooevovrrernrenn 1,415,008 [ oo 360,409 | .oovvrrrnnen. 25,486,569 | .....cocovvvnee 28,076,621
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [OOSR 1,184,698 [ ...covvvvvrrree. 713,929 | oo 476,531 [ e 795433 | oo 8,753,179 | rovvvververi 7,937,433
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | Loerroees | e, 6,284,423 | .coovvvrrrnne 2,580,078 | ......cc....... 12,065,882 | ...ovvvvrirnes 598,908 | ..ccoovvrrnnen. 24,905,132 | coovoviverinnne 15,984,398
27. Montana........cccccoeeverrnrrnneenc MT | Leorroeer | e 915,144 | i 977,308 | .vvevrereneenn 71,515 [ 93,612 [ oo 2134174 | v 2,231,323
28. Nebraska.........ccccoerrmrvereeen NE | Lo | e, 786,152 | wvvvovereerierenn 884,950 | ..oooverrernnn 4,150,418 [ oo 611,922 | oo 6,941,748 | oovrerernn 5,889,690
29. Nevada......ccoomrevmrcrmrcrnrernen NV | L 1,911,728 | oo 1,731,367 744,526 15,794,091 14,891,853
30. New Hampshire............c......NH| ....... [N IO 181,873 ...191,366 ..559,996 5,822,016 [ oo 7,248,709
31, New Jersey.....coevmevmrrennene. NJ | oo L 6,350,493 6,829,857 1,475,678 | ..o 37,005,198 | ....ccooenn. 45,518,713
32, New Mexico........ccoconrvnrrennee NM| ... [N IO 662,137 | oo 758,361 | oo 235,282 | oo 3,304,319 | oo 3,060,607 | .oovvrrinrenne 2,934,712
33, New YOrK.....ooooeoerrerieneenn NY [ [N ISP 11,294,359 | ..ovvvrrnne. 10,615,993 | oo 1,411,818 | oo 2,924,280 | ..covvrrrnnen 63,531,431 [ oo 85,764,012
34.  North Carolina..........ccc.coe.......NC | ....... Lo | e 5,808,499 | ..coovvrierrienns 5445247 | oo 6,513,831 | oo 1,128,071 | oo 31,343,420 | oo 30,446,286
35.  North Dakota.........ccccoevereeeee . ND | oo [N IO 672,481 | oo 869,507 | .oovvvririnne 2,506,969 | ..coovrvrririrnns 55,561 [ .overvrerrins 6,466,753 | .oovvrirniinn 1,635,175
36. ONi0...coosvererrerereisrineen . OH [N ISP 3,936,293 | .o 5,986,784 | ..coovovriranne 1,098,109 | oooooveerns 907,069 | .ovvvrrrren. 30,088,544 | .....coovvenne. 33,815,198
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [T ISP 6,128,073 | oo 5,486,777 | covverrerren. 528,073 | v 257,047 | oo 9,365,847 | .ovvvrrreienn 8,373,722
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 2,108,617 | .oveevieinne 2,102,406 | ..coovrrrrriinene 369,783 | oo 286,267 | .ovverrreene 11,602,138 | .ocovvverrrnne 15,217,949
39. Pennsylvania...........cccooeenn . PA | ..o [T ISP 9,041,526 | ..covvvrrienne 7,050,052 | ..o 531,760 | oo 16,032,444 | ......eoone.. 38,573,048 | ..o 38,577,606
40. Rhode Island.........cccccoseennee. Rl e [T IO 1TTATY | e 270,336 | .oveerereireiiens 27,347 | o 93,435 | .o 2,371,743 | oo 7,660,224
41. South Carolina...........ccc.cee.....SC| ... [T ISP 1,788,182 [ oo 2,026,788 | .oovrririanne 1,796,120 | ooooovvrnnes 155,865 [ .ovovvvrreenee 12,337,213 | v 14,257,965
42.  South Dakota.........cccccoevreeeeee.SD | e [N IO 1,221,198 [ oo 443478 | oo 9,479,462 | ..o (25,646) | ...cverereerinne 5,028,376 | ..ocoovrrerrienne 1,820,557
43. Tennessee........covmeveeenmene IN | i [T IO 2,140,587 | oo 1,898,997 | oo 1,347,397 | oo 429,399 | .o 19,184,490 20,977,038
VYIS -V T- TN . § ISV L. 15,625,663 | . 16,716,434 | .... (8,077,085)| ... ..89,402,964 | . ...97,105,645
45, Utah..coooonneenlUT [T IO 2,412,837 | oo 1,730,987 | oo 914,796 | oo 87,793 [ 6,949,352 | ..oovvrirrin 8,980,572
46.  Vermont.........cooovevnrvnrrnecennn VT | i [T IO 103,629 [ oo 97,559 [ cviiririeeeen2,535 | (1N I 1,618,839 [ oo 1,764,924
47. \Virginia.. VAL L ..2,822,645 3,221,706 813,475 | ... ..30,159,441 ...36,606,539
48.  Washington.........c.cccccovirniennce. WA[...... L 3,700,971 3,283,042 565,567 | .eocvererenneene 20,024,506 21,234,311
49.  West Virginia........ccccoevervreeen. WV ....... [N IO 560,037 | .oveererirerireienas 592,805 191,739 [ oo 2,382,198 | .ovevrirei 3,103,604
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T ISP 3,103,144 | oo 2,927,537 186,589 | ...ooovvvreenee 24,344 697 | ...ovvoeenne 17,844,947
51, Wyoming......cocovevenevenerenerennens WY |...... Lo | s 580,950 | ..cvererirrirrenns 458579 | .o 158,837 | o 27,554 | oo 629,306 | ..ooovrreireiinns 606,528
52.  American Samoa..........c....... AS ... ISP DO (01 RN 0 [0 | (U1 PO (01 T 0
53, GUAM..coieiens GU]....... ISR DO (01 R 0 [0 | (U1 O (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... [T ISP 277,375 | oo 154,298 | oo 37,047 | e 3624 [ oo 672,637 | oo 515,634
55.  US Virgin Islands............c.cco...... VI ....... Nurrior [ (0 [0 OORRTRRON 0 N SO RTT TR [0 [0 0
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO 0 [ om0 [, (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... [T IR 12,763,024 | ..ccoovvvnnee. 13,374,258 4,162,090 | ..ccccovvrnene 58,824,476 | ...oovovvenne 69,478,680
58. Aggregate Other Alien............. OT [ XXXt | e, 946,938 | ..o 280,489 | .o 11,904 | i 51,401 | oo 908,153 | ..o 14,537,056
59.  TotalS....couwrirriiniisiiseiseisrinnens () ) 215,554,641 | .......cc...c. 204,881,699 73,378,555 | ........... 1,370,931,902 | ........... 1,335,844,246
DETAILS OF W
5801. XXX......
5802. XXX......
5803. XXX......
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R (01 TR (01 U (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... 0,9, S [ 946,938 | ..o 280,489 | ..o, 11,904 | e, 51,401 | oo 908,153 | ..ocoovivene 14,537,056
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2011 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

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

NONE



Statement for March 31, 2011 of the GREAT AMERICAN |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

. Farmowners multiple peril
. Homeowners multiple peril... . A3121
. Commercial multiple peril ....11,364,621

. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty.
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made.

.1,189,274
10,254,108

N
SO UTA WN

.0
12. Earthquake.........cccoevevenreieriesieienns ...32,696

13. Group accident and health... ..7,550,645
14. Credit accident and health.... .0
15. Other accident and health .0

(10,583,495)| ..
20064088
24764718

16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 EXCESS WOTKETS' COMPENSALION.........rviiirririiirieieissieseieissssssessesssesseessssssenss | sressssnssessssssssssesssssssessesnsns
18.1 Products liability-occurrence.....
18.2 Products liability-claims made...... .
19.1, 19.2 Private passenger auto liability B IR
19.3, 19.4 Commercial auto liability......

21. Auto physical damage
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

. International..
30, WAITANEY. ...t
31. Reinsurance-nonproportional assumed Property............coevveeereereereeneeenees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS... .t aes

.10,027,261
247,351,263

DETAILS OF WRITE-INS
3401. Collateral ProteCHON..........ccvvveveieireieie et sssenens | sevenees ....10,027,261
3402. ...... .0
3403. ... 0
3498. Sum. of remaining write-ins for Line 34 from overflow page .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ccovvrvrnninninmernerneinns | corenees ....10,027,261

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
178,721
. Allied lines.... ....30,839,225
. Farmowners multiple Peril...........ocovrreincreieneneresenenesseesnsineeenns | ceneeseessseseensessnsssneeneeseneneen @ 34,318 | o A34 318 | 5,250,732

1
2
3
4. Homeowners multiple peril...
5. Commercial multiple peril.
6
8
9

. Mortgage guaranty.

. OCBAN MAINE.......cecveeeeeeecee ettt es s nenens 601,007 662,658
. Inland marine........ .9,556,247 ..9,812,705
10. FINANCIAl QUATANTY.......cvuriececieiciee et isssssssssssesssesssnsens | sesessesssssssssssssssesssssssssessesssssnssessensnnsld | sesmssssssesssssasssssessessssssessessassssssessessas .0

11.1 Medical professional liability - occurrence.... 0

11.2 Medical professional liability - claims Made............cccocevivrieieiieieiceicsieies | o0 | e ]
12. Earthquake.........ccoeovvvveerercrcieicenns v | e 28,543 | 6,446
13. Group accident and halth..............cccceeriereniiieieceieecreesesesseneneens | ceverieseesssssensessenenseeenenn 100,488 | o000 9,100,488 | o 4,274,577
14. Credit accident and health..............cocorrrinnrn e

15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE. ...t
17.2 Other liability-claims made
Excess workers' compensation

27. Boiler and machinery.... IO [ ...376,291 ....376,291
28. Credit......ccocvvrerennee. I ..37,934,730 ...37,934,730
29. International..

30, WAITANEY ..ottt et bbbt aens

31. Reinsurance-nonproportional assumed property

32. Reinsurance-nonproportional assumed liability........

33. Reinsurance-nonproportional assumed financial lines. . e |
34. Aggregate write-ins for other ines of DUSINESS...........ccoeviieiricveeeceeiiens | e (5,719,277 | oo (5,719,277) 8,616,673
35, TOMAIS....u.cvucveiectcie ettt ettt | sestentes st en et bes i 215,554,641 | ..oooeveerreeereenin 215,554,641 | coovvieeeee e 204,881,699
DETAILS OF WRITE-INS
3401. Collateral ProtECHON. ......c..vererrereieecireeeieereeeseese st sssssssssessensanes | sressssssessssssssssssessessasssssesens (5,719, 277) | cooeeeeeereeereireereeereieeeees (G AL A 8,616,673

.0

. Sum. of remaining write-ins for Line 34 from overflow page.

0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).........ccooevinmrisiiinniinniinnis | covvisssiississsissssssssiesssieans (5,719,277)

...... 8,616,673
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Statement for March 31,

211oie. GREAT AMERICAN INSURANCE COMPANY

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

€10

1 3 4 5 6 7 8 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2011 2011 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2011 LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2008 + Prior.....c.. | covrersiinaan 627,747 | ..................806,708 | ................ 1,434,455 | oo 42,224 | [0 [ 42,826 605,188 .....1,299 1 (38,769) | oo (19,103)
2. 2009.....ciieies | e 110,559 | covoviieeeeern211,916 | i, 322,475 | oo 20,911 | e 873 | oo 21,784 | v, 102,884 | oo 795 | oo 196,738 | i 300,418 | o 13,236 | oo [(REN10) ] (274)
3. Subtotals
2009 + Prior........ | cooeeeveennnns 738,306 | ..............1,018624 | ............... 1,756,930 | oo 63,135 | i, 1475 | e, 64,610 708,073
4. 2010, | e 254,032 | .o 332,888 | 586,921 | .o 112,360 | oo 6,601 | .o 118,962 | ..o 164,378 | oo, 7286 | .o 284,649 | i 456,313 | 22,706 | .o (34,352) | cvovereriiran (11,646)

5. Subtotals

2010 + Prior........
6. 201 s [eereieiinias .0, SO ISR 0.9, SO R 2.9, SO P .0, SO [ 23,058 | .o 23,058 |...cocvrinnean D0, O IR 65,939 | ... 104,888 | i 170,827 [ 20,0, SO I .0, SO I XXX
7. TotalS....oeveveens | e 992,339 | .overeeeeenn 1,351,512 | 2,343,850 | ..ooverrrerenee, 175,496 | coooveveverenes 31134 | o 206,630 | ..overerrenens 872,451 | oo 75319 | oo 1,352,313 | 2,300,083 | o 55,608 | ..coovvvireirernan (86,631) | wovovvveerrrrirnns (31,023)
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 Line7 Line 7 Line 7

Policyholders | ...cccovcvene 1,476,282

| P 56 % (2. oo (6.4)% (3. oevererrias (1.3)%

Col. 13, Line 7

Line 8

Ao (2.10)%




statement for March 31, 2011 ofthe. 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.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

NO

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

NO

4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement?

YES

Explanation:
1.

2.

3.

4

Bar Code:
*+ 1 6 6 912 01 14 900000 1 =
* 1 6 6 912 01 145510000 1 =

* 1 6 6 9120113650000 1 *
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statement for March 31, 2011 ofthe. GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Other assets and rECEIVADIES............cucveviviieeseece et sssssaesees | eebessesassnens 4,816,185 4,705,569 1,828,733
2505. Intangibles .25,007,900 ..25,007,900
2597. Summary of remaining WIite-inS fOr LINE 25..........covvcueieieieiiieiceeeseseeissteses st ssssssseennes | sevsesesssnens 29,824,085 | ............... 29,713,469 1,828,733
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statement for March 31, 2011 of e GREAT AMERICAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........cviiiieieiciicisie ettt ense s | sestessesssessessesssansenees 50,362,551 | woovvvererereereieiis 52,871,105
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........eviviveieicisceie ettt bbb ssnsensesnnns | sessnsessessessssessessssensessessnsssensenad | sveviessssessesisssssesesessenss 1,334,182
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted CarTyiNG VAIUE............ccuririerririrriierireieiecinseseesestseessssessssessssessssssssssssessenes | sesnsessssessnnssessssessenssssessssssessnsssQ | osessensssessnssnsssssssssssssssssssessnssens 0
7. Deduct current year's other than temporary impairment FECOGNIZE. ........c.cvirireiirrinienre s sssssenens | sesssssssesssssssessesssssssessesssssssessesnsd | wreviesnssesesssnssesessssenns 4,200,000
8. Deduct current Year's AePreCiation............cco ettt sssssesesseenessssesessesessessesssssssenes | snessessnsensessssensesssssserserss | L0 | werrersessseessssesssesssennes 2,902,543
9. Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)........ccccccvverererreenierrnnisnessssisnesssnensens | svenensesssssensesnnrensennsd0,293,799 | coiiieiesisneessinns 50,362,551
10.  Deduct total NONadmitted @MOUNES............cccvueieiiieiieieiee ettt sss bbb snsesseses | etessssssssssessssssssssessessnsessessnssnensald | cromesissssssssessssssssssesssssssessessnsanes 0
11. Statement value at end of current period (Line 9 minus LiN€ 10)...........ccccccieiieiiiiieriicieesieneereseenssesessseressnsesessserens | evesneniersnenrersnserernsnnne0,293,799 | iviviiiiiieiiiiseiniienns 50,362,551
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEar...........ccevcuvveveeeseeeeeeseeieeveses | eveeveisesesessessesessenns 162,777,782 | oo 151,925,057
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIION. .........cvevcveieeieiceec et sssess s ssessssssensessssessesesssssssnnss | sesesessssssssessnssnsesseses 1 TB2,500 | oo 42,691,000
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease). .
6. Total gain (I0SS) ON GISPOSAIS..........ccevveveiviiiiriieiscieteee ettt bbbttt besse s sssssssesssssnsensensns | stessessssensessesssssssensessnsessessessnsensad | sevsesissessessssssessessssessesaees (27,095)
7. Deduct amounts received 0N AISPOSAS..........c.cceeicviiiriieiiee sttt sss et sessssessssssesessssessssnsessssnses | senseressnseessnsssesssseesnnnsdy 196,934 | it 33,198,827
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES.........cveuirieiiiieieessee e | cereisiesesessssesesssesenssssesaQ | e sssnes 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas {0 1,153,011
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | coovoovevrerirecreisinnnes 174,020,957 | oo 162,777,782
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, SUbLOAl (LINE 11 PIUS LINE 12)...e.eeiieeeeieiieciseieiecisstsee sttt sttt n s ss st ensssssessentas | sastssssssssssssssssessasens 174,020,957 | oo 162,777,782
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........cuoiiiiioieiieisiei ettt ssssassssssssssessesns | sressessssssssssssssssssesans 174,020,957 | ..o 162,777,782
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHIOF YEAI...........ciuiveieiciieeie ettt | sessessesssessessessssssesae 42,632,205 | oo 57,939,559
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviviueiieiciceie ettt snaas | saebssessesssessessesenbensenas 1,461,250 | oo 6,921,002
2.2 Additional investment made after @CUISIION............cccovveveeicriieer e b s bsssssenes | sbesssssesssessessssstessesntnes 596,246 | ..coooereeieereees 4,847,217
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae 0 [ e 0
4. ACCTUAL OF QISCOUNL.......vueeveircicieietsc ettt ettt s s st s s nnbentes | fessessessstessesstensessesnsansessnsnnsanta [0 370,817
5. Unrealized valuation iNCTEASE (AECIBASE).........cuuevriiireiieieiiteie ettt bbb s s bbb b s s saesnans | sressnsassesssssnsessessstensenas 1,478,223 | oo 2,489,471
6. Total gain (loss) on disposals.................... co(464,922) | oo 790,024
7. Deduct amounts received on disposals............. 142,762 .30,246,641
8. Deduct amortization of premium and EPrECIALION. ............ccevevieieeieeetree ettt sse s besaes | stessesssessessssssssessss s eseesessnssen 0 | o 0
9. Total foreign exchange change in book/adjusted carrying value....... 0 | e 0
10. Deduct current year's other than temporary impairment reCOGNIZEM............coeieueirieieieeree et seseies | sretesssssesssssres s esessssssessnsesessnsens (R 479,245
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 44,560,241 42,632,205
12.  Deduct total NONAdMItEA GMOUNES........c..ceviiiieieiieisee ettt s s ss b s s s s snsssenes | aretessssesessssssessnsesessnsesesnsetennsees 0 | e 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cuiieieiiiieieiiiisieseissiesiesssrsssessesesssssssesssssssessesssssssesses | srossassesssssssessessssessenas 44,560,241 | oo 42,632,205
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAT ..o eeseineeeesstsesseeennes | sreesseseeessssesseneens 3,595,583,638 | ..evveeiirieireins 3,707,640,331
2. Cost of bonds and StOCKS ACQUIMEM...........ccviiveiiriieiiee ettt et bbbt s et s st bessnaesens | sessebesssssessssesessseens 250,296,103 | ..ocvvvererieeriiiienns 769,369,529
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 3,009,495 | ..oovovieeeeeeeeee 13,453,976
4. Unrealized valuation iINCrEASE (AECIBASE).........cceuriveiiereiririeeire ettt s ettt s st et s bbbt esessnseaas | sesebssssbesssssesssnsesans (10,997,745) | oovvveeieeeeene, 82,739,934
5. Total gain (I0SS) ON GISPOSAIS...........evueviviieiiiieieiite ittt ettt bbbt et s e st en s s ssnsns | siebsnssssessssensessessntensesas 5,693,879 | .ooiieeeeeeeeae 193,691,909
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cicuiiirieiiiece e sssaens | sessebesssesessssesessaeeas 219,813,006 | ...ocvovevrireriiereine 1,126,643,179
7. Deduct amortization Of PrEMIUML.........c.cciueieicieieie ettt sttt bbbt nsesenbnes | biebsnssssessssensessesentensesas 4,098,794 | oo, 20,557,795
8. Total foreign exchange change in book/adjusted CAITYING VAIUE. ............c.cvuvveeieiiereee ettt st ssssssesnns | svessssssssssssesssssssesessssenes 281,500 | .eovvveveereeeeneerereis (228,500)
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 5,235,790 | oo, 23,882,567
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccoovrrirrrerierierrieiesesieiseesessessesns | crevesssisssssesissnnens 3,614,719,280 | wooovvveererrerans 3,595,583,638
11, Deduct total NONAAMItEEd AMOUNES..........ccciuiiveiciiieieie ettt s ettt st esseses | stessessssessessesse st sttt ent st ntenae 0 | e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)......coieiiuiiuiiiieiiisieiciecteses st essssssessssssessensns | sressssssssnssssessnssneas 3,614,719,280 | ...oocvvvieericrnns 3,595,583,638
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Statement for March 31, 2011 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

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
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O )OO OO OSSOSO IR 2,343,305,971 | .covvorvrrrirenrienne 703,829,705 | ...oovvvvrmririnaen 473,081,926 | ....oocvvvrrerrirenenns (3,936,799) [ ..oovrrernrrennne 2,570,116,951 | .ooovovvrremrrrriinverrnnneriinneen0 | v | oo 2,343,305,971
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 282,407,091 | ...cvvverrriricenenns 35,074,278 | ..ooovvvvvrrriienns 12,479,898 | .....vvvrrrrrirrcrirenns (3,163,498) | ..coovvvvrcriiinns 301,837,973 | .ooevvverrrnnnrinsrernnnenennd0 [0 [ 282,407,091
BT 0= I - OO RPUSPPPRTY SRR 32,691,499 | .o (V1 R 13,101,213 | oo 3,606,705 | ..o 23,196,991 | ..ovovveereneneneereneeeenn0 |0 s 32,691,499
A, CIASS 4 (B).rrurveremeeersereesseeeesseesessssessseeess s ssess st sttt | Sesieesstnenes s neneeen 29,941,356 | ..oovrreerereireereirneees 512,500 | .vveererrerrreernees 5,476,152 | covveoereereeriiiennens 4,045,397 | oo 29,023,101 | .eoorvveernereernnereennnerinnneeennns0 [0 | e 29,941,356
B, ClASS 5 () eersuvrreruueressneressseesessesessseesss st sss et sees sttt nss et | sesesensent st 23,049,121 | oo 46,875 | ..o 3,070,600 | .ovoooueveereririreeens 3,334,784 | oo 23,360,180 | ..ovuvveerrererrnerrernnmereinneeennns0 [ ervnrerennnennssscnnnrinneen0 | e 23,049,121
B, ClASS B (8)..vrruurrereuerrsrmeresieeniseeessieess sttt | srres s 14,524,663 | ....oooovcrvriciricriinns 49,289 | ..o 1,814,087 | oo (5,508,546) | .....oocveeerrririsieens 7,251,319 | om0 | o0 | v 14,524,663
7. TOMIBONGAS.....coveveiieeicsee ettt 2,725,919,701 | .ovvveeriirenns 739,512,647 ...509,023,876 |......ocovrrerrirrinne (1,621,957) 102,954,786,515 | ..o [0 2,725,919,701
PREFERRED STOCK

8. ClASS Tuuieeeeeeire ettt enenins | ceres st 8,545,950 | ...ovoourrrireriiiennns 8,500,000 | .vvvvvurerereririerreseneiieen (U N 50,595 | ..oorerrrreririeenens 17,096,545 | ...ooomvvrirrrermnrnriinsrerinneen [ v | 8,545,950
0. ClASS 2.ttt sttt | seestent st s entanes 14,505,000 | ...ovvveverereiriiiinenns 5,002,790 | ..o (01 178,579 | oo 19,686,369 | ...covvvveverrereirenrenenirenend0 |0 | e 14,505,000
10, CIASS B..ouurverueeeessaeeesseeeesseeeessseess st sss ettt s st rnees | eeesssssness st 2,500,000 | vevooomreeerrrersreeessneeeeseneees (O (U T | 2,500,000 | oveooereernereenerrernnerennnen0 | e | e 2,500,000
11, ClASS 4ottt | neses st 1,853,626 | ...ovvvrreririereennne. 1,500,004 | ...ooomererreerneeriseerereen (U R 1 3,353,630 | covvvvurerrnnerrinerrirnneninnnen0 | e [ e 1,853,626
12. Class 5

13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo 0 | oo 0 | oo 0 | im0 | o0 | 0
14, Total Preferred STOCK..........vrrierrerircireireiecieene et sssnsssssessesssnssesnes | sessssssssssssssssasesnes 27,404,576 | ..o 15,002,794 | ..o [ 229,174 | oo 42,636,544 | ...oooviviiinninniinineieend0 [ e 0 | 27,404,576
15.  Total Bonds and Preferred SOCK..........wrvuurrermrrrerreeeenneeesisseeesesesessseesssnesessns | sosseessssesessnnees 2,753,324,277 | coovvvreveverrerrennne 754,515,441 | ..o 509,023,876 | ......vveerrrrreranneens (RIS ) | — 2,997,423,059 | ....ooovvrerrenrrinrereinnnererinnneen0 | e | e 2,753,324,277

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....278,595,580; NAIC2$

0;

NAIC 3§

0;

NAIC 4§

............ 0; NAIC5S.........

0;

NAIC6S.......... 0.




statement for March 31, 2011 of e GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......overeerrrrreirreririienee | e 278,595,580 |.....ccovunene XXX ovoeveireineneneenee | covveneeeneinseenenees 278,595,580 | ...oovvvvceirieieiriieeeean AA38 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YT ........c.eiiriieireiciiieieessieses ettt ensessesss | sestessesssessessesssnnsesses 36,862,052 | .oovvereiereieieieinins 37,039,931
2. Cost of Short-term iNVESIMENES ACGUITET............vuivueieieiieieiciee et b st s s s st ssssans | sbessessssssesesssssinsenes 537,236,343 | oo 1,707,914,276
3. ACCTUAL OF BISCOUNL. ...t | eebnes s LU NN 0
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vururrurrrreerresreseieeeeseesesseeseessesssesseeseessstsesessessess e ssessessasssessessessasssessessessssssessns | sesessesssssessessssssssessssssesessessnnens 0 [ e 0
5. Total gain (I0SS) ON QISPOSAIS.........c.ccevevieeiiiieisiete ettt ettt a bbb s st bbb b st b s aebe s s sebessnsebenas | suebessssesessssetesesses et st e bnseb et s aeee 0 | o 0
6. Deduct consideration reCeived 0N AISPOSAS............cccvueviiieeiiiiiiseieie ettt sse s besaesas | stessesssesaesaesssenaenais 295,502,815 | ..oocveverrrerireieinne 1,708,092,155
7. Deduct amortization Of PIEMIUM...........ccceiiieirecre ettt bbb b s bbb bbb se b b s s bbb ebessesesnans | srebessssesesissetesenseses s et ebnsebes s eee 0 | o 0
8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 U 0
9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccovivrieiierriiieieiseiesessieiessssenes | srevesisssssessssssssenees 278,595,580 | .oocvvvereriieireieinis 36,862,052
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuu it ssiesessssssiessesssssssessesssssnsesssssssessesns | sressesssssssassesssssssasses 278,595,580 | .ovveveieriieieiciinis 36,862,052

QSI103




statement for March 31, 2011 ofthe. GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

2. Cost paid/(consideration reCEIVEA) ON AATIIONS. .........cvuiurierririeierinsieis ettt s sttt
3. Unrealized ValUGtion INCTEASE (AECTBASE)........c.euiurireireiiesiiesseise ettt ettt se bbb se s b8kt a8 s bbb s E bbb bbbt en
4. Total gain (10SS) ON tEMMINALION TECOGNIZEM. .......eureueerercereieeeerreeese et seseese et se st et ss st sE e E e E eSS4 E e ekt nee
5. Considerations received (Daid) ON tEIMINALONS.........c.cuiuiiieireieieie ettt s b8 s bbbt nn

8. AMOTZALON. .....veveeee ettt
7. Adjustment to the Book/Adjusted Carrying Valug 0f REAGE HEM..........viiiririeiirie sttt bbb
8. Total foreign exchange change in BOOK/AJJUSIEA CaTYING VAIUE. .........c..riuiururiiieeireie ettt sttt f ettt
9. Book/Adjusted Carrying Value, December 31, current year (LiNeS 1+ 2+ 3+ 4 =548+ 7 4 8).ociviiieicrieieessesesnee st ssnses
10, DedUCE NONAAMIEA @SSELS. ........ouurveieeiieiiiiiieiii ittt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ciiiiirieiiesice ettt bbb bbb bbbt bbb st es st bnes

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
1. Book/Adjusted Carrying Valug, DECEMDET 31, PO YEAI........ovueurrererrirersrreseeseesessssesessessssssessessasssssssssessesssssssssessassssssessesssssessessassssssessasssssessessnsssssnssessassanssnssesssens

2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOONOE).........cuivuiriiiieiieiciceic sttt aes

3.1 Change in variation Margin 0N OPEN COMMTACES..........vuurererirrerereirersrseeessesesessesessesssesses e s sssss st st ssesses s essesssns e ssessesssessessanssnsnne 0

3.2 Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............cccccvvecvevennnen 0

3.22 Section 1, ColUMN 17, PHiOF YT .......c.urveererrerrerreereeeereeenseseesessseessessenns 0 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus.............ccccceuverennne 0

3.24  Section 1, Column 16, Prior YEAI..........coevvvevererirerieeeeieeeesseiss e N_e_NE 0 0
3.3 SUDLOtl (IN€ 3.1 MINUS LINE 3.2)......co ettt tse st eese et es s e e e sseese oo tesssseresesesseeaaseseesseseneee s e e e st eesee b e s eesee b e e s s eaE e b bs bbbt s b e bres
4.1 Variation margin on terminated contracts during the year 0
42 Less:

4.21 Amount used to adjust basis of hedged item 0

4.22 AMOUNt TECOGNIZED........evvevrivieeiercie e 0 0

4.3 Subtotal (line 4.1 minus Line 4.2)......

5. Dispositions gains (losses) on contracts terminated in prior year:
LT T T oo 74T OSSOSO
5.2 Used to adjust Dasis Of NEAGEA IEMS..........cciuiieiiiiiceicceie ettt s bbbk s s R bbbt
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt nens
7. Deduct NONAAMIEA @SSELS...........iuiriiriiriii bbb

8. Statement value at end of current period (Line 6 minus Line 7)

Qsi04

45,600

0

0

(117,800)

(72,200)

0

0

(6,600)

(6,600)

(6,600)




statement for March 31, 2011 of e GREAT AMERICAN INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



statement for March 31, 2011 of e GREAT AMERICAN INSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4........ovieeeieicteie ettt et st s ettt st st (6,600)

Part B, SECHON 1, COIUMN 4.ttt 0

TOAl (LINE 1 PIUS LINE 2)...eoreeeerereireiiecieeeiseisseeseseese s eseseseese s seesssessessessesssessessess e se s essess e s ses st es e e s8ee8 e £ eSS ee e E 888 R n et s st en s (6,600)
Part D, COIUMN 5. 0

Pt D, COIUMN ...ttt s ettt a e s s et ae bt s s e et s st et s s e et et e se b e s st et s snsetssset et assnsne st seaetesensnensnas (6,600)

Total (LINe 3 MINUS LINE 4 MINUS LINE 5)....cuvviiriieiieiiiiiieiieieieieie sttt sss s se s e85 8 40 £ £t s s bbbt s b st ent s 0

Fair Value Check

Part A, SECHON 1, COIUMN 16.........eiiiiieieiiieieieiii sttt bRttt (6,600)

Part B, SECHON 1, COIUMN 3.ttt ettt ettt a et ae b et et ae b st st et sn st s s st et s antesessebes st esananessanantanan 0

TOLAI (LINE 7 PIUS LINE )....vuveiveiereiiiietsiete ettt ettt st bbbt bbb s bbb b s bt s e 4 b s b bt st AR b s s et bR b b s b s A e b bRt b s s b b A bbbt b s b et st e s s e b bnns (6,600)
Part D, COIUMN B......ceeeeee ettt ettt ettt et et et et ettt ettt ee sttt ee et et eseseseseseseseseseseseseeeseeeesaeesetesesetesetatesetesetasasatasssasananas 0

Part D, COIUMN ..ottt ettt et a et st b st seb s b e b et s sttt eb et st s s et s s e s et entes et (6,600)

Total (Line 9 MIiNUS LiNe 10 MINUS LINE 11)......vuiuiieiiiiteie ettt bt s bbb bbb et st b s bbb b sebs st st 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......ouiiiiiiiiiiiiiiieitiieii it 7,071

Part B, SECHON 1, COIUMN 1.ttt ettt sttt bbbt n s bnen 0

Part D, COIUMN 1T 7,071

Total (LINE 13 PIUS LINE 14 MINUS LINE 15)......uuruuiieeiiiirieiesiesissieisessss sttt sss s sse s sss st ess s st s 88088 R bbbt nen 0

QsSl107



Statement for March 31, 2011 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCEMBEr 31 Of PHOF YEAI..........civiveieieieieie et ssssssens | essessesssssses s sense e sssessenaes 22,424,304 | ..o 0
2. Cost of cash €QUIVAIENES BCQUITE. ........cciueireieiiiieieiiiseie ettt ens e sbntes | sbstessessssssessessssentes s snsessenas 13,081,365 | oo 42,388,666
3. ACCTUAIL OF BISCOUNL........ooieiiiiii bbb | bbbt bbb 0 | oo 0
4. Unrealized valuation iINCTEASE (AECTEASE)........c.cuueireuierireirriiiesieieiss ettt ss st essesesanss | ssebssssssassessessssessesssssssassessesassessesnsansenas 0 [ o 0
5. Total gain (loss) on disposals
6. Deduct consideration received 0N dISPOSAIS..............cccicveiieiieiiieiescie et a e ae b b ss e senas | sesebesssnsebess b e s s b st sn e 14,328,962 | oo 19,964,362
7. Deduct amortization Of PIrEMIUM..........ccciicieiicte ettt b bbb bbb st et ssaesans | ebsesesssissebassstesessssesesssebessssesesnsebensnseea 0 | o 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE..............cccocucvriiueiiiiesie e eessseiens | cveresss s s ses s sse s sene 0 | oo 0
9. Deduct current year's other than temporary impairment FECOGNIZEA...........cuveururieririeirieee e ssreeeessseens | seseessessesssrsss s ssseesessssessessessnsesssssssnsns 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccecvvrirrrrerreerierieresiesieins | cevereesiessss s ssssesenes 21,176,707 | oo 22,424,304
11. Deduct total NONAAMItIEA AMOUNES...........cveurrirrirerieererr et | tesessses st 0 | o 0
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ciiimereinenmensessesesssessesesssssessssssssssssesssseseas

QSI108
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Statement for March 31, 2011 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

1 Location 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvement St Loui MO. ....11/30/1999 | Worldwide Building, St Loui 0 0 0 25,040
Building, Land, and Improvements. Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina 0 0 0 127,825
Building, Land, and Improvement Stevenville MD ....05/22/2002 | Bay Bridge Marina 0 0 0 611,962
Building, Land, and Improvement; Whitefield NH ....06/01/2005 | Mountain View Gramd Resort LLC 0 0 0 (4,383)
Building, Land, and Improvement; Florida City. FL ....09/24/2009 | Florida City Center. 0 0 0 (1,281)
Building, Land, and Improvement Miramar. FL ....12/28/2010 | Tropical Storage 0 0 0 (55,480)
0199999. Totals 0 0 0 703,682
0399999. Totals: 0 0 0 703,682
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in BJ/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE




Statement for March 31, 2011 of the GREAT AMERICAN INSU RANCE COM PANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings

Mortgages in Good Standing
Commercial Mortgages - All Other

2030

Peachtree Parking . AHBNEA ... GA 03/31/2011.... | covverereenee 6.000 | ..vourerreieieieeerienie 4,000,000 | cooovirrireneie et (VI RN 7,300,000
Wild Dunes ReSOrt........c.cciviurierieeiniieiennens 1516 Of PaIMS......ovvurirriiiririeisice e .|SC 03/30/2011.... 7.500 . 10,762,500 | 1vovererierieiercinrieiee e 0 FE TR 19,345,677
Blackhawk. ......c.ccririiiriiiiiinicicnisseieicens ChiCAGO v Il 06/01/2007. 6.000 s 0| e 27,490 | 4,927,730
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other . .. .. XXX .. 14,762,500 | oooiviieiiiniisi 27,490 . 31,573,407
0899999. Total - Mortgages in Good Standing.... . . . ettt ettt et st erens eeaeseseteses et et esesaetetesasaenenesesesesseseneneesesesnsanas | cereran XXX....... XXX . 14,762,500 | coooovviiceeeeeceeeeeeeee e 27,490 . 31,573,407
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure
Commercial Mortgages - All Other
Gulf Atlantic Communities.........coccoenrrernninns | St PEtEISDUIG. ... s FLu i | s 02/26/2007.... | ..ocoovrenne 2.790 [ oo 0] e
2199999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - All Other.......... .. [ESSRY XXX......o XXX 0
2499999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure. .. XXX creea 0
3399999, TOtAl MOMGAGES. ........vvvrerrerrcrieeieereeesieesieeeseesseeieesesesi et .. XXX . 14,762,500
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
Greystone Bela Rosa A................ PhOBNIX......cvvnvrrrirrirenne VAT B 10/02/2009.... [ 02/16/2011.... | ...... 2,059,701 (V1 0 0 (V1 O 0 LU IO 2,059,701 | ooveerierrrns 2,059,701 | covorvrrirrireernnnnd 0 0 . 0
Greystone Bela Rosa B................. PhOBNIX.....covorevnrirircnne VAT DO 10/02/2009.... [ 02/16/2011.... | oveorrverrirreennd 646,766 (110 0 0 (V1 O 0 (1 IO 646,766 | .....ooovvrrerinnc 646,766 | .....ovvvrrirrrirrinnn 0 0 . 0
Greystone Bela Rosa C PhOBNIX. ..o YA IO 10/02/2009.... [ 02/16/2011.... | covovvriiininnircriens 0 0 [ 0 0 (V1 0 0 | oo 0 | oo (0 0 0] . 0
0199999. Total - Mortgages Closed by Repayment............ SRR (PR 2,706,468 0 | 0 0 {0 0 (V) I 2,706,468 | ......cccoovnnnne. 2,706,468 | ....oovooverrarnnd 0 0. 0
Mortgages With Partial Repayments
Chatham InNN......c.cccovevrirrieiniis Chatham..........ccoervmeenerieeneiieis MA. e [ e 06/02/2006.... | 03/12/2011.... [ cevoovvrrvrrreri 141,186 (V10 0 0 (V1 O 0 (1 [T 141,186 | oo 141,186 | oo 0 0 . 0
Biltmore Hotel..........c.cocvverererernnn. Coral Gables..........cceerrnrrernerircrienes FLuirirriies [ e 08/13/1999.... | 03/12/2011.... | covoovvererirrrn 105,156 (V10 0 0 (V1 O 0 (1 IO 105,156 | cooveverrerrirnens 105,156 | cooovereererereeirenennd 0 0 . 0
Singer Island Condominiums LTD. | Singer Island.............ccoocvevverivevinen | Flovoeiiniines [ 04/06/2006.... | 03/25/2011.... | ... 541,575 (V1 I 0 0 (0 0 0. 541,575 | v 541,575 0. 0
Gulf Atlantic Communities .. | St. Petersburg... 02/26/2007.... | 03/21/2011.. 49,813 0 0 0 0 0 49,813 .49,813 0 0
National Fruit Orchards.... .| Berkeley County.... B 02/01/2007....103/10/2011.... | ... 37,336 {0 U 0 0 0 [ o 0 0 37,336 ..37,336 0 . 0
Blackhawk.............ccvveeeeemeeneninns ChiCAGO ..ovvvvveereicrircceerieiis Il [ 06/01/2007.... | 03/16/2011.... | .......... 60,514 (V10 0 0 (V1 OO 0 (U I 60,514 80,514 | 0 0 . 0
JQH- Murfreesboro............cccc..uue. Murfreesboro.......... TN | s 08/16/2007..... | 03/01/2011... [ cevoovevrrirrrn 136,420 (V10 0 0 (V1 O 0 (1 IO 136,420 | .oovvvecrerrirens 136,420 | coovveeeereeicieninnd 0 0 . 0
One East Fourth, Inc Cincinnati OH..ooovvvvvs | oor S... [ 12/30/2008.... | 03/25/2011.... | cceveeverrrrrerrrnnns 165,375 (1 0 0 {0 TR 0 [0 IO 165,375 | oo 165,375 | oo 0 0. 0
Dixie Terminal Corporation............ CINCINNGL....vvoevreeriees OH..ovvirre | oo S... [12/30/2008.... | 03/25/2011.... | .......... 53,092 (V10 0 0 (V1 O 0 (U I 53,092 253,092 | oo 0 0 . 0
Estates at Tuscany Ridge............. TAMPA .. FL.oiiiiiins [ 04/08/2010.... [ 03/21/2011.... | covvvrvvvriiriannne 160,000 0 [ 0 0 0 [ 0 () 160,000 | .oooovviriiniinenne 160,000 | .o 0 0. 0
0299999. Total - Mortgages With Partial REPaYMENES........cviiiiiiiiiies ettt snssnsennns | ceneas 1,450,466 0 | 0 0 (O 0 (V) 1,450,466 | ..coovviinenne 1,450,466 | ..o 0 0. 0
0599999. Total MOMgages...........ccocveerereerrerereenns OO OO OOV P PFRPPROPPPRPVRROTR) IO 4,156,934 ()] [ 0 0 (V) [T 0 (V) [ 4,156,934 | ooovvviiis 4,156,934 | oo 0 0. 0
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Statement for March 31, 2011 of the GREAT AMERICAN INSU RANCE COM PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Snow, Phipps, & Guggenheim Il, L.P. Wilmington Snow, Phipps, & Guggenheim II, L.P 01/08/2010.... 0 0 28,108 0 0 1.0
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington . | Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 0 0 79,363 0 0 18
000000 00 0|Boston Ventures L.P. VI Boston ......... | Boston Ventures Limited Partnership VI 05/31/2000.... 0 0 18,994 0 0 04
000000 00 0] Pineapple Square Properties, LLC. Sarasota FL.......... The Isaac Group Holdings, LLC 04/19/2006.... 0 0 66,801 0 0 8.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 193,266 0 0 [.. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0] Galic Pointe LLC [ Destin [FL........ | Galic Pointe LLC | [03/2512011.... | 0 1,461,250 0 0 0 35.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 1,461,250 0 0 0 ] XXX
Any Other Class of Asset - Affiliated
000000 00 0] Global Premier Finance Company LOC [ Cincinnati [ OH........ | Global Premier Finance Company. | [ 02/01/1999.... | 0 0 402,980 0 0
3899999. Total - Any Other Class of Asset - Affiliated 0 402,980 0 0
3999999. Subtotal - Unaffiliated 0 193,266 0 0
4099999. Subtotal - Affiliated 1,461,250 402,980 0 0
4199999. Totals. 1,461,250 596,246 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Ir That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
909283 AA 1| United Air Pass-Th. Cert 9.20% 3-22-08 Wilmington DE... | Distribution 10/30/1996 | 01/05/2011 0 0 0 0 0 0 0 0 77,081 (V) I 77,081 | oo 77,081 | covvvverererrennns 0
247367 AC 9 |Delta Air Lines 9.375% 9-11-07 Wilmington DE... | Distribution 08/31/2008 | 03/16/2011 0 0 0 0 0 0 0 0 64,701 0 | 64,701 | .......... 64,701 | oo 0
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 0 0 0 0 0 0 0 0 L4781 |l 0 | 141,781 | ........ 141,781 | .o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Caltius Partners Ill, L.P. Los Angeles CA... | Distribution 06/25/2004 | 01/21/2011 1,572 0 0 0 0 0 0 1,572 1,572 0 0 0 0
000000 00 O |Snow, Phipps, & Guggenheim II, L.P. Wilmington DE... | Distribution 01/08/2010 | 03/31/2011 106,077 0 0 0 0 0 (VI IO 106,077 ...106,077 0 0 0 0
000000 00 0| Willis Stein & Partners, L.P Chicago. IL..... Distribution. 01/03/1996 | 03/30/2011 607,035 0 0 0 0 0 0 607,035 332 0 ].....(606,703) | ....... (606,703) | ...ocvvvernennnd 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 714,683 0 0 0 0 0 0 | s 714,683 ....107,980 | .o 0]....(606,703) | ....... (606,703) | ...vvvverinns 0
Any Other Class of Asset - Affiliated
000000 00 0| Global Premier Finance Company LOC Cincinnati |OH... |Distribution 02/01/1999 | 03/31/2011 893,000 0 0 0 0 0 0 893,000 | ..........893,000 0 0 0 0
3899999. Total - Any Other Class of Asset - Affiliated 893,000 0 0 0 0 0 0 893,000 | ..........893,000 0 0 0 0
3999999. Subtotal - Unaffiliated 714,683 0 0 0 0 0 0 [ 714,683 249,762 | . 0]....(464,922) | ...... (464,922) | ...ovvvinn 0
4099999. Subtotal - Affiliated 893,000 0 0 0 0 0 0 893,000 893,000 0 0 0 0
4199999, TOAIS ... vvvvsriiesseiessssiess s sss R RS E R | ceiiaenns 1,607,683 0 0 0 0 0 0 | 1,607,683 | ....... LRLYR(Y ) — 0]...(464,922) | ....... (464,922) | ....covvvvennd 0
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Bonds - All Other Government
683234 TF 5| ONTARIO PROVINCE 4.75 06-02-13 CN$ | U | ...01/31/2011 | DIVIDEND GAI-NEW YORK. 212,422 200,000 1,562 | 1FE
1099999. Total - Bonds - All Other Government 212,422 200,000 1,562 XK
Bonds - U.S. Special Revenue and Special A t
01030R  EZ 1 [ALHSG FIN AMT E 5.35 10-01-32 AL18.......ovrrvierniiiinnsiissssissssssissssssssssssssssssssssssssssssssssssssssssossssssnns. | cossessenes ....01/12/2011 | CREW AND ASSOCIATES 1,470,000 1,500,000 23,852 | 1FE
01039W AZ 5 |ALPUB HSG B 4.45 01-01-24 CT4 AL21......ooooorirriierriinnessessessssssessessssesssssssessssssssessssssessssssssessssssnesssses | sessneeses ...01/31/2011 | DIVID GAI-NEW YORK 1,879,840 2,000,000 7417 [1FE
011855 CD 3| ALASKA STUDENT LN 5.00 06-01-13 NC.......vvvvrmuerrermmereemiersesssssssssssseesssssssesssssssssssssssssssssssssssssssesssssnes | sersnseses ....03/02/2011 | ZIEGLER CAPITAL 4,246,240 4,000,000 53,333 [1FE
034695 AE 6| ANGELINA & NECHES 5.375 05-01-15(IP)........ccrrvrerrrrreerneerissneesssssessesssessssssssssssssesssssssesssssssessssssnnees | sesseneees ....01/31/2011 | J. P. MORGAN SECURITIES 2,662,925 2,500,000 747 | 2FE
051687 DB 4| AURORA IL SF MTG 5.50 12-01-39 NC.......orirrevumerrimmmeeniissnessesssessssssesssssssesssssssssssssssssssssssesssssssesssssnnes | sessnneeees ...01/12/2011 | CREW AND ASSOCIATES 3,463,134 3,411,954 9,904 [1FE
08426A AA 4 |BERKELEY HARDEJEFF WV 5.375 12144A27.........oooiieiriiieriviisnssissssissssissnssssssssssssssssssssssssssssnes | sessnsenes ....02/17/2011 | CREW AND ASSOCIATES 2,543,750 2,500,000 22,769 | 1FE
10425P AC 4 [BRADFORD CNTY PA 4.70 03-01-19 (IP)...couurrevuumrreesemermeessmerssssssesssssnmsssssssesssssssssssssesssssssesssssnsesssssenne | cossesssees ....02/04/2011 | ZIEGLER CAPITAL 3,880,000 4,000,000 82,511 | 2FE
130534 B3 3|CAPOL CON RMK 4.75 12-23 (PCG) ....02/09/2011 | CREW AND ASSOCIATES 2,882,250 3,000,000 28,896 | 2FE
17131H AU 2| CHULA VISTA CA IDR 5.25 12-27 (SRE) 01/26/2011 | J. P. MORGAN SECURITIES 2,486,000 2,500,000 21,875 | 1FE
17131H BL 1|CHULA VISTA CA IDR 5.00 12-27 (SRE) ...01/27/2011 | J. P. MORGAN SECURITIES, 3,144,694 3,260,000 27,167 | 1FE
246387 LT 9 |DE ECON DEV AUTH 5.20 02-19 (POM)......ccoumivirimimererierieresessssesesessssssssssssssssssssssesssssssssessssssssssssssns. | sevesesees ...01/20/2011 | J. P. MORGAN SECURITIES. 1,012,500 1,000,000 25,133 | 2FE
311450 FD 7| FARMINGTON NM POLL CTL 4.7 0524(PNW)........covucrmrrrermmcrresmmmressssmessesssnsessssssessesssnsessssssnesssssssessesssneenss | sesseeeees ....02/02/2011 | CREW AND ASSOCIATES 2,066,888 2,255,000 33,856 | 2FE
346668 CZ 7 |FORSYTH MT POLL CTL 4.65 08-23(NWE).......ooocumrrrermmrrisimesrisimessessssssssssssesssssssessssssssssssssssssssssssssssnns | sersnseses ...02/01/2011 | CREW AND ASSOCIATES 8,044,000 8,000,000 3,100 [1FE
421348 AD 5 [HAYWOOD CNTY NC INDL 4.45 3-24(IP)........cccmrrrerrrrrrrimnresisssississssssssssssssssssssssssssssssssssssssessssssnsesss | cossesseses ....02/01/2011 | C.L. KING & ASSOC 2,088,000 2,400,000 45,390 | 2FE
474553 AE 4 [JEFFERSON SFM B LA 5.25 12-01-32 Al4......corvoicrriirieesniieessisssssissss s sessssssssssesssssssssssssssssssses | cossesssses ...01/19/2011 | RAYMOND JAMES & ASSOC 9,292,000 9,200,000 75,133 | 1FE
544587 MY 1|LOS ANGELES IMP LEASE CA 5.60 080114.........ciiuumrirrrimeresnesimessssssssesssssesssessssesssessssessssssesssesssnesess | soseessees ...01/31/2011 | DIVID GAI-NEW YORK 2,297,437 2,180,000 61,040 | 1FE
546398 J8 2|LA PUB FACS 5.00 06-01-30 C15 (ETR) ....02/11/2011 | J. P. MORGAN SECURITIES 3,339,595 3,500,000 36,458 | 1FE
546398 J8 2|LAPUB FACS 5.00 06-01-30 C15 (ETR) 02/16/2011 | J. P. MORGAN SECURITIES, 1,909,340 2,000,000 22,500 | 1FE
56052E XC 7 |ME HSG AUTH SER D24.75 11-15-21 A20. ....03/08/2011 | RAYMOND JAMES & ASSOC 2,006,000 2,000,000 30,611 [1FE
57419P GW 3| MARYLAND ST CMNTY 4.55 09-01-22 C1B........ccvvvermrrrirrerresiesessseessssssesssssesesssssssessssssssssssssesssssssssses | sessseeses ....03/04/2011 | CREW AND ASSOCIATES 1,965,000 2,000,000 2,022 [1FE
57419P HA 0| MARYLAND ST CMNTY 5.75 09-01-39 C1B........cooumirerrrirerirnrirersserisesssesessssssssesssssessssessssessssesessessssessss | cosseesees ....03/03/2011 | CREW AND ASSOCIATES 7,336,000 7,000,000 7,826 |1FE
57586P EA 0 |MAHSG 4.875 12-01-37 C15 EAL 04-14.......oiivooeerreiiereeiiecresisesessssessssssesssssssssssssssessssssssssssssesssssnses | sessneeses ....03/21/2011 | CREW AND ASSOCIATES 2,197,181 2,385,000 36,495 | 1FE
575930 T8 5|MASS HFARENTAL A 5.15 07-01-26 AL19.......ccouiiriiiiniineriiseiisessisesissessssesssesssssessssssssssesssssssssessssenss | cossssenens ....02/123/2011 | CREW AND ASSOCIATES 3,030,000 3,000,000 24,463 | 1FE
576528 CZ 4| MATAGORDA CNTY TX NAV 4.55 0530(AEP)........ccorrreeirrieriinisisienessisssssssssnessesssssssssssessssssssssssssesses | wessenenes ....01/18/2011 | CREW AND ASSOCIATES 1,542,500 2,000,000 20,222 | 2FE
59333M  QJ 7 | MIAMI DADE CNTY FL 5.00 08-01-13 NC......oouurrveumurreiummerrsismnesssesseessssssessssssssssssssesssssssesssssesesssssneesesss. | seseneeees ...01/31/2011 | DIVID GAI-NEW YORK 2,151,080 2,000,000 50,000 |1FE
646129 M9 4|NJHSG SERT 4.55 10-01-22 C17 AL20 ....03/07/2011 | CREW AND ASSOCIATES 5,393,925 5,490,000 110,326 | 1FE.....ccovvvvrerrrrennen.
646129 M9 4|NJHSG SERT 4.55 10-01-22 C17 AL20. 03/21/2011 | CREW AND ASSOCIATES 1,306,800 1,320,000 28,862 | 1FE
64966T AX 2|NYC HSG DEV MULT FAM 4.6 01-15-26A21 ...02/01/2011 | CREW AND ASSOCIATES 1,935,460 2,000,000 4,856 | 1FE
649842 CC 3| NY STENERGY 4.70 02-24(NGGLN).........commrrvrerrriiernesiiiissessesiessessssssssssessssssesssssssessssssssssssssnssssssnses | sesssseses ....01/31/2011 | CREW AND ASSOCIATES 9,623,300 10,000,000 2,611 [1FE
64986M Q3 2 [NY STHSG 5.40 11-15-42 C17 ALST134......coooeereeeeeceeiiseeseisseesssisessssssss st sssssssssesssssssesess | seseneeses ...03/18/2011 | RAYMOND JAMES & ASSOC 2,928,000 3,000,000 57,600 |1FE
677596 AH 1| OH POLLUTION CTL REV 6.75 1215(BPLN)........ovvrrmrreerierresimersssssessessssssssssssssssssssssssssssssssssssssssssssssssss. | sersneses ...01/27/2011 | MORGAN KEEGAN & COMPANY 3,145,397 2,815,000 31,669 | 1FE
677632 ME 8| OH ST UNIV SER B PREREFD 5.25 0807118..........cvvueummrrermmrreesmmcrsessssesesssssessessssessssssssssssssessssssnsssssssnenes | sessneeees ....01/31/2011 | DIVID GAI-NEW YORK 1,376,748 1,255,000 10,981 | 1Z
677632 MQ 1| OH ST UNIV SER B UNRFUND 5.25 080118.........cvvvurmuurrermireismmesressmnsssesssesssssssesssssssessssssssessssssssssssssseens | sersnseses ...01/31/2011 | DIVID GAI-NEW YORK 257,970 245,000 2,144 [1FE
708796 WP 8| PAHSG SER 110B 4.75 10-01-39 C19AT9.......coorrmriereriienerissesssssesssssssessssssesssssssesssssssssssssssessssssnnenes | sessesenes ....01/28/2011 | RAYMOND JAMES & ASSOC 2,730,000 3,000,000 42,750 | 1FE
708796 WP 8| PAHSG SER 110B 4.75 10-01-39 C19AT9......cooomrrmrirmeriiisnressisssssssssessssssssssssssesssssssessssssseessssssnessssssnenes | sessenseees ....02/03/2011 | RAYMOND JAMES & ASSOC 10,065,000 11,000,000 165,458 [ 1FE.......comerrrrrrecnnnns
708796 YR 2| PAHSG FIN AG 5.00 04-01-28 C20 ALT6.........covvvrrmrererrmmsressnssssssssssessssesssssssssessssssssssssssssssssssssssssssssssssns. | sesssneses ....03/03/2011 | BANK OF AMER / ML 5,304,400 5,000,000 0 | 1FE
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716220 BJ 6 |PETERSBURG IN 5.95 12-01-29 CU1(AES).....orrvuummrrresrrrsrisnssssssssssisssssssssssessessssessssssesssssssesssssenesnsss. | sesseeeees ....01/26/2011 | J. P. MORGAN SECURITIES 4,975,000 5,000,000 49,583 | 2FE
71881L AD 0| PHOENIX AZ SR 07 5.25 8-01-38 C1TABD.........osvevirrriieriessiisssisssssssssssssssssssssssssssssssssssssessssssssssessssssssssens | sosssssenss ...01/31/2011 | CREW AND ASSOCIATES 738,328 734,655 214 | 1FE
721781 AC 6|PIMA CNTY AZ IND DEV 4.95 10-20(UNS). ....01/25/2011 | CREW AND ASSOCIATES 2,884,740 3,000,000 48,263 | 2FE
79020F AM 8| ST JOHN BAPT MARATHON 5.125 637(MRO) 01/20/2011 | CITIGROUP. 3,126,445 3,500,000 26,906 |2FE
83712D PY 6|SCHSGFIN & DEV 5.30 07-01-23C17A20. ....03/28/2011 | CREW AND ASSOCIATES 3,500,350 3,425,000 45,381 | 1FE
83755G  8J 9| SDHSG DEV 4.70 05-01-27 C19 AL 0126........ooevvreermcrreerrrnsissesessesssesessssessessssessssssssssssssessssssnsessssssnesssses | aossessnnes ....03/04/2011 | CREW AND ASSOCIATES 1,871,500 1,900,000 31,751 | 1FE
870487 CG 8| SWEETWATER PCR WY 5.25 07-26 (IDA).......crrrerrmerrermmsreesmessessssesssssssesssssssssssssssssssssssssssssssssssssnsesss. | serssseses ...01/26/2011 | CITIGROUP. 5,058,463 4,990,000 130,988 | 1FE.....ccoovvvrmrriennens
880459 5N 8| TN HSG HMOWNR 14.95 01-01-37 ALT8.......ooomrvrrerrrerioneriiisessisisssssssssesssssssesssssseessssssssssssssesssssssnesses | sesseseees ....01/12/2011 | CREW AND ASSOCIATES 2,003,400 2,120,000 4,956 | 1FE
924190 DB 4| VT HSG FIN AGY 5.50 11-01-38 AT8 C18.......oooumrrveimerrimienesrisssessissesssssssssssssessssssssssssssssssssnsesssssnseses | sessneeses ....02/24/2011 | CREW AND ASSOCIATES 2,787,313 2,770,000 50,783 |1FE
96634R AM 4 [WHITING IND ENV 5.00 01-01-16 NC(BP).......cvvvvvriiiniisisniiiiosisiisssssisssssssissssssssssssssssssssssssssssssssssssossssssss | cossesseees ....03/29/2011 | GOLDMAN SACHS & CO 5,410,600 5,000,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 155,359,493 | .o 157,156,609 | ..o 1,598,802 e XXX
Bonds - Industrial and Miscell
064149 D8 7 |BANKNOVA SCOTIA 2.90 03-29-16 NC 03/22/2011 | BARCLAYS AMERICA 4,991,700 5,000,000 0 | 1FE
09064A AF 8|BIOMED REALTY LP 3.85 04-15-16 C16. ...03/23/2011 | WELLS FARGO BROKERAGE 4,968,250 5,000,000 0 | 2FE
093645 AD 1| BLOCK COMM 8.25 12-15-15 CA0.....vvvrvuurversmarreesssesressssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssses | sesssneses ...01/31/2011 | DIVID GAI-NEW YORK 512,500 500,000 5,271 |4FE
12621R  AA 2| COMM 2010-RR1 GEA SEQ SSNR CSTR RE.......coovurrriirrriimenrissessssssessssssessssssssssssssesssssessssssssnnss | sessessnnes ...03/30/2011 | RBS SECURITIES/GREENWICH 10,650,391 10,000,000 4,619 |12
12645A AA  1|CSMC 2010-RR7 1A SEQ SSNR 5.378 RE.........coeiiirrieieieriiseeiiesiiesssesssssesssessssessssessssssssssssssssesssssssens | sevsssesees ...03/17/2011 | GOLDMAN SACHS & CO 5,245,117 5,000,000 15,686 | 1Z*....cveirirecireriins
161542 CP 8| CFLAT 2003-C1 1A5 NAS 3.424 02-15.........ocommmrriernerrisieeressiessesissssssssssssssssssssssssssssssssssssssssssssssesssses. | sesssssnes ....03/23/2011 | AMHERST SECURITIES GROUP 2,404,710 2,424,408 6,226 [1Z*
24736W  AA 8 DELTA AIR 2011-1 PT 5.3 04-15-19 NC.....covuuumrrriiererreiiseessessssssseessssesesssssssssssssesssssssssssssesssssssessssss. | sesenneeses ....03/30/2011 | CITIGROUP. 1,000,000 1,000,000 0 | 2FE
29358Q AB 5|ENSCOPLC 3.2503-15-16 NC R ....03/08/2011 | DEUTSCHE BANK 1,984,780 2,000,000 0 | 2FE
44924E AB 6 IBMINTL GROUP 5.05 10-22-12 NC ...01/31/2011 | DIVID GAI-NEW YORK 1,609,217 1,500,000 20,831 | 1FE
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR RE 01/26/2011 | CAPITALIZED INTEREST. 1,934 7,150 0|12
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR RE ....02/26/2011 | CAPITALIZED INTEREST. 2,008 7,160 0 [1Z*
46849L SB 8| JACKSON NAT LIFE 5.375 05-08-13 MTN.....coovuummrrruermmerismesssssiesssssssessssssesssssenesssssesesssssssesssssssessssssness | coseesssees ...01/31/2011 | DIVID GAI-NEW YORK 2,160,297 2,000,000 24,785 | 1FE
7425A0 A5 9| PRINCIPAL LIFE 5.25 01-15-13 NC......ocviiiirrieiriiiissrieiisssiisessssssssssssssssssssssssssssssssssssssssssssssssssanss | sossnnenes ...01/31/2011 | DIVID GAI-NEW YORK 1,068,859 1,000,000 2,333 [1FE
92554*  AA 5| VIANIX DELAWARE LLC 10.00 10-25-10......0c0cumrreeummcrreissmrmessssmssesssmessssssmessssssesssssssssssssssssssssssssssessssss. | sessnenses ....01/05/2011 | PRIVATE PLACEMENT 38,574 38,574 0 |62
92554* AA 5| VIANIX DELAWARE LLC 10.00 10-25-10.......cuuurueuriereieenieseisessissessnesssssessssesssssssssessssssssssssssssssssssessesess. | sorsesssnn ...01/26/2011 | PRIVATE PLACEMENT. 10,715 10,715 0|6z
928670 AF 5|VOLKSWAGEN INTFN 2.875 04-01-16 NC XS ....03/23/2011 | DEUTSCHE BANK 8,935,290 9,000,000 0 | 1FE
949746 PM 7| WELLS FARGO CO 7.98 03-29-49 C18.......couuuuiimiesmesiasissesssssssssssssssssssssssssss s s sssssssssesssssssssssses | aeessssenes ....01/31/2011 | DIVID GAI-NEW YORK. 1,073,172 1,000,000 30,147 | 1FE
3899999. Total - Bonds - Industrial & Miscellaneous 46,657,514 45,488,007 109,898 XXX
Bonds - Parent, Subsidiaries and Affiliates
00789 AA 1|AERIELLE LLC 12.00 09-17-12 | ........... I ...01/19/2011 | PRIVATE PLACEMENT. 46,875 46,875 0|5
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates 46,875 46,875 0 XXX
8399997. Total - Bonds - Part 3 202,276,304 202,891,491 1,710,262 XXX s
8399999. Total - Bonds. 202,276,304 202,891,491 1,710,262 XXX e
Preferred Stocks - Industrial and Miscell
046110 ZZ 8| ASSURA GROUP OF NY LTD SERIES B.......ocvuuiriireieniineeiiesiiessiessisessinessssssssssssssssssssssssssssssessssssssnns | sonsessiens | aend 01/28/2011 | PRIVATE PLACEMENT. 162,426.000 1,500,004 0.00 0 | P4AZ
842400 72 3| SOUTHERN CAL ED D 6.50 C16 @100...........cvrreermmrrreermaeressmeesssssessesssnesssssssesssssssssssssssessssssnesssssssnessses. | svessnnens | cond 03/07/2011 | J. P. MORGAN SECURITIES 40,000.000 4,000,000 0.00 0 | P2LFE
842400 75 6| SOUTHERN CAL ED V/R CC@T00.........umrreermrrresmmriessmsesssssmesssssssesssssssessssssesssssssessssssssssssssnessssssnessssses. | svessonsens | coed 01/31/2011 | DIVID GAI-NEW YORK 10,000.000 1,002,790 0.00 0 | P2LFE
89147U 50 6| TORTOISE B 5.00 3-1-18 C12....ooouuurrverrrrrrissnesissssssssssssssssssssesssesssssssssssssssssssssssesssssssssssssssesssssssssessens. | ossessens | aoed 02/03/2011 | WELLS FARGO BROKERAGE. 850,000.000 8,500,000 0.00 0 |RP1LFE




Z'¥030

Statement for March 31, 2011 of the GREAT AMERICAN INSU RANCE COM PANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 15,002,794 XXX 0 s XXX
8999997. Total - Preferred Stocks - Part 3 15,002,794 XXX [V YO
8999999. Total - Preferred Stocks. 15,002,794 XXX 0] XXX i
Common Stocks - Industrial and Miscellaneous

002824 10 0| ABBOTT LABORATORIES.........coootvviiiriiiisiisisssissssssssssssssissssssssssssssssssessssssssssssssssssssssesssssssnsssssssnnns | sessensnes ....01/28/2011 | INTERSTATE GROUP 30,000.000 1,367,367 XXX 0L

002824 10 0| ABBOTT LABORATORIES.........cmmirrviimmrrisimmersessnessessssessssssessesssssesssssssessesssssesssssesessssssnesssssssessssssnessssssnenes | sesseeeses ....01/31/2011 | INTERSTATE GROUP 20,000.000 907,150 XXX 0|1

002824 10 0| ABBOTT LABORATORIES........ommmrrvimmmrrismmsessssiessessisesssssssssesssssssssssssssssssssessssssssssssssnesssssssesssssssessssssnnnns | sesseseses ....03/16/2011 | RAYMOND JAMES & ASSOC 20,000.000 933,958 XXX 0L

002824 10 0| ABBOTT LABORATORIES........oostrvviimmrreirmarsssssessessisesssssssesssssssesssssssssssssssesssssssessssssssssssssessssssnsssssssnees | sessesseres ....03/16/2011 | UBS WARBURG 15,000.000 703,568 XXX 0L

002824 10 0| ABBOTT LABORATORIES.........cmiirviimmierresimeressisessessssessssssesssssessssssssessessssessessesessssssesssssssessssssnsssssssnenns | sesseseses ....03/17/2011 | INTERSTATE GROUP 10,000.000 470,318 XXX 0|1

009158 10 6 | AIR PRODUCTS & CHEMICALS INC.........coosrrveierirririiisiiiinsseiisssissssssssssssssssssssssssssssssssssssssssssssssssesses | sossensnes ....03/23/2011 | INTERSTATE GROUP 10,000.000 868,955 XXX 0L

046111 ZA 1| ASSURA GROUP OF NY LTD NO EX DATE.........couurrrermmrreesmnersessmesssssnsessessssessssssnessssssnesssssseesssssnesssss. | sesseneeees ....01/28/2011 | PRIVATE PLACEMENT 1.000 0 XXX 0|A

247361 70 2|DELTAAIRLINES INC ...01/24/2011 | LIQUIDATION DISTRIBUTION 4,049.000 48,669 XXX 0L

428236 10 3 [HEWLETT-PACKARD CO. 03/29/2011 | RAYMOND JAMES & ASSOC 100,000.000 4,143,150 XXX 0L

428236 10 3 [HEWLETT-PACKARD CO. ....03/31/2011 | IS GROUP INC 20,000.000 823,630 XXX 0L

458140 10 O [INTEL CORP.....coiretureereeeerets s essssesse s ass sttt sttt nssnens | sesesaeeees ....03/15/2011 | UBS WARBURG 20,000.000 404,600 XXX 0L

478160 10 4 [ JOHNSON & JOHNSON.......cooormrriummmmirrissiaresissmesssssssesssssssesssssssessssseessessssesssssssesesssssssessssesssssseessssssesssses | cossesseses ...03/10/2011 | UBS WARBURG 10,000.000 599,550 XXX 0|1

478160 10 4 [ JOHNSON & JOHNSON.......couiruumriiirriiiriireieiessisessses s ssss i sesss s sssese s ssbese s ssssessssessssesssssenses | sesssesees ....03/15/2011 | UBS WARBURG 10,000.000 585,194 XXX 0L

478160 10 4 [JOHNSON & JOHNSON.......coouumrveimmmmriissirsissessssssessessssssssssesssssesesssssssesssssssesessssssssssssessssssnessssssesssses | cossesseses ....03/16/2011 | RAYMOND JAMES & ASSOC 20,000.000 1,155,004 XXX 0L

478160 10 4 [ JOHNSON & JOHNSON.......coourmrriummmmirrissiaeerissnesssssesessssssesssssesessesssse s ssssee s ssssssesssses | oseesssses ....03/18/2011 | INTERSTATE GROUP 20,000.000 1,167,822 XXX 0|1

494368 10 3 [ KIMBERLY-CLARK CORPORATION.......covumrrummrrerrimmssriressssssssessssssisssssssssssssssssssssesssssesssessssssssssssssesensss. | seveseeees ...01/18/2011 | INTERSTATE GROUP. 20,000.000 1,275,020 XXX 0L

580135 10 1|MCDONALD'S CORPORATION ....01/04/2011 | RAYMOND JAMES & ASSOC 20,000.000 1,487,700 XXX 0|1

580135 10 1|MCDONALD'S CORPORATION 03/17/2011 | INTERSTATE GROUP. 5,000.000 367,308 XXX 0L

594918 10 4|MICROSOFT CORPORATION ....03/04/2011 | INTERSTATE GROUP 20,000.000 520,494 XXX 0L

594918 10 4| MICROSOFT CORPORATION........coviuuuurrriummmeresssmsersessssessssssssssssssessssss s ssss s sssssesssssssssssssssesssssenessessenns. | sessnesses ....03/16/2011 | UBS WARBURG 10,000.000 248,600 XXX 0L

594918 10 4| MICROSOFT CORPORATION........ocveuureruremmremmnerssseesssesesssessssessssessssesssssssssssss e sssessssssssssssssesssesssssnesssnne | essessees ....03/16/2011 | UBS WARBURG 20,000.000 499,200 XXX 0L

594918 10 4| MICROSOFT CORPORATION........covuuuuurremmmmrreessmmrsessssmessssssaaessssssssssssesesssssesssssssessssssssssssssesssssenessessenns. | sesseeeses ....03/17/2011 | INTERSTATE GROUP 20,000.000 497,694 XXX 0|1

712704 10 5| PEOPLE'S UNITED FINANCIAL.......ciirvevrumrrirmeneressissssessesessessssssesssssssesssssssssssssssssssssssssssssesssssssssssssnsenses | sesseseses ....03/30/2011 | RAYMOND JAMES & ASSOC 120,000.000 1,512,480 XXX 0L

712704 10 5| PEOPLE'S UNITED FINANCIAL.........cvvveeirveiisreisiessessssssssissssssssssessssssssssssssssssssssssssssesssssssssssssnssses | sossenenes ....03/31/2011 | RAYMOND JAMES & ASSOC 40,000.000 505,192 XXX 0L

713448 10 8| PEPSICO INC.....ovvveerrreimeereiissesseisssesesssseessssss st sesssesnsssnens | sesseseses ....03/16/2011 | UBS WARBURG 10,000.000 625,246 XXX 0|1

713448 10 8|PEPSICO INC ...03/18/2011 | INTERSTATE GROUP. 20,000.000 1,260,220 XXX 0L

87612E 10 6| TARGET CORP 03/17/2011 | INTERSTATE GROUP 20,000.000 1,020,828 XXX 0|1

87612E 10 6| TARGET CORP. ...03/18/2011 | INTERSTATE GROUP. 30,000.000 1,493,400 XXX 0L

87612E 10 6 | TARGET CORP.......ooorreitureeiissseesissssessssessssssssssssss s ssssss s sssssssssssssns. | cesseseenes ....03/24/2011 | IS GROUP INC 20,000.000 1,007,346 XXX 0L

87612E 10 6 | TARGET CORP.......couuurrittuereessasesesisssesessssessssss sttt | cesiasseses ....03/28/2011 | ISI GROUP INC 30,000.000 1,486,887 XXX 0L

87612E 10 6| TARGET CORP.........ouviureiuriseseisressessssessssse st sssse e ss sttt sbs e sssennine | enssisees ....03/29/2011 | ISI GROUP INC 50,000.000 2,461,480 XXX 0L

910047 10 9| UNITED CONTINENTAL HOLDINGS.........crmurrvvermmerrisrmessisnessessssessssssessssssssessssssessssssnssssssssnesssssssnessesssneenes | sesssneees ....02/16/2011 | LIQUIDATION DISTRIBUTION 24.000 660 XXX 0|1

931142 10 3| WAL-MART STORES INC.......tiiuuiuiusiiissisissesisssesssesssssessssesassesssses s sss sttt ssnssssssnns | ssessnens ...03/17/2011 | INTERSTATE GROUP. 50,000.000 2,568,315 XXX 0|l
9099999. Total - Common Stocks - Industrial & Miscellaneous. 33,017,005 XXX () PO
9799997. Total - Common Stocks - Part 3 33,017,005 XXX 0 s XXX
9799999. Total - Common Stocks. 33,017,005 XXX (V] .0 S
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
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1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
9899999. Total - Preferred and Common Stocks 48,019,799 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 250,296,103 XXX 1,710,262
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

G030

1 2 3 4 6 8 9 10 Change in Book/Adjusted Carrying Value 16 17 20 22
F 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange Interest/ nation
e Book/ Other Than Total Foreign Adjusted Gain Stock or
i Number of Adjusted Temporary Change in Exchange Carrying (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Impairment B./A.C.V. Change in Value At on Received Indicator
Identification Description n Date Name of Purchaser Stock Par Value Actual Cost Value Recognized | (11+12-13) | BJA.C.V. | Disposal Date | Disposal During Year (a)
Bonds - U.S. Government
250088 AZ 4 |DES MOINES FED CRT 4.34 1-15-15 AL13 01/15/2011| SINKING FUND PAYMENT......... | ceveevvrrvvernerrncernee | everernnenn 10,000 | oo 10,000 | oovoererne 10,000 | .cooovrrrnees 10,000 | o0 | o0 [, 0 0 0 10,000 0 0 | o0 | s 36 1FE......
250088 AZ 4 |DES MOINES FED CRT 4.34 1-15-15 AL13 02/15/2011| SINKING FUND PAYMENT ........ | covvvvrermrrnernneirnes | eeerenneenn 18,000 | oo 18,000 | .cooovvrenees 18,000 | .coooovvrnees 18,000 | .ovevvvreennc0 | o0 [ s 0 0 0 18,000 0 0 | o0 | e 130 1FE......
250088 AZ 4 |DES MOINES FED CRT 4.34 1-15-15 AL13 03/15/2011| SINKING FUND PAYMENT........ | cocvevrrverirernninns | vrrvrnrieneen 9,000 | oo 9,000 | cocvrrierinnn 9,000 | .ovverirenns 9,000 | coovovvrrerrnn0 | 0 [ 0 0 0 9,000 0 0 | 0 | s 98 1FE......
31287TM  US 7 |FGLMC C62393 PT 6.5 1-1-32.......ccconvvurrrnnes 03/15/2011) PAYDOWNS........covvrverierineens | rvvernerinsrinenisnines | veverneeiisninnenn203 | vvvnenns 253 253 | e 253 | o0 | 0 | 0 0 0 253 0 0 2 | IO
313838 RS 1|FNCL 511797 PT 6.0 5-01-31....ovvvvvrrrirninnne 03/25/2011| PAYDOWNS 0 0 3,583 0 0 | o0 | s 23 | IO
31387D EV 7 |FNCL 580748 PT 6.0 5-1-31...cccvvvrrvrrrcrrrnens 03/25/2011| PAYDOWNS 13 0 11,311 0 (0 OO | I OSSR 61 T
31388D ZU  5|FNCL 602055 PT 6.50 9-01-31.. 03/25/2011| PAYDOWNS.. (378) 0 30,757 0 0 1.
31388G VW  8|FNCL 604629 PT 6.0 9-1-31.. .1 03/25/2011| PAYDOWNS.. 40 0 33,914 0 0 1.
31388K WT  5|FNCL 607358 PT 6.50 10-01-31 03/25/2011| PAYDOWNS.. (164) 0 15,263 0 0 1.
31390V ER  1|FNCL 657244 PT 6.0 9-01-32.....c.ccccovvrvirnrnnne 03/25/2011| PAYDOWNS (12) 0 1,414 0 0 | o0 | s 14 | IO
83162C FD  0|SBA SER 94-20C 6.875 3-1-14 AL 03-04 03/01/2011| PAYDOWN.......oovvrmerirerernens 0 0 19,967 0 (O USRI S 686 T
83162C HH 9| SBA SER 97-20C 7.15 3-1-17 AL 12-1-7 03/01/2011] PAYDOWN........cccvririiiiiniens 114 0 22,027 0 [0 TN o I [P 787 | I
0599999. Total - Bonds - U.S. GOVEIMMENL........iiiririinriasiiisrissiensssssssssssesssssssessssssssssssssssssessssssssssssssssssnsssnssssessssssansssssessssssesies | snnvennees ] 19,489 | viiiirinnn 175,489 | tiirrnnn 176,214 | it 175,876 [ v [ iieeeend(387) | i | i, (387) | oo 0] i, 175,489 0 0 2,676 XXX....
Bonds - U.S. States, Territories and Pc
13062P QZ 8 |CALIFORNIA STATE 5.00 04-01-12 03/17/2011| GOLDMAN SACHS & CO.....coes [ cevirerrvrrrernrrerinn | 2000002,603,025 | ... 2,500,000 | ......... 2,673,475 | ......... 2,531,000 | covvvrreeenn0 | o5, 113) | 0 | (5, 113) | 0 | 2,525,887 | ..ovverrinnn 0 ..77,138 | ...77,138 | ..... 59,375
341426 MK 7|FLORIDA ST BD OF ED 5.00 06-01-13 NC.. 03/23/2011| RBC CAPITAL......coovvrrerirnrerrinins | cvvrirerrverirerireeenne | 003,260,190 | 1o 3,000,000 | ..... 3,361,740 | ......... 3,206,162 | .ocoovvvereren0 | 0000n(19,020) | o0 | eiern(19,020) | ovvvrennl0 | i 3,187,142 | ..cccoveen0 | ... 73,048 | .....73,048 | ...... 48,750
341426 RY  2|FL ST REF SER B 5.25 06-01-14 NC .103/23/2011 , ..2,000,000 2,172,500 2111493 | 0 | (7,043) | 0 | e (7,043) | 0 | 2,104,450 | ....cocceeer0 |..... 138,450 |.....138,450 | ...... 34,125
341426 WD  2|FL ST BD OF ED 5.00 01-01-15 NC.. .103/23/2011 , ..5,475,000 6,145,742 ..6,002,330 5,973,569 0]...164,892 |....164,892 |..... 203,031
341535 UX  8|FL ST BOARD OF ED SER D 5.00 060115.. 03/23/2011| RBC CAPITAL.... ,060,229 | ......... 3,595,000 | ..... 3,880,263 | ......... 3,796,992 | .ooovvrveeren0 [ oeeenn(9,674) | 0 | e (9,674) | 0| 3,787,318 | covvrverennn 0 ]...272,911 |....272,911 | ..... 58,419
575827 6K 1|MASTSERD 6.00 11-01-13.....cccommivrnrirnns 03/17/2011| BANK OF AMER / ML....c.ovvvveres [ v | 2000en6,782,520 | ..o 6,000,000 | ......... 6,785,700 | ......... 6,450,186 | ....ccoococeeen0 | c0enn(32,149) | viiicnnn0 | cieni(32,149) | 0 | 6,418,037 | ..ccvvcnnnnn 0 |....364,483 |....364,483 |.... 141,000
604129 XX  9|MN ST UNREFUNDED 5.00 11-01-15 C14 03/18/2011| BARCLAYS AMERICA.........cocccee | covrmmrrrmerrerrneernns | 000rnn2,930,876 | e 2,600,000 | ......... 2,751,498 | ........ 2,744,052 | oocovviveernn0 | eiend(7,546) | 0 | e (7,546) | i l0 | 2,736,506 | ....cooovrrnne 0]...194,370 |....194,370 | ...... 51,278
677519 DN  7|OHIO ST SCHS SER B 4.00 9-15-13 03/17/2011| J. P. MORGAN SECURITIES..... | cccoovrvvrinerrncrnns | 003,917,437 | e 3,785,000 | ......... 3,902,030 | ......... 3,802,228 | ..ocovvvvcennn0 | eeenn(3,024) | 0 | en(3,024) | 0| 3,799,204 | ..covverennc 0]...118,233 |....118,233 | ..... 78,644
677520 AW 8| OH ST HWY IMPT 5.00 05-01-14 NC 03/23/2011| BANK OF AMER / ML......ovvveverer | covvererrvnrrerirerinns | 005,574,900 | oo 5,000,000 | ......... 5,602,000 | ........ 5,397,839 | .ocovrrrerinnn 5,371,703 0 ]....203,197 |....203,197 |..... 102,083 1FE......
709141  4J 1| PENNSYLVANIA ST 5.00 10-01-15 NC 03/23/2011| GOLDMAN SACHS & CO......covv. | covrvnrvmerrerrneirnes | 003,432,090 | oo 3,000,000 | ......... 3,402,930 | ......... 3,310,482 | oo 3,296,507 0]...135,583 | ....135,583 | ..... 73,750 1FE......
MORGAN KEEGAN &
882721 BY  8|TEXAS ST MOBILITY A 5.00 04-01-14 NC 03/18/2011| COMPANY | | e 476,760 | e 4,000,000 | ......... 4,306,880 | ......... 4,194,829 | ..cocovvrerenn0 | crin(12,136) | oo (V1 IO (12,136) | ovvvvcvereens 0| v 4,182,693 | ..coovvvrne 0 |....294,067 |....294,067 | ...... 95,556 1FE......
93974A LF 9| WA MOTOR TAX-SER B 4 7-1-13 C12@100 03/17/2011| J. P. MORGAN SECURITIES..... | .cccoovrrmrrrerrncirnns | 003,135,840 | e 3,000,000 | ......... 3,077,880 | ......... 3,013,854 | o0 | e (1,914) [ (V1 I (1,914) | oo 0| v 3,011,940 | oo 0]....123,900 |....123,900 | ...... 87,000 1FE......
93974A NE 0| WASH ST REF SER R-03A 4.50 1-01-13 03/25/2011] J. P. MORGAN SECURITIES..... | .ccoovrvnnivcrnirnnns | 005,143,950 | ..covees 5,000,000 | ........ 5,322,650 | ......... 5,040,336 | ..ocooiveren0 | iiiini(9,326) [ i, 0 ] s (9,326) | ovovvenne. 0] e 5,031,010 | coovvveiinnns 0 ]....112,940 |....112,940 | ..... 168,125 1FE......
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........rrrerererririsssmsssmisssrsiesssesssssssssssssssssnsssssssssssssssssesssssssssennnes | oonnen:D 3,099,178 | civvun 48,955,000 | ....... 53,385,288 | ....... 51,601,783 | o0 | (175,817) | v 0] (175,817) | covvvvvrnens 0. 51,425,966 | ..cooooovrnnnns 0 ..1,201,136 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
403755 VM O GWINNETT CNTY SD GA 5.00 02-01-11 NC .102/01/2011| REDEEMED... ..2,000,000 2,119,980 ..2,004,634 ..(4,634) 2,000,000 0 | 0 | 0 | 50,000
414018 Z5 3|HARRIS CNTY TXA 5.2510-01-21 C14 03/18/2011| J. P. MORGAN SECURITIES..... | .ccoovrvvrirmerrnernns | 02,574,728 | ... 2,260,000 | ..... 2,600,175 | ......... 2,512,955 | o0 | 00en(13,865) | o0 | e (13,865) | cvvvvvvreens0 | e 2,499,090 | ..oovrvrrennns 0]...75638 | ....75,638 | ..... 56,688 1FE......
549187 6N 7]|LUBBOCK TX TXBL WTR 5.25 02-15-18A15 02/15/2011] SINKING FUND PAYMENT......... [occovivninisrineinne | eeee00ni250,000 | oo 250,000 | ... 256,660 | .......c.... 254,816 | o0 [ iiiieienn(82) | i) 0 (82) 0 254,734 0]..(4734)] ....(4734) | ........ 6,563 1FE......
2499999, Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........ccorierrenrrininrniscsnerensnsnesnensseseennnns | oeneenn 4,824,728 | v 4,510,000 | ......... 4,976,815 | ......... 4,772,405 | ..o 0| o (18,581) | o 0] (18,581) [ .o 0] s 4,753,824 | ..o 0]...70904 | ....70,904 |..... 113,251 XXX....
Bonds - U.S. Special R and Special A
051687 DB 4|AURORA IL SF MTG 5.50 12-01-39 NC........oecernvee. | ..... |02/01/2011| SINKING FUND PAYMENT......... | cceoveeervrenernnnrinens | vverrennn 33,820 | wovivriiinne 33,820 34,327 | oo 0 | o0 |0 [ s 0 0 | 0 | 34,327 l 0 | ........... 155 | 12/01/2039] 1FE......




Statement for March 31, 2011 of the GREAT AMERICAN INSU RANCE COM PANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 18 19 20 22
F 11 13 14 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Exchange | Realized Total Interest/ nation
e Book/ Unrealized Other Than Total Gain Gain Gain Stock or
i Number of Adjusted Valuation Temporary Change in (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ Impairment B./A.C.V. on on on Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Recognized | (11+12-13) Disposal Disposal Disposal | During Year (a)
051687 4| AURORA IL SF MTG 5.50 12-01-39 NC.........cccconee. 03/01/2011] SINKING FUND PAYMENT ........ | coveerieninnrirenirens | e 56,444 | ............. 56,444 57,291 | oo 0 0 | ovrrereenn(@) | o 0 (2) W0 (845) | w.oonve. (845) | vvourvene 517 1FE......
235416 3| DALLAS TX WATERWORKS 5.00 10-01-13 N.......... 03/18/2011] GOLDMAN SACHS & CO......ccv. | coverereerrerirerirnne | overnn 8,283,230 | ......... 7,510,000 | ......... 8,156,160 | ......... 7,858,240 | ..ooovvvrnrennn 0 | .innr(25,921) | oo (V1 I (25,921) | covvovvvreen0 [ 17,832,319 | v (VN 450,911 | ... 450,911 |..... 179,406 1FE......
246395 1|DE HSG AUTH B 4.05 07-01-17 C09 AL14............... 01/01/2011] SINKING FUND PAYMENT ........ | covoneremremeirieniene | oveins 1,250,000 | ......... 1,250,000 | ......... 1,229,375 | ......... 1,232,076 | oo 0 | o0 | e (VI I 0 | o0 | 001,232,076 | oo 0 . 17,924 | ... 17,924 | ... 25,313 1FE......
31392E 7| FNR 2002-71 PD PAC 5.50 10-25-31.... 03/25/2011) PAYDOWNS.........coonrvmmrrnerirenins | vorenriserinsnnenene | v 121,614 | i, 721,614 .0 0 (V1 I 6,883 1.
31392E 5| FNR 2002-67 PD PAC 5.50 4-25-31.. 03/25/2011 .414,368 .0 0 (V1 I 3,365 1
31392H 9| FNR 2002-97 PG PAC 5.50 12-25-31.... 03/25/2011 323,940 .0 0 0 2,817 1.
31392J 2 |FNR 2003-21 QE PAC 5.50 10-25-31.........cocvvrervrnnns 03/25/2011| PAYDOWNS.........ccoovrrrrirerirnnns 537,309 | ............550,574 | ............ 543,044 .0 0 (] - 4,308 T
31392W 3| FHR 2512 PE PAC 5.50 2-15-22.......cccvvvevriiririninnns 03/15/2011| PAYDOWNS.........coovvvevinriernnin 380,115 | ............388,667 | ............ 382,028 .0 0 0| e 3,133 | I
31392W 0 [FHR 2518 PE PAC 5.50 4-15-31......ccvuverinivirirnnnns 03/15/2011| PAYDOWNS.........cccvvrvririrerirnnes 290,707 | .......e..293,977 | oo 291,072 .0 0 (1 I 2,408 T
31392W 7| FHR 2510 PE PAC 5.50 11-15-31 03/15/2011 481,093 ...484,006 .0 0 (V1 I 4,101 1.
313938 1| FNR 2003-40 MH PAC 5.50 9-25-31.. 03/25/2011 913,617 ...920,867 .0 0 0| oo 6,950 1.
31393G 6 | FHR 2545 HE PAC 5.50 09-15-31....c...cvvuivvrericrinnns 03/15/2011| PAYDOWNS........ccoovvrrmcrirerirnnns 684,428 | ............ 697,048 | ........... 688,659 | ...cvvverernns 0 , .0 0 0 5,614 T
31393 6 | FHR 2557 OH PAC 5.50 6-15-31........oovverererrirrrins 03/15/2011) PAYDOWNS........cooorriniierierins | ceverseeieseissiseninee | oneins 1,157,516 | ..cooeuc. 1,157,516 | ......... 1,188,714 | ......... 1,170,744 | oo 0| .eenn(13,228) | oo (V1N IO (13,228) .0 0 (V1 I 9,280 | IO
313934 6 | FHR 2549 PD PAC 5.50 6-15-31.........cccovvrumrrirerirnnns 03/15/2011) PAYDOWNS........coonrrinirerierins | vorernrrierinesieniene | ovrien 2,224,260 | ........ 2,224,260 | ......... 2,249,282 | ........ 2,234,845 | ..o 0| ....(10,585) | cooorvrrrirnn (V1 IO (10,585) .0 0 0] . 20,026 T
31393M 0| FHR 2582 PE PAC 5.50 12-15-31 03/15/2011) PAYDOWNS.........ccomvrvnrrnerienens | covenerrsneissenneninnne | eereeennrn.8669,040 | 1ienecen. 669,040 .0 0 0 1.
31393Q 2|FHR 2621 PG PAC 5.50 12-15-31. 03/15/2011 .414,521 .0 0 0 1
31394C 7| FNR 2005-30 GC PAC 5.5 4-25-29.... 03/25/2011) PAYDOWNS.........coorrimmrerienens | coverneriesrnerieniene | ovevies 1,846,237 | ......... 1,846,237 .0 0 0. 16,218 T
34073N 1| FLORIDA HSG 4.625 07-01-31 C16A29........ccccovvvunne 01/01/2011| PARTIAL CALL......corverrrerirnees | eereenernensenissensns | cvverinenes 435,000 | .oovornees 435,000 | ...oocenee 415,425 | ..ccooonc 416,114 | oo 0 | o0 | e (V1 I 0 | a0 | 416,114 | 0 . 18,886 | ...... 18,886 | ........ 5,030 1FE......
343136 9|FL TPK DEPT TRN B 5.00 07-01-12NC.........c....c.... 03/17/2011) GOLDMAN SACHS & CO.......ccoo. | coverrveerrnerirerirene | ovrvines 2,302,778 | ......... 2,180,000 | ......... 2,274,372 | ......... 2,210,390 | cooovrrerinan 0 | ceeeen(4,192) | o (V1N I (4,192) L0 96,579 | ...... 96,579 | ...... 79,025 1FE......
373541 6 | GEORGIA MUNI ELEC 6.40 01-01-13 AL12.............. 01/01/2011] SINKING FUND PAYMENT ........ | coveoerenerrnerreninne | eovernnes 2,135,000 | ......... 2,135,000 | ......... 2,342,095 | ........ 2,261,247 | oo 0 | o0 | e 0 0 .0 | ...(126,247)| ...(126,247)| ...... 68,320 1FE......
38122N 6| GOLDEN ST TOB SEC-A15.00 6-01-12... 03/17/2011] GOLDMAN SACHS & CO.. 3,716,313 | ........ 3,530,000 3,555,946 3,534,725 (686) O 182,274 | ..... 182,274 | ... 54,421 1FE......
38373Q 0 [ GNR 2003-40 LC PAC 5.50 10-16-32 03/16/2011 525,558 ..525,558 | ............5560,357 | ...........538,904 | ....cccocoeei.0 | c0eins(13,346) | o0 | e (13,346) .0 0 (1 I 4,326 1.
38373Y 0| GNR 2003-3 OC PAC 5.50 12-20-31 03/21/2011) PAYDOWNS........coomrvennrrnerieninn | cerernerrnneiinninennnne | veneennnnn321,009 [ i, 321,009 (553) .0 0 0 2,848 1.
38373Y 3| GNR 2003-2 PB PAC 5.50 3-20-32........cccruverivrrninne 03/21/2011) PAYDOWNS........coonrvimnrrrerirenins | corenrrnernnsnnenene | e 184712 | 184,712 | oo 187,137 | 185,382 | cvvveieecnn0 [ iiieccna(B70) | e [ s (670) .0 0 (1 I 1,639 T
45129Y 0[ID HSG & FIN SFM 5.87 07-01-35 AL23.........cccoonnee. 01/01/2011| SINKING FUND PAYMENT.....c.. | ovveuevrerieeernennnns | wvverirennd 680,000 | ............ 680,000 | ............ 699,550 | ...ocvvne 697,056 | ...ocvvrerernens 0 | o0 | e (VI I 0 | o0 | 897,056 | oo 0 1FE......
454622 8| INDIANA BD BK 5.05 011519 C14@100A15............. 01/15/2011] SINKING FUND PAYMENT ........ | covorererrimnirneiiinns | cerneerneenn 85,000 | ..cvvvrrrne 85,000 | ..oorerneens 82,077 | oo 82,789 | .ovvrerins 0 | corrvrrreennn8 | i 0 8 .0 1FE......
462467 8 [IAFIN AUTH 4.90 07-01-31 AL05-18-29. 01/01/2011| PARTIAL CALL.......ovvvevrrrerrenes | coverrerirenrvenrenirnee | wererenennn 185,000 | 185,000 | 1o 177,600 | v 177,818 | 0 [ i 0 | 0 | 0 | v | e 177,818 | 0 1FE......
46940R 2 | JACKSONVILLE FL HSG FIN 5.625 100139. 01/01/2011 0 .0 1FE......
46940R 2| JACKSONVILLE FL HSG FIN 5.625 100139............. 02/01/2011 6 .0 1FE......
46940R 2 | JACKSONVILLE FL HSG FIN 5.625 100139............. 03/01/2011 17 .0 1FE......
474553 4| JEFFERSON SFM B LA 5.25 12-01-32 A4.............. 03/01/2011| PARTIAL CALL......covrvrirerienes | erreneireeniesiseinens | cvreenienes 350,000 .0 1FE......
491269 0 [KY ECON REF A ASH-KY 5.00 02-01-11 02/01/2011) REDEEMED..........coovveieiciinins | vovernerieernerireniene | ovivies 1,600,000 .0 1FE......
49130P 8|KY HSG CORP E 4.85 07-01-36 C15 AL33 01/01/2011 .0 1FE......
546403 0[LA FACS TXB A-14.50 02-01-14 AL0311 02/01/2011| SINKING FUND PAYMENT. . ..689,535 | .. ..685,984 886,740 | .oovvvreinn0 | e 70 |0 [ 70 [ o0 | 686,810 | oo 0| .n2,725 | ... 2,725 | ... 15,515 1FE......
592041 3| MET GOVT NASH & DAV TN 5.00 100113NC.......... 03/18/2011] GOLDMAN SACHS & CO......oev. | covererrerrrnerreninne | overnns 5,510,050 | ......... 5,000,000 | ......... 5,603,400 | ......... ,369,419 | oo 0| «eeenn(27,878) | covvrvrcrin 0 (27,878) L0 ] 168,509 | ..... 168,509 |..... 119,444 1FE......
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60415N  4Z  2|MN HFA SRS E 5.05 07-01-34 AL19......ccovvvvvrcvirs | verer 01/01/2011) PARTIAL CALL......covvvrrrirvens | verenrireriinervenirene | wvereennnn 115,000 [ e, 115,000 | coooovrereee 115,863 | coovvvene 115,853 | oo 0 | oo (V1 I (V1 I (V1 IO (V1 I 115,853 | oo (V] IO (853) | vvvvves (853) ] ... 2,904 |07/01/2034| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06-01-38 C17 AL13.......ccccvvres | evee 01/01/2011| PARTIAL CALL.......vvvverervirrres [ cevererrerieieererinns | cverennn 105,000 | oo 105,000 | ..ocvouvnee 109,988 | ...coocvenee 109,856 | ..oveverrenes (V1 IO (0[N I (01 IO (V1 IO (V1 I 109,856 | ...oovereeene 0. (4,856)| ...... (4,856) | ........... 473 |06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06-01-38 C17 AL13......ccccvvres | v 02/01/2011| PARTIAL CALL.......vovvvrirvrrires [ vrrernnineerenireriens | ervrrerennenn80,000 | oo 80,000 (42) 0. 83,658 L0 e (3,658)] ....... (3,658) 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06-01-38 C17 AL13 e 03/01/2011| PARTIAL CALL ....70,000 , (73) 0. 73,165 0] e (3,165) | ....... (3,165) | .... 06/01/2038| 1FE......
60636X DJ  9|MO ST HSG DEV 6.66 03-01-34 C12 A12....ccccvvereres [ e 03/01/2011| SINKING FUND PAYMENT. ..195,000 201,132 (586) 0. 200,546 .0 (5,546) | .......(5,546) 03/01/2034| 1FE......
63967C 7P 1|NEBRASKAFIN 5.159-01-38 C16 AL36 JRTN I 03/01/2011| PARTIAL CALL . 685,000 | .. 694,419 | . 892,896 | ..o [ e (223) [ il [ (V7X) | I— (V1 IO 692,673 | oovvvvrrinn 0 [ e (7,673)] ....... (7,673) 09/01/2038| 1FE......
63968M BX 6 |NEB SFH SRS A 5.50 03-01-39 C17AL35......cccoovcve | vever 03/01/2011) PARTIAL CALL......coourvrrierienes | rovernerieernerireniene | ovevns 1,875,000 | ......... 1,875,000 | ......... 1,929,375 | ......... 1,925,044 | ..ooovvveeen0 | e (1,153) | o (V1N I (1,153) [ oo 0| v 1,923,891 | .o 0| . (48,891) | ... (48,891) 03/01/2039| 1FE......
63968M DA 4 |NEBRASKA FIN 5.9509-01-39 A12 C17....cooccvvvcvnes | s 03/01/2011| REDEEMED BY CALL.....c.ovveve [ oveerrrnircieeirerinns | e 7,965,000 | ......... 7,965,000 | ........ 8,307,495 | ......... 8,302,411 | o0 | eeeen(7,822) | i (V[ IO (7,822) 0 8,294,589 .0 | ..(329,589) | ...(329,589) | .....236,959 |09/01/2039] 1FE......
647200 UL 6 |NM MTG FIN 5.05 07-01-39 C17A35........ccormrvmevrans [ v 01/01/2011| PARTIAL CALL......covvvnrrierirenns | ovreenrirenienirnenins | eveerirenes 270,000 | ............ 270,000 | ............ 274,050 | ....coooeee 273,735 | oo (U IO (V1 I 0 0 0 273,735 0] e (3,735) | ....... (3,735) | ... 6,818 |07/01/2039| 1FE......
649705 JJ  0|EMPIRE INS NY IND DEV 8.80 918(EMP)... B 01/11/2011| SINKING FUND PAYMENT. 3,146 0. 29,128 .0 (887) 09/11/2018|4...
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 918(EMPI)... e 02/11/2011| SINKING FUND PAYMENT. 3,162 0 29,330 .0 887) 09/11/2018|4...
649705 JJ  0|EMPIRE INS NY IND DEV 8.80 918(EMPI)........cccvce. | venee 03/11/2011| SINKING FUND PAYMENT. 3,155 0 29,323 .0 (879) 09/11/2018|4...........
658200 EB  5|NCINFRASTRUCT FIN 5.00 05-01-13 NC.........cccc. | ... 03/23/2011] GOLDMAN SACHS & CO......ccc.. | corverieerinciirenirans | v 3,246,420 | ......... 3,000,000 | ......... 3,319,590 | ......... 3,182,988 | ..coovvverne 0] . (17,429) [ oo (1[N I (17,429) | oo (1 I 3,165,559 | ..ocreerinnn (V)N 80,861 | ...... 80,861 05/01/2013| 1FE......
676907 FF  0|OHHFAAMT RESIDTL SER C 4.35 030112............ | ..... 03/01/2011| PARTIAL CALL......ccvvvvmrrrerirenes | cevreverrvervenirneinns | evvererererne30,000 | ciiiree0n30,000 | oo 30,000 | oo 30,000 | oo (U I (V1 IR 0 0 0. 30,000 .0 0 0 03/01/2012| 1FE......
71881L AD  0|PHOENIX AZ SR 07 5.25 8-01-38 C17A35.... e 01/01/2011) PARTIAL CALL......coovvvrrrrerirenes | cvverrerinernenrsnenee | evnernned 115,776 | i 115,776 | e 118,381 | covvrvrne 118,333 | oo 0 | o0 | o0 [ e (V1 IO 0 | v 118,333 | oo 0 08/01/2038| 1FE......
71881L AD  O|PHOENIX AZ SR 07 5.25 8-01-38 C17A35......cceccvees | vevee 02/01/2011| PARTIAL CALL.. 93,019 | e 0 0 0 0. 93,019 .0 08/01/2038| 1FE......
71881L AD  0|PHOENIX AZ SR 07 5.25 8-01-38 C17A35.... JOOT 03/01/2011) PARTIAL CALL......ccovvverrrrerirenes | ceverrerimernerirenenee | eenenen 158,014 | i 158,014 | e 158,804 | ovvvveeririins 0 0 | () | o0 [ ()] - 0 | s 158,803 | ..ooovverevne 0 08/01/2038| 1FE......
83755G 4G 9|SD HSG SER E 5.10 05-01-37 C16 AL35........cccoovenes | cevee 03/01/2011| PARTIAL CALL......covvvvirrinnrirenes | ceverrerirenrnerinsnines | eenennenn 150,000 | ... 150,000 | oo 151,125 | e 150,986 | .ooovvvrnrnnnn 0 | o248 | 0 [ e (P2} — 0 | s 150,962 | .ooovvvrnenne 0 05/01/2037| 1FE......
880459 7S  5|TNHSG DEV AGY 4.6507-01-21 AL19C16........cccoe. | venee 01/01/2011) PARTIAL CALL......coovvvrrrinnrivenes | vorerrriiesineiirenirene | e 10,000 | .ovovrveneee 10,000 | oo 9,925 | oo 9,930 | o (U IO (V1 I 0 0 0 9,930 .0 07/01/2021| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09-01-39 AL11/14......cccevvrs | vener 01/01/2011| PARTIAL CALL 0 0 69,950 .0 09/01/2039| 1FE......
88271H CN  7|TX ST HSG CORP 5.35 09-01-39 AL11/14.... e 02/01/2011| PARTIAL CALL (4) 0 56,651 .0 09/01/2039| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09-01-39 AL11/14......ccccovvrs | vever 03/01/2011| PARTIAL CALL.. 0 0 5,216 .0 09/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12-01-39 AL020114 C17 B I 01/01/2011| PARTIAL CALL 0 0 44,395 .0 12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12-01-39 AL020114 C17....ccevvcverre | vever 02/01/2011| PARTIAL CALL (11) 0 30,690 .0 12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12-01-39 AL020114 C17...covvvvvrrs | vener 03/01/2011) PARTIAL CALL......couevrmrennrienes | corernerseeisensneninne | cerneesneenns 22,049 | .o 22,049 | .o 23,372 | oo 23,353 | v (U IO QL) ] [— 0 (18) 0 23,335 .0 12/01/2039| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL30.......c.ceeve. | cevee 01/01/2011) PARTIAL CALL......coovvrrineircies | cevernerreeinsiineninne | eeneeineenns 35,000 | coovrrrnnens 35,000 | coorerneens 35,613 | e 35,564 | oo (1 IO (VI IO 0 0 0 35,564 .0 09/01/2032| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL30... O 02/01/2011) PARTIAL CALL......coovvvnrrrerirenes | cvvrrerreerrerreeinne | wvveerenenn 135,000 | 135,000 [ o 137,363 | vt 137,174 | 0 | ieiiecnd(25) [ 0 | s (V)| — (V1 I 137,149 | oo 0 09/01/2032| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL30... e 03/01/2011| PARTIAL CALL (26) 0 71,101 .0 09/01/2032| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 AL092936............ce0. | e 01/01/2011| PARTIAL CALL 0 0 20,262 .0 09/01/2039| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 AL092936...........c0cn. | co.n. 02/01/2011| PARTIAL CALL (12) 0 81,038 .0 09/01/2039| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 AL092936............co0. | . 03/01/2011| PARTIAL CALL 9) 0 30,385 .0 09/01/2039| 1FE......
917436 YH 4|UT HSG SFM 5.20 01-01-39 AL 01-18-32 e 01/01/2011) PARTIAL CALL.......cvvvvvrrrerrenes | cerererirenrnennenirnee | wenrrenen 110,000 | 10 110,000 | i 112,750 | 112,489 | a0 | 0 | 0 | (V1 IO 0 | s 112,489 | oo 0. (2,489)| ....... (2,489) 01/01/2039| 1FE......
917436 ZA 8| UTAH HSG CORP 5.2501-01-39 C16 AL31.......cc.c.. [ enee 01/01/2011| PARTIAL CALL.. 0 0 51,096 .0 (1,096) | .......(1,096) 01/01/2039| 1FE......
917436 ZR 1| UT HSG CORP 5.45 01-01-39 A14 C16.... JOT ( 01/01/2011| PARTIAL CALL e . ..310,000 | .. ..317,750 317,592 | ... .0 0 [ (1 [ IO (V1 IO 317,592 | oo 0 [ e (7,592) ] ....... (7,592) 01/01/2039| 1FE......
928178 KP 2| VA ST PUB SCH AUTH 5.00 08-01-13 NC......ccoouve [ o 03/17/2011] GOLDMAN SACHS & CO......cvvvt | covernnrrnnrnnnrinninne | onvennas 2,194,840 | ......... 2,000,000 | ......... 2,250,700 | ......... 150,266 | .oovvierins 0| . (12,001) | ovveerereenns V) (12,001) | coovvvrrens 0 | s 2,138,265 | ..oovvvnnnnas 0] . 56,575 | ...... 56,575 08/01/2013| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . ] 58,140,993 | ....... 56,107,362 | ....... 59,017,378 | ....... 57,098,041 | .......... 9,491 | ... (182,569) | ...ovovvviires 0. (173,078) | c.ovvevvirnnad 0] . 57,621,904 | ..o 0. 519,089 |..... 519,089 |..1,202,869 | ...... XXX... | . XXX....
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Bonds - Industrial and Miscellaneous
G4906# AA 4| ASHMORE ENERGY INT REV L+300 3-30-12.......... F...]02/18/2011] PAYDOWN......cooiverierirriernnerins | overrneeieneseesnseins | ereerineees 464,088 | ............ 464,088 | ........... 462,928 | ..........457,266 | .........6517 | cccccirieni30 | o0 | 8,547 | 0 | e 463,813 | .o (V1 IO 275 03/30/2012| 3FE......
U7317G  AA 2| POWER RECEIVABLE 6.29 1-1-12 A100111.......cccc. | vouce 01/01/2011| SINKING FUND PAYMENT .....cc.. | ovveurrvrerierineinns | cerverienns 194,878 | ............ 194,878 | ............ 206,293 | ..o 196,784 | o0 [ (1) ] 0 | (1) | s (V1 196,783 | ..oovvvvrnnne 0. e (1,906) 01/01/2012| 2FE......
00086R AC  1|ACLC 1997-B A1 ABS FL 6.728 4-15-14.... e 03/15/2011| PAYDOWNS.. ....26,278 ...26,278 0. 26,278 .0 0 04/15/2014| 4Z*.......
001192 AA  1|AGL CAPITAL CORP 7.125 1-14-11 NC.....oeecvvvrrvers [ e 01/14/2011| REDEEME| ,000,000 1,002,500 1,000,000 .0 0 01/14/2011| 2FE......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 0637. e 03/25/2011| PAYDOWNS.. ....16,638 ....12,021 0. 16,638 .0 0 06/25/2037(1Z*.......
00703P AB 0| ARMT 2006-2A 2A12 SEQ SSUP CSTR 36RE.......... | ... 03/25/2011| PAYDOWNS.......coooverireriernnnns [ ereerirerienneirerinnes | crerernn 345,582 | o 345,582 | ............ 286,834 | ... 294,787 | o0 [ 10850,795 | 0 ] 50,795 | (V1 I 345,582 .0 0 05/25/2036(1Z*.......
02660L AA 8| AHMA 2006-4 1A11 SEQ SSNR FLT 10-46........cccove. | e 03/25/2011| PAYDOWNS........covvrirerniirnrnns [ cvrrernnineirenineninnns | evvvrereneeen3 1,827 | i 31,827 | o 23,870 0. 31,827 .0 0 (V1 IO 28 [10/25/2046(1Z*.......
03072S P7 4| AMSI 2005-R9 AF3 SEQ 5.098 11-25-35........ccocovur | verne 03/25/2011) PAYDOWNS.........coonrvvmrrnerireninn | cerenrrnerinsnnenrene | coennennnnd12,990 | i 412,990 | ...ccoovu 412,990 | .oooerered12,990 | o0 [0 | 0 | 0 | 0 | s 412,990 .0 0 0 2,950 |11/25/2035(1Z".......
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 5-25-34. 03/25/2011| PAYDOWNS ..206,260 ..203,552 0. 206,260 .0 0 (1 I 1,623 | 05/25/2034(1Zx.......
038521 A* 1| ARAMARK SYN LC L+187.501-26-14.......cccevovvrrvrs | veree 01/17/2011| BANK OF AMER / ML.... ...42,858 | .. 42,747 0. 42,800 .0 58 58 0 [01/26/2014| 3FE......
038521 A# 7| ARAMARK T/L L+187.5 01-26-14.......cccovvvrvrercrrenns [ e 01/17/2011| BANK OF AMER / ML.....oouevirres | ovvvreerienienensennns | cveerieens 509,127 | coovornvene 509,127 | oo 507,674 | ..........502,916 | ........5444 | o9 | 0 | e 5,453 | 0 | s 508,369 | ..coovvvrnees (V] I 758 | oo 758 | ..o 1,448 |01/26/2014| 3FE......
04481# AA 4| ASHMORE ENERGY INTL TL L+300 3-30-14........... | ... 02/15/2011) PAYDOWN.......ovvvmrrierinrirneiinns | ceverseriessinsisneninne | oneins 3,006,232 | ......... 3,006,232 | ......... 2,998,717 | ......... 2,962,040 | ........ 42,019 | oo 197 | oo (V1N IO 42,216 | oo, 0| v 3,004,256 | ...ccooerennc (VN I 1976 | ........ 1,976 | ...... 12,687 |03/30/2014| 3FE......
05115Q AC  7|AUGUSTAV A2 6.40 2-28-11 AL022811.......c.ccevvvneee R.. 102/28/2011| REDEEMED...........cccouvrmirimirirene | oerrnerirerieeinneinns | crvveriennd 663,418 | ............ 663,418 | ...........678,557 | .........663,351 | .ccoooceend12 | iiiiin(345) | o0 | BT | 0| 663,418 .0 0 0] . 21,229 |02/28/2011| 2FE......
05454R AE 0 B 03/14/2011) REDEEMED BY CALL.......ovvevver | covererimrrnerienirnne | oveines 1,604,455 | ......... 1,500,000 1,487,818 | ..cccooven0 | 116,638 |..... 116,638 | ...... 74,387 |03/01/2015| 4FE......
05454R  AG  5[AXCAN INTER HLDG 12.75 03-01-16 C12!......ccocres [ veree 02/09/2011| IMPERIAL CAPITAL ..1,105,000 ,000,000 991,278 | vel0 [ 113,722 | ..... 113,722 | ... 57,729 | 03/01/2016| 5FE......
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8-25-35. e 03/25/2011) PAYDOWNS.........coonrvenrrmerirerins | vorenrrinerrnernenrene | evvreennrn393,209 [ i 393,209 393,209 .0 0 0 3,878 |08/25/2035(1Z".......
05947U HL  5[BACM 2002-2 A2 SEQ 4.772 7-11-43.....coovvvvrvrnans [ s 03/1172011| PAYDOWNS........coovvnvirerinerinnns e | crereeni 266,280 | oo 266,280 266,280 .0 0 0 2,899 |07/11/2043[1Z.......
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5-25-35.......ccccnevuvvvnins [ v 03/25/2011] PAYDOWNS.........ccovvvimnrirerinrins | corvverinnrnenrenenne | eeeneenenn 97,954 | i 97,954 97,954 .0 0 (1 I 115 | 05/25/2035| 1Z*.......
05948X AG  6|BOAMS 2003-2 1A7 PAC 5.25 4-25-33.......ccovvvmmurer [ v 03/25/2011) PAYDOWNS.........coonvrrnrrnerienins | covenerrnneisnsnneniene | cnvernnennn 120,668 [ 1oivnnvne 720,666 | ...........734,629 | ..........730,452 | o0 | cieiens(9,786) [ o0 | e (9,786) | a0 [ e 720,666 .0 0 (V1 I 6,080 | 04/25/2033| 1Z*.......
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 1218... e 03/25/2011) PAYDOWNS.........ccooovvvmmrvcnirnnis | cervvriicnnivcrreniinns | eennreeenn 132,769 | 0000 132,769 | 132,272 | 132,484 | 0| 285 | 0 | 285 | a0 [ s 132,769 .0 0 0 12/25/2018|1Z*.......
05949C KS 4 [BOAMS 2005-J 2A3 SEQ SSNR CSTR 35.......c.cccees [ venee 03/25/2011| PAYDOWNS.. 62,523 .0 0 0 11/25/2035| 1Z*.......
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10-25-36 e 03/25/2011| PAYDOWNS e X 3,078 .0 0 0 10/25/2036| 4Z*.......
05952H BZ 1 |BOAMS 2007-1 2A13 10 INV 1-25-37......ovvvverirerirnes | veves 01/25/2011) PAYDOWN........ovvvmirierierinrines | v 0 w0 | 9,381 [0 [0 | i [0 0 [0 | 0 .0 0 0 3,982 |01/25/2037| 4FE......
05952H BZ 1 |BOAMS 2007-1 2A13 10 INV 1-25-37.....oovvvrrerirerirnes | vener 02/08/2011| BANK OF AMER / ML.....oovvvrres | ovrernnrreriesinseenns | cvverirenes 789,387 0 | 88,827 | 0 [0 | 0 [0 0 [0 | 0 L0 e 789,387 |..... 789,387 | ...... 56,613 |01/25/2037| 4FE......
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 5-25-37......ovvvnvrennrnns [ v 03/25/2011| PAYDOWNS.......ocvviierierireins | eereeeiseenieniseinens | cvveerieees 245981 | ............ 245981 | ..oe215,233 | 1214759 | 0 | 031,222 | 0 | 31,222 | 0| 245,981 .0 0 0 05/25/2037| 1Z*.......
07325N BZ 4 |BAYV 2005-D AF2 SEQ 5.402 12-28-35.... e 03/28/2011| PAYDOWNS.......cooovmrmerernnnns e | cveeennn 241,240 | i 241,240 ...241,240 .0 0 0 12/28/2035|1Z*.......
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2-28-41 N 03/28/2011| PAYDOWNS........coovvneierineiininns [ evererneriernererinne | cvvereenn 114,438 | i 114,438 ...114,438 .0 0 0 02/28/2041| 1Z*.......
07388R AB 3 [BSCMS 2007-PW15 A2 SEQ 5.205 2-11-44.............. | .o 03/11/2011| PAYDOWNS.......coovvvvrirerineinnnnns [ cvvernnrnnriseseneninnes | cverenr 482,047 | i 482,047 | ..covvnnn 463,819 | ..o 476,251 | o0 [ 5,796 [ i [ 5,796 | i (1N IO 482,047 .0 0 0 02/11/2044(1Z~......
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12-25-36......cccocvevvs [ veuee 03/25/2011| PAYDOWNS.......coovvrmrerrernnnns [ oreenirerienenrerinnes | e 148,299 | L 148,299 | ..o 102,326 | ..ovvvnne 103,313 | w0 | 144,986 | 0 | 44,986 | 0 | v 148,299 .0 0 0 12/25/2036| 1Z*.......
085791  A*  2|BERRY PLASTICS TR C L+200 04-03-15..........cccoo. | veuee 01/28/2011| CS FIRST BOSTON CORP........ | cccovrveerimeiirerirans | v 1,112,089 | ......... 1,131,897 | .. 1,123,408 | ......... 1,067,605 | .......59,033 | oo 5 [ o0 [ 159,108 | i (1 I 1,126,713 | oo 0. (14,624) | ..... (14,624) | ........ 6,012 | 04/03/2015| 4FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12-15-29.. e 03/15/2011| PAYDOWNS........ooovviernrrinns | errerneenienienrinnn | eevererenenens 10,798 | 110,798 | 010,798 | 5,993 0. 10,798 .0 0 0 12/15/2029| 6Z*.......
12189P AD 4 |BURNTHETC 6.23 7-2-18 AL 06-14.......ccoovvevvrrnee | veees 01/02/2011| SINKING FUND PAYMENT. 0. 69,424 .0 4,031 | .......4,031 07/02/2018| 1FE......
12189P AE 2 |BURNTH ETC 7.16 01-02-20 AL 02-16. N 01/02/2011| SINKING FUND PAYMENT......... [ coccvvrverrmrnrreninnes | errereennnn 121,970 | 1 121,970 | 132,885 | 129,022 | cevveieecn0 | (@) | e e (2) | i (V1 IO 129,020 | ..cvvvrrnee 0 [ e (7,050) | ....... (7,050) 01/02/2020| 1FE......
12189P AL 6|BUR NTH/SAN FA 5.943 01-15-22 A16.......occervcrrnnns | veres 01/15/2011| SINKING FUND PAYMENT......... | ccceovevrvrrrnerrenirnne | cernernnnnn30,018 | c....30,018 | c..0.30,018 | 030,018 | i (U IO (V1 I 0 0 0. 30,018 .0 0 0 01/15/2022| 1FE......
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 022537............... | ..... 03/25/2011] PAYDOWNS.......ccooriierinrirenins | cerrensesnensssiseinnns | cvseerienes 204,851 | oo 204,851 | ..o 204,883 | ............ 204,851 | oo (U I (V1 IO 0 0 0. 204,851 .0 0 0 02/25/2037| 1Z*.......
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1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12-25-36..........coc0e. | covee 03/25/2011| PAYDOWNS........c.coovrverierinenns | ovreenvienienirneeins | eveverienns 106,922 | ....ccoouue. 106,922 | .oovveveee 106,920 | ..ocvveneee 106,922 | oooovvveinen 0 | oo (V1 I (V1 I (V1 IO (V1 I 106,922 .0 0 (V1 I 1,169 |12/25/2036| 1Z*.......
12514A  AB  7|CD 2007-CD5 A2 SEQ 5.655 11-44..........ccoovvvrrvvernens | venes 03/18/2011| PAYDOWN......cooivmmrireeriniieinns | oerereeriensenessennns | eveerienes 553,004 | .......c.... 553,004 | ............ 572,377 | covvns 566,115 | ...cvvrerernns 0| . (13, 111) | e (V1 I (13,111) 0 553,004 .0 0 (V1 I 7,818 | 11/15/2044(1Z".......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 03/23/2011| PAYDOWNS .0 0 (V1 IO 36 |06/20/2036(1Z*.......
12641P  AS  3|CSMC 2009-6R 3A1 SEQ SSNR 5.50 35RE............. | ..... 03/28/2011| PAYDOWNS .0 0 10/26/2035| 1Z*.......
12641P BD  5|CSMC 2009-6R 5A1 SEQ SSNR 5.50 35RE............. [ ..... 03/28/2011| PAYDOWNS.. ..1,029,328 ,029,328 .0 0 09/26/2035| 1Z*.......
12641P BS 2 |CSMC 2009-6R 7A1 SEQ SSNR 5.50 35RE............. | ..... 03/28/2011| PAYDOWNS 850,118 | .oovvrnee. 850,118 0 850,118 .0 0 09/26/2035(1Z*.......
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 36RE........... | ... 03/28/2011| PAYDOWNS........ocvvurvmerirerirenns | coerereeriensenissennns | eveerineees 395,225 | ............ 395,225 | ..ocovrnees 395,225 | ...coounee. 395,225 | ..covrerirns (U IR (V1 I 0 0 0 395,225 .0 0 04/26/2036| 1Z*.......
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH 6.0 0737RE............ | ... 03/28/2011| PAYDOWNS.......ocvoriierierireins | eereesiseeniesineinens | cvseerieees 247913 | oo 247913 | e 193,158 | ..ovvvence 247,913 | oo (0 I (VI IO (VI I (V1 IO 0 | v 247,913 .0 0 07/26/2037| 1Z*.......
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 36RE...........cc. | veoee 03/28/2011) PAYDOWNS........ccoorvinrrerierins | vovernrriesinerieniene | ovviees 1,340,631 | ......... 1,340,631 | ......... 1,330,113 | coooeeee 1,327,672 | oo 0 et 12,959 | oo 0 | oo 12,959 | v 0| v 1,340,631 .0 0 12/26/2036| 1Z*.......
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 36RE......... | ..... 03/28/2011| PAYDOWNS 370,505 | .0 370,505 | o0 [ e [0 [0 [ 0 | s 370,505 .0 0 01/26/2036| 1Z*.......
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 36RE............ | ..... 03/28/2011| PAYDOWNS ....83,428 0 82,820 .0 0 01/26/2036(1Z*.......
12641Q DC  3|CSMC 2009-7R 14A1 SEQ EXCH 5.75 37RE............ | ..... 03/28/2011| PAYDOWNS........cooovmreerirervninns [ coveeererersererinnes | cveeennn 182,600 | ... 182,600 | ... 173,228 | oot 180,212 | o0 [ 102,388 | i [ 2,388 | 0 | s 182,600 .0 0 04/26/2037(1Z.......
12641Q DM  1[CSMC 2009-7R 15A1 SEQ EXCH FLT 37RE............ | ..... 03/28/2011| PAYDOWNS........coovvnrimririririnns [ oreernererneireninnes | cveenn 362,048 | ... 362,048 | ............ 326,462 | .........317,460 | .cccocennnl0 | 144,588 | 0] e 44,588 | (1N IO 362,048 .0 0 04/26/2037(1Z*.......
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.0 37RE........cccco. | e 03/28/2011) PAYDOWNS.........ccovvvvmnrirerinnnns | corvrverinernenirenenes | v 284,622 | ......284,622 | oo 284,622 0 284,622 .0 0 09/26/2037| 1Z*.......
126650 AF  7|CVSCORP 7.77 1-10-12 AL 12-17-11 NC....oovvvvrvrees | cevee 01/10/2011| SINKING FUND PAYMENT. 0 38,710 .0 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 12-17-11 NC....ocvvvvvvres [ s 02/10/2011| SINKING FUND PAYMENT. 0 38,957 .0 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 12-17-11 NC.....vvvevvrer | cevee 03/10/2011| SINKING FUND PAYMENT. .39, , , 0 39,206 .0 01/10/2012| 2FE......
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 62534..........ccoveevvns [ o 03/25/2011| PAYDOWNS.......ocoorvmerierirnenns | eereenisnensenisseesns | evverienes 751,974 | ... 751,974 | oo 51741 | 751,974 | 0 | 0 [0 [ 0 [ 0 | v 751,974 .0 06/25/2034| 1Z*.......
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 72534...........cccooues [ v 03/25/2011] PAYDOWNS........conivinrrrerienins | cerernrieiinsnieniene | ceneeinnniand 49,264 | ... 49,264 | .....coovvnc 49,263 , 0 49,264 .0 07/25/2034| 1Z*.......
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 82534.........cccovvernes [ venee 03/25/2011) PAYDOWNS........cooirinrierierins | ceverneriseinenieninee | oveines 1,281,061 | ......... 1,281,061 | ......... 1,281,033 | ......... 1,281,061 | oo (1 IO (VI I (VI I (V1 IO 0| v 1,281,061 .0 08/25/2034| 1Z*.......
126670 ED  6|CWL 2005-12 1A8 NAS 5.165 2-25-36..........ccvrmrvens [ s 03/25/2011| PAYDOWNS.......coovvvrrierireinninns [ overnninerierseirennnes | crvvrennn 146,832 | 11 146,832 | oi 146,830 | oo 146,832 | o0 | 0 | 0 [0 | i (1N I 146,832 .0 02/25/2036(1Z*.......
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 0136.........coce. | over 03/25/2011| PAYDOWNS.. 22,527 0 64,400 .0 01/25/2036(1Z*.......
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.......c.cccrvvrs [ veree 03/25/2011| PAYDOWNS 0 13,297 .0 05/25/2036| 1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35..........c.ovvrvurnes | covee 03/25/2011| PAYDOWNS........ccooovrrririerirnnns | 0 ... 0 .0 06/25/2035| 1Z*.......
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.0 10-25-18......c.cocvvvveree [ vene 03/25/2011| PAYDOWNS.......covvvriernnirninns [ cerererinrineeenirenenen | ceerenennen 54,318 | i 54,318 | covvrerens 52,893 | oo 53,264 , , 0 54,318 .0 10/25/2018| 1Z*.......
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5-25-35......c.ovvvvvvvrres [ s 03/25/2011| PAYDOWNS.........coovvvrinrirernnin 151,510 | coevenee 151,486 | oo 150,524 | ..ovovvirrine [V I 986 | .o (0[N IO 986 | oo (1N I 151,510 .0 05/25/2035(1Z*.......
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 112535............. | ... 03/25/2011| PAYDOWNS.. 252,530 471 0 252,530 .0 11/25/2035| 2Z*.......
15369# AA  7|CENTRAL IN ETHANOL LLC 12.0 05-12-13.....c.ccc0ex [ vonee 03/31/2011| PAYDOWN.... 120,000 | ..............82,800 | ..............90,000 | .......10,312 | ......... 1,581 | (oo [ e 11,893 | oo 0 | v 101,893 | oo 0 05/12/2013|5...........
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02-25-35........ccovvvvvres [ s 03/25/2011) PAYDOWNS........oomvvvmrinnriienins | cevinnrinnniennnnniens | vennneennn 121,199 | 121,199 | 121,196 | 121,199 | 0 | 0 | 0 | e (1 [ I (V1N IO 121,199 .0 02/25/2035(1Z~.......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 36..........cce. | .. 03/25/2011| PAYDOWNS.......cooovvrirerrnrnenns [ cererervereensnirerinne | cevererenrene83,220 | ciiiiinn.83,220 | o 73,233 | ciiiieen67,609 | o0 | 15,611 | 0 | e 15,611 0 83,220 .0 01/25/2036(1Z*.......
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccccere | over 03/25/2011| PAYDOWNS.......ccoomriirrinrirenins | cerreneeeenissiseinnns | cveeriennd 631,413 | ...........631,413 | ...........550,907 | ........... 547,809 | .0 | 83,604 | 0 [ 83,604 | i 0 | v 631,413 .0 11/25/2036| 1Z*.......
173067 AC  3|CGCMT 2004-C1 A3 SEQ CSTR 4-15-40.. .1 03/16/2011| PAYDOWNS.......oovviiernniieens | ereerieereneenivennnes | e 1,488,609 1,487,644 | o0 [ 965 [ 0 [ 965 | (U I 1,488,609 .0 04/15/2040| 1Z*.......
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8-25-35.. .| 03/25/2011| PAYDOWNS.. 74,445 0 76,039 .0 08/25/2035| 1Z*.......
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3-25-36..........cc00. | e 03/25/2011| PAYDOWNS , X 148,589 | o0 [ 49,529 [ 0| 149,529 | (V1 IO 198,118 .0 03/25/2036(1Z*.......
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7-25-36.........ovcvervrvrrerns [ v 03/25/2011| PAYDOWNS........cvvrvmerirerirenns | oerereernnensesensennns | evserinenes 238,473 | oo 238,473 | ..o 234,077 | e 236,656 0 238,473 .0 07/25/2036| 1Z*.......
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 37....ccccvvvvne | venes 03/25/2011] PAYDOWNS........ooonvivmirierienins | ceverseissisnenissisees | eevrissineiinns 7744 | . 15,131 | oo 5,371 | oo 5,559 0 7,744 .0 03/25/2037| 1Z*.......
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18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 0637.......cccccvvvvee | vever 03/25/2011| PAYDOWNS.........cccovrrririrerirnnes 599 | 89,599 22,186 0 89,599 .0 0 (V1 I 1,081 |06/25/2037| 1Z*.......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12-9-47.......cocvvvrrrne R.. |03/07/2011| PAYDOWN.......oovvererrrrrrerirerins | overrrerieeessninnenns | cvererenen.860,545 | o 660,545 0 0 660,545 .0 0 0 2,896 |12/09/2047|6Z".......
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3-15-27.......ccrvvvrvrrns [ e 03/15/2011| PAYDOWNS........covvrirerniinnrinns [ vrrernrineeenirenienns | eevvrerenenenn29,035 | i 29,035 | oovrereen29,012 | i 18,418 | 0 | 10,617 | 0 | 10,617 0 29,035 .0 0 03/15/2027(1Z*.......
210805 AM 9| CONT AIR 96A 6.94 4-15-15 AL 06-12 I 01/15/2011| SINKING FUND PAYMENT. ....72,050 0 0 72,050 .0 0 04/15/2015| 3FE......
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10-25-34.........ccocovvvnes [ e 03/25/2011| PAYDOWNS.. ..397,059 .0 0 10/25/2034| 1Z*.......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09-25-31 e 03/25/2011| PAYDOWNS ....20,561 5 0. 20,561 .0 0 09/25/2031(1Z*.......
22541S U3 0| CSFB2004-8 1A2 SEQ5.25 12-25-34........coevcvvverne | corne 03/25/2011| PAYDOWNS.......cooovereerrernenns [ oveerrrerienneirerinnes | cvererrn 532,696 | oo 532,696 | ............ 533,945 | ............ 532,696 | ..coooerernnnd (U IR (1 [ IO 0 0 0. 532,696 .0 0 1212512034 1Z*.......
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2-15-40.........couvvveres | corne 03/17/2011| PAYDOWNS........covvrrieriniiinnns e | creree 456,183 | o 456,183 | ...cooovv. 448,485 | ........... 448,738 | oo (U I TA45 | (0[N I 7445 | e (V1 IO 456,183 .0 0 02/15/2040(1Z*.......
225458 DK  1|CSFB 2005-C1A3 SEQ 4.813 2-15-38........ccocovvvveres | e 02/17/2011) PAYDOWN......ovvverrirerirnriiniis | verernriinerinsnnenene | eoennennnn 178,318 | i, 175,318 | ..o 152,088 | ..ovvvene 152,088 | .oooovrverinen 0| e 23,230 | v (01 I 23,230 | covrerin (V1 I 175,318 .0 0 02/15/2038| 1Z*.......
225458 73  5|CSFB 2005-8 3A14 PAC 5.50 9-25-35 e 03/25/2011) PAYDOWNS..........coomvevmmrrnerienins | cevernerrnerinneeneninene | ereneennnnn 901,805 | i, 901,805 ...901,805 .0 0 09/25/2035| 2Z*.......
22943 AA 1| CTCDO0 2005-3A A1 CDO 5.094 6-25-35.... . |R.. | 03/25/2011| PAYDOWNS .0 0 06/25/2035(1Z*.......
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7-15-36......cccocvcvvves | vevee 03/15/2011| PAYDOWNS........cccovererrierrnine 68,129 .0 0 07/15/2036(1Z*.......
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 1246.......... | ..... 03/25/2011) PAYDOWNS.........ccomvremerierirenins | ceverenrireninernseirnee | wvnernnenns 137,853 | 00 137,853 | 105,458 | ivinn99,112 | 0 | 0038741 | 0 38741 | 0 [ s 137,853 .0 0 12/25/2046|1Z*.......
24763L AE  0|DELHE 1995-2 A5 HE SEQ 7.1 1-25-27.....coovvvivevnes [ v 03/25/2011| PAYDOWNS.........cccvvrrririrerirnnns 83,674 .0 0 01/25/2027|1Z*.......
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3-25-20 e 03/25/2011| PAYDOWNS.......cooovnieerirernninns [ eeeerrerernnirerienns | cverenn 166,235 | 1000 166,235 | ... 142,546 | ... 144,930 | o0 | 021,305 | 0 [ 121,305 | 0 [ e 166,235 .0 0 03/25/2020| 1Z*.......
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 2-25-36........ccccoes [ vere 03/25/2011| PAYDOWNS.. 51,488 .0 0 02/25/2036(1Z*.......
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 3-25-34 N 03/25/2011| PAYDOWNS 353,745 .0 0 03/25/2034| 1Z*.......
251563 EM 0 [DMSI 2004-4 1A4 SEQ 5.83 04-25-34..........coovvvvrns [ e 03/25/2011| PAYDOWNS.......coovvnieerineinninns e | creereenn 128,408 | i 128,408 | ............ 128,361 | covvrvrne 128,408 | .oooovrvinnnn (1 IO {0 [ I (01 IO (V1 IO 0 | s 128,408 .0 0 04/25/2034(1Z*.......
251563 FY  3|DMSI 2004-5 A3 SEQ 5.59 7-25-34.........cccovvveevrrveres [ s 03/25/2011) PAYDOWNS.........ccoomrvmrrnerirenins | corenrinerinsrinenrene | cereennrnn296,826 | i 296,826 | ............ 296,758 | ............ 296,826 | ....ccoorennnnd (U IO {1 [ I 0 0 0. 296,826 .0 0 07/25/2034| 1Z*.......
25459H AD 7 |DIRECTV HLDGS 6.375 061515 CC@103.19........... | ... 03/18/2011) CASH TENDER OFFER.......ccce. | covererrerinerirenirnee | ovevnn 2,066,260 | ........ 2,000,000 | ......... 2,000,000 | ......... 1,897,520 | ..ooovvrrnnnnd 0. 102,480 | covooeerrennn (V)N I 102,480 | cooovvvrnenad 0| v 2,000,000 | .ooovrerrnnnes 0 06/15/2015
29247# AA 6 |EN-TOUCH SYSTEMS TL L+500 12-31-12 e 03/31/2011| PAYDOWNS 1 0 9,617 12/31/2012
29247# AB 4 |EN-TOUCH SYSTEMS REV L+500 12-31-12............ | ... 03/31/2011| PAYDOWNS.. 20 0. 18,890 12/31/2012
30605A AQ 6|FFL 2003-1 A1 SEQ 4.856 1-05-25 v | e 03/07/2011| PAYDOWNS e ..83,868 | .............83,868 | ...oc.re83,892 | i 79,662 | 4,238 | i (32) | 0 [ 4,206 0. 83,868 01/05/2025
31331F AU  5|FEDERAL EXP ETC 97-A 7.50 1-15-18A14.......cccooe. | cooe. 01/15/2011| SINKING FUND PAYMENT.....c.. | ovveeervierieninninns | crvverienns 127,985 | ...........127,985 | ...........136,905 | ............ 133,088 | .oooovrverinnn 0 | oo (V2] (V1 I (V23] - (V1 I 133,066 01/15/2018
31331F AV 3|FEDEX 1997 TRUST 7.52 011518 C10 A14........cccco. | coon. 01/15/2011| SINKING FUND PAYMENT......c.. | ovveurvrerrreeernennnns | crrerirenes 491,735 | ..........491,735 | ...........485,588 | ........... 486,504 | .......c.ceo...d LU I 21 | e (V1 IO 21 | e 0 | v 486,525 01/15/2018
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 082214........ccccoee | onee 01/01/2011] SINKING FUND PAYMENT ........ | covoueierrimeirnerirnns | corneeinneins 11,234 | 11,234 | 11,236 | e 11,235 | oo (1 IO (VI IO 0 0 0 11,235 06/01/2017
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 082214.... e 02/01/2011| SINKING FUND PAYMENT. ...11,301 0 11,302 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 082214.... e 03/01/2011| SINKING FUND PAYMENT. ....11,368 0 11,369 06/01/2017| 1FE......
32051G KU  8|FHASI 2005-2 1A2 PAC 5.50 5-25-35.........cccoruvmrvnres | vevee 03/25/2011| PAYDOWNS.......covvirirerieinirnns [ coverenrneriemsssiennnes | cvvrinnenns 592,026 | ............ 592,026 0 592,026 05/25/2035(1Z*.......
36185H DY  6|GMACM 2004-GH1 A3 SEQ CSTR 8-25-27......ccccovee | vever 03/25/2011| PAYDOWNS.......ocvvrrmerirererenns | coerereeriensesensennns | eveverineees 730,351 | oo 730,351 | oo 730,095 | i 730,351 | cviiiiiennd0 | 0 [0 | 0 0 [ s 730,351 08/25/2027| 1Z*.......
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9-25-34........cccovet | e 03/25/2011| PAYDOWNS........coovviriirerieinennns [ o | v 178,036 | ..oocvenee 178,036 | ... 178,036 | ..oc0orer.98,928 | o0 | 79,108 | o0 [ 79,108 | 0 | 178,036 09/25/2034(1Z*......
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12-25-34 e 03/25/2011| PAYDOWNS ...24,T42 24,742 12/25/2034| 2Z*.......
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2-25-35.......cccomvvvreennns | vener 03/25/2011| PAYDOWNS.. ..652,686 ...652,686 02/25/2035| 1Z*.......
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5-25-35.... N 03/25/2011| PAYDOWNS.........coovvvnvirerininnnnns [ covererrnnrisisnneninnes | crrereeenn 353,191 | i 553,191 553,191 05/25/2035(1Z*.......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A13.......ccccoevves [ vonee 01/20/2011| SINKING FUND PAYMENT ........ | coveerervrernerrneninne | cerneerneenns 39,063 | .ovvrrrnens 39,063 39,096 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A13.......ccccoevres | e 02/20/2011] SINKING FUND PAYMENT ........ | covonvirnvinninerirnns | coneeineenas 39,268 | ..coovvvneen. 39,268 39,301 09/20/2016| 3FE......
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368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A13........ccccvvws [ vonee 03/20/2011] SINKING FUND PAYMENT ........ | coveervnrrnnrirerirene | e 39,459 | oo 39,459 | oo, 39,525 | v 39,492 | .ot 0 | oo (V1 I 0 0 0 39,492 W0 | (K74 [— (<771 — 660 |09/20/2016| 3FE......
373334 FV 8| GEORGIA POWER 4.00 01-15-11 NC......ccoovevervvernins [ e 01/15/2011| REDEEMED..........cccoosvvrvrireirinens | cvereverrrnerneenseennne | wenerenn 1,600,000 | v 1,500,000 | ......... 1,485,345 | ......... 1,499,907 | ..ovovvrennnd LU I 93 [ o (01 I 93 | e 0| v 1,500,000 .0 0 0 01/15/2011| 1FE......
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34 RE.......ccoovvvens | o 03/25/2011| PAYDOWNS........covvriirerniineinns [ orerernnincerenineninnns | cvvererennen 53,348 | i 53,348 .0 0 0 09/25/2034(1Z*.......
398186 AA 4| GRIFFIN COAL MIN 9.50 12-01-16 NC. . |R..|02/01/2011] SEAPORT GROUP LLC.......cccc. | worerervrirrrvnrriverns | verrernrn.815,000 | e 1,000,000 | .........1,000,000 | ...........543,750 | coovvrverrnc0 | o0 [0 | 0 0 [ 543,750 | 0 | 271,250 |..... 271,250 12/01/2016
398186 AA 4| GRIFFIN COAL MIN 9.50 12-01-16 NC. R.. |02/24/2011| SEAPORT GROUP LLC. ,000,000 | ........1,000,000 | ....c.....543,750 | wcvovririernnc0 | o0 [0 | 0 0 [ 543,750 | 0 | 401,250 |..... 401,250 12/01/2016
40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 9-37......ccovvrvvres [ voes 03/25/2011| PAYDOWNS.........coovvnvirerneiinnnnns [ covrnrnerisseneninnes | crrnneeenn 178,100 | i 178,100 | .. ..156,282 ...159,077 .0 0 0 09/25/2037
41659E EV  5|HARTFORD LIFE GL 5.20 02-15-11 NC......c.ccvvvrverre | vever 02/15/2011| REDEEMED.........ccornvvevrireriinens | cvvrreirnerreenseenne | 000005,000,000 | v 5,000,000 | ......... 4,999,650 | ......... 4,999,990 | ..cooovevienn0 | o0 | 0 [ 10 | 0| v 5,000,000 .0 0 0 02/15/2011
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 2-25-37.......ccovvviree [ e 03/25/2011| PAYDOWNS 0 37,138 .0 0 0 02/25/2037(1Zx.......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 0435..........ccccoverer | cuvee 03/25/2011| PAYDOWNS 0 27,397 .0 0 (01 I 37 | 04/25/2035| 1Z*.......
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 8-25-35.........coccommvumrrmnnens | cevme 03/25/2011| PAYDOWNS 0 63,211 .0 0 (V1 IOV 64 |08/25/2035[1Z*.......
452547  PK  4|IMSA 2004-2 A4 SEQ STP 08-25-34.........cocrmrvvvrrvnns | veree 03/25/2011) PAYDOWNS..........coommremmrrerrnrins | cornrrveninenreniinne | vvrnenenns 156,167 | i 156,167 | 156,161 | vt 156,167 | a0 [ ciieiincn0 | e | 0 | s (V1 IO 156,167 .0 0 0 08/25/2034(1Z~.......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.5 0635............. | ..... 03/25/2011| PAYDOWNS 0 44,326 .0 0 0 06/25/2035(4Z.......
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 1-25-33.......coccevrvire | venee 03/25/2011| PAYDOWNS 0 71,838 .0 0 0 01/25/2033(1Z*.......
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 1034.......... | ..... 03/25/2011| PAYDOWNS 0 35,180 .0 0 [V I 174 | 10/25/2034| 1Z*.......
456606 HK  1[INDYL 2005-L2 A1 SEQ FLT 1-25-15.....cocovvivernrres [ 03/25/2011| PAYDOWNS 0 10,410 .0 0 0 5 |01/25/2015(6Z*.......
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 0536 .| 03/25/2011| PAYDOWNS.. 0 52,901 .0 0 0 2,251 |05/25/2036|5Z".......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 4-25-39.......c.cccoevrmuvcns | veree 03/25/2011| PAYDOWNS 0 36,799 .0 0 0 | v 23 | 04/25/2039| 6Z*.......
45974V ZY 7 |INTL LEASE FIN 5.45 03-24-11 NC......oovverrrrrrrrnarins | cerer 03/24/2011| REDEEMED.........ccoonseemrireriinnns | covenerisseinerneeinnee | 000e:2,000,000 | .........2,000,000 | .........1,996,120 | .........1,999,798 | .ooccvvivviie0 | o202 | o0 | 202 | e, 0| oo 2,000,000 .0 0 0 . 54,500 |03/24/2011| 3FE......
46625M FC  8|JPMCC 2001-C1 A3 SEQ 5.857 10-12-35........coccvver | vever 03/14/2011) PAYDOWNS.........ccommvinnrrerirerens | coveverirenrnerreninne | cvvrrenene 134,385 | 734,385 | 1 771,821 i 749,992 | ... 18,853 | ......(34,460) | ...ovovvvverrnc0 | e (15,607) | e (V1 I 734,385 .0 0 0 e 7,481 |10/12/2035(1Z".......
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7-15-41.....covvvvvvrs [ e 03/15/2011| PAYDOWNS 0 68,071 .0 0 [V I 610 |07/15/2041(1Z".......
46625Y NA 7 [JPMCC 2005-LDP2 A2 SEQ 4.575 071542.......coccoee. [ v 02/18/2011| PAYDOWNS 556,090 | ............ 556,090 0 556,090 .0 0 0 0 [07/15/2042({1Z*.......
46625Y QN 6 [JPMCC 2005-CB12 A2 SEQ 4.739 9-12-37.....ccovveves | e 03/14/2011| PAYDOWNS.. ..2,236,955 ,236,955 0 2,236,955 .0 0 0 25,850 |09/12/2037|1Z*.......
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 07-19....cocvvcvrvrncns [ s 01/18/2011| PAYDOWN........oovvorierrinrirernies [ rverernerienseireninnes | e 145,594 | i 145,594 | ... 124,665 | ... 127,343 | 0 | 18251 | 0 [ 18,251 | 0 | v 145,594 .0 0 0 | v 76 |07/15/2019{1Z*.......
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 1235.........cccoee | s 03/25/2011] PAYDOWNS........comivinrierienins | cerernriieiinsiineniene | ceneeinninns 13,043 | oo 13,043 , 0 13,043 .0 0 [V I 128 | 12/25/2035| 2Z*.......
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 0336........... | ... 03/25/2011] PAYDOWNS........cooirmnrrerienens | cerernersssnnsnseniens | ceneeiiseinns 78,561 | oo 78,561 | covvrernens 78,929 | oo 56,550 | ..oocverrernens 0 e 22,011 | e 0 22,011 0 78,561 .0 0 0 | v 383 |03/25/2036(1Z*.......
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 0536........cccoee [ vonee 03/25/2011) PAYDOWNS........ccoorivrirerienins | ceverneinssissisneninne | ceneeiineinns 78,588 | ..coovvenne. 78,588 | ..oorvrnnns 40,155 | oo 15,110 | oovercienad 0 et 63,478 | coovverrn (V1 IO 63,478 0 78,588 .0 0 0 | s 58 |05/25/2036| 1Z*.......
466285 AM  5[JPALT 2006-A6 2A3 SEQ SSNR 5.85 1136.......cccoee. [ venee 03/25/2011| PAYDOWNS 0 0 83,332 .0 0 0 11/25/2036| 1Z*.......
46630 AJ  8|JPMCC 2007-LDPX A1S SEQ 4.93 1-15-49......ccccee. | . 03/15/2011| PAYDOWNS 575 0 27,612 .0 0 0 01/15/2049(1Z*.......
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 4-37.......c00. | oo 03/25/2011| PAYDOWNS 398,258 | ... 387,554 | ............ 371,326 | oo 0] e 26,932 | v (0[N I 26,932 | oo (V1N IO 398,258 .0 0 0 04/25/2037(1Z~......
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE......... | ..... 03/29/2011| PAYDOWNS 138,272 | v 112,174 | 114,883 | oo 0 et 23,389 | oo (0[N I 23,389 | v 0 | v 138,272 .0 0 0 07/27/2037(1Zx.......
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 37RE......... | ..... 03/29/2011| PAYDOWNS 455,188 | ..o 348,787 | oo 361,833 | .o 0] e 93,355 | v ([ I 93,355 | oo (V1 IO 455,188 .0 0 0 03/26/2037(1Z*.......
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 36RE......... | ..... 03/09/2011| PAYDOWNS 103,345 ...103,345 .0 0 0 11/26/2036| 1Z*.......
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 37RE......... | ..... 03/29/2011| PAYDOWNS.. ..500,567 500,567 .0 0 0 06/26/2037| 1Z*.......
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 35 RE.......... | ..... 03/29/2011| PAYDOWNS 194,714 | .. ..180,597 ...182,297 , : ..194,714 .0 0 0 04/26/2035(1Z*.......
46849L LE 9 |JACKSON NAT LIFE 5.125 02-10-11 MTN......c.couures | verer 02/10/2011) REDEEMED.........ocooeerrercrinnns | ceverseessninerneninee | oveenn 2,000,000 | ......... 2,000,000 | ......... 1,998,340 | ......... 1,999,960 | ...ooovvvvnvennd (U I 40 [ s (V1 I 40 | o 0| v 2,000,000 .0 0 0 02/10/2011| 1FE......
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 37RE........... |.... 03/29/2011] PAYDOWNS........oovirrineirienins | e 231 | e 231 231 | v 231 0 w0 | 0 0 0 231 .0 0 0 0 | 04/26/2037|1Z*.......
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47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 36RE........... |..... 03/30/2011| PAYDOWNS ,286 | e , , , 0. 16,286 .0 0 [V I 154 |09/26/2036| 1Z*.......
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 36RE........... | ..... 03/30/2011| PAYDOWNS 795 | e , , \ 0. 75,795 .0 0 (V1 I 790 |09/26/2036(1Z".......
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 36RE........... | ... 03/30/2011| PAYDOWNS........covvriirerniinnnns [ v | eeerenennnn 49,494 | i 0. 49,494 .0 0 (V1 IO 51 [09/26/2036(1Z*.......
47232D BN 1|JMAC 2009-R5 7A6 SUB SSUP CSTR 36RE............ | ..... 03/26/2011| PAYDOWNS 159,646 | e 3493 | AT | 0 [ (447) | 0 [ (447) | 0 ] 0 .0 0 0 09/26/2036| 1Z*.......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 36RE.. .| 03/23/2011| PAYDOWNS.. ..139,162 ...139,162 .0 0 0 05/21/2036| 1Z*.......
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 36RE.. .1 03/29/2011| PAYDOWNS 33,184 .0 0 0 12/26/2036| 1Z*.......
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR47RE..........| ..... 01/26/2011| PAYDOWN.........oovviernririreninns , \ , 1928 | 0 [0 | . 8,928 .0 0 0 04/26/2047(1Z".......
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 37RE..........| ..... 03/29/2011| PAYDOWNS .0 0 0 06/26/2037(1Z*.......
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 37RE.......... | ..... 03/29/2011| PAYDOWNS .0 0 0 08/26/2037| 1Z*.......
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 35RE.. .| 03/30/2011| PAYDOWNS .0 0 0 09/26/2035| 1Z*.......
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 37RE.. .103/30/2011| PAYDOWNS .0 0 0 06/26/2037(1Z*.......
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 36RE..........| ..... 03/30/2011| PAYDOWNS .0 0 0 12/26/2036| 1Z*.......
47232V AA 0[JMAC 2009-R4 1A1 SEQ SSNR 6.0 37RE.......cccoeee [ e 03/30/2011| PAYDOWNS .0 0 0 02/26/2037(1Z*.......
47232V AF 9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 37RE.........ccoce. | vever 03/30/2011| PAYDOWNS .0 0 0 02/26/2037| 1Z*.......
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR RE... B 03/29/2011| PAYDOWNS .0 0 0 09/26/2035| 1Z*.......
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 36RE.........ccco [ ven 03/30/2011| PAYDOWNS.. 53,993 .0 0 0 11/26/2036| 1Z*.......
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.5 36RE.... N 03/30/2011) PAYDOWNS.........coonvrvmerireriennns | vevvnerimnrrenirenennee | wvenerenen 110,307 | i 110,307 | 110,307 | v 110,307 | 0 | 0 [0 | 0 0 [ s 110,307 .0 0 0 11/26/2036| 1Z*.......
47232V BR 2 [JMAC 2009-R4 9A1 SEQ SSNR CSTRRE.......cccvuvs [ e 03/29/2011) PAYDOWNS.........ccoomvrvmericrinnins | ceeernerineninenissnenee | wnnennnnn 401,660 | ..........401,660 | ...........401,660 | ........... 401,660 | coooovcrrerrnnc0 | o0 [ 0 | 0 [ iiicnl0 [ 401,660 .0 0 0 11/26/2037| 1Z*.......
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.0 36RE.............. | .oee 03/29/2011| PAYDOWNS 32,126 .0 0 0 07/26/2036| 1Z*.......
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 RE............ | ..... 03/29/2011| PAYDOWNS 57,874 .0 0 0 04/26/2037| 1Z*.......
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.0 36RE e 03/29/2011| PAYDOWNS 38,601 .0 0 0 04/26/2036(1Z*.......
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.0 36RE............. | ..... 03/29/2011| PAYDOWNS.. 55,384 .0 0 0 03/26/2036| 1Z*.......
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.0 37RE N 03/29/2011| PAYDOWNS 33,302 .0 0 0 03/26/2037(1Z*.......
47232V EH 1 [JMAC 2009-R4 21A6 SUB SSUP 6.0 37RE........ccceee | vever 03/26/2011| PAYDOWNS ,601 | e 14,831 | 4,232 |l 232) [ v , 0 ... 0 .0 0 0 03/26/2037| 1Z*.......
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 37RE............. [ ..... 03/29/2011| PAYDOWNS 43672 | oo 48,193 | oo (1 I (V1 I 0 0 0. 48,193 .0 0 0 04/26/2037| 1Z*.......
47232V EP 3 [JMAC 2009-R4 22A6 SUB SSUP 5.75 37RE............. | ..o 03/26/2011| PAYDOWNS 16,728 | oo 5,068 | .coovvererinnnd (VI I (5,068) [ ..ocovvninnnes (V1N I (5,068) 0 ... 0 .0 0 0 04/26/2037|4Zx.......
47232V EW 8 |JMAC 2009-R4 24A1 SEQ SSNR 5.5 36RE.. I 03/29/2011| PAYDOWNS 0 58,046 .0 0 0 02/26/2036| 1Z*.......
47232V FB 3 |JMAC 2009-R4 24A6 SUB SSUP 5.5 36RE... e 03/26/2011| PAYDOWNS 0 ... 0 .0 0 0 02/26/2036| 1Z*.......
47232V FC  1[JMAC 2009-R4 25A1 SEQ SSNR 5.25 36RE............. [ ..... 03/29/2011) PAYDOWNS..........coommvimnrreriinrins | corevrriveninesreniinns | vernnnn. 165,568 | ... 165,568 | ...........165,568 | ..........165,568 | ..ocovviverirnn0 | civiiieiincn0 | i | 0 | (V1N IO 165,568 .0 0 0 01/26/2036(1Z*.......
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR RE......cccce. [ euee 03/29/2011| PAYDOWNS.......coooverierrernnnns [ ceveerirerenneireninnes | crveeenn 192,400 | ... 192,400 | ... 192,400 | oo 192,400 | o0 | 0 | 0 [0 | 0 | v 192,400 .0 0 0 06/26/2036(1Z*.......
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT RE.....c.ccucvvvv [ vere 03/29/2011| PAYDOWNS 0. 99,520 .0 0 0 01/26/2047(1Zx.......
47232V GB 2 |JMAC 2009-R4 31A1 SEQ SSNR 5.75 36RE. e 03/30/2011| PAYDOWNS........coooverierrernnnns [ oveerirerensnreninnns | e 139,233 | 10000 139,233 | 139,874 | 139,233 | 0 | 0 | 0 0 | 0 | s 139,233 .0 0 0 02/26/2036(1Z*.......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR CSTR47 RE......ccccoue. [ vene 03/25/2011| PAYDOWNS.. 0. 78,133 .0 0 0 06/25/2047| 5Z*.......
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10-25-35RE............ [ ... 03/28/2011| PAYDOWNS 0. 299,769 .0 0 0 10/25/2035|1Z*.......
47770# AB  1|JOBSON MEDICAL T/L L+500 12-01-11.....cccovvrrrvcrnr | cenee 03/31/2011| PAYDOWNS 0 1,960 .0 0 0 | v 38 | 12/01/20116...........
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493268 AY 2 |KSLT 2000-B A2 ABS FLT 7-25-29........cvceevernvrirnnrns | veves 01/25/2011] PAYDOWN......ccvvvmirierimriinins | vererneiinesinsnieniene | ceneeiininns 14,997 | oo 14,997 | oo 12,148 | .o 12,935 | oo 2,062 | oo (V1 I 0 2,062 0 14,997 .0 0 (V1 IR 22 | 07/25/2029| 5Z*.......
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 6-27-25.......c.covververirerer | conee 03/28/2011] PAYDOWN.......couvvmerimerirrenneeins | vovereesssnsenineniens | cerneeineenns 88,903 | ..oovvvrnes 88,903 0 88,903 .0 0 (U IO 85 | 06/27/2025|1Z*.......
494550 AH 9 |KINDER MORGAN 6.75 3-15-11 NC.....cocoovvrerrrrnrins | veres 03/15/2011) REDEEMED........ocoonrerrirciiinies | cvverneriseiseeineninee | oneies 1,750,000 | ......... 1,750,000 | .........1,923,390 | .........1,755,303 | ...ccccovverercc0 | eeirene(5,303) | oviivciiennnc0 | eiiierne(5,303) | e 0| v 1,750,000 .0 0 0 . 59,063 |03/15/2011| 2FE......
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9-15-18.......ccevuvvrvmrs [ 03/16/2011| PAYDOWNS .119,999 119,999 | 119,962 | ... 116,485 | 0 | 3514 | 0 3514 | 0| s 119,999 .0 0 (1 I 1,027 |09/15/2018| 1Z*.......
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12-25-35........ccocoee | veuee 03/25/2011| PAYDOWNS.. ...879 879 0 879 .0 0 0 2 |12/25/2035(1Z*.......
52521R  AC  5[LMT 2007-5 1A1 SEQ FLT 6-25-37......cccrvvrvrvrrmrrans [ verer 03/25/2011| PAYDOWNS .338,930 ..338,930 0 338,930 .0 0 (VI I 617 | 06/25/2037|1Z*.......
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 092535............... | ... 03/25/2011) PAYDOWNS.........coomvrvnererinnens | covernerirnernerineninne | wenennnn 438,840 | ...........438,840 | ............388,922 | ...........410,424 | ...ccoce.0 | 28416 | o0 | 28,416 | e 0 | s 438,840 .0 0 0 3,506 |09/25/2035(1Z*.......
525241 AL 9|LXS 2007-1 WF1 SEQ 7.0 1-25-37......cvevrvvrvrircrnnes | veven 03/25/2011| PAYDOWNS.........coovvvrinriirnnin 0 9,388 .0 0 0 | s 98 [01/25/2037{1Z~.......
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 07-47.......ccccouvee | . 03/25/2011) PAYDOWNS.........ccoommvimnrrerirenens | covenerivenrnerrennnne | coennenenn 171,581 | 171,681 | i 145,845 | 149,109 | 0 | 0022472 | 0 | 22,472 | e (V1 I 171,581 .0 0 (1 I 1,433 |07/25/2047|1Z*.......
530718 AC  9|LIBERTY MEDIA5.70 05-15-13 NC......ovvemerermrrnenes [ v 03/22/2011| BARCLAYS AMERICA........cccccoee | covermermmnirmerinernnee | 00000:2,100,000 | .........2,000,000 | .........1,911,340 | ... 1,969,112 | oo | 002,739 | 0 | 2,739 | 0| oo 1,971,851 | oo (V) 128,149 | ..... 128,149 | ...... 41,167 |05/15/2013 3FE......
55265K 6S 3| MASTR 2004-1 5A16 PAC FLT 0234. 03/25/2011| PAYDOWNS | ...47,836 , 8 0 47,836 .0 0 (V1 I 55 |02/25/2034{1Z*.......
565849 AG  1|MARATHON OIL CORP 6.50 02-15-14 NC........cccoee | vonee 01/13/2011) MORGAN STANLEY & CO.....coe. | coverereerrnerirerirnne | overnes 1,701,435 | ......... 1,500,000 | ......... 1,493,775 | ......... 1,495,878 | ...ooovvvrnnnnd LU I 39 | i (V1 IO 39 | 0| v 1,495,917 | oo (V) 205,518 |..... 205,518 | ... 41,708 |02/15/2014| 2FE......
576434 UH  5|MALT 2004-9 A6 NAS STP 8-25-34........cccconvvumernnnes | e 03/25/2011| PAYDOWNS.......ocovrierierireins | eereseisnenienineinns | cvveerienes 240,136 | .ccoovnen. 240,136 | ..o 240,136 | ..oovvvne 240,136 | ..ooovcrins (0 I (V] IO (VI I (V1 IO 0 | v 240,136 .0 08/25/2034| 1Z*.......
58501W AV 3|STEER Z1A (JCP) 7.54 3-1-17 AL08-13........ccccvveree [ v 03/01/2011] SINKING FUND PAYMENT ........ | coveerrvnrrnnrirerirens | e 88,742 | oo 88,742 | ..covvvrneen. 94,573 | ovvveene 91,513 | s (U IO ()] - 0 (61) 0 91,452 .0 03/01/2017| 2FE......
617451 BN 8| MSC 2005-HQ7 A2 SEQ CSTR 11-14-42........cccccoevee | vevee 03/14/2011| PAYDOWNS.......coovvrrirerrernnnns [ erererreriennerenienes | cvvvreeen 174,908 | o 174,906 .0 1111412042\ 1Z*.......
61746W PF  1|MSDWC 2002-TOP7 A2 SEQ 5.98 011539......ccccceee | voree 03/15/2011| PAYDOWNS.. .212,236 .0 01/15/2039| 1Z*.......
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 0636............ | ..... 03/25/2011| PAYDOWNS........coooverrirernrinns [ evrvrrerinnerireninens [ cvvrenieneenn8,075 | e, 6,075 .0 06/25/2036| 6Z*.......
61751D AE 4 |[MSM 2006-17XS A3A SEQ STP 10-25-46...........cccce. | venee 03/25/2011| PAYDOWNS .0 0 (V1 I 678 | 10/25/2046|1Z*.......
629377 ZZ 8|NRG ENERGY OPCO T/L L+175 02-01-13.....ccccocr [ o 01/14/2011| CITIGROUP.........ooveerirerinirrinins | cvvrverrververirscenns | e 822,877 | c.....824,939 | ...........808,596 | ............ 817,762 | o203 | 102 | 0 [ 305 | 0| v 818,067 | ..cocvvvvnec (VN I 4,810 | ........ 4,810 | ... 1,169 |02/01/2013| 3FE......
63540# BR 1 [JERRY JUNCTION 7.35 01-03-12.....covremrererianirnes | vener 01/03/2011) PAYDOWN......covvvmrierireerncnins | voverserssessnesseninee | oneines 1,724,346 | ........1,724,346 | .........1,800,715 | ........ 1,744,128 | o0 | (B0 [ ciivieenn0 | (B0 [ 0| v 1,743,827 | oo (VN I (19,480) | ..... (19,480) 01/03/2012| 1FE......
63866E AW 0| NATIONWIDE LIFE 5.35 03-15-11 NC.....c.ocecvvvvirinns | corne 03/15/2011| REDEEMED... 3,000,000 | .........3,000,000 | .........2,997,270 | ..... 2,999,874 | o0 | 126 | 0 | 126 | (V1 I 3,000,000 .0 0 0 03/15/2011| 1FE......
65535V KU 1| NAA2005-WF12A2 SEQ4.786 03-25-35..........cccceee | cerne 03/25/2011| PAYDOWNS.. 41,243 0 43,182 .0 0 0 03/25/2035(1Z.......
65538P AA  6|NAA2007-1 1A1A SEQ STP 3-25-47.....covvvvrvivirns | e 03/25/2011| PAYDOWNS 0 15,710 .0 0 0 03/25/2047|4Zx.......
67020# AA  9|NRG ENERGY OPCO LC L+175 02-01-13......cc.ccouvre | vever 01/14/2011| CITIGROUP........oooverireririrrinins | cevrirerrnerrerirecinne | vveeerrnn095,520 | ............697,263 | ..........684,625 | ............ 691,197 | .occevennd 676 | oo 79 | e (V1 IR 755 | v 0 | v 691,952 | ..cocovvrnee 0 02/01/2013| 3FE......
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05-15-24.........c.couuurs | cevee 03/15/2011] PAYDOWNS........cooirmnrrmerinnens | sorernersssnsssseniene | ceneesseenns 33,222 | o 33,222 | v, 33,219 | oo 18,872 | oo 0 et 14,350 | oo (V1 IO 14,350 0 33,222 .0 05/15/2024| 1Z*.......
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05-15-32....c.covvvurrrracres [ v 03/15/2011] PAYDOWNS........coooiririrrrienins | ceverneiinssissiineninne | ceneeinnennd 97,247 | oo 97,247 | v, 97,216 | .ovvrrenne 97,247 | oo (1 IO (VI IO 0 0 0 97,247 .0 05/15/2032| 1Z*.......
73316P  GK  0|POPLR 2005-5 AF6 NAS 5.331 11-25-35.........coccovves [ vonee 03/25/2011| PAYDOWNS 0 0 69,008 .0 1112512035\ 1Z*.......
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR SSNR 37....c.cccves | conne 03/25/2011| PAYDOWNS ceoee [ | e 71,402 | 115,583 | 61,259 | 36,040 | 0 [ 41,362 [ 0 [ 41,362 0 77,402 .0 02/25/2037| 1Z*.......
75605E  A* 1| REALOGY SYN LC L+300 10-10-13.....ccvvvvvevrrrernns | v 01/05/2011|J. P. MORGAN SECURITIES..... 2,456 0 40,374 .0 10/10/2013| 4FE......
75605E  A* 1| REALOGY SYN LC L+300 10-10-13......coevrevrvrrrerrans | coree 03/30/2011| J. P. MORGAN SECURITIES..... [ .cccovvivrvrvererinns | ceereenn259,179 | ... 269,627 | ............269,289 | ..........253,072 | ....... 16,393 | .ocrovveinn 13 | 0 | e 16,406 0 269,478 .0 10/10/2013| 4FE......
75605E  A* 1| REALOGY SYN LC L+300 10-10-13......ccvvvvevrriernns | o 03/31/2011| PAYDOWN.........cocvvirirrririrerinns 42 0 676 .0 10/10/2013| 4FE......
75605E A@  9|REALOGY TL B L+300 10-10-13.....ccourvrrererceririnens [ e 03/30/2011| J. P. MORGAN SECURITIES..... | .cccovvrvmirmerrenrnes | 002,187,043 | .........2,275,207 | .........2,272,356 | .........2,135,509 | ......138,256 | ... 112 | coiirivirirennn0 | e 138,368 0 2,273,877 .0 10/10/2013| 4FE......
75605E A@ 9|REALOGY TL B L+300 10-10-13....cvvuerveerrereresrienens | v 03/31/2011| PAYDOWN 350 0 5,702 .0 10/10/2013| 4FE......
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4-25-37......coovvcrvrinnes | s 02/25/2011| PAYDOWN.... 2,036 0 14,969 .0 04/25/2037(1Z*......
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2-25-36.........cccovvvrreres | venee 03/25/2011| PAYDOWNS........ccoovremrirernnin 0 0 38,329 .0 02/25/2036(1Z*.......
760985 GQ 8| RAMP 2002-RS1 Al5 NAS 5.91% 01-25-32.......ccccvees | venee 03/25/2011| PAYDOWNS........ccovvvevinriririnin 0 0 9,853 .0 01/25/2032| 2Z~.......
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760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7-25-33........cccoovvvvne [ e 03/25/2011) PAYDOWNS..........coomrimirierinines | covererrnenienienines | ceveenisneiinn 2,951 | e 2,951 | v 2,951 | e 2213 | s 502 | oo 236 | oo 0 738 0 2,951 .0 07/25/2033| 3Z*.......
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 92533.........cocovvvveree [ e 03/25/2011| PAYDOWNS.......cooovvrrerrernnnns [ ereenrrerieenererinnes | cvererrnn 320,837 | o 327,837 0. 327,837 .0 09/25/2033(1Z.......
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6-25-34........ccocoveve | o 03/25/2011| PAYDOWNS........coovvreieriirinnns [ everernersenneireninns | crennenn 133,892 | i 133,892 | .o 133,892 | 120,983 | 0 | 012,909 | 0 [ 12,909 | (1 I 133,892 .0 06/25/2034(1Z*.......
76110V SD  1|RFMS22005-HI3 A4 SEQ 5.49 9-25-35.... R 03/25/2011) PAYDOWNS.........cocomrvmmrrnerirenins | cerenriserinsnnenrene | evereeennnn553,290 | e 553,290 0. 553,290 .0 09/25/2035| 1Z*.......
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11-25-31......ccoovvvere | e 03/25/2011| PAYDOWNS.. ..115,687 .0 11/25/2031| 1Z*.......
76111X KX  0|RFMSI 2004-SR1 A2 SEQ 5.50 9-25-33RE... N 03/25/2011| PAYDOWNS .0 09/25/2033(1Z*.......
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 0835........ccc..e. | .. 02/25/2011| PAYDOWNS........coooverenrirernnin 0 .0 08/25/2035| 1Z*.......
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10-25-35.........ocvvreens | vevee 03/25/2011| PAYDOWNS.........coovvvrinriirnnin 0 .0 10/25/2035 1Z*.......
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2-25-36..........ccvveenrrs [ venee 03/25/2011| PAYDOWNS.........cccvvrvmirirerirnnes 0 .0 02/25/2036| 1Z*.......
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10-25-32.. e 03/25/2011| PAYDOWNS 0 .0 10/25/2032| 1Z*.......
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1-25-35.. IO I 03/25/2011| PAYDOWNS e . 209,791 | .. ..209,791 ..209,791 | ... 0 0 209,791 .0 01/25/2035(1Z~.......
771196 AQ 5|ROCHE HLDGS INC 5.00 03-01-14 NC........coeervrrs [ e 03/24/2011) PARTIAL CALL. ....courvrrirerienns | vvverneriesinerieniene | oveinns 5,081,011 | ........ 4,622,000 | ......... 4,700,040 | ......... 675,962 | c.oocverrirnns 0| s (3,715) [ oo (V1 I (3,715) | ovvrrrernens 0 | v 4,672,247 | oo 0 03/01/2014| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 07-15-42.......covvemvrmnrns [ 03/15/2011| PAYDOWNS.......ocooiierierireins | eereeeiseenienineinens | cvveerienes 169,628 | ............ 169,628 | ...cccoovee 169,628 | ..ccvvvnc 169,628 | .ooovvveinnnn (0 I (V] IO (VI I (V1 IO 0 | s 169,628 .0 07/15/2042| 1Z*.......
78445M AB 6 [SLMA 2010-A 2A ABS FLT 05-44..........cocoovvrvvrrrvcrres | e 03/15/2011| PAYDOWNS........c.coovrrerieriinenns | evvierrienienirneeins | eveverienns 149,958 | ............ 149,958 | ............ 149,958 .0 05/16/2044| 1Z*.......
803895 AE  1|SATELITES MEX LIB+8.75 11-30-11 C07 . |R.. [02/09/2011| R W PRESSPRICH & CO INC.... | . 804,000 | .......c.... 800,000 776,000 | ............782,000 | ....... 10,770 | ccoeereeerna 769 | o0 | 11,539 [ i [ 793,539 | i 0 11/30/20115...........
830827 AB  7|SKY 2003-B A2 ABS 5.151 11-20-14.......ccovvvvrrrcrrar | venee 02/22/2011| PAYDOWNS ..1,388,464 ,388,464 1,388,464 0 0 0. 11,460 |11/20/2014
83168@ AA 0|SMART & FINAL T/L PIK L+875 11-30-16 [ 01/18/2011| IMPERIAL CAPITAL... I [ 1,010,420 | ......... 1,047,067 | ........1,024,003 | . . . ceen 1,029,278 | 0 ... (18,859) | ... (18,859) | ........ 7,109 {11/30/2016
832389 AB  6|SMITHS FD DRG 8.64 7-2-12......ccccnvirrrirerinrinennns [ e 01/02/2011| SINKING FUND PAYMENT.....c... | covveunrvrerierirneinns | cvvverienns 169,606 | ............ 169,606 | .....c...c.. 180,873 | cvvrvrnes 171,493 | oo (1 IO ()] [E— (V1 I ()] E— 0 | s 171,490 | oo (V] IO (1,884) ] ....... (1,884) | ........ 7,327 |07/02/2012
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5-25-35........ccccoceerivennns | veves 03/25/2011) PAYDOWN.......ovvveirierinriinins | cerernriinesinsrineniene | ceneeinnions 12,336 | oo 12,336 | oo 6,738 | e 5,355 | s 0| e 6,981 | oo 0 6,981 0. 12,336 05/25/2035| 1Z*.......
844741 AL 2| SWAIRETC A3 8.70 7-1-11.couiireeereinerieninenns [ e 01/01/2011| SINKING FUND PAYMENT.....c.. | ovveurrrerireernennnns | cvverirenas 493,222 | ..oooonees 493222 | ............ 561,957 | .covonnens 497,148 | oo (1 IO ()] [ (V1 I (4D ] - 0 | v 497,147 07/01/2011| 2FE......
863579 VQ 8| SARM 2005-17 4A2 SEQ SSNR CSTR 0835. 03/25/2011| PAYDOWNS........coovvinrirerieinnnns [ overernnriensenerinnes | crenenn618,263 | i 618,263 08/25/2035| 1Z*.......
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 35. 03/25/2011| PAYDOWNS.. .172,005 08/25/2035| 1Z*.......
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 0935 03/25/2011| PAYDOWNS 181,684 09/25/2035| 1Z*.......
86359A MG 5| SASC 2003-AL1 APO 4-25-31........covvmrvrerinrirrniennns [ v 03/25/2011| PAYDOWNS........ccooovrrririerirnnns ,206 | oo 35,206 04/25/2031| 1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31.....cooeremrvrrcrierirnes [ v 03/25/2011| PAYDOWNS........ccoomrvrerirerirnns ,968 | oo 68,799 | ..covvvrns 53,491 | oo 60,157 | oo (VI IO (1,189) [ oo (] IO (1,189) 0 58,968 01/25/2031(1Z*.......
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.415-25-34..........c.ccoc. | enee 03/25/2011| PAYDOWNS.........coovvvrinrirernnin 193,606 | ..ocvouenee 194151 | oo 193,606 | ..oovvcerrines (V1 IO (0[N I (01 IO (0[N IO (1N I 193,606 05/25/2034(1Z*.......
87203R AA 0 |BAE SYTM ASST 6.664 9-15-13 A091513.......cccovvee | vever 01/14/2011| SINKING FUND PAYMENT. (1) 0 984 09/15/2013| 2FE......
87203R AA 0 |BAE SYTM ASST 6.664 9-15-13 A091513.......cccovvvee | vever 01/21/2011| SINKING FUND PAYMENT. (5) 0 7,490 09/15/2013| 2FE......
87203R  AA 0 [BAE SYTM ASST 6.664 9-15-13 A091513.......ccvvvves [ s 01/31/2011| SINKING FUND PAYMENT. (17) 0 17,645 09/15/2013| 2FE......
87203R AA 0 |BAE SYTM ASST 6.664 9-15-13 A091513.......cccovvrve | vever 02/04/2011| SINKING FUND PAYMENT. (11) 0 10,555 09/15/2013| 2FE......
87203R  AA 0 [BAE SYTM ASST 6.664 9-15-13 A091513.......ccvvvres [ s 02/11/2011| SINKING FUND PAYMENT ... [ covorervrrcnninerinnn | cevvrerennn 14,854 | (i, 14,854 (20) 0 15,378 09/15/2013| 2FE......
87203R AA 0 |BAE SYTM ASST 6.664 9-15-13 A091513.......cccovvvee | vever 02/18/2011| SINKING FUND PAYMENT. ....13,946 (23) 0 14,434 09/15/2013| 2FE......
87203R AA 0 |BAE SYTM ASST 6.664 9-15-13 A091513.......cccovvvee | vener 03/15/2011| SINKING FUND PAYMENT. 14,356 (38) 0 14,844 09/15/2013| 2FE......
87203R  AA 0 [BAE SYTM ASST 6.664 9-15-13 A091513.......ccvvvrres [ s 03/18/2011| SINKING FUND PAYMENT. e 13,240 | .. ..13,240 | .. (36) 0. 13,689 09/15/2013| 2FE......
87244E AA 0| TIAA GLOBAL MKTS 4.875 01-12-11 NC.....oovvvvrerers [ o 01/12/2011) REDEEMED.........ovvoeernieierirenns | ceverneeiseinerneninee | oveinn 3,000,000 | ......... 3,000,000 | ......... 2,998,290 | ......... 2,999,988 | ...covvrernnnn LU I 12 | v (V1 I 12 | s 0| v 3,000,000 01/12/2011| 1FE......
882440 AT  7|TEXAS GAS TRANS 5.50 04-01-13 NC......ooecovvrerrcrs | o 02/23/2011) PARTIAL CALL......coorivviinirinies | coverserineieniieniene | onein 2,955,129 | ......... 2,718,000 | ......... 2,707,644 | ......... 2,712,999 | oo (0 I 302 | o (V1 IO 302 | oo 0| oo 2,713,301 04/01/2013| 2FE......
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90210E AF 3| TEXAS COMP ELEC TL B2 L+350 10-10-14............. | v.oce 03/31/2011) PAYDOWN.......covvvmrireririeririns | coveeeirnerienienennes | eevveninnsiinns 2,519 | s 2,519 | o 2,187 | v 1,946 | oo 344 | 13 | 0 357 0 2,303 (V1 IO 216 | oo 216 | oo 24 110/10/2014| 4FE......
909279 R# 0| UNITED AIRLINES TL L+200 02-01-14.......oevevvrnnns [ e 01/27/2011] J. P. MORGAN SECURITIES..... | .ccovvvevrrnerirerirens | v 3,385,340 | ......... 3AM1LT | 3,356,461 | ......... 3,288,311 | ........ 93,571 | v 579 | v (V1N IO 94,150 0 3,382,461 (V)N I 2,880 | ........ 2,880 | ... 11,554 |02/01/2014| 3FE......
909279 R# 0| UNITED AIRLINES TL L+200 02-01-14.......ovvervranes [ e 02/01/2011) PAYDOWN......covvvmriieririrniennns | ceverseisseissesneniens | eeneeineenns 25,000 | .cooovrrrne 25,000 | cooerernens 24529 | oo 24,100 | oo 648 | .o (-3 I 0 654 0 24,754 (V1 IO 246 | ........... 246 | oo 56 |02/01/2014| 3FE......
91324P AP 7|UNITEDHEALTH GRP 5.250 03-15-11 NC.......ccccoves [ venee 03/15/2011) REDEEMED.........occovieiieiiinins | cerernrrieninerieniene | ovvien 2,200,000 | ......... 2,200,000 | ......... 2,196,480 | ......... 2,199,839 | .occvrrrerinand 0 | s 161 | o 0 161 0 2,200,000 0 0 0 . 57,750 |03/15/2011| 1FE......
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 0146.......... | ..... 03/25/2011) PAYDOWNS........coorrmnrrmerienens | soverneesesnssnseniene | cerneesseenns 30,822 | o 30,822 | oo 24889 | ..o 25,197 | o 0| e 5,625 | oo 0 5,625 0 30,822 0 0 (V1 IO 80 |01/25/2046| 1Z*.......
939335 T3 9| WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17......oveverers | vevee 03/25/2011| PAYDOWNS........covvrrirerinninenns [ orererrnnissisnssniinnns | evvveeeniees 18,358 | .oovvveinnee 18,358 | oo 17,853 | oo 18,358 | ..o (V1 IO (V1 I 0 0 0 18,358 0 0 [V I 248 | 05/25/2017|1Z*......
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 7-25-36........cccccorerne [ vere 03/25/2011| PAYDOWNS 15,016 26,680 21,077 12,804 0 2,212 0 2,212 0 15,016 0 0 (01 I 41 107/25/2036| 1Z*.......
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8-25-33 03/25/2011| PAYDOWNS.. 0 0 (V1 I 3,370 | 08/25/2033| 1Z*.......
94978R AZ 4 |WFMBS 2003-4 A18 PAC 5.50 6-25-33.... .103/25/2011| PAYDOWNS.. ..(6,546) 0 0 0 3,878 |06/25/2033
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 0336 03/25/2011| PAYDOWNS.. 23,115 0 0 0 2,389 |03/25/2036
973582 AA 7| WINDSOR FINANCING 5.881 07-15-17 A14......ccccoe. | . 01/15/2011| SINKING FUND PAYMENT........ 6,979 0 0 (V1 I 934 | 07/15/2017| 4FE......
98883* AA  4|NAYLOR PUBLISHING L+600 08-04-12........cccccovuve | covee 03/31/2011] PAYDOWN. ..o 11 0 8,581 0 33 33 | s 229 |08/04/2012|5...........
3899999. Total - Bonds - Industrial & MiSCElIANEOUS............cuuiriiviiirireiniiseisiicisisni e senssssssnsnsenssnsssnensssenesnseens | oo 102,127,714 ] ....101,011,545 | .......99,294,899 | ....... 97,118,532 | ...... 505,955 |....1,883,788 | ................ 0. 2,389,743 | oo 0] . 99,508,275 | ...ovvovienee 0 [..2,619,440 |..2,619,440 |..1,732,150 |...... XXX... [.XXX....
Bonds - Credit Tenant Loans
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14......cccovvrvnnns | venne 03/01/2011| SINKING FUND PAYMENT ........ | coveoeererrmerrncriens | cerneeineinns 11,931 | oo 11,931 | v 11,931 | v 11,931 [ oo (1 I (V1 IO 0 0 11,931 0 0 (V1 IO 191 |12/01/2016| 1FE......
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14.....cccccovvvvnres | vonee 02/01/2011] SINKING FUND PAYMENT .....c.. | covorerrnrinnineiirens | covneeiinnins 11,868 | oo 11,868 | oo 11,868 | oo 11,868 | oo (1 IO (V1 IO 0 0 11,868 0 0 0 12/01/2016| 1FE......
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14...c.oocvvvannne | conee 01/01/2011] SINKING FUND PAYMENT......... | cooovieniinirninins 0 11,804 0 0 0 12/01/2016| 1FE......
4199999. Total - Bonds - Credit Tenant Loans . .0 0 35,603 0 0 0].....381 [... XXX... [..XXX....
8399997. Total = BONAS = PA 4. | s 219,003,705 216,886,197 515,446 |...1,506,434 | ........c......0 | ... 2,021,880 | o0 | e 213,521,061 .0 |.5,482,645 |..5482,645 |.4,252,463 |...... XXX... |.XXX....
8399999. TOHAI = BOMAS. ettt | era 219,003,705 | .....210,794,999 | ..... 216,886,197 | .....210,802,240 | ...... 515,446 |...1,506,434 | ......oce0 | 2,021,880 | o0 | e 213,521,061 .0 |..5,482,645 |..5482,645 |..4,252,463 |...... XXX... | .XXX....
Common Stocks - Industrial and Miscellaneous
17285T 20 5| CITADEL BROADCASTING CLASS A.......covvvvvereur [ v 02/18/2011| FRIEDMAN BILLINGS RAMSEY | ....... 10,000.000 | ......coeue. 350,000 | ...ooverre XXX oo | v 280,000 | ..oovvvnee 302,500 | ....... (82,500) [ ..ooevvinn (V1 I (V1 IO (82,500) 0 220,000 0 [ 130,000 |..... 130,000 | ooooverneend 0 ... XXXooo | Lo
620107 10 2|MOTRICITY INC.....coooiririierierieeneeiseeiseiseiienins | e 03/24/2011| UBS WARBURG..........ocvoneirriin | cevreens 4,000.000 | ..oooovnnennd 61,600 [ ..oooree XXX | s 58,164 | ..cocoeenn. 74,280 | ...... (16,116) | ..vvvvvvrenne (VI IO (V1N IO (16,116) 0 58,164 (VN I 3,436 | ........ 3,436 | oo (V)N I XXX | Lo
620107 10 2| MOTRICITY INC.....ccostimmirnniririinrininisnnissiissiienies | e 02/15/2011] RAYMOND JAMES & ASSOC.... | ....... 22,000.000 | ............ 397,701 [ oo XXX [ v 319,903 | .o 408,540 | ....... (88,637) [ ..ovveririrnene (V] [ 0] (88,637) [ ovocverecs 0 | s 319,903 | .o, 0] . 77,798 | ... 77,798 | v 0 ... XXXeo | Lo
9099999. Total - Common Stocks - Industrial & Miscellaneous...... 809,301 | .o XXX [ v 658,067 | ..ooovvnee 785,320 | ... (187,253) | ..ovovveninnnn (V] I 0] (187,253) | oovovvvenns 0 [ s 598,067 | .ooovirenns 0. 211,234 |..... 211,234 | oo (U XXX... | .XXX....
9799997 Total - COMMON STOCKS = P 4.ttt 809,301 [ oo XXX [ i 658,067 | ..ooovvnc 785,320 | ... (187,253) | ooovvvniennn (V)] [ 0] . (187,253) | coooovvvnnens (U I 598,067 | oo 0. 211,234 |..... 211,234 | oo 0 ... XXX... | .XXX....
9799999. Total = COMMON SHOCKS. ... vvveiesirsersere st 809,301 | ... XXXeoivee | ceveer....658,067 | ............ 785,320 | ..... (187,253) | ..ovovvinennd0 | e | s (187,253) 0 598,067 0. 211,234 |..... 211,234 | o0 [ XXX... |.XXX....
9899999. Total - Preferred and Common Stock 809,301 [ ..o XXX | ceve.....658,067 | ............ 785,320 | ... (187,253)| . ..(187,253) ...598,067 | .ooovrenen0 | 211,234 |..... 211,234 | o0 [ XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........vuuriruiiiieiiiriiee sttt ssssesssssssssssnns | oo 219,813,006 |........... XXX ovvns | v 217,544,264 | ..... 211,587,560 | ...... 328,193 |...1,506,434 | .....ccccoe.0 | e 1,834,627 | ..oocoveeennl0 | e 214,119,128 ..5,693,879 |..5,693,879 |..4,252,463 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement for March 31, 2011 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)

Forwards - Hedging Other
1.6001 GBP /1 USD......ovvesirrnninns IGS822*AA6 Marketform Group....... |D Part 1.. ‘ Currency.... |U. S. Bank............. |.03/30/2011|,09/30/2011| ................. 1] . 2,000,000 | 1.6001.....ccces | ovnenerrinninnd () 0

........... (6,600) | .ooccoccrrrsc0 | rrenn(8,600)

1229999. Total-Forwards-Hedging Other... OO PO OO PO PP PSP P PO PO PSP PUP PO PSP RPOOPPOOR) [FPPPOPPOOPOPOPOO (U 0 [ 0 ] iiinnna(6,600) [ XXX | oo (6,600) ....(6,600)
1269999, TOtaI-FOMWAIGS. ..o s 0. 0 0 | .iienn(6,600) | XXX | oo (6,600)] ... .0 | ..........(6,600)
1409999, TOtAI-HEAGING DN ...tttk f6foeEEE L AL EE R eLEE L L Lkttt | cesennss i 0 [ s 0 [ 0 | oiiennnnn(6,600) | XXX | oo (6,600) | oo (V) (6,600)
1440090, T 0T AL i s | s [ P 0 i 0. (6,600) | XXX ..ooooeeead (6,600) | ..o, 0] e (6,600)

(a) [Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period |

l | |

NONE
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Statement for March 31, 2011 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
(a) lCode ‘ Financial or Economic Impact of the Hedge at the End of the Reporting Period ‘
lo | |
Net Cash
Broker Name Deposits
Brokers

Total Net Cash Deposits..

NONE
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Statement for March 31, 2011 of the GREAT AMERICAN INSU RANCE COM PANY

SCHEDULE DB - PART D

Showing Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (Y or N) (Y or N) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 6 Designation

U 8. BANK...c ittt | cnias N | e N | o0 | o0 | i (6,600) [ .oovvvrenerserieninnnnsninseeene0 [ o0 (6,600) | +vovvererenerinnisnrnsriineissnnsn0 | i 7071 | s 7,071
0799999. Total NAIC 6 DESIGNAtION........uouverrersiissirisiiisisieneeressnisssisssnsssensensssesssnessssssenssssnsenssssesssssenss | eosnssensenssnsensesssssensennseensd | om0 | (6,600) [ ..oveeninrincrnninnnnernniennn0 [0 | (6,600) | ..oovvereriircnnreiieniisiininenn0 | i 7071 | s 7,071
0899999, TOAIS......vvureecreiristi it | 0 | 0 | (6,600) [ ..o [0 |, J(S10L0) ) PPN B IO 7071 | s 7,071




statement for March 31, 2011 of e GREAT AMERICAN INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement for March 31, 2011 of the

GREAT AMERICAN INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
The Bank of New York Mellon.. . New York, New York 0.010 12 0 45,677 2,480,038 7,304 | XXX..
Bank of America Miami, Florida 0.000 0 0 94,687 40,156 81,308 | XXX..
The Bank of Kentucky. Crestview Hills, Kentucky. 0.000 0 (V0 I 1,999,910 | oo 1,999,910 21,999,910 | XXX..
The Centreville National Bank..............ccocveeneeneineinens Stevensville, Maryland 0.000 0 0 13,932 5,888 61,586 | XXX..
Fifth Third Bank Cincinnati, Ohio 2.000 0 4,936 628,860 628,860 628,860 | XXX..
First Midwest Waukegan, lllinois 0.000 0 0 3,051,913 | .o 4,739,408 | ....ccovevrvrnne 1,106 | XXX..
Huntington National Bank Columbus, Ohio 0.000 0 0 5,000,000 5,000,000 5,000,000 | XXX..
JP Morgan Chase. Indianapolis, Indiana 0.099 74 0 75,321 75,344 75,369 | XXX..
Keybank Albany, New York 0.000 0 0 ...14,999,985 | ......... 14,999,985 | .......... 14,999,985 | XXX..
Laconia Savings Bank Whitefield, New Hampshire. 0.000 0 0 127,183 150,504 203,012 | XXX..
LaSalle Bank N.A Chicago, lllinois. 0.000 0 0 66,156 98,104 143,654 | XXX..
The Northem Trust Company / O'Hare..........c.ccoocveeveennee Schaumburg, lllinoi: 0.000 0 (V) IO, 1,971,153 | s (2,531,972)] ............1,670,123 | XXX..
PNC Bank Pittsburgh, Pennsylvania. 0.000 0 0 ...15,402,633 | ........ (37,324,624) | .........(38,798,564) | XXX..
Northrim Bank Anchorage, Alaska 0.300 0 48 36,397 36,397 36,397 | XXX..

Certificate of Deposit .3% 10-24-11 0.000 0 0 0 0 0 [XXX..
Royal Bank of Canada Toronto, Canada 0.149 5,569 0 3,861,265 | ............ 4,547,616 3,326,461 | XXX..
RBC Dexia Investor Services Trust..........c.cccoeueererernnns Toronto, Canada 0.000 0 0 3,573,281 3,573,281 ...4,274,281 | XXX..
Wells Fargo Bank Los Angeles, California. 0.000 0 (V)] [ 1,838,475 | .oovveennn 4,645,036 .....1,264,029 | XXX..
0199999. Total Open Depositorie XXX 5,656 4,984 52,786,828 3,163,931 (5,025,177) | XXX..
0399999. Total Cash on Deposit.. XXX 5,656 4,984 52,786,828 3,163,931 (5,025,177) | XXX..
0499999. Cash in Company's Office .. S XXXeeeree [ o XXX vevvernnens [ ceveen XXX 15,907 35,200 45,609 | XXX..
0599999. Total Cash .0, S XXX........ 5,656 4,984 52,802,735 3,199,131 | ........... (4,979,568) | XXX..

QE11




Statement for March 31, 2011 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

c¢i3o

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year
Sweep Accounts
PNC Repurchase Agreement | ........... 03/31/2011 0.100 04/01/2011 21,176,707 11,665
8499999. Total - Sweep Accounts. 21,176,707 11,665
8699999. Total - Cash Equivalents. 21,176,707 11,665




supplement for March 31, 2011 ofthe GREAT AMERICAN INSURANCE COMPANY

* 16 6 9120115050010 1 *

DIRECTOR AND OFFICER SUPPLEMENT

Year To Date For the Period Ended March 31, 2011

NAIC Group Code.....84 NAIC Company Code.....16691

Company Name: GREAT AMERICAN INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3

Direct Direct Direct

Written Earned Losses

Premiums Premiums Incurred
............... 40,409,632 | .............41,457,877 | ..............21,731,361
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? .........ccevevevivieeeieiiseee et ae st naes Yes[ 1] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMALEA? . ...vvveeeeccee et bbb bbb e bR s b b s b b s s e s st bbbt b s s et s s b st ettt bt en s ta s Yes[ ] No[X]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

B2 Y01 To YU o1 TV o1 T=To OO B 0

2.32 Amount estimated using reasonable @SSUMPLONS: ..o ieeese s eseessse st ess e ssesse st st es s s s s es bbb en st B 0

2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POlICIES: ........c.cveviiiieeieeiieiees ettt st b st ss st B 0

DIROFCR
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