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Statement for September 30, 2011 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

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 2,601,981,409 | ..o (V1 I 2,601,981,409 | .......... 2,689,057,649
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veceerieiieeicie ettt stensnen | eressessanennes 63,719,190 | vovvvvrerrererens (01 IO 63,719,190 | .covverene. 27,404,576
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 1,051,863,947 | oeovvererrerercs (V1 I 1,051,863,947 | ......c..c. 879,121,413
3. Mortgage loans on real estate:
3 FIISEIENS ettt | seteeaeeeaeees 96,898,509 | ...ovveeireines (01 I 96,898,509 | ............. 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 1,106,407 | oo [0 1,106,407 | .oocvvveneee 1,198,720
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovviicveiiie ettt sttt bbb sssssnaas | sensesassnans 49,859,292 | ..o (0] I 49,859,292 | ............... 49,163,831
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....(33,564,205)), cash equivalents ($.....16,428,280)
and short-term investments ($.....113,965,647).........ocurrververreeeeeeereeeeeeee e sseeessesseessessseenes | eeveesierianes 96,829,723 | ..o, (0] I 96,829,723 | ............. 133,403,618
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
7o DBIVAHVES. ...veveeeeceeeeiiectie sttt sttt | fesssennniesenans 201,300 | covvooreereeeenieeeies (O I 201,300 | coovoorerrinnens 45,600
8. OtherinVested @SSELS..........oeuiiiiiiii sttt sninnes | feseesinneas 47,646,412 | oo (O 47,646,412 | .......co.... 42,632,205
9. ReCeivables fOr SECUMEIES. ..o | erisesiesiaensd 6,819,679 | oo (U A 6,819,679 | ..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 4,016,925,867 | ...coeverrrreiereieienns (1 I 4,016,925,867 | .......... 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 30,127,504 | ..oovoi 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvveivies | wovrerrnis 514,162,389 | .....ccveene. 13,098,844 | ............. 501,063,545 | ............. 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 98,770,192 | oo (01 I 98,770,192 | oo 88,723,550
15.3  Accrued retroSpective PrEMIUMS.........cceviueireiereiiiesieieissiessssssessesssssssssesssssssessesssssssens | sressessessssessenns 408,714 | oo 40,871 | o 367,843 | 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.........c..rrmrerrrireicrirer st eses st enstans | seessseeesnns 103,993,354 | ... (O 103,993,354 | .....cccoovune 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 SOftWarE.............covevveveeereeveeeeie e eniens | cvvevesesnes 51,676,807 | ..coovvveens 50,553,095 | ..cocovvrernnnen. 1,123,712 | v 1,368,120
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUSRSTTIRY ISR 4,581,537 | o 4,581,537 | oo (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........covurrenrerenninnins | correneensereiesesnseeennd (0 (0 (0] 16,650
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 5,984,376 | ...cocvvviern 889,490 | ...ocoovvernee. 5,094,886 | ......cccoue.. 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............coceevcreieiecesieeseee s | cveieniinnad 686,018,476 | ............... 26,974,604 | ............. 659,043,872 | ............. 469,372,651
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)............rveerirrrmierimerrieeieesisesssesssesssssssssssssssessssssesseses | seeseenes 5,563,322,884 | .....c.coo..... 96,140,802 | .......... 5,467,182,082 | .......... 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)........couerrviririrciirriisnereiessiessssesss s sesssessssess s ssssssssesssnessssenses | sesssneees 5,563,322,884 | .....c.coo..... 96,140,802 | .......... 5,467,182,082 | .......... 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
2501. Receivable from Federal Crop Insurance Corporation...............ccoeveeerrieverereresieesssessesessesnns | ovvevesennens 409,930,348 409,930,348
2502. Company oWNEd life INSUFANCE............cceuireiriieiieie et seaessnaebens | eevesessnsens 128,957,901 | .oovveveiiceeecreinns (0] I 128,957,901
2503. Cash held @s COllALEIaL..............ouvweuriirriiriiriieeiereses st esssssesssnesssens | cesseesinnes 110,835,421 | oo (O R 110,835,421 | oo 0
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 36,294,806 | ............... 26,974,604 | ................. 9,320,202 | ......ccco.e 13,283,130
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE)........ccuuiureriiiiriicreseresenesenesenesenesenenes | cresenescnens 686,018,476 | ......ccoovv.e 26,974,604 | ............. 659,043,872 | ....coovv. 469,372,651
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Statement for September 30, 2011 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident Year $.....580,041,504)..........c.ocueerrrerereeeiseeeeeesssssssssessesssessss s ssesssssssssssssssssssssesssssssssesssssssnsans | svsssssssessssssessnses 2,151,253,260 | ..cccoovererrierne. 2,017,050,174
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vurirriririieiereeere e eessssssees | sesesseseessessseesssssssssees 1,289,796 | ..o 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 309,950,119 | coovvveeriereeeienns 326,800,301
4. Commissions payable, contingent commissions and other Similar Charges............c.cceveveicicieieceeese et | cvevesessessssessssseenens 37,964,759 | oo 48,949,074
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 104,452,684 | .....coovevveee 106,928,434
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 10,994,855 | ..oovveriiin 18,893,648
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......vererrrrernrerrerrenerneerrernes | rvereereesseeseessesessesens 23,297,210 | coooeereeee s 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 $.....486,481,471 and including
warranty reserves 0f §.....15,059,533).........cuueuruerueerieeeeeeeieeeeeesisesseesesesseessees s esssesssee s esssees s en s es e ser e snnsnnann | eeviiessiesaesaeraeneaas 851,877,756 | ..ovovvevererereren. 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 O 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.criuiieiiiiriieieieeie e ssnss | osessesssssssesessssessenas 44,861,706 | ..covvvrrerernreieinan 42,529,053
13.  Funds held by company under reinSUraNCE trEAHES. ..........c.ccueveviveieeieicse ettt bbb ssssaans | evesssessessessssssenas 511,791,792 | oo 222,357,811
14.  Amounts withheld or retained by company for aCCoUNt Of OETS...........c.eiiiiieieiceic s | everissesse s 138,703,396 | ..cooovvverirrieieiae 29,683,668
15, Remittances and items MOt AlIOCALEA. ...ttt sttt nbeenes | sbebiessbessb s 7,767,500 | oo 2,210,780
16. PrOVISION fOF FEINSUIANGCE..........vuuiiuieeieiriiiiti ittt | sbresbses bbb 21,564,507 | ..ooovoecine 31,674,507
17.  Net adjustments in assets and liabilities due to foreign EXChange Fates..........ccoieveiiiieiecsi e | cerssieses e sessesaens 5,609,712 | oo 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............ccueiirieieiieieccse et nanns | seaestes et naens 9,080,112 | oo 6,944,975
20, DEIIVALIVES.......oouieuieiiiireir e | bbbt 3,700 | oo 0
271, PAYADIE fOF SECUMHES. .....cvuivevreiiciiieieicisie ettt s st s bbb ss s ent s s ntens | bestessessssensassesnsansenses 8,263,044 | .o 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 (134,420,417) | covovvreirereinns (139,580,035)
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........ccueiiririrecneee e esenses | sesresseesssessesesnes 4,104,305,491 | oo 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. ..........evveveevcreieieteee ettt s e sa et s s b s st sas s ssnsans | seesinsssessesessessesanss 301,246,189 | ..o 297,877,595
35, UN@SSIGNEA fUNAS (SUIPIUS)......ecvuevevieeieteeie ettt st a bbbt bt es s se s st s st et enses s sssessesansnes | seessesssessnsensnsesanes 887,522,832 | ..cvvererererran, 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 1,362,876,591 | oo 1,476,281,993
38, TO IS ettt R £ AR R ekttt enteen | etessenetennenaennees 5,467,182,082 | ...ovvvverereirinnne 4,934,095,986
DETAILS OF WRITE-INS
2501. Accounts payable and Other ADINIHIES..........ccueevrieieiricescie ettt s st et ssnsesenns | sesessssesessssnsessssnsesans 24,246,553 | ....c.ooeveereieinn 28,303,588
2502. Retroactive reinsurance ceded........... ...(158,666,970) | .... ..(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 (134,420,417) | coovvnvrernnincs (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 158,666,970 | ..ooovvvereirirrciins 167,954,566
2902. Additional admitted deferred tax @SSEts - SSAP T0R..........viuiiiii sttt ettt ettt | stresie st (0 O 0
2003, oSSR RS E Rt | eeRE e (0 NSRRI 0
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 158,666,970 | ....coovvervrrririenens 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 September 30, 2011 of the GREAT AMER'CAN |NSU RANCE 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 $.....1,599,833,564)........ccuuurireiieireieiesses sttt | srnsinnes 1,348,444 572 | ........... 1,084,576,543 | ........... 1,505,307,485
(WIIEEN $.....834,204,757)....ccovvoereieriiesiiessise sttt esssssss st ssssssssnnss | sesssssssssnns 859,213,108 |....ccovvenee 920,102,282 1,207,248,737
. (written $.....996,899,366).... .878,727,984 | .. ....147,651,116 ...1,044,782,000
(WIIEEN $.....1,437,138,956).......00rvurrvirrrernsisssssss sttt ssss s ss st ssssnnss | ansssssens 1,328,929,696 1,257,027,709 1,667,774,222
DEDUCTIONS:
2. Losses incurred (current accident year $.....846,734,687):
2.1 DIFECR.cove vttt RS R Rttt ens e tas | entenerntiend 670,257,100 |...cccovvenes 493,133,332 | .... 755,886,056
2.2 Assumed ..425,050,057 | .. ....137,025,150 ..260,694,291
2.3 CABH. ...ttt Rttt nnennn | srpentneenes 407,763,372 | ..ovvvrnnenns 90,554,625 | .... 327,267,267
28 NBL.. bbbttt | erbnbne s 687,543,785 |.....cocvenu. 539,603,857 |.... 689,313,080
3. Loss adjustment expenses incurred..... ..113,895,638 | .. ....115,971,874 174,523,254
4. Other underwriting expenses incurred............. .480,329,725 | .. ....397,296,851 ..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 ...47,160,548
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA..........cccuuiiiiririirire ettt nesns | consineninens 142,788,160 | .............. 161,023,257 | .... 210,383,033
10. Net realized capital gains (losses) less capital gains tax of $.....20,371,093... ....23,545,466 | .. ....126,825,555 ..131,253,002
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cviviiiereiieiceeeesce ettt st saes s sen s s sssaenes | cbessessesanes 166,333,626 | .............. 287,848,812 | .... 341,636,034
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $ ....(2,076,267)
13. Finance and service charges not included iN PrEMIUMS...........cccuiueieieieirieieeie et ssenas | ebessssessessnsenees 524,432 | oo 553,062 |....
14. Aggregate write-ing for MISCEIlANEOUS INCOME...........ccurruriiirrirrieieiseie st sssss st ssessns | srsessssesessanes (1,747,385) [ coveovvrrranenns (1,626,922) ....(2,228,999)
15. Total other income (LINES 12 throUG 14)..........cueieiiiiiieieseee ettt bbbt enten s | erssesssansesans (3,157,142) | .o, (2,330,472) ....(3,576,503)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15) ...t sb st snsnes | essessesnses 210,337,032 | .....co..... 489,673,468 |.... 619,837,728
17. Dividends t0 POICYNOIABTS...........ccuviieeriicieieiicets et s bbb b b ess st s sese s st sessnnessnsnss | ebessssesessnsnsenas 755,671 | oo, 631,851 677,230
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......cuieiiriiieeiiereces ettt seessssssenanns | orsesssssssaes 209,581,361 | ..ccovvue. 489,041,617 | .... 619,160,498
19. Federal and foreign income taxes incurred...... 44,003,306 |................ 94,992,568 .120,102,727
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........ccuvrrrrerrerineinrirnisisnsissiessssssssessssesssssssssessssssssssssesssssssssessessnsses | sesssssssseses 165,578,055 394,049,049 | .... 499,057,771
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cviiveiieieiiiieieieisisesseiessstese st sssssssessessnss | sessssesens 1,476,281,993 |........... 1,433,065,645 |........... 1,433,065,645
22. Netincome (from LiNE 20)........c.cceuivereeiereieeieicieie et sssse s ssssesessessessssassssssssssssssssensessnssssesesns | serensereerens 109,978,085 | ovuivivninns 394,049,049 | .... 499,057,771
23. Net transfers (to) from Protected Cell ACCOUNTS...........cceiieieiciesie st ssssssssessessssanss | sessssessesssssssesssssssessenel | rernsssesesnssesessssensenns (0 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(14,462,264).... ..23,238,695 58,494,014
25. Change in net unrealized foreign exchange capital gain (loss) e (215,900) . ..(317,300)
26. Change in net deferred iNCOME tAX............c.cuiriiecviiiiieicieiece et ssssessssssessesnses | orreseseessnsenees s DD ASD [ iiiiiiiiiian (44,135,187) (61,245,419)
27. Change in NONAdMItEA @SSELS.........cccvvcveiiieicce et ses s sesssessssssesesssesessnsesens | senverennerennnnndy L1, 113 [, (5,514,428) ....(2,966,619)
28. Change in provision for reinsurance. (7,292,177)
29. Change in surplus notes............... .0
30. Surplus (contributed to) withdrawn from protected cells.. .0
31. Cumulative effect of changes in accounting PriNCIPIES..........ccvviucveiireieiie e
32. Capital changes:

33.

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...oeieciieieeesesesens
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

34. Net remittances from or (t0) HOME OffiCE........ccoiiiiiiiieiccee et ssssssessesnss | essssensesssssssesssssssessesned [ oeviesssesesssseses s sessenns
35. Dividends to stockholders. .(255,000,000) | .. ...(300,000,000) |.
36. Change iNrBASUNY SEOCK.........cveiieveiiiiieieiiissie ettt bbb bbb st bbb s s s st entensens | sebessessessnsassessssantessesad (0 R 0]...
37. Aggregate write-ins for gaing and I0SSES N SUMPIUS........c.vvrrururrireiinrieieississisiressssesssse st ssessess s ssenssnssnes | sresssssssssssas (5,626,362) [ ...evvererrerrenns (938,897) | .... 3,632,555
38. Change in surplus as regards policyholders (Lines 22 through 37)..........ceueieiinieieieisieeeseese e sessssessessssenes | eessesennns (113,405,402) | ................ 69,477,638 |.... ...43,216,348
39. Surplus as regards policyholders, as of statement date (LINeS 21 PIUS 38)........cuvervrrereerrinenrireireeneneeseeseeseesseeseeeess | seseeeneens 1,362,876,591 |........... 1,502,543,283 | ........... 1,476,281,993
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).......... 0

1401. Company owned life insurance.... ..3,506,616 | ..

1402. Amortization of intangibles....... .(4,899,000) .. 6,506,400)
1403, MiISCEIANEOUS EXPENSE. ......vvuiveiriririirsreiseessiessessesssse s s sssess s sst et st essesse st es s s b sttt s st n s st st antessessetensanns | eossastessessnsonss (355,002) (523,836)
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........vreirrrrrrerririrrireireiseieesssiesssesssessessssessesssessssss | sessssssssssessssesssssssssessnd 0

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) . ..(1,626,922) . 2,228,999)
3701. Change in foreign eXChange MESEIVE. ..o ieesstssssessessssssssessesssssssssssessssssssessssssssessnns | sessesssssesens(9,0260,362) | vevrrerrereeneereens 119,994 4,691,446
3702. Change in nonadmitted assets - additional admitted deferred tax assets - SSAP 10R ....(1,058,891)
0 OO OO OO PO P OO

3798. Summary of remaining write-ins for Ling 37 from overflow Page.........cccceerieviiiiieieiee et

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0OVE). ... vereruriiariireseesisssessessessnssssssssessnssse s ssnssnsssessnssnssnessnssnens | sesssssssessssns (5,626,362)
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Statement for September 30, 2011 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FRINSUTANCE..........ovuemreiriirireceirerieres et seess st esesssesssnenens | eesssnes 1,132,353,446 | ............. 972,206,198 | .......... 1,516,907,042
2. INEEINVESIMENE INCOME. ....tuivetereetseeees et ees skt sesnt s | nenesannes 146,809,220 | ............. 167,294,814 | ............ 222,130,039
3. MiISCEIANEOUS INCOME.......ovuiecteieiieveieee ettt ettt ss st s st s bbb s s s sse s b st es s senbessesessssassessesssensessntons | sbssssssssansans (1,764,758)[ ...ooovennnn (1,060,653)] ..o (1,871,340)
4. Total (Lines 1 through 3).. ..1,277,397,908 | ..........1,138,440,359 | ..........1,737,165,741
5. Benefit and 10SS related PAYMENLS..........covviveeiciieeie ettt ettt s sa st ae s benans | cresaesinans 535,714,703 | ............. 268,251,718 | ............. 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............cccveviiiveieiieiieeee s [ crereinaand 626,854,336 | ............. 542,528,370 | ............. 718,885,770
8.  Dividends paid t0 POIICYNOIAETS.........ccueiieiieieicieie ettt ss s s sntessessntes | svsesssensessessnes 755,671 | e 631,851 | oo 677,230
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccvevererrervererriens | cvrerereians 32457384 | ............. 135,591,808 | ............. 210,549,881
10 Total (LINES 5 tMOUGN 9)...vvvuueevermerisiecsisesessseessssesessseesss s ssssss st bbbt essnsnenes | coseeeens 1,195,782,095 | ........c.... 947,003,747 | .......... 1,416,291,944
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10)........cucviririieieiieieieeisesse et sse s stes s sessesanss | sressesisseneas 81,615,814 | ............. 191,436,612 | ............. 320,873,797
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...veouieveiseeiiseersss ettt | seresets 647,550,852 | .....cooeenns 811,190,314 | ......... 1,095,072,851
12.2 ....61,824,068 | ... ...28,114,675 ...31,570,328
12,3 MOMGAGE I0BNS......oourveessreeesserssseeesseeess s stk 81,634,653 16,786,892 33,198,827
124 REAIESIALE.......ceeeceiceii ettt | eerinnest st (U I 32,323 [ oo, 32,323
12,5 Other INVESIEA @SSELS........cvvurrerriircrireiierirerie sttt ennsn | sesiseesessenssns 7,324,725 | ... 24,681,870 | ..coorvvrenne. 30,246,641
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestments............ocovveureerrinenenenncneneinenens | v 290,995 | oo 540,122 | oo 480,227
12.7  MISCEIIANEOUS PrOCEEAS. .......coeveveevicrresiieieis ettt st s s s sttt es st es s s s s s s ssss s tesses s sssesssssnsnsnns | srissessssissanes 8,263,044 | ..ooovvrnnen. 300,000 [..ccoovnennes 1,617,708
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt sss s ssssnnas | essessesnnens 806,888,337 | ............. 881,646,196 | .......... 1,192,218,903
13.  Cost of investments acquired (long-term only):
131 BONGS..vetueeeernaeeeeseesssse s sas bbbttt | sesienetas 558,814,900 | .....cooceens 467,420,815 | ..o 576,908,622
13,2 SHOCKS. . rvvuuverreeseeeseees s e eess et sees s st Rt ens s | senenstnneen 287,263,268 | ............. 160,087,840 | ............. 192,460,907
13,3 MOMGAGE 10BNS......ouueversareeraeessseseessssesss s s bbb ssnb st | riensssanens 14,795,249 | ....cccvvvvnee 41,367,480 | ..o 43,512,701
13.4 Real estate .3,006,075 2,777,837 4,640,191
13.5  Other iNVESIE @SSELS........cvuuuveruriierierriesise sttt sss st | coeesenesssnas 12,279,672 7,148,884 | .............. 11,768,219
13.6  MisCEllaN@OUS APPHICALIONS. ..........cvevivericictce ettt sttt ssss st esaes s bnsenes | crsssesassossanes 6,820,679 | ............... 25,065,445 | oo, 0
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuiiieieieieiseeeeeee sttt saensns | ersssssssees 882,979,843 |............ 703,868,302 |............. 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 (76,091,506) ............. 17777789 | ............. 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 3,368,594 | ...ocevinne 2,994,306 | ...ccoovernnnen. 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...........uurveecrerieiceicriecei ettt ress st ssssenssnes | ceneessaseens 255,000,000 | ............. 300,000,000 | ............. 450,000,000
16.6 Other cash provided (applied) .209,533,202 |... L ..........(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)............ [ ccccoevuevees (42,098,204)]............. (349,990,031)]............. (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)......cccccoeeveneuene [ corireireinnee (36,573,896) | ....oevvvvnne 19,224 475 | ..o (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)........vveerverereereeereer e seeeesseesssenssseesesessseesssssssessssessssnneees | conseeeseeenns 96,829,723 | ............ 169,672,354 | ............. 133,403,618
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of ABDE SECUMEIES...........ocvurvericicie ettt bbbt bbb s e stensnnns | svsssasssnsans 19,373,691 | ..coovvennene 14,691,159 | ............... 25,895,891
20.0002  Securities acquired from dividends/return of capital diStribUtON.............cccevviveveiceeeceeeee e | v 15,602,332 [ oovveeeeeiinn (1 U 0
20.0003  Stock option compensation (included in L7, L9, @nd L16.2)........ccccceiriureieieineiciesssisisesesiessssssssessssssssssesseess | seessesssssesans 3,368,594 | ..coverne. 2,994,306 | ..coverernnnns 3,853,523
20.0004  Exchange of equity securities 577,322 .1,200,000 .1,200,000
20.0005 Exchange of debt to other invested assets SECUMLIES. ...........cciiuiieieiscie s 375,000 | oo (1 0
20.0006  Securities acquired in paid in Kind iNtErest PAYMENL........c.oveverrirrirrrrirresserese st sssssssssssnssnss | sessessssesessessanens 60,755 | covrerrerreernnes 132,045 | oo 138,500
20.0007  Securities acquired from liquidation distribution 304,368
20.0008  Exchange of debt t0 €qUIty SECUMHES.......c.vvurerrrrrirrirrireineireieessissieie st sseessssssesssnsssssessesssssessessesssnsssssessenes | snseseessnsessnsssesessnnsnns0 [ cverrnrinninnnnn 1,793,484 | oo, 1,793,484
20.0009  Exchange of other invested assets securities t0 Uity SECUMHIES. .......ociiiiiiiiiiieciciieiesesesessessssssssssesesssnsens | sersesissessessssssnssssesan [ I (V] I 15,146
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Statement for September 30, 2011 of the GREAT AMER'CAN |NSURANCE COMPANY

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:

09/30/2011 12/31/2010
(1) Net Income Ohio Basis $ 165,578,055 $ 499,057,771
(2) State Prescribed Practices 0 0
(3) State Permitted Practices 0 0
(4) Net Income, NAIC SAP $ 165,578,055 $ 499,057,771
(5) Statutory Surplus Ohio Basis $ 1,362,876,591 $ 1,476,281,993
(6) State Prescribed Practices 0 0
(7) State Permitted Practices 0 0
(8) Statutory Surplus, NAIC SAP $ 1,362,876,591  § 1,476,281,993

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

Effective July 1, 2011, the Company adopted Statement of Statutory Accounting Principles No. 35-Revised, Guaranty Fund and Other
Assessments (“SSAP 35R”). In accordance with SSAP 35R, the Company changed its method of accruing guaranty fund assessments.
SSAP 35R requires that assessments be accrued when it is probable an assessment will be imposed or information available prior to
the issuance of the statements, an insolvency has actually occurred, and the amount can be reasonably estimated. As a result, the
Company recorded a cumulative effect of change in accounting principle in the amount of $5.6 million directly to policyholders surplus

which represents an increase in unassigned funds from the adoption of SSAP 35R.
BUSINESS COMBINATIONS AND GOODWILL - No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS
A-C.

D. Loan-Backed Securities

No significant change.

1. 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.

2. 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.

3. 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
47232VFA5 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
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Statement for September 30, 2011 of the

GREAT AMERICAN INSURANCE COMPANY

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
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
02660LAA8 947,424 900,098 47,326 900,098 645,861 6/30/11
05948KZF9 2,310,743 2,208,131 93,406 2,217,337 2,217,337 6/30/11
05951UACS5 115,502 97,796 17,706 97,796 82,557 6/30/11
05953YAH4 1,239,781 1,101,840 137,941 1,101,840 1,048,527 6/30/11
12641PCJ1 474,320 234,376 239,944 234,376 247,832 6/30/11
126410AF9 700,000 610,145 89,855 610,145 173,250 6/30/11
12641QCS9 138,832 116,091 22,741 116,091 78,534 6/30/11
12641QDH2 1,255,977 1,187,379 68,598 1,187,379 927,068 6/30/11
12641QEB4 300,081 74,841 225,240 74,841 334,050 6/30/11
12641QEMO 793,593 679,698 113,895 679,698 225,000 6/30/11
12641QEN8 341,770 126,000 215,770 126,000 135,000 6/30/11
12641QEP3 162,155 80,000 82,155 80,000 50,000 6/30/11
12667GC76 3,970,713 3,678,640 270,713 3,700,000 3,700,000 6/30/11
12668BYAS 608,478 531,517 24,652 583,826 583,826 6/30/11
126694HN1 1,384,544 1,338,453 18,633 1,365,911 1,365,911 6/30/11
12669GXN6 1,570,733 1,532,864 37,869 1,532,864 1,528,583 6/30/11
17307GVN5 3,258,755 3,132,600 126,155 3,132,600 2,864,953 6/30/11
23245GAB7 2,616,782 2,343,566 273,216 2,343,566 1,887,510 6/30/11
251510MD2 506,793 461,229 44,573 462,220 462,220 6/30/11
45254NNTO 566,255 402,765 22,114 544,141 544,141 6/30/11
45660LPK9 500,443 385,669 114,774 385,669 369,459 6/30/11
472320AA8 3,870,907 3,337,606 346,217 3,524,690 3,524,690 6/30/11
472321AB4 251,751 167,888 83,864 167,887 110,000 6/30/11
47232DAB8 2,731,087 1,775,548 955,539 1,775,548 1,069,149 6/30/11
47232DAC6 689,322 68,277 621,045 68,277 298,136 6/30/11
47232DAD4 55,242 20,483 34,759 20,483 211,389 6/30/11
47232DAE2 43,213 22,190 21,023 22,190 200,491 6/30/11
47232DAH5 72,904 64,809 8,095 64,809 45,743 6/30/11
47232DAJ1 72,904 51,033 21,871 51,033 33,347 6/30/11
47232DAK8 54,220 36,452 17,768 36,452 26,725 6/30/11
47232DBJO 568,559 539,412 29,147 539,412 401,522 6/30/11
47232DBK7 37,572 7,985 29,587 7,985 114,021 6/30/11
47232DCX8 521,499 468,491 53,008 468,491 600,976 6/30/11
47232DCY6 193,450 92,641 100,809 92,641 287,512 6/30/11
47232DFJ6 643,918 636,807 7,111 636,807 534,848 6/30/11
47232VAJ1 45,008 29,283 15,725 29,283 42,702 6/30/11
47232VAK8 40,405 19,824 20,581 19,824 62,143 6/30/11
47232VBH4 315,440 223,620 91,820 223,620 274,891 6/30/11
47232VBQ4 138,695 100,632 38,063 100,632 270,690 6/30/11
47232VDT6 22,771 5,536 17,235 5,536 27,381 6/30/11
47232VDU3 10,357 1,986 8,371 1,986 23,292 6/30/11
47232VDV1 10,419 3,881 6,538 3,881 54,542 6/30/11
47232VEA6 543,162 503,672 39,490 503,672 411,420 6/30/11
47232VEG3 167,903 105,117 62,786 105,117 61,056 6/30/11
47232VFA5 449,711 330,125 119,586 330,125 246,930 6/30/11
52520MBS1 2,761,567 2,467,563 50,850 2,710,717 2,710,717 6/30/11
61751DAE4 3,388,861 3,139,056 249,805 3,139,056 2,941,377 6/30/11
65538PAA6 713,027 638,077 74,950 638,077 592,505 6/30/11
75970JAD8 2,514,149 2,215,034 299,115 2,215,034 2,036,218 6/30/11
76110WX0O4 2,138,476 1,862,140 170,799 1,967,677 1,810,275 6/30/11
761118DV7 2,892,800 2,539,592 46,889 2,845,911 2,845,911 6/30/11
761118UQ9 995,585 921,955 73,630 921,955 794,422 6/30/11
92925CCC4 1,372,942 1,285,426 87,516 1,285,426 1,096,278 6/30/11
93934NARG6 492,772 423,279 16,574 476,198 476,198 6/30/11
94983GAA6 2,950,851 2,714,595 75,155 2,875,696 2,875,696 6/30/11
12641QAF9 607,234 567,630 39,604 567,630 175,000 9/30/11
12641QAG7 149,994 140,000 9,994 140,000 73,500 9/30/11
12641QAH5 68,869 52,500 16,369 52,500 66,500 9/30/11
126410QAJ1 144,289 112,000 32,289 112,000 211,750 9/30/11
12641QCS9 115,133 101,172 13,961 101,172 87,633 9/30/11
12641QEMO 668,709 596,553 72,156 596,553 222,750 9/30/11
47232DAB8 1,785,895 1,308,731 477,164 1,308,731 799,556 9/30/11
47232DAC6 68,184 20,483 47,701 20,483 222,959 9/30/11
47232DAD4 20,437 13,655 6,782 13,655 158,086 9/30/11
47232DAE2 21,969 16,643 5,326 16,643 149,936 9/30/11
47232DBJO0 542,542 505,735 36,807 505,735 395,671 9/30/11
47232DCX8 465,241 292,968 172,273 292,968 452,231 9/30/11
47232DCY6 85,957 46,320 39,637 46,320 216,351 9/30/11
47232DFJ6 634,445 609,611 24,834 609,611 493,609 9/30/11
47232DFM9 147,444 84,091 63,353 84,091 127,570 9/30/11
47232VAC6 113,792 75,399 38,393 75,399 70,155 9/30/11
47232VBG6 4,689,919 4,447,574 242,345 4,447,574 4,171,050 9/30/11
47232VBH4 226,247 48,441 177,806 48,441 184,932 9/30/11
47232VBJO 13,574 4,037 9,537 4,037 38,389 9/30/11
47232VBQ4 99,003 59,674 39,329 59,674 188,574 9/30/11
47232VCK6 117,873 91,344 26,529 91,344 102,001 9/30/11
47232VCL4 326,905 151,172 175,733 151,172 327,864 9/30/11
47232VDS8 132,384 119,812 12,572 119,812 47,219 9/30/11
47232VDT6 5,536 1,655 3,881 1,655 21,286 9/30/11
47232VDU3 1,988 1,324 664 1,324 18,107 9/30/11
47232VEA6 502,879 450,464 52,415 450,464 279,355 9/30/11
47232VEL2 255,353 242,399 12,954 242,399 183,548 9/30/11
47232VEMO 255,353 102,141 153,212 102,141 153,697 9/30/11
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Statement for September 30, 2011 of the

GREAT AMERICAN INSURANCE COMPANY

E-G.

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
47232VENS 42,310 22,982 19,328 22,982 106,738 9/30/11
47232VEP3 46,272 20,291 25,981 20,291 113,302 9/30/11
47232VVGF3 380,094 333,447 46,647 333,447 300,982 9/30/11
47232VGG1l 63,577 18,882 44,695 18,882 160,960 9/30/11
47232VVGR7 27,939 11,651 16,288 11,651 208,379 9/30/11
525241AL9 503,633 399,144 24,084 479,549 479,549 9/30/11
863579VW5 1,651,802 1,532,495 119,307 1,532,495 1,491,942 9/30/11
TOTAL XXXX XXXX 10,544,689 XXXX XXXX XXXX
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
$143,100,446 $(4,478,126) $126,578,173  $(19,589,331)

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 September 30,
2011. The Company has the intent to hold such securities until they recover in value or mature.

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
6/22/2011 $ 85,000,000 Ordinary
9/20/2011 $ 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
6/22/2011 $ 85,000,000 Ordinary
9/20/2011 $ 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.
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Statement for September 30, 2011 of the GREAT AMER'CAN |NSURANCE COMPANY

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.
20.) FAIR VALUE

1. 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 - 4,142,420 - 4,142,420

Foreign government - - - -

Residential MBS - 20,290,487 - 20,290,487

Commercial MBS - - - -

All other Bonds - 18,466,078 16,750,808 35,216,886
Total Bonds - 42,898,985 16,750,808 59,649,793
Non-affiliated common stock 479,263,510 116,853,363 5,086,665 601,203,538
Non-affiliated preferred stock 28,371,289 3,473,130 8,611,035 40,455,454
Other investments - - - -
Total assets accounted for at fair value $ 507,634,799 $ 163,225,478 $ 30,448,508 $ 701,308,785

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

Total gains  Purchases,

Transfers outof Transfersoutof  Total gains (losses) issuances,
Balance at Transfers Level 3 to Level 3to Cost (losses) included includedin  sales and Balance at
12/31/2010 into Level 3 Level 2 Basis in Net Income Surplus settlements 9/30/2011
States, municipalities and
political subdivisions $ 4074818 $ - $(3,795,387) $ - $ (17,705) $ - § (261,726) $ -
Al other bonds 32,097,287 7,821,000 (1,317,670) (20,613,823) (165,640) 250,392 (1,320,738) 16,750,808
Non-affiliated common stock 5,274,000 - - - (734,000) 546,640 5,086,640
Non-affiliated preferred stock 4,415,146 - 4,085,000 - 110,889 - 8,611,035
Total $ 458612561 § 7,821,000 $(5113,057) $(16,528,823) § (183,345) $(372,719) §(1,035824) §$ 30,448,483

3. 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.

4. 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 vyields,
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.
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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 September 30, 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.
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 $45 million and $109
million as of September 30, 2011 and September 30, 2010, respectively (see page Q13).

For 2011, the $45 million decrease in reserves for prior years is primarily attributed to (i) $40 million of favorable development relating to
multiple peril crop insurance business (i) $29 million of favorable development relating to the directors & officers liability business (other
liability — claims made) (iii) $17 million of favorable development relating to the legal professional liability (other liability — claims made)
(iv) $9 million of favorable development relating to the favorable extra contractual obligation settlement, partially offset by (v) $18 million
reserve increase relating to the run-off program business (vi) $50 million reserve increase relating to the run-off asbestos and
environmental reserves (see Note 33).

For 2010, the $109 million decrease in reserves for prior years is primarily attributed to (i) $25 million of favorable development relating
to auto residual value insurance business (i) $25 million of favorable development relating to the directors & officers liability business
(other liability — claims made) (iii) $18 million of favorable development relating to the legal professional liability (other liability — claims
made) (iv) $13 million of favorable development relating to insurance coverages for not-for-profit businesses (v) $11 million of favorable
development relating to the multiple peril crop insurance business (vi) $7 million of favorable development relating to fidelity and crime
business and (vii) $7 million of favorable development relating to excess casualty business, partially offset by (viii) $9 million reserve
increase relating to the run-off asbestos and environmental reserves.

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

In June 2011, the Company completed a comprehensive study of its asbestos and environmental (‘A&E”) exposures relating to its run-
off operations. The Company has undertaken periodic reviews of its A&E reserves with the aid of an international independent actuarial
firm and specialty outside counsel. As a result of the study, the Company recorded a 2011 second quarter pre-tax charge of $49.7
million (net of reinsurance recoverable) to increase its ashestos reserves by $28.3 million and its environmental reserves by $21.4
million. At June 30, 2011, the Company’s A&E reserves were $382.2 million, net of reinsurance recoverable. At that date the
Company's three year survival ratio was 12.3 times paid losses for the total A&E reserves.

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

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

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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8.1
8.2

8.3
8.4

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

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

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ 1]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
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.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Not applicable
. Amount of real estate and mortgages held in other invested assets in Schedule BA: [T 19,260,202
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
1421 BONGS.....o.ceeiveiiciiciis ittt $ s 9,315,453 $ o 7,814,000
14,22 PreferTed SHOCK........cvvcieeiiivieiesieses s $
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..........cccoovervrevevcrcecreerereienns $

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? Yes[X] No[ ]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York 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? Yes[ | No[X]
17.2 If no, list exceptions:

046110228, Assura Group of NY Limited Ser B, 658256J37, NC ST PREREF PUB A 5.00 03-01-20 C15

616862221, Morgan Joseph Triartisan Ser D, 98883*2Z2, NAYLOR PUBLISHING L+ 1025 12-31-12
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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 713 %
5.2 A&H cost containment percent 11.7 %
5.3 A&H expense percent excluding cost containment expenses 35.8 %
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-1126582......... Lloyd's Syndicate Number 582...
... |AA-11201009......... Lloyd's Syndicate Number 1882.
... |AA-1129210......... Lloyd's Syndicate Number 3210.
... |AA-0053262......... Logistics Insurance Company........
... |AA-0053125......... Marilyngiumaint Reinsurance LTD.....
... |AA-0053122......... Mtropianotcmaint Reinsurance LTD.......
... |AA-3190913......... Omega Specialty Insurance Company LTD...
... |AA-1780078......... Partner Reinsurance Europe 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 ... [T ISR 15,423,362 14,664,183 | .oovvvvivcinnee 7,165,141 | v 3,160,517 24,631,874
2. Alaska.... AK ... [T IO 766,612 ...692,144 .51,476 31,610 | e 919,006
3. ANZONA.. e AZ|.... L 9,468,957 8,362,071 2,222,096 4,069,595 20,591,827
4. Arkansas........oninenen. AR]...... Lo | oo 20,907,032 | coooovvverennee 16,170,263 | ..cvvvvvvnne. 19,458,311 | cooovviene 2,556,788 | ...occorvrenne 29,696,945
5. California.......ccooceveeereeererneiins CAl...... [T IO 76,527,455 | ....oovvvnneen. 74,529,786 | ....ccvvenee 36,327,735 [ oo 21,491,494 | ............ 146,076,244
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 23,201,540 | oo 18,807,263 | ..ovvvvvnnen 11,519,809 | ..oovvvrirrnene 3,870,727 | coovvvrvre 21,611,563
7. Connecticut..........oouvnrvrirennen. CT|.e [OOSR 6,055,137 | oveveireirs 7,266,723 | coovveeinennnee 1,024,535 | ..coovrvris 3,506,304 | ...cocoovvenne 14,141,579
8. Delaware.......cccccoomermerniirneinnees DE[...... [T IO 22,116,404 | ..o 20,565,704 | ...cccovvrennne 8,739,751 | covvverrerienene 194,452 [ oo 34,599,067
9. District of Columbia................. DC|..... Lo | e 3,930,044 | ..o 4,331,100 | oovereeieinnes 881,341 | oo 1,016,922 | ..cooovvvvvrrnne 7,097,777
10, Florida.......oocovevrernerirciircineiene FL]...... Lo | v 43,812,942 | ... 36,716,707 [ oo 27,018,206 | ..coovvevrenee 15,746,002 | ...oocvvvenne 74,608,632
11, GEOrGia....cvveeeeereereerreineiees GA|...... Lo | 032,376,579 | oo 24,645,625 | oo 14,049,464 | ... 3,094,410 | cooovvervrinnes 34,952,864
12, HaWali...oooeeeeeeeeeeeeins HI....... Lo | e 4,321,809 | cooii4,309,848 [ e 1,794,023 | oo 1,856,858 10,734,440
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L 1,039,178 | oo 610,557 ...3,838,410
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ Lo | ererrern.209,409,880 | .............. 136,442,935 | ......c.oconee 54,527,315 [ oo 17,575,172 95,540,381
15, Indiana......ccocovvvmernennenneennndN [ i L 16,588,402 | ...cccovvvvrncene 7,251,441 30,256,199
16, 1OWa...oiececcncnee A L ...121,710,608 ..72,835,975 ...26,365,484 ...7,000,134 37,982,466 ...20,650,139
17, Kansas.......ovenennennene KS [ i, [OOSR 98,951,440 73,262,197 44,494,357 13,421,123 48,584,224 12,603,418
18, Kentucky.....oooveeveeneeneernecnne KY [ i [OOSR 15,744,943 | .o 14,137,498 | ..covvvrrnee. 11,479,165 | oo 7,037,426 | ...ovvovvvennee. 18,846,476 | ...cocvvvenee. 17,487,818
19.  Louisiana..........cccooererrrmreen LA [ oo, Loevooes | e 7,906,432 | coovrveerinn 4,216,454 | oo 1,841,458 | oo, 1,553,128 | oo 11,004,032 | c.ooovverrrne. 7,425,703
20. Maine.....cccouermeinernernrinnenn ME | i Lo | e 1,144,967 | .ooovvvnnee. 1,077,827 | oo 65,779 [ oo 247,578 | cvvvrerrii 1,353,638 [ ccovvvvrerrnns 1,413,729
21. Maryland........c.ccooooevrverrienee. MD | .o [NV ISP 12,722,802 | c.oovvvrene. 11,561,857 | covvverrinnes 2,561,447 | oo 3,734,831 | oo 26,060,085 | .......cc0o.... 29,345,290
22. Massachusetts.........ccccoee. MA | ... [N ISP 11,764,193 | oo 11,473,251 | oo 5,611,362 | coovvverierinnne 3,889,687 | ..coovvrrnnen. 25,126,979 | .coovvverennee 27,544,332
23, Michigan........ccccoovmvvmrvereenee ML Loverreees | e 36,722,976 | .....coouee.. 29,465,989 | ....ccoevvene. 17,816,579 | coovvverenne 18,788,074 | .............. 157,584,940 | .............. 160,932,875
24, Minnesota.........cccccvevverrenen. MN | i Lo | e 49,651,525 | .coovvvvrennn 34,080,549 | .....ccone. 10,757,174 | oo 2,524,462 | ..o 31,422,727 | oo 32,336,264
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [OOSR 6,549,216 | .ovvevrrrrnnns 5,024,695 | ..coooovrrrrrnnne 1,520,654 | ..oooovrvrrinnes 3,908,524 | coovverierinnn 9,259,764 | ..ovvvrrrierinn 8,211,764
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | [T ISP 75,985,426 | ................ 49,426,311 | cooevvvene 30,964,107 [ coovevvnene. 10,797,118 | oo 63,867,792 | covvvvenne 28,178,374
27. Montana........cccccoeeverrnrrnneenc MT | Leeriens | e 3,833,670 | covrrerrrerrenns 3,234,844 | oo 417,354 | oo 414,012 [ oo 3,191,289 | oo 2,201,490
28. Nebraska.........ccccoerrmrvereeen NE | Loeereees | e 68,553,739 | .ooooorvrrennn 42,753,582 | ..oovvvverrnnn. 7,824,969 | ..ocooverinnn 3215494 | oo 16,643,713 | oo, 9,370,424
29. Nevada......ccoomrevmrcrmrcrnrernen NV | [N ISP 6,267,996 | ..coovvrrnnnn 6,896,253 | ..cooerrrrrinen. 977,102 | oo 4,865,498 17,149,150
30. New Hampshire............c......NH| ....... [N IO 811,166 | . ...876,225 117,143 | ... ..836,853 ....5,027,268
31, New Jersey.....coevmevmrrennene. NJ | oo [N ISP 16,264,807 | ..cvoovvvnnee. 17,160,908 5,505,082 | .oovverirrinnns 8,984,462 | ......ccoone. 40,795,256
32, New Mexico........ccoconrvnrrennee NM| ... Lo | e 2,950,892 | .ovorriinnn 3,040,964 | .ooovrrienn 1,058,242 | ......coevenee. 3,880,613 | oo 2,909,167 | .covvvrrrrienn 3,107,739
33, New YOrK.....ooooeoerrerieneenn NY [ [N ISP 35,487,481 | ..coveneee. 35,414,824 | ..o 8,540,454 | .ooovverinnn 7,733,759 | oo 62,544,311 | oo 73,732,886
34.  North Carolina..........ccc.coe.......NC | ....... [N ISP 22,979,539 | oo 19,757,889 | ..oovvrrenne. 10,801,635 | covovvvvirnne. 3,341,373 | oo 38,894,066 | ............... 32,510,035
35.  North Dakota.........ccccoevereeeee . ND | oo [N IS 75,695,180 | ......cooocc... 46,862,727 | ...ovvonene 28,228,054 | ....cocoeene. 10,165,605 | ...cocovvrenees 58,281,542 | .covvvvrenne. 12,143,042
36. ONi0...coosvererrerereisrineen . OH [T ISP 32,647,228 | ... 27,341,289 | .ooovrren. 7,666,845 | ...oooiinnn 8,179,301 | .ocovvrrrennn 31,108,067 | .coovvvrenne 31,866,426
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [N ISP 12,458,222 | ..ccovvrene. 10,449,280 | ..covvvrennee. 11,571,632 | v 3,489,308 | ...cooovvvenen. 13,259,616 | ..oovvvvernne. 9,026,260
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 7,320,219 | e 6,676,282 | ..oovvvririane 2,523,410 | oo 2,003,802 | ..cooorrrenne 11,683,288 | ..ovvvvrirnne 15,150,159
39. Pennsylvania...........cccooeenn . PA | ..o [T ISR 22,255,592 | oo 19,694,599 | ..oooovvrvnnnes 2,061,984 | ...coovvvenne 17,818,691 | coovvvnne 39,924 877 | oo 36,811,832
40. Rhode Island.........cccccoseennee. Rl e [N IO 1,684,807 | .coovvvrnne. 1,480,122 | oo 477,692 | oo, 134,626 [ .ooovvvveenee. 2,835,066 | ..oovevrrenienn 2,404,346
41. South Carolina...........ccc.cee.....SC| ... [N IS 10,281,274 | oo 8,641,501 | .oovvvrirane 2,928,647 | ccovvvrrnne 2,209,212 | coovvrrrrn 14,534,848 | ....coevvenee. 13,840,462
42.  South Dakota.........cccccoevreeeeee.SD | e [T ISR 94,562,038 | ....ccovvveneee 59,755,614 | ..coovvvvreenee 26,039,625 | ..ccovvieenee 15,305,529 | .ooovvvrrinns 43,535,547 | covvvers 36,962,683
43. Tennessee........covmeveeenmene IN | i [T IO 8,093,809 | ..oovvvrrirrienne 7,035,533 | oo 6,187,114 | oo 4154408 | ..o 16,705,257 19,969,905
VYIS -V T- TN . § ISV L. 55,460,033 | . 43,721,455 | ... 13,482,977 | ... 20,514,916 ..86,289,752 | . ...86,789,702
45, Utah..coooonneenlUT [N IS 6,156,587 | ..cooovvrrrrinns 5,494,851 | oo 1,733,835 | oo 3,688,579 | oo 7,358,747 | oo 7,756,349
46.  Vermont.........cooovevnrvnrrnecennn VT | i [N IO 294129 | oo 320,484 | oo 315,008 | oo 11,359 | oo 1,247,629 | .ooovvvinne. 1,596,022
47. \Virginia.. VAL L ..9,121,885 .10,426,443 .3,889,309 ..1,678,215 | ...... 29,112,718 ...36,793,775
48.  Washington.........c.cccccovirniennce. WA[...... L 16,678,600 16,084,061 4421724 | oo 2,242,874 | ...covvvanne. 22,757,015 21,815,068
49.  West Virginia........ccccoevervreeen. WV ....... [T ISP 1,919,773 | oo 2,045,087 | covvrrrrrriene 991,104 | i 625,628 | ..ovvveriiinae 2,472,544 | oo 2,716,299
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T ISR 47,952,176 | oo 33,143,227 | oo 5,878,469 | ..ccoovvriennn 4427577 | oo 27,035,504 | ...coooovrrennee 26,865,748
51, Wyoming......cocovevenevenerenerennens WY |...... [OOSR 2,783,276 | .ovevereinne 2,219,675 | oo 411,559 [ oo 783,950 | .o 971,639 | oo 929,765
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... ISR DO (01 R (U (U1 R (U1 O (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... [ESSURTOON EOP 312,685 | oo 184,971 [ oo 123,262 | oo 10,872 | oo, 682,600 | ..ooovveveiieiines 622,353
55.  US Virgin Islands..........cccccouuunnee VIf....... Nuiriee [ (01 O (U O (U1 O (U1 PO (01 OO 0
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... [T ISP 41,710,755 | oo 42,098,321 | cooovvvnes 32,092,943 | ..cooovvenee 27,464,060 | ......cconc... 48,783,932 | ccovvrrrrs 72,460,213
58. Aggregate Other Alien............. (O 0.0, S [P 1,913,676 [ ..o, 1,066,699 | ..oooovivisiinnnn, 88,500 | ...coovcrenneee 14,132,888 | ...ccoovivnncen. 1,127,462 [ oo, 947,848
59.  TotalS....couwrirriiniisiiseiseisrinnens (@).......52 [ 1,599,833,564 | ........... 1,206,945,280 | .............. 542,240,022 | .............. 331,248,394 | ........... 1,627,251,804 | ........... 1,488,890,299
DETAILS OF W
5801. EUrOPe......veveereereerneerernerirernes [ eree XXX e 1,913,676 [ o 1,066,699
5802, .ooeeerereeeieeienenenennsennsnnssnnsens | eoee XXX | o0 [, 0
5803, oorenernernereenenneeeeeennenees oo XXX 0 [, 0
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 S [ 1,913,676 [ ..o, 1,066,699 | ...ocovviviiiinn, 88,500 | ...cococvenneeee 14,132,888 | ...ccoovvvnncee. 1,127,462 [ oo, 947,848
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

L)-
(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 September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

NONE



Statement for September 30, 2011 of the GREAT AMER'CAN |NSU RANCE 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

N
SO UTA WN

. Farmowners multiple peril

. Commercial multiple peril
. MOrtgage QUAraNLY.........cccueieeieiiisieesse ettt
. Ocean marine
. Inland marine........
. Financial guaranty.
. Medical professional liability - occurrence
. Medical professional liability - claims-made.
. Earthquake..........ccoeveviviecenicienns

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

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

. International..
- WaITANEY ...
. Reinsurance-nonproportional assumed property..........c.ocoevereerereinennenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.

Homeowners multiple peril...

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability......

107,041,202
129.996.970

....452,596,177
.11,610,742
...350,266

1,567,726
..16,529,595

.0
...3,106
..16,718,327

(7.469.108)] ...
53215.151
12138014

34. Aggregate write-ins for other lines of business. ....33,235,424
35, TOMAIS...cvuvevereeereireeiseteesstese ettt ensensnnns | sresens ...1,348,444 572
DETAILS OF WRITE-INS
3401. Collateral ProteCHON..........ccvvveveieireieie et sssenens | sevenees ....33,235,424
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 ...33,235,424
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 401,023
2. Allied lines.... 660,120,904
3. Farmowners MUIiple Peril..........ccoovveviiiveiecieeee et ....15,807,453
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty.
8. OCEAN MAIMNE.......ceeveeecteees et ee et es et sesae et ssae e sssstesenastssensstens | stesessesesesssssessetesessaesenantenas 1,451,588 | oo 3,872,831 | oo 3,952,474
9. Inland marine........ ...30,368,666 30,051,606
10. FiNaNnCial QUAIANEY........c.ccviveireiiiieie ettt sssessessessssssses | svsesssssssesssssesssssssesssssssessesssssssessessesssQ | veviesssssssessssssesessssessessesssssssessessssesee 0

. Earthquake.........ccoevveveeeiecsicienns
. Group accident and health............cccoevieeiieiecce s
. Credit accident and health..............ccccucerieicicieeee e
. Other accident and health
. Workers' compensation....

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-0CCUITENCE. ..ot nee
Other liability-claims made
Excess workers' compensation

...375,948
....................................... 31,748,325

....590,641
..................................... 102,737,335

Boiler and MaChinNErY.........ccoueeiirieceeie s sensens | saees WBT08TT | e
28, Credit...vuevvcveceeecieee ettt ensnns | eees ..23,449,019
29. International..
30, WAITANEY.....civcicitecee ettt ans
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. e |
34. Aggregate write-ins for other lines 0f DUSINESS...........covevriiereiieceiiccieieies | e (TATT) | oo (4,756,588) 30,135,204
35, TOMAIS....vuvevvrececieiie sttt | eessessene ettt srens 1,024,131,589 | ..o 1,599,833,564 | .....ovverrrriererirrieiennns 1,206,945,280
DETAILS OF WRITE-INS
3401, Collateral PrOtECHON..........ccvvevreicieieie sttt sessaens | essessssstes s ses s es s ssnsenas (TATT) | oo (4,756,588) | ....covverrerrriereieieriereieis 30,135,204

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).......ccoeeiereriiirisisrcisiianeas

e (4.756,588) | ..

.0

.0
....30,135,204




Statement for September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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, 144,999 | (oo, 3,222 | e 148,221 ......3,909 (75,145) | oo (15,767)
2. 2009.....ciieies | e 110,559 | covoviieeeeern211,916 | i, 322,475 | oo 56,409 | oo, 5124 | oo 61,533 | oo 88,389 | i 2819 | i 159,551 | ii000250,759 | s 34,239 | v (44,422)| oo, (10,183)
3. Subtotals
2009 + Prior........ | cooeeeveennnns 738,306 | ..............1,018624 | ............... 1,756,930 | oo 201,408 | ..o 8,347 | oo 209,754 630,515
4. 2010, | e 254,032 | .o 332,888 | 586,921 | .o 184,748 | ..o 22,891 | oo 207,639 | .o 129,092 | oo 17,204 | .o 213,640 | 00 359,936 | i 59,807 | oo (79153) | oo (19,345)
5. Subtotals
2010 + Prior........ | coeererieienaad 992,339 | .o 1,351,512 | 2,343,850 | .ooovrerrriaas 386,155 | oo 31,238 | oo 417,393
6. 201 s [, .0 S [ 4.0 ST IS .0 T D0, S [ 266,693 | ..o, 266,693 |...cccoeennes D0, S [P 269,742 | ...................310,300 | ...................580,042 | ............... XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...oocevee | v, 992,339 | .o 1,351,512 | 2,343,850 | .o 386,155 | cveereee 297,931 | oo 684,087 | ..coocverree. 759,607 | cvvevereeirerne, 293,673 | ....ccce....... 1,407,923 | ... 2,461,203 | oo 153,424 | ... (198,719) | evovvrererrirene (45,295)
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
L P 15.5% (2. cvorverrirrn. (14.7)% (3. oo (1.9)%

Col. 13, Line 7

Line 8

Ao (3.1)%




Statement for September 30, 2011 of the GREAT AMER'CAN |NSU RANCE 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 9 00000 3 =
* 1 6 6 912 01 145510000 3 =

* 1 6 6 9120113650000 3 =*
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Statement for September 30, 2011 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

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. Equities and deposits in pools and asSOCIAtIONS............ccceerieriieeceiiesee e ssresessnnes | cvesesresesinnens 8,758,376 | ..ocovevevvercercreennns (0 I 8,758,376 ....11,454, 397
2505. Other assets and receivables . ...5,800,931 , . ....561,827
2506, INTANGIDIES........c.oevieeiecicteiece ettt st ssssnaenens | araeseesensenes 21,735,500 | oo 21,735,500
2597. Summary of remaining WIite-iNS fOr LINE 25..........ccovvcueieieieeiieiciesseseeissiesessessesissssssssssesnsss | sevsesssssnanns 36,294,806 | ............... 26,974,604
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Statement for September 30, 2011 of the GREAT AMER'CAN |NSU RANCE 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 sssssssesseenessssesessesessessesssssssenes | snessessnsesesssesssesssssnsesss Dyt 02, 920 | woverersessseessessessssssenees 2,902,543
9. Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)........ccccccvverererresiierrnnisnesssssesssnensens | svennensensssnensesnnrensenns0,965,699 | coiiviiieinisiieieininns 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)..........cccccciriieiiiiieriieiiesieceereeeenssesessseressnsesessserens | evennsnversnenrerenserernsnnns0,969,6099 | iviviviiiieiiiiiciiiienns 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.cveeiicviiireieiiee sttt sss st sesssessssssesessssessssnsesensnses | senseressnssssssnsssesesseresnsd 1,005,893 | civeviiieeieeeieeisis 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)......c.. | covoorrrinisrisnisniinnenes 96,898,509 | .o 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)..uueeiiecieieieiiseieie sttt sttt sttt ettt sssessensnsnssentes | essssssssssssessasssssssssanes 96,898,509 | ..o 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).......cuueiiiiiiiieiiiecstes ettt ssiessssssesssssesienees | cresessisssssssessssssseseesas 96,898,509 | ..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 8,200,483 | ... 6,921,002
2.2 Additional investment made after @CQUISIION. ...........cc.cveviiieiciie ettt snas | sesssssssessnssssessesensenseses 4,079,188 | .o 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.......vuivieieiiieisetc ettt s sttt es st bnsensennns | oebsstessesssssnsassessnsnnsanse 2,366,018 | .ovveeeeereeiseeen 370,817
5. Unrealized valuation iNCTEASE (AECIBASE)..........cuevueieviieiieiiiiieiie ettt et bbbt st bbb enebes | sebessasssssssstessssentessesas (1,939,589) | ..ovveveerereirireiieieieas 2,489,471
6. Total gain (loss) on disposals.................... (258,748) | oo 790,024
7. Deduct amounts received on disposals............. 1,324,725 .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 CATYING VAIUE............ccovuiiueviiriieicceee ettt ssesnes | stessesssessessssssssesse b sse s snsenae 0 [ e 0
10. Deduct current year's other than temporary impairment reCOGNIZEM............ccoeuvieuririeeiieerees s esseaes | sreresisessssssesessssessssssssenes 108,421 | .o 479,245
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 47,646,412 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 47,646,412 | 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 ACQUIMEA...........ccviiveiiriieiiee ettt ettt bbbt s et ses et essnaesens | sessebesssssesssesessseaas 846,078,168 | ..coccvevveererrcrerne 769,369,529
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 8,846,004 | ...ccoovreeeeeeeeen 13,453,976
4. Unrealized valuation iINCrEASE (AECIBASE).........cceuriveiiereiririeeire ettt s ettt s st et s bbbt esessnseaas | sesebssssbesssssesssnsesans (54,860,409) | .coovvvveriererereienne 82,739,934
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 58,976,591 | .o 193,691,909
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvicviiiiieiice e saens | sessebesssesessssesessaeens 709,374,917 | oo, 1,126,643,179
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 12,780,172 | oo 20,557,795
8. Total foreign exchange change in book/adjusted CAIYING VAIUE............cceveevcveiecieesce ettt sses e tsnaenes | sessesssssesssssssessessssessesessanes 78,500 | ovoevreieerereiereriee (228,500)
9. Deduct current year's other than temporary impairment FECOGNIZEM............cc.euiueireiciiirieeeese et esens | cressessesssssssessessssessenas 14,982,858 | ..o 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 3,717,564,545 | ...oovverereran, 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 3,717,564,545 | ......c.coovvvrinnns 3,595,583,638




20IsO

Statement for September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M 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 2,508,672,127 | ccovvorrveerererrienns 483,483,542 | ..o 570,335,306 | ....covvorerernrreennaes 4,099,842 | ..ovvvrvirrcrirnnne 2,570,116,951 | .ccovvrvrrrirrannns 2,508,672,127 | ..o 2,425,920,205 | ..coooonrvrrirennns 2,343,305,971
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 254,938,595 | ....ovvorrrirnrriinnans 1,996,180 | ...vvvvrmervrrrrrennne 22,483,750 | .coooorrrrircriiiens (14,095,304) | ....oooonvrrirrcrinens 301,837,973 | ..o 254,938,595 | .....cooomririrninnns 220,355,721 | ..ocvvererrirnenen 282,407,091
BT 0= I - OO RPUSPTRTY USSR 13,450,093 | ..o 3,503,360 | ..o 595,038 | ..coovervrerrireireinenene 1,209,972 | oo 23,196,991 | .o 13,450,093 | ..o 17,568,387 | ..o 32,691,499
A, CIASS 4 (B).rrurveremeeersereesseeeesseesessssessseeess s ssess st sttt | Sesieesstnenes s neneeen 29,832,023 | ..oovrveerereereneereees 840,345 | ... 144712 | s (RO L) | — 29,023,101 | .eooreveereerrerneeeen 29,832,023 | ..ooorrvverrrrireens 21,449,961 | ..o 29,941,356
B, ClASS 5 () eersuerreruueressneressseessssesessseesssssessss st et eses sttt ennnens | sesese st st 17,601,810 | vvevrerereecerneeriseeeeerneenns 1 1,362,541 | ..oovveerireceees 8,180,897 | .oveeuerrrrrcriiieens 23,360,180 | ..oovuveerrerrerireeens 17,601,810 | .cvverrerrererrernnee 24,420,160 | ..ooovvveerenrrirenen 23,049,121
B, ClASS B (8).rvruuurrereuerrerserisieesieesesieesis sttt | srrir e 6,945,208 | ......oiriiniricini s [\ R 785,969 | ...ovvvericriiinsnininseinens 73,383 | ..o 7,251,319 | oo 6,945,208 | .....ooocrirniniririeins 6,232,622 | ....cooocviirniiriins 14,524,663
7. TOMIBONGAS.....coveveiieeicsee ettt 2,831,439,856 | ...ccooovrreririrenn 489,823,427 ...596,707,316 | ..coovvvrererrireirnnees (8,608,911) ..2,954,786,515 | ..coovveririnne 2,831,439,856 2,715,947,056 | ...ccovovrrvrrrrnnns 2,725,919,701
PREFERRED STOCK

8. ClASS Tuuveeeeeiieretieesi ettt ennnins | arrese et 27,686,134 | ...oovcvvvecrirccnenns 2,175,000 | .ovooverevereeririreenens 3,000,000 | .covvrverevererirrrenennee 169,973 | covvooeeriecriiiieens 17,096,545 | ...ooovvvrrircriiine 27,686,134 | ....ovcvvvrcrirenns 27,031,107 | oo 8,545,950
0. ClASS 2.ttt sttt | seestent st s entanes 19,839,170 | oo 8,000,000 | ..ovvverereerrinireeeireienreeeeneen (01 2,995,283 | ..o 19,686,369 | ....oovvvererrririrnnens 19,839,170 | .o 30,834,453 | ...ooviein 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 | .oveooonveernerierieeees 2,500,000 | ceoooeereeerrereeeenne 2,500,000 | ..ooovverererreiereennn 2,500,000
11, ClASS 4ottt | neses st 3,353,630 | ovvevueeeerreririeeesneeeeieeens (1 O (U R 1 3,353,630 | .ovvvreereernnririeeees 3,353,630 | cvvvvreererrneririeens 3,353,630 | .ovvvruerrernnrireeeees 1,853,626
12. Class 5

13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo 0 | oo 0 | oo 0 | oo (0 PR 0 | oo 0
14, Total Preferred SIOCK. ... ...ttt ssesssnssesss | sessssssssssssssssssssnes 53,378,934 | ..o 10,175,000 | ..o 3,000,000 | .o 3,165,256 | ..o 42,636,544 | ..o 53,378,934 | .o 63,719,190 | .o 27,404,576
15.  Total Bonds and Preferred SOCK..........wrvuurrermrrrerreeeenneeesisseeesesesessseesssnesessns | sosseessssesessnnees 2,884,818,790 | ..oooooeerrererreenns 499,998,427 | ....oooorevrrerreeeens 599,707,316 | ..eoovrreerrrrrerenneens RV HCIL) | — 2,997,423,059 | ..oooorerrrirnens 2,884,818,790 | ....covvvrrerrnnenn 2,779,666,246 | .....ccoovvvernnnc 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§....113,965,647, NAIC2$

0;

NAIC 3§

0;

NAIC 4§

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

0;

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




Statement for September 30, 2011 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

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.......oveveerrrererrreririienes | v 113,965,647 |....cccovvuee. XXX ovoeveireinveeneenne | cvveneeeneinseenenees 113,965,647 | oo 23,314 | 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 iNVESIMENS ACGUITET.........c.cuivueieiiieieicese ettt b s bbb sae b ssbessesans | sbessesssssssseessnsneas 1,219,489,560 | ....ovvvvevrirrireinne 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 dISPOSAIS............cc.cvuiviviveieiieiiieie ettt sanes | suessessssessessesnsaneas 1,142,385,965 | ..cvovvveerererrieinns 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).........ccccevivrieiierriiieieiseseessieiessssenes | srevesisssssesessssssenis 113,965,647 | cooovvvveeeeeeie 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 ssiesessssssiesssrstsssessesssssnsessssssessesns | sressesssssssassesssssssesse 113,965,647 | oo 36,862,052

QSI103




Statement for September 30, 2011 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

10.

1.

3.1
3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/Adjusted Carrying Value, December 31, prior YEAr (LINE 9, PHIOF YEAI)........c.iuevueiiviiieiereieise e sss sttt s bbb sss bbbt bbb ss bt s e
Cost paid/(consideration reCeIVEA) 0N AUAIIONS. ............ovururrireierieieiresiseie et s st s8Rt
Unrealized valuation INCIEASE (ABCTEASE).........cvuiuiuireiseiiieiseiettiesse ettt s st s bt b s s s8££ s bbb s s Rttt s et
Total gain (I0SS) ON tEMMINGHON FECOGNMIZEM. ........cvuurerieeerrereseeseeeeeeseeseeseesseeseesessssesse e s sssss e ss s ess e ssesesEee s a8 s ee e s R8s e e RS E e s e en et R s bbbt s s s brnn s
Considerations received (paid) ON TEIMINGLONS. .........ciiiieieieieceie ettt s st s bbb bR s bbb n st
AAMOTHZALION. ...ttt e85 e85 R84 8 £ R AR R R AR
Adjustment to the Book/Adjusted Carrying Valug 0f NEAGE IHEM.........cceiiiiie bbb sen
Total foreign exchange change in BOOK/AJJUSEA CATYING VAIUE...........c..ruuriuiuiiriieecireie ettt s sttt
Book/Adjusted Carrying Value, December 31, current year (LINeS 1+ 2+ 3+ 4 =5+ 6+ 7+ 8)...cviucivieiesieieeseeess e
DEAUCE NONAAMITEA BSSELS........urerrerrirciriirei etk

Statement value at end of current period (LIne 9 MINUS LINE 10).........ccuiieiiiiiiiicee ettt sttt b bbb bbb st b s bbb b s s bns

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/Adjusted Carrying Valug, DECEMDEN 31, PHIOE YA .......c.vvurrereererereriereseeseesesssssseesssssssssssessessssssssessessassssssessessssssessessssssessesssssessessasssssessesssssassssssessessnssessessnes
Net cash deposits (Section 1, Broker Name/Net Cash DEPOSItS fOOINOE).........c.cuiiueiieiiiiiieieicisis ettt

Change in variation Margin 0N OPEN CONMTACES.........c..wururrereererrereiresers e eseessssseesessesessess e ssessessses st st s sess s s s ssessenssesessensessessesssnssnes 0

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
SUDLOAl (IN€ 3.1 MINUS LINE 3.2)......oieieirieeeiseeeie et iteeesete s eess et et sea s sseesene e sseese e teseesereeesseseesasseeseesneeee e e e st eesae b e see s ee bR s b e e R b e bbb e b s s e bieen
Variation margin on terminated contracts during the year. 0

Less:

4.21 Amount used to adjust basis of hedged item 0

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

Subtotal (line 4.1 minus Line 4.2)......
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
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)....eiiieiiriinrcreereteiss sttt sttt
DedUCt NONAUMITEA @SSELS.........couiiiiiiii bbb bbb

Statement value at end of current period (LINE 6 MINUS LINE 7).......c.oiiurririireireiecessisesesssstses sttt sss st ssses sttt bttt ettt

Qsi04

45,600

(46,600)

(1,000)

0

0

197,600

197,600

0

197,600
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



Statement for September 30, 2011 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 197,600

2. Part B, SECtion 1, COIUMN T4 ..o 0

3. TOLAI (LINE 1 PIUS LINE 2)...uerieeieieceeieiiecieeeets et seseee st e e ssse s st s e85 2842858425845 E e 2E e E ek sese s et en st ren i 197,600
4. Pt D, COUMN 5.t 201,300

LT =4 TR 0o 111 T2 T PP (3,700)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16.......oouiiiiiiiiiisiiiisi b 197,600

8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan 0

9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns 197,600
10, PartD, COIUMN 8.ttt s8££ 8 8 201,300

11, PAIt D, COIUMN O..o.oce ettt ettt e s bbbt b s bt e s s bRttt n s bbb a et st s sttt s e baees (3,700)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiriieieieteie ettt a bbbt e sttt b bbbt s b s et b bbbt nn 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21.......uiiiiiii bbbt 10,071

14, Part B, SECHON 1, COIUMN 1.ttt ettt b s sttt b bbbt se et s ettt bnen 0
15, PaMED, COIUMN 1.ttt 10,071
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0
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Statement for September 30, 2011 of the GREAT AMER'CAN |NSU RANCE 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 CQUITE. ........cciuiiriieiiiieiieiiisie ettt ess e ssntes | sbestessessssssessesssssntes s snsessenas 23,380,976 | ..oovvveeeeees e 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..............cccvicvevieireiiieierce st s e a bt ss e snas | sesesessssebess b e s s st b st sn e 29,376,999 | ..o 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).........ccccevrrirerierreerierieresierieins | cevereesiessss s ssssessenes 16,428,280 | ...ovovvvevrereeere e 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 September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE A - PART 2

Location

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

6 7 8
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 Charleston SC. ....05/01/2002 | Charleston Harbor Resort and Marina. 0 0 0 153,481
Building, Land, and Improvements. Stevenville MD ....05/22/2002 | Bay Bridge Marina 0 0 0 301,365
Building, Land, and Improvement Whitefield NH ....06/01/2005 | Mountain View Grand Resort LLC 0 0 0 82,710
Building, Land, and Improvement; Florida City. FL ....09/24/2009 | Florida City Center. 0 0 0 582
Building, Land, and Improvement; Miramar. FL ....12/28/2010 | Tropical Storage 0 0 0 2,528
0199999. Totals 0 0 0 540,666
0399999. Total 0 0 0 540,666
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 14 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 B.JA.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./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE




Statement for September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M 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

NONE

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

2030

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 With Partial Repayments

Biltmore Hotel Coral Gables. FL 08/13/1999.... | 09/12/2011..... | . 101,971 0 0 0 0 0 101,971 0 0] ... 0
Singer Island Condominiun{ Singer Island FLuoiiiiiiis [ 04/06/2006.... | 09/15/2011.... (01 N 0 (0 I 0 0| 0 0 0f... 0
JQH- Murfreesboro........... Murfreesboro...........ceerniiceniines L1\ /SRS R 08/16/2007.... | 09/01/2011.... (VI O 0 [V I 0 0 [ 0 0 0 . 0
One East Fourth, Inc........ CiNCINNGL....vvevvevrerercrieeeieriene OH ...S... | 12/30/2008.... | 09/25/2011.... (U IR 0 (V1 0 (V] IO 0 0 0] ... 0
Dixie Terminal Corporation| Cincinnati...........c..cooveerrercenirineinnnns OH ...S... | 12/30/2008.... | 09/25/2011.... (VI N 0 (0 I 0 0| 0 0 0f... 0
Wild Dunes Resort........... Isle of Palms IO I 03/30/2011.... | 09/12/2011.... (U 0 (U 0 0 ... (U 35,359 0 0f... 0
0299999. Total - Mortgages With Partial REPAYMENES.......coiiiis ottt sas s srssssnnennes | ersessssssansenas 1,184,732 0 0 0 0 (L [ 1,184,732 0 0. 0
0599999. Total Mortgage: s s | et 1,184,732 (V] [ 0 [V 0 0 [ ([ [ 1,184,732 0 0. 0
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Statement for September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M 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 0 417,900 0 0 1.0
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington . | Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 0 0 114,632 0 0 1.8
000000 00 O|Pineapple Square Properties, LLC Sarasota . | The Isaac Group Holdings, LLC. 04/19/2006.... 0 0 23,792 0 0 8.0
000000 00 0] Orchard Tosca Invesment Partners, L.P. Mason Orchard Investment Management, LLC 08/19/2011.... 0 2,364,233 0 0 0 18.8
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 2,364,233 556,324 0 0 [.. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0| Agricultural Services LLC Cincinnati OH......... Agricultural Services, LLC 05/13/2010.... 0 0 1,500,000 0 0
000000 00 0] Aerielle IP Holdings, LLC San Francisco. CA........ Aerielle IP Holdings, LLC 09/30/2011.... 0 375,000 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 375,000 1,500,000 0 0
Any Other Class of Asset - Unaffiliated
000000 00 0| AMMG CLO IX UBS WAREHOUSE, AMMC CLO IX Limited [ Georgetown. ..o [KY.........| UBS Securities LLC. | [09126/2011...] 0 3,500,000 0 0 0 350
3799999. Total - Any Other Class of Asset - Unaffiliated 3,500,000 0 0 0 ] XXX
Any Other Class of Asset - Affiliated
000000 00 0] Global Premier Finance Company LOC [ Cincinnati [ OH........ | Global Premier Finance Company | [02101/1999.... | 0 0 888,257 0 0
3899999. Total - Any Other Class of Asset - Affiliated 0 888,257 0 0
3999999. Subtotal - Unaffiliated 5,864,233 556,324 0 0
4099999. Subtotal - Affiliated 375,000 2,388,257 0 0
4199999. Totals. 6,239,233 2,944,581 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [ 7 8 Changes in Book/Adjusted Carrying Value 15 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) B/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments 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 | 07/05/2011 79,522 0 0 0 0 0 0 79,522 79,522 0 0 0 0
247367 AC 9| Delta Air Lines 9.375% 9-11-07 Wilmington DE... | Distribution 08/31/2008 | 07/19/2011 14,110 0 0 0 0 0 0 14,110 0 0 0 0
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 93,632 0 0 0 0 0 0 93,632 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Caltius Partners Ill, L.P. Los Angele: CA... | Distribution 06/25/2004 | 08/23/2011 541,569 0 0 0 0 0 0 541,569 ..541,569 0 0 0 0
000000 00 O |Snow, Phipps, & Guggenheim Il, L.P. Wilmington DE... | Distribution 01/08/2010 | 08/19/2011 107,111 0 0 0 0 0 (VN I 107,111 107,111 0 0 0 0
000000 00 O|Windsor Place Apartments, LLC Mentor Lake. OH... | Landon Investments, LLC............ccccovvineinniinniinnnes 12/20/2005 | 09/28/2011 239,468 0 0 0 0 0 0 239,468 239,468 0 0 0 0
000000 00 0| Panda Hereford Ethanol Acquisition, LLC, Wilmington DE... | Distribution 05/09/2009 | 09/15/2011 0 0 0 0 0 0 0 0 33,020 0 33,020 33,020 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 888,149 0 0 0 0 0 0 888,149 921,169 0 33,020 33,020 0
Any Other Class of Asset - Affiliated
000000 00 0] Global Premier Finance Company LOC Cincinnati | OH... | Distribution. 02/01/1999 | 09/30/2011 | ..........1,690,000 0 0 0 0 0 0 1,690,000 0 0 0 0
3899999. Total - ANy Other Class Of ASSEt = AffIIAEEA. .........erruussiriressieieriesisssiess s ssesss e ssss s ses s eebssee et | crnsiisnae 1,690,000 0 0 0 0 0 0].....1690,000 | ... 1,690,000 0 0 0 0
3999999. Subtotal - Unaffiliated 981,780 0 0 0 0 0 0 981,780 | ....... 1,014,800 | .oooverrennnnnd 0 [ 33,020 |......... 33,020 | ..o 0
4099999, SUDLOLAL = AffIIALEA..........eoooreeeererreeesseeeies it neennsieens | s 1,690,000 0 0 0 0 0 0 1,690,000 ,690,000 0 0 0 0
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Statement for September 30, 2011 of the GREAT AMERICAN INSURANCE COMPANY
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 1 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
4199999, Totals 2,671,780 | 0] 0] 0 0] 0] 0 2,671,780 | ......2,704,800 | 33,020 | .....33,020 |




Statement for September 30, 2011 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 3

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

030

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)
Bonds - U.S. Special Revenue and Special A t
20774W  G9 6 |CT ST HSG FIN 4.00 11-15-40 C21 ALT5.......oouivemrriimeriienisesiiessiessssessssssssssssssesssse st ssssssssesssesensss | osssesens ....07/21/2011 | J. P. MORGAN SECURITIES 5,204,150 5,000,000 0 | 1FE
20774W G9 6 |CT ST HSG FIN 4.00 11-15-40 C21 AL15, ....08/01/2011 | CREW AND ASSOCIATES 4,446,351 4,270,000 0 | 1FE
246395 WY 9 |DE HSG AUTH A-14.90 07-01-29A15C21 09/29/2011 | GEORGE K BAUM & CO 1,039,600 1,000,000 0 | 1FE
246395 XA 0|DEHSGAUTH SFM B 0.00 7-1-31 A11-16 ....09/29/2011 | GEORGE K BAUM & CO. 1,113,780 3,000,000 0 |1FE
49130P QT 4 [KY HSG CORP 4.90 07-01-35 C714 ALIT4.......ovoomirriienrisiesriisessssssessssssesssssssessessssssssssssssssssssssssssnes. | coseesseees ....08/11/2011 | RAYMOND JAMES & ASSOC 3,817,125 3,770,000 23,091 | 1FE
54627A HX 8 |LAHSG FIN AGY SFH 2.85 06-01-29 AT5........coiiiiiiiciiesiiscsiiessisessisssssse st st sssssssssessssessssessssnens | osssesens ...07/29/2011 | GEORGE K BAUM & CO 725,000 725,000 0 | 1FE
57586P P2 6 |MA ST HSG 4.50 06-01-29 C1220 ALOBTB..........corvreermmrreermereesmaesssssssessssssessessssssssssssesssssssesssssssessssssnenns | sesseseeres ....08/12/2011 | MORGAN STANLEY & CO 3,801,415 3,590,000 0 | 1FE
647200 P6 5| NM SFM B CL 15.00 09-01-28 ALT6........oorrveemmmrreemmmcrmsissesssisssessssssesssssssssssssessssssssssssssesssssessesssssesesssss. | sesseneeses ...07/13/2011 | RBC CAPITAL 4,393,560 4,000,000 0 | 1FE
647200 P8 1| NM SFMMTG FIN AUTH 4.625 3-1-28........ccvviveririisnriiiniissssissssssssssssssssssssssssssssssssssssssssssssssnsns | sossnnsnes ....09/22/2011 | RBC CAPITAL 2,633,075 2,500,000 0 | 1FE
658207 LZ 6| NC HSG FIN AG 4.50 07-01-28 ALT6 C21.......ooomrvrverrmrreesiereesseessssssessessssessessssesssssssessssssnessssssessssssssssses | sesseneeees ....08/04/2011 | BANK OF AMER / ML 5,305,000 5,000,000 0 | 1FE
658886 DU 7 |ND HFA PG SER B 5.50 01-01-37 AL14, ...07/13/2011 | RBC CAPITAL 2,365,263 2,185,000 5675 | 1FE
677377 Y2 3| OHIO HSG FIN AGY 4.50 11-01-28C21A16 08/17/2011 | BARCLAYS AMERICA 4,337,880 4,000,000 0 | 1FE
68608N DG 4 |ORHSG SVCS SFM B 5.25 07-01-28 AL16 ....07/27/2011 | J. P. MORGAN SECURITIES 2,047,546 1,865,000 0 | 1FE
708796 B9 7| PAHSG SFM 113 4.00 10-01-41 AL 0916........crvverrmrrrerrierrisssnssessssessessssssssssssssssssssssssssssessssssssssssssssnssssssns. | serssseses ...09/13/2011 | CREW AND ASSOCIATES 3,123,750 3,000,000 0 | 1FE
72316W XD 4 [PINELLAS FL SFM A 4.50 09-01-28 ATB.......vvvuermrreesrmererisseesssssesssssssesssssessssssssssssssssssssssesssssssssssssnsesses | sessneeses ....07/20/2011 | RBC CAPITAL 1,221,260 1,135,000 0 | 1FE
83755N EU 2 [SD HSG DEV SFH 2 4.255-01-32 A 9-16......corrrirrrenriscerisissessissssssssssssssssssssssssessssssssesssssssesssssssessssssnns. | sossessenes ...09/29/2011 | BANK OF AMER / ML 3,114,300 3,000,000 0 | 1FE
88045R UR 1 [TNHSG B HSG FIN 4.50 01-01-28 ALT6.........covvveerrrerirrerimsireesissesssssssssssssssssssssessssssssssssssessssssssssssssnnes | ossesseses ....08/05/2011 | BANK OF AMER / ML 5,315,150 5,000,000 0 | 1FE
880459 5M 0| TN HSG 5.75 07-01-36 ALT3 C1B....oourvvvrercrieiierriisseessissessssssesssssssssssssssssssssssssssssssssssssssssssssssssssssesssses. | sesseneeses ....08/04/2011 | GOLDMAN SACHS & CO 14,289,219 13,625,000 82,696 | 1FE
92812Q NU 7 |VAHSG DEV 4.90 01-01-33 CO715 AL218.......cooiruiuiirerserresseresssnissssessesessessssesessssnsssesssssssssssssssssnsssssssssssses | sensseeens ....08/12/2011 | RAYMOND JAMES & ASSOC. 9,130,000 9,130,000 57,164 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 77,423,424 75,795,000 168,626 |.......... XXX s
Bonds - Industrial and Miscell
191216 AS 9| COCA-COLA CO 1.80 09-01-16 NC......ocovveeuuurreceimrreisasrseessenssissesssssssssssssssssssssssssssssesssssssssssssssesssssans | sevsessnes ....08/19/2011 | EXCHANGED 5,036,450 5,000,000 2,250 [1FE
29247# AB 4| EN-TOUCH SYSTEMS REV L+500 12-31-12.....ccccuuumrreimmrereiismerseissnesssssseessssssessssssssssssssssssssssssssssssssssnns. | sessessnes ....09/30/2011 | PRIVATE PLACEMENT. 14,655 14,655 0|4
452511 ZZ 4 [IMBRANDS LLC TL 8.50 9-28-16.......cuurvevruerreersserreessmsesssssnesssssssessssssssssssssssssssssssssssssssssssssssesssssssssssssssenes | sossesssses ...09/29/2011 | PRIVATE PLACEMENT. 3,503,360 4,050,000 0132
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR RE........crvvuurrrrieieereessessessssessssssssssssssessessssessssssssssssssessssssssssssssssesses | coseeseeses ....07/26/2011 | CAPITALIZED INTEREST. 2,580 7,061 0 [1Z*
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR RE.......rrviurmereisssssressissssessssssesssesssssssesssssssessssssssesssssssssssssssssssssssssssss | sosseseeses ....08/26/2011 | CAPITALIZED INTEREST. 2,439 7,003 0|12
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR RE.........ovirriiiisriciissssseissssssssisesssssssesssssssessssssssssssssssssssssssssssssssssssss | cosseseeses ....09/26/2011 | CAPITALIZED INTEREST. 2,243 7,020 0 [1Z*
54323M  AJ 7 |LONGVIEW POWER TL FAC L#350 2-28-14.........ovierveirerieinesresisessesssssssssesesssssesesssssssesssssssesssssseesssssnne. | sessneeses ....06/20/2011 | PRIOR PERIOD PURCHASE 803,469 866,666 0 |4FE
92935V AE 8| WFRBS 2011-C3 A3 SEQ 3.998 03-44 ....08/10/2011 | RBS SECURITIES/GREENWICH 6,747,891 6,750,000 10,495 | 1Z* .o
98419M AC 4| XYLEM INC 3.55 09-20-16 09/15/2011 | J. P. MORGAN SECURITIES 1,996,180 2,000,000 0 | 2FE
98883* ZZ 2| NAYLOR PUBLISHING L+1025 12-31-12 ...09/30/2011 | CAPITALIZED INTEREST. 22,221 22,333 0|4z
3899999. Total - Bonds - Industrial & Miscellaneous 18,131,488 18,724,738 12,745 | .......... PO S
8399997. Total - Bonds - Part 3 95,554,912 94,519,738 181,371 [ Y
8399999. Total - Bonds 95,554,912 94,519,738 181,371 [.oeoeeee PO
Preferred Stocks - Industrial and Miscell
693475 AK 1| PNC FINANCIAL 6.75 O 12-31-49 C21........coomirriririeriienrieesiessiessssessses s sssssssssesssssssssssssns | essesnness ....07/20/2011 | BANK OF AMER / ML 80,000.000 8,000,000 0.00 0 | P2LFE
902973 86 6| US BANCORP SER A FR CO4-11....ooouuiiiiiiiiiiissssissesssssssssssssssssssssssesssssssessssssssssssssessssssssssssssssnsssssens | sesssssenes ....09/21/2011 | STERNE AGEE & LEACH 3,000.000 2,175,000 0.00 0 |PILFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 10,175,000 XXX 0 s XXX
8999997. Total - Preferred Stocks - Part 3 10,175,000 XXX [V PO
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Statement for September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M 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)
8999999. Total - Preferred Stocks. 10,175,000 XXX 0 ] XXX
Common Stocks - Industrial and Miscell
009158 10 6|AIR PRODUCTS & CHEMICALS INC ....07/29/2011 | IS GROUP INC 10,000.000 881,584 XXX 0L
009158 10 6|AIR PRODUCTS & CHEMICALS INC 08/18/2011 | INTERSTATE GROUP 20,000.000 1,543,632 XXX 0L
039380 10 0|ARCH COAL INC ....08/19/2011 | INTERSTATE GROUP 200,000.000 3,497,380 XXX 0L
039380 10 0| ARCH COAL INC.......oomirviirmrriiimmriessssesssssessesssseessssssssssssssesssss st sss st ssesssssssesssssnnes | sesseeeees ....08/22/2011 | INTERSTATE GROUP 170,000.000 2,968,149 XXX 0|1
039380 10 0| ARCH COAL INC.....oouivirriiriiiisiieiiiessise st sessse s st ssiesiins | eessiiens ...09/21/2011 | FRIEDMAN BILLINGS RAMSEY 50,000.000 817,240 XXX 0L
039380 10 0| ARCH COAL INC........oiivvieierriimrresssessssssessessssessessssssssssssassssssssssssssssssssssesssssssssssssessssssssssssssesssssnnes | sessesseees ....09/22/2011 | INTERSTATE GROUP 100,000.000 1,470,080 XXX 0L
060505 10 4 | BANK OF AMERICA CORPORATION........ccirrvirrmmerrismmerresssssssssnessessssesssssssesssssssesssssssessssssnessssssnesssssneens | sessnseses ....08/25/2011 | RAYMOND JAMES & ASSOC 500,000.000 3,972,500 XXX 0|1
134429 10 9| CAMPBELL SOUP CO.....cooiriiiiiriiiinsiiisssiiissssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssnnss | sosssssnes ....08/10/2011 | INTERSTATE GROUP 100,000.000 3,000,930 XXX 0L
172967 42 4| CITIGROUP INC......covvvermereriermcerissseesisses st sssssssssssssssssssssssssessssesssssssesssssssesssssssssssssssssssssesssssssssssses. | aessessnes ....08/22/2011 | IS GROUP INC 70,000.000 1,871,492 XXX 0|1
172967 42 4|CITIGROUP INC ...08/23/2011 | SANDLER O'NEIL & PARTNER 20,000.000 519,572 XXX 0L
172967 42 4|CITIGROUP INC 09/22/2011 | ISI GROUP INC 100,000.000 2,415,690 XXX 0L
205363 10 4 |COMPUTER SCIENCES CORPORATION ....08/04/2011 | RAYMOND JAMES & ASSOC 70,000.000 2,313,556 XXX 0L
205363 10 4 [COMPUTER SCIENCES CORPORATION.......cvuuuruumreererimrressensisesssssessssesssssssssssssssssssssssssssssssssssssssssene | aevesesees ...08/10/2011 | INTERSTATE GROUP. 100,000.000 2,726,780 XXX 0L
231082 10 8 CUMULUS MEDIA INC CL A....ccrvetimrreemmmmreeissseseesssmeesssssesssssssessssssssssssssssssssssssssssssssssssesssssssessssssnesssses | cossesseses ....09/20/2011 | EXCHANGED 17,777.000 52,975 XXX 0|1
291011 10 4 [EMERSON ELECTRIC COMPANY.......coouurrimmmmrreemsmmrssssssassssssssssssssssesssssssssssssssssssssssessssssssesssssssssssssssessssns | sosseseeses ....08/04/2011 | INTERSTATE GROUP. 120,000.000 5,631,000 XXX 0L
291011 10 4| EMERSON ELECTRIC COMPANY.........covcuurreimmirreissmrmessssissssssissssssssssssssssessssssssssssssessssssssssssssssssssssnnenns | sessesneses ....08/05/2011 | RAYMOND JAMES & ASSOC 50,000.000 2,262,705 XXX 0L
291011 10 4 [EMERSON ELECTRIC COMPANY.......cocourremmmmereeismmrmsssssessssssssessssssssssssssssss s ssssssesssssesesssssssessssssnesseses | cossesssses ....08/10/2011 | INTERSTATE GROUP 50,000.000 2,125,610 XXX 0|1
320209 10 9| FIRST FINANCIAL BANCORP...........cocuuirumreimerimeeisesissesssessssesssses s st sss s sssesessssssssesesssensesene | sosssssees ....08/05/2011 | SANDLER O'NEIL & PARTNER 70,000.000 1,076,026 XXX 0L
320209 10 9|FIRST FINANCIAL BANCORP. ....08/08/2011 | RAYMOND JAMES & ASSOC 150,000.000 2,186,070 XXX 0|1
369604 10 3|GENERAL ELECTRIC COMPANY 08/04/2011 | UBS WARBURG 250,000.000 4,189,225 XXX 0L
369604 10 3 |GENERAL ELECTRIC COMPANY. ....08/05/2011 | UBS WARBURG 50,000.000 833,475 XXX 0L
369604 10 3| GENERAL ELECTRIC COMPANY......covviuurriimmersiismmssessssessssssesssssssesssssssssssssssssssssssssssssssssssssessssssssses | sesseeeses ....08/09/2011 | UBS WARBURG 125,000.000 1,933,600 XXX 0L
369604 10 3| GENERAL ELECTRIC COMPANY........ovuuriuureimeemmserssseessessssessssssssessssesssssssssessssssssssssssssssssssssssssssassssensss | osesssees ....08/11/2011 | INTERSTATE GROUP. 50,000.000 789,190 XXX 0L
369604 10 3| GENERAL ELECTRIC COMPANY......covveuuurriiemmcrriassmreesssnsessssssssssssssssssssssessssssssssssssssssssssssssssesssssnsenses | sessneeses ....08/18/2011 | UBS WARBURG 100,000.000 1,540,000 XXX 0|1
369604 10 3| GENERAL ELECTRIC COMPANY........couuiiimeriimeriasereiseessessssessssessssessssessssssssses s ssssssssssssssssssssssssnns | esssssess ...09/22/2011 | INTERSTATE GROUP. 100,000.000 1,500,980 XXX 0L
40412C 10 1 [HCA HOLDINGS INC.......ooivviirrrieirnesiisssssisssessssssssssssssessssssssssssssssssssssssssssssssssssssessssssssssssssssssssssenns | cosseseeses ....09/16/2011 | INTERSTATE GROUP 40,000.000 840,504 XXX 0L
40412C 10 1 [HCA HOLDINGS INC.....coourmrrvirmmerrissmnessissessssssesssssse st ssssssssesssssessessssae s ssssssesssssesesssssssessssssnenns | coseesssses ...09/19/2011 | INTERSTATE GROUP 220,000.000 4,441,822 XXX 0|1
40412C 10 1 [HCA HOLDINGS INC. ...09/23/2011 | INTERSTATE GROUP. 30,000.000 584,211 XXX 0L
428236 10 3 |HEWLETT-PACKARD CO. 08/18/2011 | INTERSTATE GROUP 20,000.000 585,442 XXX 0|1
428236 10 3 |HEWLETT-PACKARD CO ....08/19/2011 | INTERSTATE GROUP. 160,000.000 3,732,496 XXX 0L
428236 10 3 [HEWLETT-PACKARD CO.......ooivveiiurreiiarreiisssesissssesssssessssssissssssssssssssssssssssssssssssssssssssssssssssesssssssssssses. | consevseses ....09/13/2011 | INTERSTATE GROUP 40,000.000 908,216 XXX 0L
428236 10 3 [HEWLETT-PACKARD CO.....corrreumurreismmmrseisanesessssnesssssssesssssssesssssssesssssssssssssssssssssssssssssssssssssesssssssssssses. | coseessenes ...09/21/2011 | INTERSTATE GROUP 64,000.000 1,545,933 XXX 0L
428236 10 3 [HEWLETT-PACKARD CO.......coovviiirriiiirriiiisreiiissssssss s ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses. | cossevseees ...09/23/2011 | ISI GROUP INC 24,000.000 525,166 XXX 0L
46625H 10 0 [ JPMORGAN CHASE & CO......corvveermarerismresissnessisssssssssssesssssssssssssssessssssssssssssssssssssssesssssssessssssnessssssnsassoses | coseesseses ....08/22/2011 | IS GROUP INC 45,000.000 1,514,696 XXX 0|1
46625H 10 0 [ JPMORGAN CHASE & CO......rvviiirriiiinsiiiiisnsssississssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssses | cossesseses ....08/23/2011 | ISI GROUP INC 25,000.000 824,583 XXX 0L
46625H 10 0 [ JPMORGAN CHASE & CO......corvveermarrrismesisssessisssssssssessssssssssssssesssssssssssssssesssssssesssssssssssssnesssssansessones | cossesseses ....09/22/12011 | ISI GROUP INC 95,000.000 2,758,012 XXX 0L
478160 10 4 [ JOHNSON & JOHNSON.......coourmrriemmmmirritsiersisssesssssssessessaessssssssesssssesssssssssesssssssessssssesssssssessssssesssssssessssss | cossesssses ....08/03/2011 | RAYMOND JAMES & ASSOC 20,000.000 1,245,594 XXX 0|1
500255 10 4| KOHL'S CORPORATION........ctrvumuriumiermsresseessessssesssesssseesssessssesssses s ssss s ssssess st ssssssssssssessssssses | esssssnees ....08/18/2011 | INTERSTATE GROUP. 70,000.000 3,140,557 XXX 0L
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500255 10 4| KOHL'S CORPORATION.......cocuuumireeummmrreissssrsesssstsssssssessssssesssssssessssssssssssssssssssssesssssssssssssesssssnsessssssnsesses | sesseeeses ....09/01/2011 | INTERSTATE GROUP 50,000.000 2,262,470 XXX 0
500255 10 4| KOHL'S CORPORATION........comruuumriuunrrimsrismessssessssessssessssessssessssesssses s sss st sst st sssesssssesss | esssssnens ...09/02/2011 | INTERSTATE GROUP. 30,000.000 1,320,147 XXX 0
500255 10 4|KOHL'S CORPORATION ....09/06/2011 | STRATEGAS RESEARCH PTN 20,000.000 868,266 XXX 0
500255 10 4|KOHL'S CORPORATION 09/09/2011 | INTERSTATE GROUP 50,000.000 2,126,660 XXX 0
500255 10 4|KOHL'S CORPORATION ....09/12/2011 | INTERSTATE GROUP 10,000.000 427,274 XXX 0
527288 10 4 |LEUCADIA NATIONAL CORPORATION........cmmerreummmmermiesmmrmesssmnesssssmsssssssesssssssssssssssssssssssssssssssssssnsessesss. | sesseeeees ....08/16/2011 | REORGANIZATION 7,633.000 221,281 XXX 0
534187 10 9| LINCOLN NATIONAL CORPORATION.......ccvuumtrirriinrirtisisessisessiss e ssisesssesssssessssesssssssssessssssssssssssssssns | cossesnens ...08/19/2011 | RAYMOND JAMES & ASSOC 40,000.000 800,460 XXX 0
534187 10 9| LINCOLN NATIONAL CORPORATION.......cocorrrrermmreressmessssmaessessmssesssssessssssssssssssessssssssnsssssssnsesssssssesssnes. | sesseneees ....08/22/12011 | RAYMOND JAMES & ASSOC 10,000.000 190,788 XXX 0
548661 10 7| LOWE'S COMPANIES, INC......ovvuummrrvimrmirrismessisssessissssssss s ssssssssssss s sssssssesssssssessssssnsssssssesssssssssssssnns. | sessnneeees ....08/12/2011 | INTERSTATE GROUP 50,000.000 956,085 XXX 0
548661 10 7 |LOWE'S COMPANIES, INC.......cooorrriiirriiiiissiinsssisssissssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssnes | sessenenes ....08/15/2011 | INTERSTATE GROUP 75,000.000 1,446,308 XXX 0
548661 10 7| LOWE'S COMPANIES, INC......oovuurmrrriermmirismiesisssessisssssssssessssssssssssssesssssssesssssssessssssssssssssesssssssssssssnns. | sesseeeses ....08/22/2011 | INTERSTATE GROUP 70,000.000 1,379,903 XXX 0
548661 10 7|LOWE'S COMPANIES, INC ...09/12/2011 | INTERSTATE GROUP. 40,000.000 754,480 XXX 0
580645 10 9|MCGRAW-HILL COMPANIES INC 08/12/2011 | INTERSTATE GROUP 100,000.000 3,748,010 XXX 0
580645 10 9|MCGRAW-HILL COMPANIES INC ....08/17/2011 | INTERSTATE GROUP 20,000.000 785,072 XXX 0
585055 10 6| MEDTRONIC INC......ovvvrmuriermmrressssnssessseessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssnsss. | sesssneses ...08/12/2011 | INTERSTATE GROUP. 50,000.000 1,575,745 XXX 0
585055 10 6| MEDTRONIC INC......ooocuureeuimmrreismserseessesesessssssssssesssssssesssssss s ssss s ssss s ssssssesssssssesssssssessssssnesssss. | sesseeeses ....08/15/2011 | INTERSTATE GROUP 70,000.000 2,219,161 XXX 0
59156R 10 8 [ METLIFE INC......oioveoriieriieeiiee ittt sise s sss sttt | eevisesses ....08/18/2011 | RAYMOND JAMES & ASSOC 50,000.000 1,600,550 XXX 0
BI1GBR 10 8 [METLIFE INC....oooireeeiriitireisiessessse s sssssss s sssssss s sssss s ssssnes | seesseses ....08/19/2011 | RAYMOND JAMES & ASSOC 20,000.000 632,714 XXX 0
BI156R 10 8 [ METLIFE INC..ooourveeteereesiseressesessessssessssssee s sessss st | eessenes ....08/22/2011 | RAYMOND JAMES & ASSOC 25,000.000 782,135 XXX 0
BY156R 10 8 METLIFE INC...oovvoorvevruariesiseeressssessesssessessssessssssssssssssssssssssss s ssss s sss s ssssssssssssssssnnes | ossessenes ....08/23/2011 | RAYMOND JAMES & ASSOC 7,500.000 228,674 XXX 0
59156R 10 8 |METLIFE INC ....09/22/2011 | INTERSTATE GROUP 25,000.000 674,888 XXX 0
594918 10 4|MICROSOFT CORPORATION 08/15/2011 | INTERSTATE GROUP. 20,000.000 509,032 XXX 0
594918 10 4|MICROSOFT CORPORATION ....08/18/2011 | INTERSTATE GROUP 80,000.000 1,968,360 XXX 0
649445 10 3| NEW YORK COMMUNITY BANCORP.........ocevvvermmerrismmiesnsssessisssssssssssessssssssssssssesssssesessssssessssssnesssssssnses | sessnneeees ....08/05/2011 | RAYMOND JAMES & ASSOC 100,000.000 1,268,700 XXX 0
649445 10 3| NEW YORK COMMUNITY BANCORP.........cesvvverrmrmresmmnesssssessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sesssneses ...09/29/2011 | RAYMOND JAMES & ASSOC 30,000.000 362,289 XXX 0
693475 10 5| PNC FINANCIAL SERVICES GROUP.........ccovvuimrrieimrrrismmesresmmessssssesssssssessssssesssssssesssssssessssssessssssnesssss. | sessnseeses ....08/18/2011 | ISI GROUP INC 100,000.000 4,545,800 XXX 0
693475 10 5| PNC FINANCIAL SERVICES GROUP..........coutviiriiiicirinesiisessisesisssssissesssssssssessssesssessssesssesssssessssssssenss. | cosssssness ...08/18/2011 | ISI GROUP INC 50,000.000 2,272,900 XXX 0
693475 10 5| PNC FINANCIAL SERVICES GROUP.........ccoovcmrirviiririeiissreesssessesssessssssessssssssssssssesssssssssssssssssssssnnssnsss. | sesssseees ....08/18/2011 | IS GROUP INC 10,000.000 454,580 XXX 0
693475 10 5| PNC FINANCIAL SERVICES GROUP.........ccovvuummrresmmireisiessessisesssssesssssssessssssessessssessssssssessssssesssssenesssss. | sessneeees ....08/19/2011 | ISI GROUP INC 30,000.000 1,314,102 XXX 0
693475 10 5|PNC FINANCIAL SERVICES GROUP ....08/22/2011 | ISI GROUP INC 10,000.000 430,131 XXX 0
693475 10 5|PNC FINANCIAL SERVICES GROUP 08/23/2011 | ISI GROUP INC 10,000.000 431,742 XXX 0
712704 10 5|PEOPLE'S UNITED FINANCIAL ....08/01/2011 | RAYMOND JAMES & ASSOC 60,000.000 752,094 XXX 0
712704 10 5| PEOPLE'S UNITED FINANCIAL.........covveeirieeinriesiessessssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssnsesses | sossenenes ....08/02/2011 | RAYMOND JAMES & ASSOC 80,000.000 992,800 XXX 0
712704 10 5| PEOPLE'S UNITED FINANCIAL.......c.crveerumrritmeriesisessesseseesessesssessssssssssssssssssssssssssssssssesssssnsssssssensesses | sesseeeses ....08/04/2011 | RAYMOND JAMES & ASSOC 50,000.000 609,500 XXX 0
712704 10 5| PEOPLE'S UNITED FINANCIAL.......coirveermarresseressssessessssesssssssssesssssssessssssssssssssessssssssssssssssssssssssssssssesses | sesssnenes ....08/05/2011 | RAYMOND JAMES & ASSOC 80,000.000 961,784 XXX 0
712704 10 5| PEOPLE'S UNITED FINANCIAL.......cevvveermmreerimmeressssersessmsesssssssssssssssesssssssssssssessssssssssssssssessssssssssssssnesses | sessnneees ....08/08/2011 | RAYMOND JAMES & ASSOC 250,000.000 2,741,000 XXX 0
712704 10 5| PEOPLE'S UNITED FINANCIAL.......civrvevrmurrirsmeressisessessesessessssssessssssesssssssssssssssssssssssssssssesssssssssssssnsesses | sesseseses ....08/10/2011 | RAYMOND JAMES & ASSOC 50,000.000 552,360 XXX 0
713448 10 8| PEPSICO INC....ocvveeeerreeieereeissseesisseseesssssssssssssesssssssessssssssssssssesssssssessssssssssssssesssssssessssssnsssssssessssssnens | sesseseees ....07/25/2011 | INTERSTATE GROUP 10,000.000 647,001 XXX 0
713448 10 8| PEPSICO INC.....ovvveumrreiserereeiseseeisssesssssssesssssssssssss s ssss st st sssssesssssssesssssssesssssssessssssnens | sesseseses ....07/26/2011 | INTERSTATE GROUP 15,000.000 961,379 XXX 0
713448 10 8| PEPSICO INC.....ooiieuieemreeceiieeeeseeises e st st st sttt essennsane | sestsnees ....08/01/2011 | INTERSTATE GROUP. 10,000.000 635,010 XXX 0
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742718 10 9| PROCTER & GAMBLE CO.......ovvviumrieimmrresimersessnesesssnesssssssesssssssesssssssessssssssssssssessssssssssssssssssssssssesssnns. | sesseneeees ....08/05/2011 | UBS WARBURG 130,000.000 7,778,641 XXX 0L
744320 10 2| PRUDENTIAL FINANCIAL, INC......ooooumrvirmimnreissmsesssssssessssssssssssssssssssssessssssssssssssssssessssssssssssssssssssssssssssssnnns | sesssseses ....08/18/2011 | RAYMOND JAMES & ASSOC 25,000.000 1,189,403 XXX 0L
744320 10 2| PRUDENTIAL FINANCIAL, INC ....08/23/2011 | FRIEDMAN BILLINGS RAMSEY 10,000.000 470,618 XXX 0L
855030 10 2|STAPLESINC 08/18/2011 | INTERSTATE GROUP 150,000.000 2,048,355 XXX 0L
88579Y 10 1|3M COMPANY ....08/01/2011 | INTERSTATE GROUP 10,000.000 866,672 XXX 0L
88579Y 10 1| BM COMPANY ....ccvituurrvitmmsreesseseressessse s sses st bbb esssnes | cesseeeres ....08/04/2011 | UBS WARBURG 35,000.000 2,929,853 XXX 0|1
887317 30 3| TIME WARNER INC......ooouuiriirmmrriimiereesssssessssessssssessssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssesses | sesseseses ....08/26/2011 | STRATEGAS RESEARCH PTN 120,000.000 3,459,492 XXX 0L
887317 30 3| TIME WARNER INC......oouirieiinreiiiereeisisressssessessssessssssessssssseesssssssssssssssssssssssessssssnssssssssessssssssssssssesses | sessenenes ....09/06/2011 | STRATEGAS RESEARCH PTN 40,000.000 1,188,512 XXX 0L
887317 30 3| TIME WARNER INC......ooouuiriiimmrriimierseissessessssesssssseessssssesssssssessssssssssssse s s ssss s sssssssssssssennes | sesseeeses ....09/09/2011 | INTERSTATE GROUP 20,000.000 576,092 XXX 0|1
94106L 10 9| WASTE MANAGEMENT INC.......ooourviirinriiiisriesiessessisssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss. | sessensses ....08/04/2011 | INTERSTATE GROUP 274,900.000 8,379,199 XXX 0L
94106L 10 9| WASTE MANAGEMENT INC.......oooumrrvermmrresmmereesssessessssesssssssesessssesssssssessssssssssssssssssssssnsesssssesesssssnessesss. | sesseeeses ....08/05/2011 | INTERSTATE GROUP 85,000.000 2,560,880 XXX 0|1
94106L 10 9| WASTE MANAGEMENT INC ....08/08/2011 | INTERSTATE GROUP. 50,000.000 1,438,330 XXX 0L
94106L 10 9| WASTE MANAGEMENT INC 08/18/2011 | INTERSTATE GROUP 30,000.000 892,407 XXX 0L
94106L 10 9| WASTE MANAGEMENT INC ....09/22/2011 | INTERSTATE GROUP 20,000.000 586,084 XXX 0L
949746 10 1| WELLS FARGO & CO....coocrvviuiriiiiiirsiiissisessesissssssssssssssssssssssssssss s ssssssssssssssssssssssssssssssssssssssnsnssss. | sossonsoes ....08/22/12011 | ISI GROUP INC 40,000.000 928,300 XXX 0L
949746 10 1| WELLS FARGO & CO...oouurveuummrreissmcesrissmessisessesssssessssssessssssssssssssesessss s ssss st ssssssessssssnsessssssneesssss. | sesseeeses ....08/23/2011 | IS GROUP INC 10,000.000 230,055 XXX 0|1
983555 ZZ 9| XCEL BRANDS WTS 09-28-18......00ccuuerreessssrreesssesssssssssssssssssssssssssssssssssssssssssssssssssssessss sssssssssssssssssenses | seessssenes ....09/29/2011 [ PRIVATE PLACEMENT. 109,328.000 546,640 XXX 0L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 158,247,841 XXX 0 [ PO
C on Stocks - Parent, Subsidiaries and Affiliates
38984@ 10 8|GREAT AMERICAN E&S INSURANCE COMPANY........cvouiemmmreeremmirerinesriessssssssessssesssssssssessssssssssssssens | seveseeees ....07/18/2011 | CAPITAL CONTRIBUTION 0.000 8,000,000 XXX 0
38990# 10 8| GREAT AMERICAN FIDELITY INSURANCE CO.....ccosiiiiuuumsimisssermesssssssissssessssssssssssssssssssssssssssssssssssessense | sosseesnnee ....07/18/2011 | CAPITAL CONTRIBUTION 0.000 8,000,000 XXX 0
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 16,000,000 XXX [ PO
9799997. Total - Common Stocks - Part 3 174,247,841 XXX [/ YO
9799999. Total - Common Stocks. 174,247,841 XXX (I I PO
9899999. Total - Preferred and Common Stocks. 184,422,841 XXX 0 ... D00 S
9999999. Total - Bonds, Preferred and Common Stocks. 279,977,753 XXX 181,371 | .......... )., S

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.




Statement for September 30, 2011 of the GREAT AMERICAN INSURANCE COMPANY
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 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
250088 AZ 4 |DESMOINES FED CRT 4.34 1-15-15 AL13......cociee | vonee 07/15/2011] SINKING FUND PAYMENT......... | cccoovvvervrrmerrernene | cernrrnnennc 13,000 | i 13,000 | oo 13,000 | 13,000 | i (1 I {1 [ I 0 0 0 13,000 0 01/15/2015
250088 AZ 4 |DESMOINES FED CRT 4.34 1-15-15 AL13......ccovves [ e 08/15/2011| SINKING FUND PAYMENT......... [ cccoveverrcrnererinns | vererernnnen 12,000 | .o 12,000 | oo 12,000 | o 12,000 | oo (1 I (V1 I 0 0 0 12,000 0 01/15/2015
250088 AZ  4|DES MOINES FED CRT 4.34 1-15-15 AL13.. e 09/15/2011] SINKING FUND PAYMENT......... | ceceovvvvnrimerrerrene | errnerirereeen 9,000 | ciiiirinne9,000 | viiiierre0n9,000 | e 9,000 | i (U T 0 0 0 9,000 0 01/15/2015
31287M  US 7 |FGLMC C62393 PT 6.5 1-1-32......ccc0uerererrrrirerirnnnns | veves 09/15/2011| PAYDOWNS.. 0 .0 0 0 262 0 01/01/2032
313838 RS 1|FNCL 511797 PT 6.0 5-01-31.... e 09/26/2011| PAYDOWNS........coovvnrirerrnniinnnns [ vrrnernnrsennnneninnes | corvenenneeneh 291 | i, 291 | 4,291 | 4291 | (V1 IO 0 0 0 4,291 0 05/01/2031
31387D EV 7 |FNCL 580748 PT 6.0 5-1-31...cccovvvunermerieeerrerincennes | veees 09/26/2011| PAYDOWNS.........coovvrrmcrirerirnnns , , , 297 | e 0 | oo 25 [ o 0 25 0 21,322 0 05/01/2031(1...........
31388D ZU  5|FNCL 602055 PT 6.50 9-01-31......coovvrrvvrerenririrnniecns [ s 09/26/2011) PAYDOWNS........coonvremnrinrrinnnins | cerenernneiinernnnnene | covnerennennn29,992 | iiiii00029,992 | 130,582 | 030,361 | o (VI IO (369) [ .vvrverernad 0 (369) 0 29,992 0 09/01/2031(1...........
31388G VW  8|FNCL 604629 PT 6.0 9-1-31......ccovvremrereriiriririrnnnes | covee 09/26/2011| PAYDOWNS.........ccooovrrrerirerirnnes , , , 227 | e LV I LV 0 10 0 9,237 0 09/01/2031| 1...........
31388K WT  5|FNCL 607358 PT 6.50 10-01-31.... e 09/26/2011| PAYDOWNS (97) 0 9,068 0 10/01/2031{1...
31390V ER  1|FNCL 657244 PT 6.0 9-01-32 e 09/26/2011| PAYDOWNS 9) 0 1,111 0 09/01/2032|1...
83162C FD  0|SBA SER 94-20C 6.875 3-1-14 AL 03-04.......ccccvevre | vener 09/01/2011| PAYDOWN......covvvmrerirrercniininne , , , 614 | (U I {1 [ I 0 0 0 28,614 0 03/01/20141...........
83162C HH  9|SBA SER 97-20C 7.15 3-1-17 AL 12-1-7..ovvvrvircns [ 09/01/2011) PAYDOWN.......ovvvnrrimrierineninns | cerenerienrirsernennnne | cevnrninneenni21,366 | oviiiiicni21,366 | v 21,152 | 021,256 | e [V I 110 | e 0 110 0 21,366 0 03/01/2017|1...........
912828 HT  0]U.S. TREASURY NOTES 2.75 02-28-13...c..ccccvuvree | s 08/05/2011] GOLDMAN SACHS & CO......cooo. | covenrinnnrnniiinnirane | ovnienas 2,077,500 | ......... 2,000,000 | ......... 2,099,375 | ......... 2,054,586 | ....ccoocoeninn 0. (14,775) | oo 0] (14,775) | oo [ I 2,039,811 | v 0 02/28/2013| 1...........
0599999. Total - Bonds = U.S. GOVEIMMENL.......cuuierirrniisseissnissersenssses s sssssssnssenes 2,236,763 | ......... 2,159,263 | ........ 2,259,208 | ........ 2,214,179 | oo 0] . (15,105) | ..ovvevrernnns 0 [ (15,105) | oovorvvvnnens 0] s 2,199,074 | .o 0]...37,689 | ....37,689 | .....58,980 |...... XXX... | .XXX:
Bonds - U.S. Political Subdivisions of States, Territories and P ions
476575 2N 4 |JERSEY CITY REF E 5.38 09-01-16 AL14........cc....c. I ..... I 09/01/2011[ SINKING FUND PAYMENT......... | coovivnrininininnnns | e 940,000 | ...occceen. 940,000 | ............ 901,977 | oo 910,479 | oo 0 | e 2,972 | i) (V) [P 2,972 | o (O P 913,451 | oo, 0] . 26,549 | ... 26,549 | ... 50,572 | 09/01/2016] 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... s 940,000 | .coeeee. 940,000 | .....c...... 901,977 | oo 910,479 | oo 0 | e 2,972 | i (L 2,972 | v 0 [ s 913,451 0 26,549 26,549 | ... 50,572 |...... XXX... [ . XXX
Bonds - U.S. Special R and Special A ment
051687 DB 4| AURORA IL SF MTG 5.50 12-01-39 NC.....cocovvrvvures [ venee 07/01/2011| SINKING FUND PAYMENT. 75,131 | o 0 0 (8) 0 75,123 0 12/01/2039| 1FE......
051687 DB  4|AURORA IL SF MTG 5.50 12-01-39 NC.... e 08/01/2011| SINKING FUND PAYMENT. 48,964 | ..o 0 0 (6) 0 48,958 0 12/01/2039| 1FE......
051687 DB 4| AURORA IL SF MTG 5.50 12-01-39 NC......cccvvrrvures [ venee 09/01/2011| SINKING FUND PAYMENT. 58,917 | vovevvveerrreinnnd 0 0 (8) 0 58,909 0 12/01/2039| 1FE......
130534 WY  2|CAPOLLUTN CTL 5.35 12-16 C13 (PCG). e 09/30/2011) REDEEMED BY CALL.......coccvves | coreneinrrineienirens | 000000.3,325,200 | .........3,260,000 | ......... 3,297,555 | ......... 3,291,312 | s 0 0 (3,457) | oo 0| oo 3,287,855 | ..ovveerinnn 0 12/01/2016| 2FE......
13079P FG 3 |CA MULTI FAM HSG 4.50 1-15-40 AL23........ccccevurer | vener 07/15/2011| SINKING FUND PAYMENT........ | covvevrrnerierienenns | cevvvrirneiins 5,000 | oo 5,000 | coerrirerirnn 4,825 | oo 4,827 | v (U I 2 | e 0 2 0 4,829 (V] I 171 01/15/2040| 1FE......
19647P AB  9|CO HSG MF 5.50 09-20-36 C16 AL27.......c.ovvvrerernee | veves 09/20/2011| SINKING FUND PAYMENT ........ | coveoerreernerreniens | cerneernennns 20,000 | .cooovrrrnee 20,000 20,050 | .overeenerieninne 0 0 w0 | 0 0 0 20,050 (VI I (50) 09/20/2036| 1FE......
246395 NX 1 |DEHSG AUTH B 4.0507-01-17 CO9 AL14.......ccccceee | oens 07/01/2011| SINKING FUND PAYMENT .....cc.. | ovvernrvrerierineinns | cereerienns 500,000 | ..o 500,000 | ....cvevee 491,750 | coooovvrne 492,831 | oo (0 IO 483 | o, (V1 IO 483 | oo, (V1 T 493314 | oo (VN I 6,686 07/01/2017| 1FE......
31392E 3S  7|FNR2002-71 PD PAC 5.50 10-25-31.... N 09/26/2011| PAYDOWNS )] 0 | v 656,658 0 0 10/25/2031|1...
31392E 6E  5|FNR 2002-67 PD PAC 5.50 4-25-31 B 08/25/2011| PAYDOWNS ) 0 94,553 0 0 04/25/2031(1...
31392H DS 9|FNR 2002-97 PG PAC 5.50 12-25-31.......cocovvrervrirns [ vornr 09/26/2011| PAYDOWNS ) 0. 208,190 0 0 12/25/2031| 1...........
313920 3G 2|FNR 2003-21 QE PAC 5.50 10-25-31.......ccverererrcrines | cenne 09/12/2011| FTN FINANCIAL.......ooverererirnes | oereeerrenireneneens | cveerieens 504,138 | oo 504,138 | ...ccvovee 516,584 | ............ 509,519 | .oevrerirenns 0| s (5,381) [ wooverrernnnns (V1 I (5,381) 0. 504,138 0 0 10/25/2031|1...........
313920 3G 2|FNR 2003-21 QE PAC 5.50 10-25-31......ccvvmrevrrnns | cevee 09/12/2011) FTN FINANCIAL. ......ovvorrirreinnne | voverserieneiesiiieniene | orein 2,430,599 | ......... 2,362,672 | ......... 2,421,000 | ......... 2,387,889 | ..ocovvvnnnn 0| s (3,510) [ oo (V1N I (3,510) [ oovvvverecns 0| oo 2,384,379 | oo 0] s 46,220 10/25/2031|1...........
31392W B3 3|FHR 2512 PE PAC 5.50 2-15-22.... R 09/15/2011| PAYDOWNS ) [ 0 | s 215,625 0 0 02/15/2022|1...
31302W Q6 0| FHR 2518 PE PAC 5.50 4-15-31.......ovvervrircninins | e 08/15/2011| PAYDOWNS.. (83) 0 66,630 0 0 04/15/2031(1
31392W  UJ  7|FHR 2510 PE PAC 5.50 11-15-31.. O 09/15/2011| PAYDOWNS e . . . 0 | e (1,129) | ieiennl0 [ (1,129) [ v (V1 IO 186,569 0 0 11/15/2031(1...
31393B DS  1|FNR2003-40 MH PAC 5.50 9-25-31.......ccorsvurmirirnnns [ v 08/30/2011| WELLS FARGO BROKERAGE... | .....cocoonevirrerneriins | wrrrerirnnd 674,821 | coovevn. 674,821 | ............ 687,580 | ...ocvvne 680,176 | ...ccvvverernens 0 | cere(5,355) | covrrrrerir (V1 I (5,355) | cvvrrernns 0 | v 674,821 0 0 09/25/2031|1...........
31393B DS 1|FNR 2003-40 MH PAC 5.50 9-25-31......coccorsvemvrnnnns | v 08/30/2011] WELLS FARGO BROKERAGE... | ....cccovvrvnrirerirans | oviinnes 2,940,660 | ......... 2,860,216 | ......... 2,914,292 | ......... 2,882,916 | .oocovrvinnnn 0| (2,972 | o (V1N I (2,972) | oo 0| oo 2,879,944 | ..o 0] . 60,716 09/25/2031|1...........
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31393G BZ  6|FHR 2545 HE PAC 5.50 09-15-31........cccovvvrvervnins | conee 09/15/2011| PAYDOWNS.......c.coomirerieniienns | evrierrienienirneeins | eveverienns 378,652 | ........... 378,652 | ............385,633 | ............380,993 | .....ccccee.0 | o (2,341) | v (V1N I (2,341) [ oo 0| s 378,652 .0 0 0. 13,941 |09/15/20311...........
31393) NM  6|FHR 2557 OH PAC 5.50 6-15-31.......ccovvvrrernirirerins | cenee 09/12/2011| CANTOR FITZGERALD & CO.... | .cveervrerereeriernns | crrerirenns 463,635 | ............ 463,635 | ...........476,131 | ...........468,933 | ..o | i (5,298) | .ooverrirnens (V1 I (5,298) | .cvvvvereens 0 | e 463,635 .0 0 0 . 17,370 | 06/15/20311...........
313930 NM  6|FHR 2557 OH PAC 5.50 6-15-31.......cccovvernrienrirnnins | cenne 09/12/2011) CANTOR FITZGERALD & CO.... | cceoveverrenerrrerirnes | oveins 1,764,795 | ......... 1,736,576 | ........1,783,382 | .......1,756,422 | ....cccccee.0 | o (2,772) | v (V1 I (2,772) | oo 0| v 1,753,650 | ..coovvirnnc 0 . 11,145 | ... 11,145 | ... 75,347 |06/15/2031|1...........
31393 7C  6|FHR 2549 PD PAC 5.50 6-15-31... I 08/05/2011| RBS SECURITIES/GREENWICH]| . 580,829 | .....cce... 580,829 | ............587,362 | ...........583,593 | ..c.cccoceeen0 | o (2,764) ...(2,764) 0. 580,829 .0 0 0 . 20,284 | 06/15/2031]1...
31393 7C  6|FHR 2549 PD PAC 5.50 6-15-31...c...ceovvrevrrnerirerins | cenee 08/05/2011| RBS SECURITIES/GREENWICH]| . ..9,689,343 ,274,873 (5,433)| .. (5,433) 9,313,578 | covvrcvernn0 | 375,765 |..... 375,765 |..... 352,832 |06/15/2031|1
31393M NH  0|FHR 2582 PE PAC 5.50 12-15-31.. e 09/15/2011| PAYDOWNS.........ccovvvrvirnriernninn . 307,182 | ..coooeee. 307,182 | .. 309,103 | w0 | (1,921) (1,921) 0. 307,182 .0 0 (V] 11,239 |12/15/2031|1...
31393Q AW 2|FHR 2621 PG PAC 5.50 12-15-31......cevvverrerrerernes | conee 09/12/2011| MORGAN STANLEY & CO.....cce. | ovverrrrerirereriennnns | crvverirenes 208,133 | oo 208,133 | ..o 212,297 | v 210,480 | ..cocvverernens 0| s (2,347) | v (V1N I (2,347) 0. 208,133 .0 0 (V1 I 7,737 |12/15/2031(1...........
31393Q AW 2|FHR 2621 PG PAC 5.50 12-15-31......ecvermvvmerrerrnns | conne 09/12/2011) MORGAN STANLEY & CO....cooe. | covereremremerrerirnne | ovevn 2,094,115 | ......... 1,995,880 | ......... 2,035,798 | ........ 2,018,392 | .ooovririennn 0| s (2,424) | v (V1 I (2,424) | oo 0| oo 2,015,968 | ..ocvvrrenne 0 . 78,147 | ... 78,147 | ...... 86,599 |12/15/2031|1...........
31394C  4A  7|FNR 2005-30 GC PAC 5.54-25-29........coccorvvumrricnures | veres 09/26/2011) PAYDOWNS........coonmvimrrerierins | vorernrriesinerieniene | onriees 1,204,808 | ......... 1,204,808 | ......... 1,229,281 | ......... 1,210,361 | oo 0| s (5,553) [ voovverrernnne (V1N I (5,553) [ ovvvrerens 0| v 1,204,808 .0 0 0| .o 43,610 |04/25/2029|1...........
31394E SL  3|FNR2005-59 PC PAC 5.50 3-25-31.. B 08/18/2011| GOLDMAN SACHS & CO........... . 8,035,000 | ..... 8,013,201 | coovvrvveeecn0 [ i (2,762) | .ovvvvreen0 | s (V7] E— 0| oo 8,010,439 | ..covvvrrenne (V) 469,561 |..... 469,561 |..... 320,222 (03/25/2031|1...
31394H DV  0|FHR 2665 WD PAC 5.50 10-15-31.... OO I 08/05/2011| RBS SECURITIES/GREENWICH] . . . ....56,006 | .. ....56,181 SSTRURORPON | I ISR (78) (78) 0. 56,006 .0 0 0 2,054 |10/15/2031{1...
31394H DV 0|FHR 2665 WD PAC 5.50 10-15-31......cccnvververrrrrrrnins | vener 08/05/2011| RBS SECURITIES/GREENWICH) ......ccoorvvercerrrins | s 11,422,79% | ....... 10,943,994 | ....... 10,978,194 | ....... 10,959,324 | .....ovvvvuvvnnd 0| s (1,TAT) | e (V1 I (1,747) | e 0 . 10,957,577 10/15/2031| 1...........
31395P KK 7| FHR 2945 PD PAC 5.50 9-15-30......ccovvurmrrmerineirnnns | v 08/15/2011| RBS SECURITIES/GREENWICH)| .....ccvvrvvnrircians | v 680,299 | ............ 680,299 | ............ 688,112 | ...ccovvvc 683,233 | .covrcrins 0| s (2,934) | ovvorinns (V1 I (2,934) [ oo 0 | v 680,299 09/15/2030| 1...........
31395P KK 7|FHR 2945 PD PAC 5.50 9-15-30......c.cevvmurirevenrninnns [ v 08/19/2011| RBS SECURITIES/GREENWICH| ......coovvvnirierirans | vrranes 5,855,199 | ......... 5,712,389 | ........ 5,777,992 | ........ 5,737,024 | ...ccoovvennnnn 0| s (4,669) [ ...cvvvrernnne (V1N I (4,669) [ ..coooevereen 0| e 5,732,355 09/15/2030| 1...........
34073N U8 1 |FLORIDA HSG 4.625 07-01-31 C16A29.... e 07/01/2011) PARTIAL CALL......coovvvrrrirerirenes | cevenerrseninerneniene | eeeeennnn390,000 [ 1oinncens 390,000 | ............372,450 | ............ 373,068 | ..ccvverernns 0 ...373,310 07/01/2031
34074M  CH  2|FL HSG FIN CORP 5.00 07-01-28 AL15.......cccovvvvvns [ s 07/01/2011| PARTIAL CALL ..100,000 | ............ 108,050 | ..oovvuvoirrirnnnnns 0 0 ...107,902 07/01/2028
38373Q XC  0|GNR 2003-40 LC PAC 5.50 10-16-32 e 08/30/2011| NOMURA SECURITIES INTL.... e 292,024 | .. ..305,804 | .....cco.... 299,440 | .o 0 X 292,024 10/16/2032|1...........
38373Q XC  0|GNR 2003-40 LC PAC 5.50 10-16-32.......cc0vervrrrrns | cenee 08/30/2011) NOMURA SECURITIES INTL..... | coveoeeerrvnerrerines | eoveinnas 5,460,575 | ......... 5,025,551 | ......... 5,262,694 | ........ 5,153,174 | .ooovvvinnn 0| s (9,912) [ v (V1N I (9,912) [ covvvvrens 0| v 5,143,262 10/16/2032|1...........
38373Y S7 0| GNR 2003-3 OC PAC 5.50 12-20-31.......cecrverrerrnes [ v 08/30/2011| BANK OF AMER / ML......ooucvirres | ovvvrnrrierienirnneinns | cveerirnes 250,89 | ............ 250,896 | ............ 253,101 | covvvrnee 251,328 | oo (U I (432) ] v 0 (432) 0. 250,896 12/20/2031|1...........
38373Y S7 0| GNR 2003-3 OC PAC 5.50 12-20-31.......covemerermrernes [ v 08/30/2011) BANK OF AMER / ML.....covvvverer | covererrnnrnerieninee | oveinns 1,617,750 | ..coooee. 1,555,529 | ......... 1,569,201 | ......... 1,558,207 | ..voovrrnennd 0| s (1,185) [ oo (V1N I (1,185) [ oevvrvernens 0| v 1,557,022 12/20/2031|1...........
38373Y UR 3| GNR2003-2 PB PAC 5.50 3-20-32 e 09/20/2011| PAYDOWNS 144,369 | ............ 144,369 ...144,893 03/20/20321...........
45129Y SZ 0|ID HSG & FIN SFM 5.87 07-01-35 AL23 .107/01/2011| SINKING FUND PAYMENT ..2,980,000 ,980,000 07/01/2035
45129Y VE  3|ID HSG & FIN SFM 5.50 070139 C17 A12.....ccocvvveers | vener 07/01/2011| PARTIAL CALL | 355,000 | e 355,000 07/01/2039
454622 PZ 8 |INDIANABD BK 5.05 011519 C14@100A15.........ccc. | oe. 07/15/2011| SINKING FUND PAYMENT.....c.. | cevveuervierienirnninns | crvverienns 105,000 | .oocreeeee 105,000 | .oovveeen 101,389 | 102,268 | o0 | 149 | 0 [ 149 |0 | 102,417 01/15/2019
462467 AT 8|IAFIN AUTH 4.90 07-01-31 AL05-18-29........cocermerers | vever 07/01/2011| PARTIAL CALL 62,512 07/01/2031
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139............. | ... 08/01/2011| PARTIAL CALL 4,394 10/01/2039
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139, e 09/01/2011| PARTIAL CALL 39,550 10/01/2039| 1FE......
49130P YN  8|KYHSG CORP E 4.8507-01-36 C15 AL33 IOV 07/01/2011| PARTIAL CALL . . . . 4,879 07/01/2036| 1FE......
546403 AC 0|LAFACS TXB A-14.50 02-01-14 ALO311......coovvvens | vevee 08/01/2011| SINKING FUND PAYMENT ........ [ overevreverrrirernnes | crrvrirennn 482,008 | ............ 482,008 | ............ 479,525 | ... 480,054 | o0 [ 348 [0 348 | 0 s 480,402 02/01/2014| 1FE......
57419P HA 0| MARYLAND ST CMNTY 5.75 09-01-39 C16.......cc.o0. [ vonee 07/22/2011) PARTIAL CALL......coovvrmrvnirienes | roverneriennnerieniens | cerneeineennd 95,000 | cooovvvernen 95,000 99,560 | ..vvvueernerrirrine 0 99,403 09/01/2039
574754 AB 3| MASHANTUCKET WST A 6.57 0913(MASHTK)....... |..... 09/01/2011| SINKING FUND PAYMENT ........ [ ovovrrrervrrneirennnes | cvvveireenn 100,000 | oo 100,000 | covvrrerecs 96,263 | ..cooovrrnen 97,821 98,325 09/01/2013
57586N EN 7 |MASS HSG FIN AGY 2.875 06-01-15 NC.. e 07/18/2011| PARTIAL CALL 135,000 | oo 35,000 | .oovrerneene 35,000 35,000 06/01/2015
57586P EA  0|MAHSG 4.875 12-01-37 C15 EAL 04-14.......c.ovvervees [ vonee 07/01/2011| PARTIAL CALL.. ..705,000 649,481 | ..oovverrreiens 0 ...649,745 12/01/2037
575895 CJ  4|MASS PORT AUTHORITY 6.00 7-1-11 A11.. e 07/01/2011| REDEEMED e . 275,000 | i 73125 | oo 74,935 75,000 07/01/2011(1...........
575930 T8 5|MASS HFARENTAL A5.1507-01-26 AL20...........c.. | veece 07/01/2011| SINKING FUND PAYMENT......... | covveuverrerieeersennnns | wvverirenns 390,000 | ..cooovene 390,000 | ..cvvrnees 396,014 | .....o.cee. 238,756 | ..ovrveverrenns0 | ieieennn(955) | civviiiinenn0 [ eiiecnn(988) | o0 | s 394,421 07/01/2026| 1FE......
593791 CP 9| MIAMI UNIV RCPTS REF-OH 5 09-01-11........coevrues | wonee 09/01/2011) REDEEMED........oooovvirnvirriiinies | ceverseiissieniineniene | onvin 2,000,000 | ......... 2,000,000 | ......... 2,225,620 | ........ 2,025,220 | coooovrviennn 0. (25,220) | ..o 0] s (25,220) | ..voovvvneene 0| oo 2,000,000 09/01/2011| 1FE......
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60415N  4Z  2|MN HFA SRS E 5.05 07-01-34 AL19......ccovvvvvrcvirs | verer 07/01/2011| PARTIAL CALL (34) 0 95,670 W0 (670) | ...ovve. (670)] ........ 4,798 |07/01/2034| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06-01-38 C17 AL13.......ccccvvres | evee 07/01/2011| PARTIAL CALL (220) 0 73,018 0] e (3,018) ] ....... (3,018) 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06-01-38 C17 AL13......ccccvvres | v 08/01/2011| PARTIAL CALL (294) 0 83,406 L0 e (3,406) | ....... (3,406) 06/01/2038| 1FE......
60636X DJ  9|MO ST HSG SF 6.66 03-01-34 C12 A12.....cccvvvevens [ 07/01/2011| PARTIAL CALL ,880 [ oo 221,761 | iviieen0 | eeen(1,953) | 0 [ (1,953) [ oo (V1 I 219,808 | ..cccovvrnee 0. (4,808)] ...... (4,808) 03/01/2034| 1FE......
60636X DJ  9|MO ST HSG SF 6.66 03-01-34 C12 A12.....ccccvvvernens [ 09/01/2011| SINKING FUND PAYMENT. 67,080 (788) 0 66,256 .0 (1,256) | .......(1,256) 03/01/2034| 1FE......
63967C 7P 1|[NEBRASKAFIN 5.159-01-38 C16 AL36........cccovvevws [ s 08/01/2011| PARTIAL CALL ,000 | i 101,375 | e 101,153 | 0 | et (116) | 0 [ (116) [ oo (1N IO 101,037 | oo 0 [ e (1,037) ] ... (1,037) 09/01/2038| 1FE......
63967C 7P 1 |NEBRASKA FIN 5.159-01-38 C16 AL36.......cc.ccruveres | vever 09/01/2011| PARTIAL CALL......ccovrerrrrcrirns 280,000 | ....coeoee 283,850 | ...........283,228 | .......cc....u (1 I (K1) [ 0 (372) 0 282,856 O e (2,856) | ....... (2,856) 09/01/2038| 1FE......
647200 N4 2| NM MTG FIN SFM 5.35 03-01-30 AL20........ccoevvvrrer | venee 09/01/2011| PARTIAL CALL.......cvvverernrrcins [ [ v 5,000 | e, 5,000 SATT | e 0 0 N ] - 0 (5) 0 5172 L0 (172) | verned (172) [ oo 76 |03/01/2030 1FE......
647200 UL 6 |NM MTG FIN 5.05 07-01-39 C17A35........ccormrvmevrans [ v 07/01/2011| PARTIAL CALL......ccovvvvrrverrenns | corererivenrnerrenirnee | weerenenn 185,000 | 1oierr155,000 | o 157,325 | oo 157,144 | 0 | ceecn(142) [ el | (L)) — (V1 I 157,002 | ..oovvvernvne 0. (2,002) | ...... (2,002) | ........ 7,828 |07/01/2039| 1FE......
647200 WN 0| NM MTG FIN 5.70 07-01-39 A15 C18.......coorvremerrrnns [ o 07/01/2011| PARTIAL CALL......covvvvrrenerirenes | cvvernerireninenneninnee | eernnnnnnn 170,000 | 10 170,000 | 10 179,350 | ivvernn179,253 | e | ciicieecn(564) [ a0 | s (564) | covoeerrenn 0 | v 178,689 | ..ooovvvrnvne 0. e (8,689)] ...... (8,689) | ........ 9,690 |07/01/2039| 1FE......
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 918(EMPI).......cccceue. | ovee 07/11/2011| SINKING FUND PAYMENT. 3,242 0 30,381 L0 (G172 — (882) | ..o 1,514 109/11/2018|4...........
649705 JJ  0|EMPIRE INS NY IND DEV 8.80 918(EMPI)........cccvce. | venee 08/11/2011| SINKING FUND PAYMENT. 3,260 0 30,605 20| s (G ) — (881) ] ..o 1,744 109/11/2018|4...........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 918(EMPI)........cccoce. | e 09/11/2011| SINKING FUND PAYMENT. 3,275 0 30,817 VI I (IS0 I— (880) [ .o 1,976 |09/11/2018|4...........
64988P 3D 6|NYMTGAGY REV 4.80 10-01-37 AL 34........ccccovcres [ e 07/15/2011| PARTIAL CALL......ccoovvvvrrircrirs 235,000 | ...........231,769 | ...ccooeuce 231,804 | .o LV I 32 [ e 0 32 0 231,836 L0 3,164 | ........ 3,164 | ........ 8,899 |10/01/2037| 1FE......
676907 FF  0|OHHFAAMT RESIDTL SER C 4.35 030112.......c.... | enee 09/01/2011| PARTIAL CALL ...40,000 | .............40,000 | c.oovrrnneene 40,000 | .oovrverernens 0 0 [ 40,000 | 0 | 0 | 0| 1,740 |03/01/2012| 1FE......
708796 WP  8|PAHSG SER 110B 4.75 10-01-39 C19A19.....ccovvves | vevee 07/25/2011| PARTIAL CALL.. ..510,000 | ............466,650 | ........ccccoewuruee. 0 0 0 [ 466,966 | .............0 | .....43,034 | ....43,034 | ... 18,909 |10/01/2039| 1FE......
71881L AD  0|PHOENIX AZ 2007 5.25 08-01-38 C17A35.........cccrves [ venee 07/01/2011| PARTIAL CALL 129,312 | 132,222 | e, 132,168 | oo 0 | overveeen(24) | 0 [ ienn(24) | 0 | 132,144 | 0| (2,832) | . (2,832) | e 3,960 |08/01/2038| 1FE......
71881L AD  0|PHOENIX AZ 2007 5.25 08-01-38 C17A35.......ccccrves [ vonee 08/01/2011| PARTIAL CALL......coovvvrrinerienes | cvvernerienenennnnenes | eeerennene80,215 | i 60,215 | .ooeeeerrn.81,570 | i 61,545 | .ooovrerins 0 BT | (1,317 | e 2,108 |08/01/2038| 1FE......
71881L AD  0|PHOENIX AZ 2007 5.25 08-01-38 C17A35.........cccooes [ venee 09/01/2011| PARTIAL CALL......coovvvvrrircrirns 142,530 | ... 145,737 | ... 145,678 | oo (U IO (35) [ oo (V1 I (15— 0| v 145,643 | ...vvennvne 0. (3,113)| ...cc. (ARE) ] — 5,612 | 08/01/2038| 1FE......
75211Q  CL  1|RANCHO CORDOVA CATX509-01-15 AL14.......... | ..... 09/01/2011| SINKING FUND PAYMENT. 305,000 | ............296,301 | ..cooenee 299,080 | ..coovvverernnnd (U I 756 | oo 0 756 0 299,836 .0 ....5164 | ....5164 | ... 15,250 |09/01/2015| 1FE......
75913W DQ  7|REGL WST SYS SER S 4.457-01-12 A12....ccovvvvns | o 07/01/2011| SINKING FUND PAYMENT. 745,000 | .o 789,119 | i 753,391 | iiiiennl0 | e (2,746) | o0 | e (2,746) | 0 | 750,645 | 0 | oo (5,645) | ... (5,645) | . 33,153 | 07/01/2012| 5*........
765418 CB  2|RICHMOND VA MET 8.50 7-15-13 A012013.......cc [ venee 07/15/2011| SINKING FUND PAYMENT. ..125,000 , 07/15/2013
83712D PY  6|SC HSG FIN & DEV 5.30 07-01-23C17A20.......ccccoore | vever 07/01/2011| PARTIAL CALL (4) 0 5,106 20 | e (106) | e (106) | o 07/01/2023
880459 5N 8| TN HSG HMOWNR 14.9501-01-37 AL18.....ccocoevre [ e 07/01/2011| PARTIAL CALL......covvvevvrrrerrenns | covvrerienrrerireninne | eeeereneenn8,000 | 1iii0000095,000 | oo 89,775 [ o0 | 0 | i85 |, 45 0 89,820 .0 01/01/2037| 1FE......
880459 7S  5|TNHSGDEV AGY 4.6507-01-21 AL19C16.......cocve. [ vonee 07/01/2011| PARTIAL CALL......ccovvrvrrrrcrirs (14) 0 30,151 .0 07/01/2021| 1FE......
88271H CN  7[TX ST HSG CORP 5.35 09-01-39 AL11/14......ccvvvres | e 07/01/2011| PARTIAL CALL.......coovvverriiinns (3) 0 6,037 L0 ] e (168) | e (168) | 09/01/2039| 1FE......
88271H CN  7|TX ST HSG CORP 5.35 09-01-39 AL11/14......ccccovvvs | vever 08/01/2011| PARTIAL CALL (2) 0 5,345 .0 09/01/2039| 1FE......
88271H CN  7|TX ST HSG CORP 5.35 09-01-39 AL11/14......cocovvve | vener 09/01/2011| PARTIAL CALL (46) 0 89,920 .0 09/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12-01-39 AL020114 C17....covvvvvrees [ s 07/01/2011| PARTIAL CALL.......coorvvrrirrrrrrrirne (11) 0 4,889 20 | e (263) [ e (263) | e 12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12-01-39 AL020114 C17...ccvvvvvrns | vever 08/01/2011| PARTIAL CALL......ccovvvvrrrrcrirns (14) 0 5,083 20 | 71| e 27) ] e 12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12-01-39 AL020114 C17....cvvvvvvves [ s 09/01/2011| PARTIAL CALL.......covvvrirrriiirns (228) 0 73,324 .0 12/01/2039| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL30.......c.couve. | coeee 07/01/2011| PARTIAL CALL (40) 0 35,524 .0 09/01/2032| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL30.......ccoevve. | cevne 08/01/2011| PARTIAL CALL.. (13) 0 10,148 .0 09/01/2032| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL30......cccoovvs | ovee 09/01/2011| PARTIAL CALL (30) 0 20,292 .0 09/01/2032| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 AL092936................ | c.... 07/01/2011| PARTIAL CALL......ccovvvvrrrrcrirs (23) 0 25,305 .0 09/01/2039| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 AL092936..........c.coe. | e 09/01/2011| PARTIAL CALL.......ccvvrrerrririrns (7) 0 5,059 L0 ] ed(B9) | e (B9) | 09/01/2039| 1FE......
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917436 YH 4| UT HSG SFM 5.20 01-01-39 AL 07-15-12......cccvveres [ venee 07/01/2011) PARTIAL CALL......c.ovvvrricnrrvcnns | vererrrveniinerirerirene | wverennnn 105,000 | ... 105,000 | ...........107,625 | ........... 107,376 | ....cccooerenec (U I (VALY I (V1 I (VAT I (V1 I 107,162 | oo 0. (2,162) | ....... (2,162) | ........ 5,460 |01/01/2039| 1FE......
917436 YU 5|UT HSG CORP 5.3501-01-39 AL31 C16......cccvrveres [ venee 07/01/2011) PARTIAL CALL......coovvrrrrrerirenns | cevernerirenrserreniene | eeeennnrn320,000 | ............320,000 | ............327,600 | ...........326,837 | .cocvvrrurrnec (1 I (G I 0 (612) 0. 326,225 0] (6,225)] ...... (6,225)] ...... 17,120 |01/01/2039] 1FE......
917436 ZA  8|UTAH HSG CORP 5.2501-01-39 C16 AL31.........cc.. | .. 07/01/2011| PARTIAL CALL (157) 0. 81,597 L0 e (1,597) | ....... (1,597) | ... 4,200 |01/01/2039| 1FE......
917436 ZR 1| UT HSG CORP 5.45 01-01-39 A14 C16.....ccccocvivvnine [ e 07/01/2011| PARTIAL CALL (548) 0. 255,575 0 ] (5,575)] ....... (5,575)] ...... 13,625 |01/01/2039] 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. )] T | P 73,638,240 ..2,027,705 |..2,027,705 |..3,027,230 |...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
U7317G  AA 2| POWER RECEIVABLE 6.29 1-1-12 A111611........cc.. | veoee 07/01/2011| SINKING FUND PAYMENT......... | covveuevrererenerneninns | cvverirees 203,687 | .coovvvne 203,687 | ..ocoevenee 215,619 | covvvrnee 205,679 | ..ovvvrererens (1 I (983) | eveverrrrnnad 0 (983) 0 204,696 0 e (1,009)| ....... (1,009) | ........ 9,609 |01/01/2012| 2FE......
00086R AC  1[ACLC 1997-B A1 ABS FL 6.728 4-15-14........oecorvrevrs [ e 09/15/2011| PAYDOWNS........coovvniirerniierenns [ cvrerernnincereninenienns | evvvrereneee 31,708 | i 51,708 | vl 51,706 | 50,672 | 1,034 | a0 | 0 | 1,034 0 51,706 .0 0 0 04/15/2014(4Zx.......
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 0637............. | ..... 09/26/2011| PAYDOWNS 23,723 0 28,553 .0 0 0 06/25/2037| 1Z*.......
00703P AB 0| ARMT 2006-2A 2A12 SEQ SSUP CSTR 36RE.......... | ..... 09/26/2011| PAYDOWNS.......coovvneirerrnivrnns [ ererernerecrnnrerinne | crvereeennni 258,116 | 258,116 | .. 214,236 | .0 220,178 | coiennnl0 | 00 37,938 | 0 | e 37,938 0 258,116 .0 0 0 05/25/2036(1Z*.......
02660L AA 8| AHMA 2006-4 1A11 SEQ SSNR FLT 10-46 e 09/26/2011| PAYDOWNS 8,082 0 34,167 .0 0 0 10/25/2046| 1Z*.......
03072S P7 4| AMSI 2005-R9 AF3 SEQ 5.098 11-25-35.......cccoovoveree | corne 09/26/2011| PAYDOWNS 0 0 96,539 .0 0 0 1112512035\ 1Z*.......
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 5-25-34.........c.ccovovvee | o 09/26/2011| PAYDOWNS 0 0 10,172 .0 0 0 05/25/2034(1Z*.......
055451 AG 3| BHP FINANCE USA 5.50 04-01-14 NC..........cocoonuee. R..109/01/2011| J. P. MORGAN SECURITIES..... [ .cooorereiienrirnirns | e 6,688,260 | ........ 6,000,000 | ........5,979,960 | .........5,986,403 | ................. 0| e 2,593 | v 0 2,593 0 5,988,996 L0 699,264 |..... 699,264 04/01/2014| 1FE......
057224 AX  5|BAKER HUGHES INC 6.50 11-15-13 NC.. e 09/09/2011) REDEEMED BY CALL.......ovvevver | covererrnrrnerirenirnne | oveines 1,688,160 | ......... 1,500,000 1,498,314 | .coovvvnnec (V) 189,846 |..... 189,846 11/15/2013| 1FE......
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8-25-35.........ccocvumvuunns [ vonee 09/26/2011| PAYDOWNS.. . .0 0 0 08/25/2035| 1Z*.......
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5-25-35.... e 09/26/2011| PAYDOWNS .0 0 0 05/25/2035| 1Z*.......
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 1218.......cccoevv. | coree 09/26/2011| PAYDOWNS........coovvvevvnrirernrins .0 0 0 12/25/2018| 1Z*.......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 35.......ccocveve | vever 09/26/2011| PAYDOWNS.........cccovrvririrerirnnns .0 0 0 11/25/2035| 1Z*.......
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10-25-36.........cccoves [ vevee 09/26/2011| PAYDOWNS........ccoovivemrirernnin 12 0 .0 0 0 10/25/2036| 4Z*.......
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 5-25-37. e 05/25/2011| PRIOR PERIOD ADJUSTMENT. |. 0 0 .. 0 .0 0 0 05/25/2037| 1Z*.......
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 5-25-37......cccovvcvvevres | verne 09/26/2011| PAYDOWNS.. (179) 0 39,049 .0 0 0 05/25/2037| 1Z*.......
07325N BZ 4 |BAYV 2005-D AF2 SEQ 5.402 12-28-35.... e 09/28/2011| PAYDOWNS.......coovvriermrirerinnns [ cveererireriennererinnes | creeenn 180,308 | ... 180,308 | ............180,298 | .......... 180,308 | ..cvovivrencn0 | o0 | 0 [ (V1 IO 0 | v 180,308 .0 0 0 12/28/2035|1Z*.......
07325N  CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2-28-41.........coccovvvrvvns | vener 09/28/2011) PAYDOWNS..........coonvvimrrerirnrinn | corennrivnnrnerreniiene | wovnnennn 167,913 | i 167,913 | i 167,911 | 167,913 | (U I (0[N IO 0 [ e (V1 IO (V1 I 167,913 .0 0 0 02/28/2041|1Z*.......
07388R AB 3 |BSCMS 2007-PW15 A2 SEQ 5.205 2-11-44.............. | ..o 09/12/2011| PAYDOWNS........ccoovvrimriernnin 027 | o 074/ 52,947 | oo 54,365 | .o 0 | e 662 | oo 0 662 0. 55,027 .0 0 0 02/11/2044| 1Z*.......
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12-25-36.....c.cocvree | vever 09/26/2011| PAYDOWNS......ocovrierierireens | eeremeiseensesiseinnns | cvveerienes 127,329 | oo 127,329 | e 87,857 | ccovvvrenne 88,704 | .oovrverins 0 e 38,625 | ..oorrciinn (V1 IO 38,625 | oo 0 | s 127,329 .0 0 0 12/25/2036| 1Z*.......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12-15-29.. e 09/15/2011| PAYDOWNS.......cooovvriernnins [ e [ s 8,780 3,907 0 8,780 .0 0 0 12/15/2029| 6Z*.......
12189P AD 4 |BURNTH ETC 6.23 7-2-18 AL 06-14 e 07/02/2011| SINKING FUND PAYMENT. 3 0 1,019 .0 07/02/2018| 1FE......
12189P  AE 2 [BURNTH ETC 7.16 01-02-20 AL 02-16.........ccccovvree [ veer 07/02/2011| SINKING FUND PAYMENT. (8) 0 3,648 .0 01/02/2020| 1FE......
12189P AL 6|BUR NTH/SAN FA 5.943 01-15-22 A16.......occevvrrnnns | venes 07/15/2011| SINKING FUND PAYMENT. 0 0 34,152 .0 01/15/2022| 1FE......
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ AFC 022537........ccccconves | ceve. 06/26/2011| PRIOR PERIOD ADJUSTMENT. | ...ooveverinrirniinens | eevieiienns (24,598) 0 0 (24,598) .0 0 0 [ e (225) | 02/25/2037|1Z*.......
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ AFC 022537 N 09/26/2011| PAYDOWNS.......cooovvrmrvercnnnns [ evreeverinnsnvenienn | evverene 177,975 | it ATT,975 | 178,003 | e AT7,975 | 0 0 0 (V1 IO 0 | s 177,975 .0 0 0 5,935 [02/25/2037{1Z*.......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12-25-36.....c..ccccocves | e 09/26/2011| PAYDOWNS.. 0 0. 93,310 .0 0 0 12/25/2036| 1Z*.......
12514A AB  7|CD 2007-CD5 A2 SEQ 5.655 11-44 e 09/16/2011| PAYDOWNS........coovvrrirerirerinnnns [ cvvrnnrveriensereninnes | v 4,494,234 | 14,494,234 | .......4,651,669 | ........4,600,788 | ...l | oo (106,554) | ...cvovrvvrens0 | e (106,554) | ..oovvovernnnd (VN I 4,494,234 .0 0 0 1111512044 1Z*........
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 09/20/2011| PAYDOWNS........cooovvevenrirernnins 582 | o 36,351 | ..coee..n.35,624 | i 21,002 | oo 0| e 9,580 | crovrerrrian 0 9,580 0. 30,582 .0 0 (V1 I 978 |06/20/2036(1Z*.......
12641P  AS 3| CSMC 2009-6R 3A1 SEQ SSNR 5.50 35 RE............ | ... 09/27/2011| PAYDOWNS.........coovvnvirerneinnnns | coverermeriensenerinnes | crrnreennn093,132 | i 693,132 | ............694,318 | ........... 693,680 | ..coovvrernnnd (V1 IO (548) [ oo (V[ IO (548) [ oo (V1N IO 693,132 .0 0 (V] I 25,844 | 10/26/2035|1Z*.......
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12641P BD  5|CSMC 2009-6R 5A1 SEQ SSNR 5.50 35 RE............. | ..... 09/27/2011) PAYDOWNS........coomrvinrierienins | vorernrriesinesieniene | ovriees 1,195,915 | ........ 1,195915 | ......... 1,200,227 | ......... 1,197,613 | o 0| s (1,698) [ .ooveveirnine (V1N I (1,698) [ .vovvereven 0| e 1,195,915 .0 09/26/2035| 1Z*.......
12641P BS 2 |CSMC 2009-6R 7A1 SEQ SSNR 5.50 35 RE............. | ... 09/27/2011| PAYDOWNS........ocvvrrmerierirenes | coerereerinensenissennns | eveerineens 987,700 | ...covveen. 987,700 | ............ 989,502 | ..cvvneeen 988,422 | ...ccvvvrernns (1 I (7)) [ (V1N I (7)) — 0 | s 987,700 .0 09/26/2035| 1Z*.......
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 36 RE.......... | ..... 09/27/2011) PAYDOWNS.......ocvviierierireins | eereeeiseensesineinnns | cvseerieees 256,770 | ....ouncn. 256,770 | ..o 256,770 | c.oovverne 256,770 | ..covvvrirnns (1 I (V1 I 0 0 0 256,770 .0 04/26/2036| 1Z*.......
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH 6.0 0737RE............ | ... 09/27/2011| PAYDOWNS 146,424 146,424 | ............ 114,083 | ..o 146,424 | ...cooovennn [V IO 0 | e [ (V1 IO 0| s 146,424 .0 07/26/2037| 1Z*.......
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 36RE.............. | ... 09/27/2011| PAYDOWNS.. 352 352 350 349 0 .3 .0 3 352 .0 12/26/2036| 1Z*.......
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 36RE......... | ..... 09/27/2011| PAYDOWNS 253,395 .0 01/26/2036(1Z*.......
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 36RE............ | ..... 09/27/2011| PAYDOWNS 80,229 .0 01/26/2036(1Z*.......
12641Q DC  3|CSMC 2009-7R 14A1 SEQ EXCH 5.75 37RE............ | ..... 09/29/2011| PAYDOWNS 61,394 .0 04/26/2037(1Z*.......
12641Q DD 1 |CSMC 2009-7R 14A2 SEQ 5.75 0437RE.........c.ccccere | verer 09/27/2011| PAYDOWN.......covvvierirririninninne 43,111 .0 04/26/2037| 1Z*.......
12641Q DM 1[CSMC 2009-7R 15A1 SEQ EXCH FLT 37RE............ | ..... 09/27/2011| PAYDOWNS 57,226 .0 04/26/2037(1Z*.......
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.0 37RE........cccec. [ 09/27/2011| PAYDOWNS , J70 | e 165,770 | e 165,770 | cvcvieienn0 | 0 | 0 [0 | i [ 165,770 .0 09/26/2037(1Z~.......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC......cccoovvvre | cevee 07/10/2011] SINKING FUND PAYMENT ....... | coverereerrmerienirene | coreeineennsd 40,191 | oo 40,191 40,215 .0 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC......c0oeevvr | cevee 08/10/2011| SINKING FUND PAYMENT ........ | covorerrnreneirnerinne | cereeineennsd 40,452 | ..o 40,452 40,472 .0 01/10/2012| 2FE......
126650 AF  7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC......cccoevvee | vevee 09/12/2011] SINKING FUND PAYMENT ........ | coveervenirnerirerirens | cervreirnnnandd 40,714 | oo 40,714 40,730 .0 01/10/2012| 2FE......
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 62534.........ccoccovvrevns | vevee 09/26/2011| PAYDOWNS.......cooovmrermrrernnnns [ cerererverversrrerinnes | cvverennn 100,560 | oo 100,560 ...100,560 .0 06/25/2034| 1Z*.......
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 72534........cccoveevives | vevee 09/26/2011| PAYDOWNS.. ..210,910 .0 0 07/25/2034(1Z*.......
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 82534..........cccovees | e 08/25/2011| PAYDOWNS ....92,652 .0 0 08/25/2034(1Z.......
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2-25-36.........cccevverncrs | cevee 09/26/2011) PAYDOWNS........coomrrvmrrmerinrins | cevenerreeeinsenneniene | cenennnnn 268,785 | i 268,785 .0 0 02/25/2036(1Z*.......
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 0136........coc0. | ovee 09/26/2011| PAYDOWNS.........cccovrvririrerirnnns 68,435 .0 0 01/25/2036| 1Z*.......
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccrvve [ veree 09/26/2011| PAYDOWNS........ccoovivemrirernnin 16,316 .0 0 0 05/25/2036| 1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35............ccocvvernee | o 07/25/2011] GUGGENHEIM CAPITAL MKTS | ....ccovvrvrmrrnmerane | vvrrvnrrerrnnninsn | v 11,407 | 005,046 | i 2,158 | 0 | eeen(2,158) | 0 | ciend(2,158) | 0 | e 0 .0 0 0 06/25/2035| 1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35.........cocovvvvveree [ e 08/02/2011| GUGGENHEIM CAPITAL MKTS |. 61,083 L0 e 175,066 |..... 175,066 06/25/2035(1Z.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35.........cocvvevvvvinne [ s 08/02/2011| GUGGENHEIM CAPITAL MKTS | ....ccvovvrvmrrnerirane | ovrrrmrirerirnenensn | v 1,499 [ iiiiii630 | 284 | 0 | ieeenn(284) | 0 | e (284) | 0 | e 0 .0 0 0 06/25/2035(1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35..........c.ovvrvurnes | covee 08/02/2011| GUGGENHEIM CAPITAL MKTS | .....ccvvivieriririnns | v 688,767 | ......... 1,051,552 227,020 L0 461,747 | ... 461,747 06/25/2035| 1Z*.......
126683 AC  5|CWL 2006-S5 A3 SEQ 5.762 6-25-35.........cccovvrremrrns | conee 08/02/2011) PAYDOWN.....coovvvmmrirrereninninns | veresersnessesineennns | covererneesssisnsenad (V1 I 4373 | 1,968 | 827 | 0 | i (827) | 0 [ e (827) | 0 [ 0 .0 0 0 06/25/2035| 1Z*.......
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.0 10-25-18......cocvvvvvreres [ e 09/26/2011| PAYDOWNS........covvriirernrinrinns [ vrrernnincieninerienn | eevererenenenn29,315 | i 29,315 29,315 .0 0 0 10/25/2018| 1Z*.......
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5-25-35........ovvcrcvvres [ e 09/26/2011| PAYDOWNS.......cooovoriereininns [ evvenverieisereninnns | cvenenn 136,049 | i 136,049 ...136,049 .0 0 0 05/25/2035(1Z.......
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 112535............. | ... 09/26/2011) PAYDOWNS.........comrrvmrrnerinnins | cevenerrnseinmsnnennnns | evnneennnnn213,123 [ s 213,123 , ...213,123 .0 0 0 11/25/2035| 2Z*.......
134429 AU 3| CAMPBELL SOUP CO 3.37508-15-14 NC........ccceve [ 1o 08/05/2011| BNP PARIBAS........cccovvrrrmmrnreres [ vrerenrnniisisnineiinnes | eoverens 5,353,550 | ......... 5,000,000 | ........ 4,997,200 | ......... 4,997,971 | oo [V I 316 | v (0[N IO 316 | v (V1 I 4,998,287 | ...ccovrrne. 0 [ 355,263 |..... 355,263 08/15/2014| 1FE......
15369# AA  7|CENTRAL IN ETHANOL LLC 12.0 05-12-13.....cccccees [ vonee 09/30/2011| PAYDOWN......cooirmmrirrerrniirinns | oerereeriensenissennns | eveereeees 120,000 | ..oovvreveee 120,000 | ............120,000 | ..............90,000 | ..........9,819 | ........20,181 | cccevrrveerec0 | v 30,000 | .ocrvrrrrnne 0 | v 120,000 .0 0 0 05/12/20135...........
161542 CP 8| CFLAT 2003-C1 1A5 NAS 3.424 02-15........cococovvvnss | cevee 09/26/2011| PAYDOWNS.......covoriirrierirenins | errensiieenissiseinnns | cveerienes 171,950 | cooovvreneee 171,950 | coerreeee 170,553 | i [0 | 1,397 | 0 [ e 1,397 | oo 0 | v 171,950 .0 0 0 02/25/2015| 1Z*.......
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02-25-35.........ccocvvves [ e 09/26/2011| PAYDOWNS ....16,105 0 0 16,105 .0 0 0 02/25/2035| 1Z*.......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 36.......cccc0. | e 09/26/2011| PAYDOWNS.. 13,664 2,564 0 13,664 .0 0 0 01/25/2036(1Z*.......
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......cccceee | s 09/26/2011| PAYDOWNS 214,324 378 | cvireeennnn0 [ e 28,378 | oo (V1 IO 214,324 .0 0 0 11/25/2036| 1Z*.......
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4-15-40.........cocverves | cevee 09/16/2011| PAYDOWNS.......ocvvmrvmerirerirnenns | oereerrsnensesessennns | evserineees 222,069 | ..o 222,069 | ....cco..e.. 221,670 | covrrrnee 221,925 | oo (1 I 144 | 0 144 0 222,069 .0 0 0 04/15/2040| 1Z*.......
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8-25-35.......cccouuvee | veves 09/26/2011) PAYDOWNS........convivniinniinrins | vererseirnniissiineniinne | covnseiineinns 75,542 | oo 75,542 | oo, 75,539 | oo 73,958 | coverveiiens 0] e 1,584 | oo (V1N I 1,584 0 75,542 .0 0 0 08/25/2035| 1Z*.......
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17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3-25-36 09/26/2011| PAYDOWNS..........coomrrerieniienns | ovrierrienienineeins | eveverienns 176,780 | ..oocveeeee 176,780 | cooovvveneee 176,777 | o 132,585 | oo 0| . 44,195 | (i (V1N IO 44195 | v, (V1 I 176,780 .0 0 (V1 I 6,599 1Z.......
17309N AC 5| CRMSI 2006-1 A3 SEQ STP 7-25-36 09/26/2011| PAYDOWNS........ocvomrrmerirerirenns | coerereernsenienessennns | eveerieees 184,304 | ............ 184,304 | .....c..ee. 180,905 | ..ovvvvne 182,900 | covouvvrrinnn 0| 1,404 | o (V1N IS 1,404 | oo (V1 I 184,304 .0 0 (V1 I 6,962 1Z.......
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 37 09/26/2011] PAYDOWNS........coomvrimrrerierins | ceverneirenrnennneines | eeenerinneeen8,837 | i 16,161 | covvoeerenas 5,737 | oo 5,938 | oo 0| 2,899 | o 0 2,899 0 8,837 .0 0 0 | oo 245 1Z%.......
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 0637 09/26/2011| PAYDOWNS..........coomrverieriienns | eereerrienienirneeins | eveverienes 106,969 | ....ccoouue. 106,969 | ...ovvvvee. 86,645 | .............. 80,482 | oo 0| i 26,487 | oo (V1 IO 26,487 | oo 0| s 106,969 .0 0 (V1 I 4,288 1Z.......
191219 BV  5|COCA-COLA ENTER 4.25 03-01-15 NC 08/19/2011) EXCHANGED.......ccvoevirrereriins | cevrreireriseineriens 5,554,700 | ......... 5,000,000 | ......... 5,055,700 | ......... 5,041,070 | coooovvrrernnnn 0| iee(5,805) | covervrrrirnc (V1N I (5,805) | cvvrrernens 0| v 5,035,265 | ...coovrenne (VN 519,435 |..... 519,435 |..... 205,400 1FE......
19416Q DU 1 |COLGATE-PALMOLIVE 2.625 05-01-17 MTN 08/05/2011| SUSQUEHANNA........coovvivvvmrnns [ oreverneieiineienins 7,231,980 | ......... 7,000,000 | ........ 6,969,200 | ..ovvrvvirirrririns 0 0] 1,208 | covviiriinn (0 [ I 1,206 | oo (1 I 6,970,406 | ........c...... 0 [ 261,574 |..... 261,574 | ...... 49,000 1FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12-9-47, . 109/07/2011| PAYDOWN......coovvviererrereninennne | cverineernerieeineenee | eevvnernnenenn 16,759 | i 16,759 | oo 15,293 | oo 2,920 | oo 0| . 13,839 | o (V1N IO 13,839 0 16,759 .0 0 [V I 220 6Z".......
DEUTSCHE MORGAN
20030N AE 1|{COMCAST CORP 5.30 01-15-14 08/05/2011| GRENFELL | 8,469,769 | ......... 7,700,000 | ......... 7,525,044 | ......... 7,622,530 | oooovvvrinnn 0 | oo 14,113 | (V1 IO 14,113 | 0| e 7,636,643 | ...ccooverrnnn (V) 833,126 |..... 833,126 |..... 436,440 2FE......
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3-15-27 09/15/2011| PAYDOWNS.........coonvrvnererineens | cvvernerrrmnrnennnnenee | eevereinneenn 20,402 | i 20,402 | cooererneens 20,385 | .ovvvrrnne 12,941 | o 0 | v 7,461 | (V1 IO 7,461 0 20,402 .0 0 (V1 IO 915
210805 AM  9|CONT AIR 96A 6.94 4-15-15 AL 06-12 07/15/2011| SINKING FUND PAYMENT........ [ covverivrrcernrrerinns | vrvvrerenenens 16,300 | oo 16,300 | .oovvvcrnnen 16,300 | .oovvrene 16,300 | oo 0 | cvvrverereen0 | e 0 0 0 16,300 .0 0 (V1 I 848
219207 AA 5| CORNELL UNIV 4.35 02-01-14 NC 08/19/2011| CITIGROUP.........ccovevverenicririns | cvvrrerrverrerrseenee | 003,252,690 | wovcnece 3,000,000 | ..... 2,997,960 | ......... 2,998,650 2,998,913 .0 | 253,777 |..... 253,777 |..... 138,838
22160K AB 1| COSTCO COMPANIES 5.30 03-15-12 NC !. .1 08/15/2011| CS FIRST BOSTON CORP ..7,000,000 6,995,940 6,998,936 | ...oooovrenn0 [ i 541 | 0 | 541 |0 ] 6,999,477 | .o | 193,723 | ..... 193,723 |..... 343,175
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10-25-34 09/26/2011 173,077 ..172,665 .. 173,077 .0 0 (V1 I 6,718
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09-25-31 09/26/2011| PAYDOWNS.......covvvierernnirninns [ orerernrinceenirennne | ceererennen 18,868 | o 18,868 | ...cooocveee 18,861 | ..o 18,864 | oo 0 | oo | i 0 4 0 18,868 .0 0 0 | v 724 1Z5.......
225418 U3 0| CSFB 2004-8 1A2 SEQ 5.25 12-25-34 09/26/2011| PAYDOWNS........coovrvrrirerineinnnnns [ overerrmerisnsnneninnns | cvnrenn 164,148 | i 164,148 | ............ 164,533 | oo 164,148 | (VN SOOI | I ISR (01 I (1[N I (V1 IO 164,148 .0 0 0 5,310 1Z%.......
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2-15-40 09/16/2011| PAYDOWNS.......coovnveerrerrenns [ ererernerssienrenienes | e 1,520,473 | oo 1,520,473 | ......... 1,494,816 | ........1,495,659 | ................. 0| 24814 | i (0[N I 24814 | 0| v 1,520,473 .0 0 (VN 58,130 1Z5.......
225458 DK 1|CSFB2005-C1 A3 SEQ 4.813 2-15-38 08/17/2011| PAYDOWN.........ccervriirnriniiernies [ vrirerinnincienireninnns | cevveerennenn26,914 | i, 26914 | oo 23,348 | oo 23,348 | 0| 3,566 | oo 0 3,566 0 26,914 .0 0 (V1 I 864 1Z%.......
225458 Z3  5|CSFB 2005-8 3A14 PAC 5.50 9-25-35 09/26/2011) PAYDOWNS.........coonrvemrrnerirenins | vorenrinerinsnnenirene | wvennennnen 199,897 [ i, 799,597 | .ocvvrnes 801,845 | ...........800,171 | .ccoovrrrnnnnd 0 | corieeeene(B74) | o) 0 [ s (YL [— 0| s 799,597 .0 0 0 . 30,194 2Z.....
22943E AA  1|CTCDO 2005-3A A1 CDO 5.094 6-25-35. . 108/29/2011| PAYDOWNS........covomrrnerierirnenns | ceerererinenrneniseenns | 005,065,050 | v 5,065,050 | ......... 5,067,115 | .........5,065,050 | ...ccoournrrrncc 0 | o0 | e (VI I (V1 IO 0| v 5,065,050 .0 0 0 | 171,431 1Z%.......
23242 AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7-15-36 09/15/2011 ..77,531 77,531 .0 0 0
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 1246. .| 09/26/2011 128,753 ...128,753 .0 0 0 ..338
24422E QW 2| JOHN DEERE CAP 5.25 10-01-12 NC 08/15/2011| BARCLAYS AMERIC, ..5,000,000 | .........4,987,500 | .........4,993,483 | ....ccoccceeen0 | 02,249 | a0 | 2,249 | 0 [ 4,995,732 | (V) 261,468 |..... 261,468 |..... 231,146
24763L AE  0|DELHE 1995-2 A5 HE SEQ 7.1 1-25-27 09/26/2011| PAYDOWNS........coovvnvirerineirnernns [ covrernersnisnneiienes | cvrerenrn 106,496 | cooiinnnns 106,496 | ............106,840 | ............99,380 | cooooere. 7,116 | o0 | viviiienn0 | el 7116 | 0 | 106,496 .0 0 0 5,079
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3-25-20 09/26/2011| PAYDOWNS.......covvviirernirrnnns [ erererinninseenirenenen | evererenenen 46,685 | (i 46,655 | ............40,007 | .cooovrrrnees 40,676 | ..ocvvrerernens 0] 5,979 | o 0 5,979 0 46,655 .0 0 (V1 IO 166 1Z5.......
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 2-25-36. 09/26/2011| PAYDOWNS........coovvvirernninneinns [ vrrernninersnneninnns | eevvrerenenen 13,700 | i, 20,866 | ..cccovreernn20,866 | oo 16,701 | o 0 | ooeeenn(3,001) | oo (V[ IO (3,001) 0 13,700 .0 0 (V1 I 758 1Z%.......
251563 FP  2|DMSI 2004-4 7AR3 IO CSTR 6-25-34. 09/25/2011) PAYDOWNS.........cconvvemrrmerirenens | vorenerinerrnsnneriene | onnrnernenenneennenQ [ s 320,848 | ..o 7,290 [ i, 0 0 | o0 | e 0 0 0 0 .0 0 (V1 I 4,879 2FE......
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 7-25-34 09/26/2011| PAYDOWNS.......ocvvrverierirneens | eereesesenienisseesns | evveerienes 125,940 | .oovvveneee 125,940 | oo 125,912 | e, 125,940 | coovvveernnn 0 | o0 | i (VI I (V1 IO (V1 125,940 .0 0 (1 I 4,465 1Z%.......
254687 AW 6| DISNEY (WALT) CO 4.50 12-15-13 NC 08/19/2011| STIFEL NICOLAUS & CO.....cccoe. | coverrerriirrrneriens 4,559,730 | ......... 4,200,000 | .........4,345,656 | ......... 4,297,365 | ..ocoverernns 0| .eeenr(20,017) | oo (V1 IO (20,017) | ovvorverecs 0| v 4,277,348 | ..coovvvenee 0 . 282,382 |..... 282,382 |..... 130,725 1FE......
263534 BY 4 |DUPONT EI NEMOUR 3.25 01-15-15 NC. 09/01/2011| RBS SECURITIES/GREENWICH| .....cccovvvuirrcrinn 7,480,760 | ......... 7,000,000 | .........6,982,990 | ......... 6,986,505 | ....ovvvnrennn 0| 2,108 | oo (V1N IO 2,108 | cvvrerennnnd 0| v 6,988,613 | ..ocvverenne (VI 492,147 | ... 492,147 |..... 260,361 1FE......
29247# AA 6 |EN-TOUCH SYSTEMS TL L+500 12-31-12.. 09/30/2011 L0 16 | oo 16 | v 272 4.
302570 AV 8|FPL GROUP CAPITAL 5.625 9-01-11 NC. .109/01/2011 .0 0 0 .. 112,500
30605A AQ 6|FFL 2003-1 A1 SEQ 4.856 1-05-25 09/06/2011 .0 0 0. 11,907 1Z*.......
316817 AA  3|57TH ST MTGE 7.1256-01-17 AL 111614 07/01/2011| SINKING FUND PAYMENT ... [ covvervrervrnnrverinnns | vvvvrerenenn 11,641 | i, 11,641 | e 11,642 | e 11,642 | 0 [ (1) | e 0 (1) 0 11,641 20 | ()] — ()] [ 484 1FE......
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 111614 08/01/2011| SINKING FUND PAYMENT......... | covvervrrmerrerrneernee | cevrernneen 11710 | e 1710 | e TETI | bl T | 0 [ (1) | i 0 (1) 0 11,710 20 | ()] [— ()] 556 1FE......
316817 AA  3|57TH ST MTGE 7.1256-01-17 AL 111614 09/01/2011| SINKING FUND PAYMENT ........ | covvoevrermrrnervneinnee | eevrerneee 11779 | i 11779 | e 11780 | e 11780 | 0 [ 0 | 0 0 0 11,780 20 | ()] [— ()] 629 1FE......
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32051G KU  8|FHASI 2005-2 1A2 PAC 5.50 5-25-35.........c.cocurverere | covee 09/26/2011| PAYDOWNS........c.coomrvirierinenns | eerirerrienieninneins | eveverienns 486,008 | ............ 486,008 .0 0 0. 17,417 | 05/25/2035| 1Z*.......
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12-10-37.......occorvews [ vonee 09/12/2011| PAYDOWNS........ocvorrmeriererenns | coevereerienseninseenns | eveerieees 170,821 | oo 170,821 .0 0 (V1 I 5,684 |12/10/2037(1Z".......
361849 XD 9| GMACC 2003-C1 A2 SEQ 4.079 5-10-36.......cc0covveee [ vonee 09/29/2011) BANK OF AMER / ML......ovvvvrrer | covernerinrineirieniens | ovein 5,143,164 | ......... 5,000,000 | ........4,733,438 | ........4,903,824 | ....cc.cc.....0 | 033,902 | o0 [ 1000033,902 | 0 | 004,937,726 | e 0 | 205,438 |..... 205,438 |..... 154,662 |05/10/2036| 1Z*.......
36185H DY  6|GMACM 2004-GH1 A3 SEQ CSTR 7-25-35... R 09/26/2011) PAYDOWNS.........coovrvmmrrnerirenin | corenrinerinsnnenrene | coereennnn 428,807 | s 428,807 .0 0 0 07/25/2035| 1Z*.......
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9-25-34........ccccee. | . 09/26/2011| PAYDOWNS.. ..151,281 .0 0 0 09/25/2034| 1Z*.......
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12-25-34 e 08/25/2011| PAYDOWNS ...15,211 .0 0 0 12/25/2034| 2Z*........
36242D UZ 4 |GSR 2005-1F 1A5 PAC 5.50 2-25-35.......ccconvverveernins | vever 09/26/2011) PAYDOWNS..........commrvmrrmerirenens | covenerineenmsrnenens | evnneennnn831,511 | i, 631,511 | oo 635,467 | ........... 630,869 | ..coovrrernnnd 0 | e 642 | oo 0 642 0. 631,511 .0 0 0. 23,145 |02/25/2035| 1Z*.......
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5-25-35........ocvevvvcereres [ s 09/26/2011| PAYDOWNS........coovvrrierieiinnns o | crenne 533,848 | i 533,848 | ........... 539,938 | ..oovvune. 535,031 | .o (VI I (1,183) | v (V[ IO (1,183) [ v (1N IO 533,848 .0 0 0 . 20,492 | 05/25/2035|1Z*.......
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1-10-38.......cccvvrer | cevee 09/12/2011| PAYDOWNS.........cccovvrrririrerirnnes ,930 | i 28,930 | oo 29,436 | oo 29,038 | oo (1 I (108) ] oveveverriene 0 (108) 0 28,930 .0 01/10/2038| 1Z*.......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14 B 06/20/2011| PRIOR PERIOD ADJUSTMENT. |. 2,581 0 0 0 2,583 .0 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14 e 07/20/2011| SINKING FUND PAYMENT......... . (2) 0. 40,411 .0 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14........ccccovves [ vonee 08/20/2011| SINKING FUND PAYMENT......... (3) 0 40,629 .0 09/20/2016| 3FE......
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14........cccovvee | venee 09/20/2011| SINKING FUND PAYMENT......... (5) 0 40,014 .0 09/20/2016| 3FE......
39121 AA 8| GREATRIVENRGY 5.829 070117 NC A4............. | ... 07/01/2011| SINKING FUND PAYMENT.....c.. | covveuervierirenernrinns | creerirenas 405,776 | ...ccoovc. 405,776 | ............ 405,776 | ........... 405,776 | ..coovvvrnnd (U I (V1 IR (V1 I (V1 IO (V1 405,776 .0 07/01/2017| 1FE......
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34 RE... N 09/26/2011| PAYDOWNS.. 615 0. 67,214 .0 09/25/2034| 1Z*.......
396789 BF 5|GCCFC 2002-C1 A4 SEQ 4.948 1-11-35.......cccovvvine [ o 09/14/2011| PAYDOWN (110) 0 7,546 .0 01/11/2035(1Z*.......
40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 9-37... e 09/26/2011| PAYDOWNS.......cooovmriernirrinns [ coveverenreeisnreninns | cveenennn 131,042 | 131,042 | 114,989 | 117,046 | 0] 013,996 | 0 | e 13,996 | .o (U I 131,042 .0 09/25/2037| 1Z*.......
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 2-25-37.......cccovvvere [ e 09/26/2011) PAYDOWNS........coomvremrrerirnrins | ceeerneriennneneeinnee | evvenrinneenn21,296 | 27,296 [ i 18,766 | i 7,555 | o0 | 19,741 | 0 | 19,741 0 27,296 .0 02/25/2037(1Zx.......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 0435..........ccocoverer | covee 09/26/2011| PAYDOWNS.........cccovrvririrerirnnns , X , , X 3,783 0 25,315 .0 04/25/2035| 1Z*.......
45254N NT  0|IMM 2005-3 M1 MEZ FLT 8-25-35.........coccmmvurerernnnns | conee 09/26/2011| PAYDOWNS.........ccoovrvrerirerirnnns § § ) 30,354 0 43,211 .0 08/25/2035(1Z*.......
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08-25-34 B 09/26/2011| PAYDOWNS 0 0 70,377 .0 08/25/2034| 1Z*.......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.5 0635............. | ..... 09/26/2011| PAYDOWNS.. 23,429 0 41,838 .0 06/25/2035| 4Z*.......
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 1-25-33 I 09/26/2011| PAYDOWNS 6,401 0 49,935 .0 01/25/2033(1Z*.......
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 1034........... | ..... 09/26/2011| PAYDOWNS.........coovrvririrerirnnns , X X \ , 5,330 0 30,580 .0 10/25/2034| 1Z*.......
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10-25-13......cccvvvvrvvns [ s 09/26/2011| PAYDOWNS........cooovevimrirernnin s , 6,395 0 7,343 .0 10/25/2013| 6Z*.......
45661E EM 2 [INDX 2006-AR5 2A2 SEQ SSUP CSTR 0536............ | ..... 09/26/2011| PAYDOWNS........coovvnerernirivnnns [ cvrrernneceenineninne | eevvrereneeen23 7T | i 127,121 | 61,336 | oo 15,254 | 830 | e 7,093 | 0 | 7,923 0 23,177 .0 05/25/2036| 5Z*.......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6-25-39.... e 0972772011 PAYDOWNS........cooovnierriiniens [ cerrenirererisnirerinnes | eevererenee88,708 | i ..88,708 | oo 67,418 | .o 14,282 | 0] TA426 | 0 | 74,426 0 88,708 .0 06/25/2039(6Z.......
46590B AA 2 |JPTEP 2011-1 A SEQ CSTR 06-41 JRT 09/21/2011| PAYDOWNS L0 I 0 0 .0 0 0 90,611 .0 06/17/2041(1Zx.......
46625H HA 1| JPMORGAN CHASE & CO 7.90 4-29-49 P18............ | ... 09/22/2011| MORGAN STANLEY & CO.....cc.o. [ overvrrvrrrriverrerinnns | wrvernns 3,082,500 | ......... 3,000,000 | ........ 3,030,000 | ......... 3,019,286 | ..oovvvirernnes 0] e 10,714 | oo ([ I 10,714 | v (1 I 3,030,000 .0 04/30/2018| 2FE......
46625M FC  8|JPMCC 2001-C1 A3 SEQ 5.857 10-12-35.......cocvrvee | vever 09/13/2011) PAYDOWNS........coorvrirmerirenens | vovernerieernenieniene | oneinne 2,856,025 | ......... 2,856,025 | ......... 3,001,616 | ......... 2,916,722 | ........ 73,317 | ... (134,014) | coovvvcr (V] I (60,697) 0 2,856,025 .0 10/12/2035| 1Z*.......
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7-15-41.....cooovvvnees | venes 09/15/2011| PAYDOWNS......ocvvmiirrierirenins | ervinsereesissiseiinns | cvveerienes 509,702 | ..o 509,702 | .....cone. 463,032 | ..oovvne 480,491 | oo 0 e 29,211 | v (V1 IO 29211 | v 0 | s 509,702 .0 07/15/2041|1Z*.......
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 07-19. e 08/15/2011| PAYDOWN..... 0 220,831 .0 07/15/2019| 1Z*.......
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 1235.......c.ccceee [ venee 09/26/2011| PAYDOWNS.. 0 12,601 .0 12/25/2035| 2Z*.......
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 0336 e 09/26/2011| PAYDOWNS 0 70,373 .0 03/25/2036(1Z*.......
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 0536......c.cccceee | ceree 09/26/2011| PAYDOWNS........ccoovevemrirernnin 0 52,700 .0 05/25/2036(1Z*.......
46630 AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccccvvres | vevee 09/15/2011| PAYDOWNS.......coovvvirmrrernnnns | cvvrvrnereernereninne | cvvnennn 151,340 | (151,340 | ool 139,198 | L 142,764 | 0] 8576 | 0 | 8,576 | (1N IO 151,340 .0 01/15/2049|1Z*.......
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46630 AJ 8| JPMCC 2007-LDPX A1S SEQ 4.93 1-15-49.........ccoc. | vonee 09/15/2011| PAYDOWNS 22,129 .0 0 (U I 710 |01/15/2049(1Z".......
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 4-37........... | veue 09/26/2011| PAYDOWNS 299,589 299,589 .0 0 0. 11,645 | 04/25/2037|1Z*.......
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE.......... | ..... 09/28/2011| PAYDOWNS 146,368 | ... 118,741 | .0c00ee 121,610 | covvirinnnl0 | 24758 | 0 | 24758 | 0 | 146,368 .0 0 (V1 I 5,398 |07/27/2037| 1Z*.......
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 37RE......... | ..... 09/28/2011| PAYDOWNS 287,555 287,555 .0 0 (1 I 5,701 |03/26/2037(1Z".......
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 36RE......... | ..... 09/29/2011| PAYDOWNS.. ..129,693 ...129,693 .0 0 0 A 11/26/2036| 1Z*.......
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 37RE......... | ..... 09/28/2011| PAYDOWNS 587,011 .0 0 (VN I 35,984 | 06/26/2037|1Z*.......
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 35RE.......... [ ..... 09/27/2011| PAYDOWNS 258,450 .0 0 (V1 I 4,996 | 04/26/2035| 1Z*.......
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 37RE........... | ... 09/29/2011| PAYDOWNS 181 .0 0 0 0 |04/26/2037({1Z*.......
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 36RE........... | ..... 09/27/2011| PAYDOWNS 20,289 .0 0 0 09/26/2036| 1Z*.......
47232D AL  6|JMAC 2009-R5 2A6 SUB SSUP CSTR 36RE............ | ... 09/26/2011) PAYDOWN.......oovvverimrirnrerneninns | crvenerinnnineneninee | onernennnnerneninnn [ v 3,198 | i 2,393 | e 732 | e | e 732) | 0 | iicecen(732) | viinnnl0 | e 0 .0 0 0 09/26/2036| 6Z*.......
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 36RE........... | ..... 09/27/2011| PAYDOWNS.......ccovvvvvererineiinnnns [ cvverenrneriensnnenienes | cvvnreenn 195,618 | i 195,618 | 11 195,618 | 195,618 | o0 | 0 | 0 [0 | i [ 195,618 .0 0 0 09/26/2036(1Z*.......
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 36RE........... | ..... 09/29/2011| PAYDOWNS 50,141 .0 0 0 09/26/2036| 1Z*.......
47232D BN 1|JMAC 2009-R5 7A6 SUB SSUP CSTR 36RE............ | ..... 09/26/2011) PAYDOWNS..........cooovvmirvcinni | cerinriienieciieninns | ovnrvnnieniisnienn0 [ 8,789 | 002,858 | 00366 | 0 [ (366 | 0 | iicecn(366) | 0 | 0 .0 0 (V1 IO 179 | 09/26/2036| 1Z*.......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 36RE.......... | ..... 09/21/2011) PAYDOWNS.........cconvvimnrrerirnnnns | cervnerinerrerireninne | voernrnenn 210,438 | ...r.210,438 | ... 210,438 | ..ir210,438 | o0 | 0 [0 | 0 0 [ 210,438 .0 0 (V1 I 7,932 |05/21/2036(1Z".......
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 36RE.. .| 09/28/2011| PAYDOWNS 397 .0 0 (U I 16 | 12/26/2036(1Z*.......
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 47RE.. .| 09/29/2011| PAYDOWNS.. ..121,169 .0 0 0 04/26/2047(1Z*.......
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 37RE.. .| 09/29/2011| PAYDOWNS 81,955 .0 0 0 06/26/2037| 1Z*.......
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 37RE..........| ..... 09/29/2011| PAYDOWNS 43,929 .0 0 0 08/26/2037(1Z*.......
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 35RE.......... | ..... 09/27/2011) PAYDOWNS.........cconvvimrrrerirnnnns | cevvverienrverirenennne | vovverenenn 142,749 | i 142,749 | 1 142,749 | 142,749 | 0 | 0 [0 | 0 0 [ s 142,749 .0 0 0 09/26/2035| 1Z*.......
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 37RE..........| ..... 09/27/2011| PAYDOWNS 79,197 .0 0 0 06/26/2037| 1Z*.......
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 36RE..........] ..... 09/27/2011| PAYDOWNS 55,339 .0 0 0 12/26/2036| 1Z*.......
47232V AA 0 [JMAC 2009-R4 1A1 SEQ SSNR 6.0 37RE.......cccecee [ e 09/29/2011| PAYDOWNS.. 34,306 .0 0 0 02/26/2037| 1Z*.......
47232V AE 2 |JMAC 2009-R4 1A5 SUB SSUP 6.0 37RE.........cocurs | vover 09/26/2011) PAYDOWNS.........coonvrvmmrinnrinnins | cevernerinnninenneninnee | vnernsnnsnirneninnn | 30,732 | 005,866 | o183 | i | cieieec(183) | 0 | vicieecn(183) | vinn0 | e 0 .0 0 0 02/26/2037(1Z*.......
47232V AF 9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 37RE.........ccccc. | vever 09/29/2011| PAYDOWNS 25,732 .0 0 0 02/26/2037| 1Z*.......
47232V AK  8|JMAC 2009-R4 2A5 SUB SSUP 5.75 37RE........ccccenr | vever 09/26/2011| PAYDOWNS........ooovvverierirninnnns [ ererrrsnisnssnsenienss | coverenisnnreniienenQ | eiierennnn23,061 | i 9,599 | civiiiiennnn,250 | o0 | ceenn(4,250) | e [ eienn(4,250) | o0 | 0 .0 0 0 02/26/2037| 6Z*.......
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTRRE........ccovews [ e 09/29/2011| PAYDOWNS 39,337 .0 0 0 09/26/2035| 1Z*.......
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 36RE.........ccc.. [ oo 09/29/2011| PAYDOWNS 7,435 .0 0 0 11/26/2036| 1Z*.......
47232V BM 3 [JMAC 2009-R4 8A1 SEQ SSNR 5.5 36RE........ccocoe [ ven 09/29/2011| PAYDOWNS 68,998 .0 0 0 11/26/2036| 1Z*.......
47232V BR 2 [JMAC 2009-R4 9A1 SEQ SSNR CSTRRE.......ccccovvvs [ s 09/29/2011| PAYDOWNS 330,466 .0 0 0 11/26/2037|1Z*.......
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.0 36RE.............. | ..... 09/29/2011| PAYDOWNS 98,207 .0 0 0 07/26/2036| 1Z*.......
47232V CE  0[JMAC 2009-R4 10A6 SUB SSUP 6.0 36RE............... | ... 09/26/2011) PAYDOWNS..........cooovvvimirvcrinnis | cerinricnniscnireniinne | evnrvenieniinnnienn | iveieenen3,700 | 8,056 | i 2,974 | 0 | cd(2,974) | 0 | e (2,974) | 0 | e 0 .0 0 0 07/26/2036(1Z*.......
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 RE............ | ..... 09/29/2011| PAYDOWNS 37,196 .0 0 0 04/26/2037| 1Z*.......
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.0 36RE.............. | ..... 09/29/2011| PAYDOWNS.. 27,855 .0 0 0 04/26/2036(1Z*.......
47232V DV 1[JMAC 2009-R4 18A5 SUB SSUP 6.0 36RE..............c. | ..o 09/26/2011) PAYDOWNS..........coomrvcmnrrerirnnins | corenrrienninenreninne | oververiienisnnieen | v TAT6 [l AT | 830 | 0 | ieenn(830) | 0 | e (430) | 0 | e 0 .0 0 0 04/26/2036(1Z*.......
47232V DZ  2|JMAC 2009-R4 20A1 SEQ SSNR 6.0 36RE.............. | ..... 09/29/2011| PAYDOWNS 52,833 .0 0 0 03/26/2036| 1Z*.......
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47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.0 37RE........cccce. | vever 09/29/2011| PAYDOWNS 0 51,016 .0 0 0 03/26/2037| 1Z*.......
47232V EH 1 [JMAC 2009-R4 21A6 SUB SSUP 6.0 37RE........ccccoe. | vever 09/26/2011| PAYDOWNS 0 .. 0 .0 0 0 03/26/2037(1Z.......
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 37RE............. [ ... 09/29/2011| PAYDOWNS 0 36,608 .0 0 0 04/26/2037(1Z*.......
47232V EP  3|JMAC 2009-R4 22A6 SUB SSUP 5.75 37RE. e 09/26/2011| PAYDOWNS , 0. 0 .0 0 0 04/26/2037| 4Z*.......
47232V EW 8 |JMAC 2009-R4 24A1 SEQ SSNR 5.5 36RE.............. | ..... 09/29/2011| PAYDOWNS.. 51,391 0 51,391 .0 0 0 02/26/2036| 1Z*.......
47232V FB 3 |JMAC 2009-R4 24A6 SUB SSUP 5.5 36RE... O 09/26/2011| PAYDOWNS e . . 4,102 0. 0 .0 0 0 02/26/2036(1Z*.......
47232V FC  1|JMAC 2009-R4 25A1 SEQ SSNR 5.25 36RE............ | ... 09/29/2011| PAYDOWNS........ocvvrvmerirerirenns | coevereeriensenissennns | eveerineees 183,048 | ...cccvoeeee 183,048 | ..oovvvenee 183,048 | .o 183,048 | o0 [ 0 | 0 [0 | 0 | s 183,048 .0 0 0 01/26/2036| 1Z*.......
47232V FK  3|JMAC 2009-R4 27A1 SEQ SSNR CSTRRE.......c.cee. | s 09/29/2011| PAYDOWNS.......ocoviierierireens | eereneeseenienineisns | cveerienes 158,288 | ............ 158,288 | ........... 158,288 | .00 158,288 | o0 [ 0 | e [0 | 0 | s 158,288 .0 0 0 06/26/2036| 1Z*.......
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT RE.......ccccoeuvws | verer 09/29/2011| PAYDOWNS........c.cvovirmerireriiinns | covreerrienienirneeins | eveverienns 126,218 | ...ccvoeeee 126,218 | ...........100,567 | ...........105,558 | ...ccocoeeveen0 | 120,660 | covovivivvvrenn0 [ 020,660 | oo (V1 I 126,218 .0 0 0 01/26/2047|1Z*.......
47232V GC  0|JMAC 2009-R4 31A2 SEQ SSUP 5.75 36RE. 09/29/2011| PAYDOWNS ....86,542 0. 86,542 .0 0 0 02/26/2036(1Z*.......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR CSTR 47 RE.....ccccoouv. [ veer 09/26/2011| PAYDOWNS e ..79,288 | .. ....79,288 0. 79,288 .0 0 0 06/25/2047|5Z*.......
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10-25-35RE............ | ..... 09/28/2011| PAYDOWNS.......ocvvrrmerirerirenns | coerereeriensesensennns | eveerinenes 425,864 | ............ 425864 | ............326,385 | ............338,387 | oo | e 8TATT | 0 | i BTATT | e 0 | v 425,864 .0 0 0 10/25/2035| 1Z*.......
477704 AB  1|JOBSON MEDICAL T/L L+500 12-01-11....ccovvrrnrrns | cevee 09/30/2011) PAYDOWN......covvvmriririirneinns | ceeersseissisenienines | seernseiseiins 1,857 [ oo 1,857 0 1,857 .0 0 0 12/01/20116...........
487836 BB 3 |KELLOGG CO 4.45 05-30-16 NCl........ccooovvvivivrerrnes | oo 08/05/2011) KNIGHT LIBERTAS LLC......cccee | vovevmvererrnerireniene | v 3,334,380 | ......... 3,000,000 0 2,994,307 L0 340,073 |..... 340,073 05/30/2016| 1FE......
493268 AY 2 |KSLT 2000-B A2 ABS FLT 7-25-29.... e 07/25/2011| PAYDOWN.... 0 14,431 .0 0 0 07/25/2029| 5Z*.......
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 6-27-25........ccccvvrerrvirenns | veree 09/27/2011| PAYDOWN 0 87,557 .0 0 0 06/27/2025(1Z*.......
52519S AD 5|LABMH 2001-B A4 SEQ 5.27 9-15-18, e 09/15/2011| PAYDOWNS.......cooovvrierrernnnns [ covrnrveriensnireninnes | cvverennn 117,562 | i 117,562 | 117,525 | b 114120 | 0 3,442 | 0| 3,442 | 0 | s 117,562 .0 0 0 09/15/2018(1Z*.......
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12-25-35........ccocoee | veuee 09/26/2011| PAYDOWNS........coovvvevvnrirernrins 0 476 .0 0 0 12/25/2035| 1Z*.......
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6-25-37......cccevvrverirmrrnns | verer 09/26/2011| PAYDOWNS..........coomivmerierirnenns | ovrierrienienirneeins | eveverienns 147,021 | oo 155,461 | ..o 105,714 | 89,808 | o0 | 157,213 | 0 [ 57,213 | 0| v 147,021 .0 0 0 06/25/2037| 1Z*.......
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 092535.........ccove. [ venee 09/26/2011| PAYDOWNS.......ocvvmrvmerirerirenns | oerereernensenissennns | evserinenes 382,084 | ............ 382,084 0. 382,084 .0 0 0 09/25/2035| 1Z*.......
525241 AL 9|LXS 2007-1 WF1 SEQ 7.0 1-25-37 e 09/26/2011| PAYDOWNS ...14,685 14,685 0. 14,685 .0 0 0 01/25/2037(1Z~.......
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 07-47.......ccccouve | e 09/26/2011| PAYDOWNS...... 8,636 8,636 0 8,636 .0 0 0 ..360 |07/25/2047|1Z*.......
532457 BE  7|ELILILLY & CO 4.20 03-06-14 NC e 08/19/2011| MESIROW FINANCIAL.. 4,331,560 ,000,000 3,998,200 | .........3,998,812 | o0 | o224 | 0 | 224 | 0| oo 3,999,036 | ..ccvorrenne 0 | 332,524 |..... 332,524 |..... 162,400 | 03/06/2014| 1FE......
54323# AA  1|LONGVIEW POWER T/L B L+350 2-28-14.........ccccc. | vevee 06/20/2011| EXCHANGED.........cocnivrriiiinns | ovrierrinenienineiinns | eveverienns 370,832 | ..o 400,000 | ............ 400,000 | ...........350,760 | .......49,240 | ....cccccccece0 | covrivirirennn0 | 049,240 | e, 0 | e 400,000 | ...ccovvrnee 0. (29,168) | ..... (29,168) | ........ 5,317 |02/28/2014| 4FE......
54323# AC 7 |LONGVIEW POWER DD L+350 2-28-14........ccccouurer | vener 06/20/2011| EXCHANGED........coooieririiinies | vereesrnneniesiseenns | evverienes 432,637 | oo 466,667 | ............ 466,667 | ............ 409,221 | ........ 57,446 | ..ovvvvirrn (V1 I (V1 IO 57,446 | ..o 0 | v 466,667 | ........o..c.. 0 . (34,029) | ..... (34,029) ........ 6,204 |02/28/2014| 4FE......
548661 CM 7 |LOWES COMPANIES 5.60 09-15-12NC I........ccccoce. | vouee 08/15/2011) WELLS FARGO BROKERAGE... | ......ccccouviiveiirans | v 6,320,820 | ......... 6,000,000 | ......... 5,989,860 | ......... 5,996,231 | .ovvvveernes (U I 1,334 | o, (0[N I 1,334 | oo (V1 I 5,997,565 | ....cccovvnnee (V)N 323,255 |..... 323,255 |..... 310,800 |09/15/2012| 1FE......
55265K 6S 3| MASTR 2004-1 5A16 PAC FLT 0234. .109/26/2011| PAYDOWNS ...19,275 916 0. 20,504 .0 0 (01 I 83 [02/25/2034{1Z*.......
576434 UH  5|MALT 2004-9 A6 NAS STP 8-25-34... .109/26/2011| PAYDOWNS 548,933 | ...i548,933 | 0 | 0 [0 | (V1 IO 0 | s 548,933 .0 0 0 . 20,716 |08/25/2034| 1Z*.......
582333 ZA 1| MCMILLIN COMPANIES 9.525/0 12-31-13.......ccceveer | vevee 07/08/2011| PAYDOWN........orvvvrernnrreirernnes [ ovrnrveiierseneninnes | errereenn300,000 | ...........300,000 | ooovoeenee 120,000 | ............120,000 | ..cccoveveeen0 | ..eri180,000 | o0 [ e 180,000 0. 300,000 .0 0 (V] 14,923 |12/31/2013|6Z........
58501W AV 3|STEER Z1A (JCP) 7.54 3-1-17 AL08-13......cccovvvveres [ e 03/01/2011| PRIOR PERIOD ADJUSTMENT. | ....ccvvvuerirrireernns | worererneeninirneinnad (V1 736 785 | oo 0 0 w0 | 0 0 0 .. 0 .0 0 0 0 |03/01/2017|3...........
58501W AV 3|STEER Z1A (JCP) 7.54 3-1-17 AL08-13........covvvvvres [ e 09/01/2011| SINKING FUND PAYMENT .....c.. | covoveieniimninniinns | e 92,087 | c.ovvvrnnens 92,087 (255) 0. 94,707 .0 03/01/2017|3...........
617451 BN 8| MSC 2005-HQ7 A2 SEQ CSTR 11-14-42 e 09/1472011| PAYDOWNS........cooovvrerrernnnns [ e | creerer 390,233 | o 390,233 (265) 390,233 .0 111412042\ 1Z*.......
61746W PF  1|MSDWC 2002-TOP7 A2 SEQ 5.98 011539......ccccceee | curne 09/15/2011| PAYDOWNS.. ..704,220 ...704,220 .0 01/15/2039| 1Z*.......
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 0636 e 09/26/2011| PAYDOWNS ....19,668 19,668 .0 06/25/2036| 6Z*.......
61751D AE 4 |[MSM 2006-17XS A3A SEQ STP 10-25-46..........cccce. | venee 09/26/2011| PAYDOWNS........ccoovevemrirernnin 760 | e 73,760 73,760 .0 10/25/2046| 1Z*.......
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03-25-35........ccocrve | coree 09/26/2011| PAYDOWNS........covvvirerniiinninns | vrrernnineirsnineninnn | eevvrenenennn6,115 | s 46,115 46,115 .0 03/25/2035|1Z*.......
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65538P AA 6| NAA2007-1 1A1A SEQ STP 3-25-47........covvvcvvrvers [ 09/26/2011] PAYDOWNS.........covvvimnrveriniens | cervverinnrnenrenennne | eeerrinneenn 10,603 | e 26,042 | oo 26,042 | oo 15,958 | .......... 3,203 | ......... (8,558) [ .ooverererniene (V) IO (5,355) 0 10,603 .0 0 (V1 I 1,044 |03/25/2047|4Z*.......
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05-15-24.........ccceceer | . 09/15/2011| PAYDOWNS.......oovvriirernnirnnns [ erererinniereenirerinne | evvrereneen 21,448 | i 21,448 | ..o, 21,447 | o, 12,184 | oo 0| e 9,264 | coovrrrrinn 0 9,264 0 21,448 .0 0 (V1 I 862 |05/15/2024(1Z".......
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05-15-32........ccrvrvvurvrns | o 09/15/2011| PAYDOWNS........covvriirernirnrinns [ vrrernnineeenireninnns | eevvrereneeen81,770 | i 81,770 0 81,770 .0 0 (V1 I 3,288 |05/15/2032| 1Z*.......
73316P  GK 0| POPLR 2005-5 AF6 NAS 5.331 11-25-35 i 09/26/2011| PAYDOWNS ...70,170 0 70,170 .0 0 0 2,575 | 11/25/2035(1Z".......
737662 BR 6 |POTOMAC EDISON 5.125 08-15-15 NC......cccorvvvrves [ vonee 09/28/2011| CITIGROUP... e | ,500,000 0 1,493,651 | .occoovenn0 | 152,479 | ..... 152,479 | ...... 87,125 |08/15/2015| 2FE......
74005P AV 6|PRAXAIR INC 3.25 09-15-15 NC e 08/31/2011| RBS SECURITIES/GREENWICH] .......ovvvvrvvircrinnes | e 7,496,860 | ......... 7,000,000 | .........6,982,010 6,987,573 | oo | 509,287 |..... 509,287 |..... 221,813 |09/15/2015| 1FE......
7425A0 A5 9| PRINCIPAL LIFE 5.25 01-15-13 NC.....cc.ovvvrrerirvrernes [ v 08/19/2011) FTN FINANCIAL........cvvrrirerinnns | vovererieernerireniene | ovevnnes 2,634,050 | ......... 2,500,000 | ......... 2,576,374 2,550,941 0] 83,109 | ...... 83,109 |..... 119,219 | 01/15/2013| 1FE......
7425A0 A5 9| PRINCIPAL LIFE 5.25 01-15-13 NC.....ccooovvvrrerrrnrirnes [ 08/23/2011) FTN FINANCIAL.......covvvrrereiennee | covernerinriseiineniene | orein 2,107,780 | ......... 2,000,000 | ......... 1,998,580 | ....... 1,999,648 | ....cccoooviinc0 | o107 | 0 | 107 |0 | 1,999,755 | ..cooovvirns (V) 108,025 |..... 108,025 |..... 116,958 | 01/15/2013| 1FE......
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR SSNR 37......cccoe [ venee 09/26/2011) PAYDOWNS........conrvinrierienins | verernriierinsiieniene | cenreinnion 80,990 | ............ 112,319 | s 59,528 80,990 .0 0 0 3,971 |02/25/2037{1Z".......
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4-25-37. B 09/26/2011| PAYDOWNS 38,840 .0 0 (1 I 1,630 | 04/25/2037|1Zx.......
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2-25-36 e 09/26/2011| PAYDOWNS 33,752 .0 0 (1 I 1,264 | 02/25/2036(1Z*.......
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01-25-32.......ccevvvees | e 09/26/2011| PAYDOWNS 8,271 .0 0 (V1 - 312 |01/25/2032(2Z".......
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7-25-33........covvveeies | venee 09/26/2011| PAYDOWNS 14,474 .0 0 (V1 I 520 |07/25/2033(3Z".......
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 92533.........cccovvveruee | vever 09/26/2011) PAYDOWNS.........ccovvvimnrirerirnnnns | cervveriennrrerireninne | venennen 483,616 | ......483,616 | ........... 483,692 | ........... 483,616 | .ooooocvverenc0 | crvviiiinnc0 [ 0 | 0 [ iincl0 [ 483,616 .0 0 0. 17,683 |09/25/2033| 1Z*.......
76110V QL  5|RFMS22004-HS2 Al6 NAS 5.17 6-25-34.. I 09/26/2011| PAYDOWNS 280,368 .0 0 (V1 I 9,885 | 06/25/2034| 1Z*.......
76110V SD  1|RFMS22005-HI3 A4 SEQ 5.49 9-25-35.........cocvvvvee | corne 08/25/2011| PAYDOWNS.. ..161,755 ...161,755 .0 0 0. 11,911 |09/25/2035| 1Z*.......
76110W XQ 4|RASC 2004-KS4 Al4 SEQ 4.26 11-25-31... I 09/26/2011| PAYDOWNS ...51,343 51,343 .0 0 (o] R 1,472 (11/25/2031|1Z*.......
76111X KX  0|RFMSI 2004-SR1 A2 SEQ 5.50 9-25-33RE........cccc.o. | conue 08/25/2011) PAYDOWNS.........coomrremermcrirnnens | cevererineneneniseennes | eevnnneenn 131,144 | 131,144 | 133,573 | 132,206 | 0 | s (1,062) [ o0 | s (1,062) [ 0 [ e 131,144 .0 0 0 . 11,835 |09/25/2033| 1Z*.......
761118 DV 7|RALI2005-QS12 A8 PAC SSNR FLT 0835........cc.cce. | veuee 09/26/2011| PAYDOWNS.........cccovrvririrerirnnns 75,971 .0 0 (V1 I 277 |08/25/2035(1Z".......
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10-25-35..........cccovveees | vevee 09/26/2011| PAYDOWNS........ccoovivemrirernnin 5,119 .0 0 (V1 IO 477 [10/25/2035(1Z*.......
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2-25-36. I 09/26/2011| PAYDOWNS 23,775 .0 0 (V1 I 1,400 | 02/25/2036(1Z*.......
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10-25-32......cccoovoveree | ceree 09/26/2011| PAYDOWNS.. 98,909 .0 0 0 10/25/2032| 1Z*.......
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1-25-35.. SO 09/26/2011| PAYDOWNS e . L13,976 | 113,698 [ 113,976 | 0 | 0 [0 0 [0 | 113,976 .0 0 (V1 I 3,443 [01/25/2035[1Z~.......
771196 AQ 5|ROCHE HLDGS INC 5.00 03-01-14 NC........cococvurrs [ e 09/01/2011| CS FIRST BOSTON CORP........ | cecevrremrrrerirerirane | v 9,026,176 | ......... 8,183,000 8,387,343 L0 638,834 |..... 638,834 |..... 415,969 |03/01/2014| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 07-15-42........ovvemvrennns [ v 09/15/2011| PAYDOWNS.......ocvvrvmerirerirenns | eereeernnensesessennns | evenerieees 151,116 | v 151,116 | oo 151,116 | e 151,116 | oo (1 I (V1 I (VI I (V1 IO 0 | s 151,116 .0 0 (V1 I 4,078 |07/15/2042| 1Z*.......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 05-44.........cocovvrernrrnrinns | s 09/15/2011| PAYDOWNS.......ocvvrierierireens | eereesisnenieniseinns | cvveerienes 146,724 | ........... 146,724 | ... 146,724 | .......... 146,724 | oo (1 IO (VI IO (VI I (V1 IO 0 | s 146,724 .0 0 (V1 I 3,441 | 05/16/2044| 1Z*.......
822582 AF 9| SHELL INTL FIN 4.00 03-21-14 NC .|R.. [08/15/2011| MORGAN STANLEY & CO.....cc. | ceverrrrerrrerirerirnne | overannd 6,488,640 | ......... 6,000,000 0 5,999,117 L0 489,523 |..... 489,523 |..... 218,000 |03/21/2014| 1FE......
832389 AB  6|SMITHS FD DRG 8.64 7-2-12 I 07/02/2011| SINKING FUND PAYMENT. 111,535 | oo 118,944 | it 112,776 | 0 [ iied(399) | e [ eiicd(399) | i 0 | v 12,377 | e (V] IO (842) | oonve. (842)| ........ 9,637 |07/02/2012| 2FE......
83611M HM 3| SVHE 2005-B M2 MEZ STP 5-25-35.........ccccovrvvrers [ vores 09/26/2011| PAYDOWNS.........ccovvvevirnrirarnnins 621 | s 64,621 0. 64,621 .0 0 0 2,674 |05/25/2035(1Z".......
84254Q AA  7|SOUTHERN CAPITAL CORP 5.70 6-30-22.........ccoe. | .. 06/30/2011| SINKING FUND PAYMENT. ,058 | oo 18,058 0 18,058 .0 0 06/30/2022| 2FE......
844741 AL 2|SWAIRETCA38.70 7-1-11 oo | veres 07/01/2011| REDEEMED.........covervrvirviirnnns [ vvrvrvnriernereninne | crvnnennn 136,381 | 10 136,381 | 1o 155,387 | i 137,466 | o0 | ceein(1,085) | 0 [ eenn(1,085) | oo (1N I 136,381 .0 0 07/01/2011| 2FE......
863579 VQ 8| SARM 2005-17 4A2 SEQ SSNR CSTR 0835. 09/26/2011| PAYDOWNS B 0 820,100 .0 0 08/25/2035| 1Z*.......
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 35. 08/25/2011| PAYDOWNS.. 18,543 0 18,543 .0 0 08/25/2035| 1Z*.......
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 0935 09/26/2011| PAYDOWNS 0 64,705 .0 0 09/25/2035(1Z*.......
86359A MG 5| SASC 2003-AL1 APO 4-25-31........cvvemrvrerincerseniennns | e 09/26/2011| PAYDOWNS.........cccovrvrcrirerirnns 0 37,145 .0 0 04/25/2031(1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31.....covvvirvrrrirernnns | v 07/25/2011| CASH DISTRIBUTION.......ovever [ vverermrinvinrirerinnns | vrvvrerennnn 18,415 | i 34,857 0 18,415 .0 0 01/25/2031|1Z*.......
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86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31......oovvvemrrrerirerrnns [ v 07/27/2011) CASH DISTRIBUTION.......ovvvee | vorerrirriinrreneriens 71,713 .0 T3 | e 0 0 | oo 7L713 | cienan0 [ 71,713 0 71,713 .0 0 0 0 |01/25/2031|1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31....coovrvrmrvrrerirerernes [ v 08/25/2011| CASH DISTRIBUTION........ovvves | vvrrrrrmernerirneernee | eevvrernnennn 19,861 | o 35434 | oo, 27,550 | woveverenne 30,983 | .o 0] .ie(11122) | i [ (11,122) 0 19,861 .0 0 0 0 |01/25/2031| 1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31.....covvvmivvrrrirernins | o 08/27/2011| CASH DISTRIBUTION............... 0 43,390 | .oovrirrieiiens 0 0| .irnid3,390 | v [ s 43,390 0 43,390 .0 0 0 0 [01/25/2031{1Z~.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31......covrvmrrrerirerrnes [ v 09/26/2011| CASH DISTRIBUTION........oovves | corvvrerrmrrverrerernns | cevrreeenn 23,714 | e 23,714 | s 18,438 | ..o 20,735 | v 0 2,979 0 23,714 .0 0 0 0 |01/25/2031| 1Z*.......
86359A WT 6| SASC 2003-AL2 APO 0.0 1-25-31.....coovvemrvrreririrines [ o 09/27/2011| CASH DISTRIBUTION 0 15,573 | oo 0 0 0 15,573 .0 0 0 0 |01/25/2031|1Z*.......
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5-25-34......cccocvvvve | vore 09/26/2011| PAYDOWNS........coovvvrrernrinniinns [ vrvernninsirnninninnn | vvvrerenennn30,254 | i, 30,254 | oo 30,339 | oo 30,254 | oo 0 0 0 30,254 .0 0 (1 I 1,097 | 05/25/2034(1Z*.......
882440 ZZ 2| TEXAS GAS TRANS 5.50 04-01-13 NC......ovvvevvvrvens [ e 07/18/2011) REDEEMED BY CALL.......ovveever | covererieerrnerirerinee | oveinnes 2,464,697 | ......... 2,282,000 | ......... 2,273,306 | ......... 2,277,802 | oo 0 974 0 2,278,776 L0 e 185,921 | ..... 185,921 |..... 100,059 | 04/01/2013| 2FE......
90210E AF 3| TEXAS COMP ELEC TL B2 L+350 10-10-14.......c..... | vouce 04/07/2011| PRIOR PERIOD ADJUSTMENT. | ...oocvvurrviineris 0 .0 (1 [P 0 0 w0 | 0 0 0 .. 0 .0 0 (V] I (3,156) | 10/10/2014| 4FE......
911312 AL O|UNITED PARCEL 3.875 04-01-14 NC.........coecervvuerns [ e 08/19/2011] CITIGROUP.........ccovvrierirmrirenins | cerernrrierinerireniene | ovriins 5,402,650 | ......... 5,000,000 | ......... 4,988,900 | ......... 4,992,571 | oo 0| e 1,375 | e (V1N IS 1,375 | oo 0| v 4,993,946 | ............... (VN 408,704 |..... 408,704 |..... 173,837 | 04/01/2014| 1FE......
92276M AS 4 |VENTAS REALTY LP 6.50 06-01-16 C14!.......ccoocvre | vever 07/18/2011| REDEEMED BY CALL. 1,032,500 | ......... 1,000,000 | ............ 977,500 ...983,484 ...984,893 | ..o (V)N 47,607 | ...... 47,607 | ...... 40,986 |06/01/2016| 2FE......
92554* AA 5| VIANIX DELAWARE LLC 10.00 10-25-10........ccccrvvrs | vovee 07/27/2011| DISTRIBUTION 342,854 ] 342,854 | . ...342,854 ...342,854 .0 0 0 0 [03/31/2011|6Z........
92658T AG 3 ... | 07/18/2011| PARTIAL CALL......ccourvrrireririns | ovrrrnerinenineernneinns | evverieees 389,412 | .coouveen. 385,000 | ..covrnees 313,775 | v 338,730 , 190 [ v | s 345,920 | ..cooovrvrnee (V)N I 43,492 01/15/2014| 3FE......
92857W AR 1| VODAFONE GROUP 5.35 02-27-12 NC........cccosvvenne R.. | 08/15/2011| DEUTSCHE BANK........ccovomivirne [ emrrrrerineirneiiiniins | cereeeens 2,049,420 | ......... 2,000,000 | ......... 1,998,960 | ......... 1,999,735 | oo (1 I 141 | (V1 IO 141 | 0| v 1,999,876 | ...ococuvnee (V)N 49,544 02/27/2012| 1FE......
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 0146.......... | ..... 09/26/2011| PAYDOWNS.........cccovrvmirirerirnnns 33,320 .0 0 01/25/2046| 1Z*.......
931142 CL 5| WAL-MART STORES 4.25 04-15-13 NC......cccrvvvnrns [ o 08/19/2011| CITIGROUP... 2,471,379 | v (V) 177,746 04/15/2013| 1FE......
939335 T3 9| WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17......coovvvvees [ vonee 07/25/2011| PAYDOWN.... .120,144 ...120,144 .0 0 05/25/2017(1Z*.......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 7-25-36.........ccccrvers | vener 06/27/2011| PRIOR PERIOD ADJUSTMENT. | .....cocvvvvirmrenrenns | wrerirneennrieneenn0 | e 5,915 | v 873 | 0 [ iiinend0 | 0 [0 0 [0 [ 0 .0 0 07/25/2036| 1Z*.......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 7-25-36.........ccccervers | vever 09/26/2011| PAYDOWNS.........coovrenrrrerinrins | cevernerinnrnennsnennes | eeveneinnenen 14,570 | e 28,757 14,570 .0 0 07/25/2036| 1Z*.......
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8-25-33.......cccccuuet [ venee 09/26/2011) PAYDOWNS.........ccoomrvemmrrnerirnnins | verenrrinerinsnnenrene | eoeneennnn 303,403 | i 303,403 | ...........297,382 | ............ 298,755 | ..covvrerinnnnd (U I 4,648 | ..o 0 | s 4,648 0 303,403 .0 0 08/25/2033| 1Z*.......
94978R  AZ 4 |WFMBS 2003-4 A18 PAC 5.50 6-25-33........ccccormureres | vener 09/26/2011) PAYDOWNS.........convrvmrrnerieninn | cevenernsseinnernenene | evnneennnnn 120,701 | s 120,701 | ............ 124,587 | ............ 122,512 | o286 | iieei(2,057) | 0 | e (1L811) | 0 | v 120,701 .0 0 06/25/2033
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 0336......... | ..... 09/26/2011| PAYDOWNS........ccovvvevirnririrnnin cevernrereneens | e 292,344 | e 252,344 | ...........252,186 | ............. 228,085 0 252,344 .0 0 03/25/2036
969455 AB 0| WILLIAMS COMM 10.875 10-01-09 CO7.......cccovvvervee [ vonee 08/16/2011| BANKRUPTCY DISTRIBUTION. |. 0 (0 I 0 0. 0 L0 e 188,039 10/01/2009
969455 AH 7| WILLIAMS COMM 11.875 08-01-10C08...........ccoccvrree | wonee 08/16/2011| BANKRUPTCY DISTRIBUTION. |. .0 [0 IO 0 0 .. 0 L0 37,637 08/01/2010
973582 AA 7| WINDSOR FINANCING 5.881 07-15-17 At4.......c.coe. | voeee 07/15/2011| SINKING FUND PAYMENT......... | covvevrvemrrverrenirnns | ceverrienerrn64,938 | i 64,938 | ...ocoovnee. 64,938 | ..o 57,804 0 64,938 .0 0 07/15/2017| 4FE......
98883* AA  4|NAYLOR PUBLISHING L+600 08-04-12..........cccouurvne | cevne 04/20/2011| PRIOR PERIOD ADJUSTMENT. | ....ovvumereurernerinns 0 0 (1 [P 0 0 w0 | 0 0 0 .. 0 .0 0 08/04/2012|5...........
98883* ZZ  2|NAYLOR PUBLISHING L+1025 12-31-12....c.cccceueree | conee 09/30/2011] PAYDOWN......covivriiiinniiniiinninns [ nvesssnessnsnensssenes | sevssssesssisans 8,613 | oo 8,613 8,527 | oo 0 [ I 21 | e 0 21 0 8,548 L0 65 12/31/2012|4Z........
3899999. Total - Bonds - Industrial & MISCEIIANEOUS...........cvuurieuirsirsiiesirissis et snsssnees | ceves 174,273,729 | ..... 166,408,140 | ..... 164,226,893 | ..... 154,833,071 | ...... 247,952 |...1,600,279 | ..ooovvennrennd 0. 1,848,231 | oo 0]... 164,989,052 | ..o 0 |..9,284,677 |..9,284,677 |..6,612,858 |...... XXX... [.XXX....
Bonds - Credit Tenant Loans
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 Al4.....ccovvvvrnnns [ e 09/01/2011| SINKING FUND PAYMENT ........ [ ovurevrnriririnnrinnns | ervveereniens 12,318 | v 12,318 | oo 12,318 | v 12,318 | oo (V1 IO {1 [ I 0 0 0 12,318 .0 0 (1 I 592 | 12/01/2016|1...........
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A14......cccovvvvurns | ceene 08/01/2011| SINKING FUND PAYMENT ........ | coveoeveeernerienirens | cerneeineinne 12,253 | oo 12,253 | oo 12,253 | oo, 12,253 | oo (U IR (V1 I 0 0 0 12,253 .0 0 [V I 524 12/01/2016|1...........
160841 AA  0|CHARLOTTE GATE 6.41 12-01-16 A4.....oocvvvnnnns | e 07/01/2011] SINKING FUND PAYMENT ........ | covvseiiniinninniinns | covnniiinninns 12,188 [ oo 12,188 | oo 12,188 | oo, 12,188 [ oo [ (V)] [ 0 0 0 12,188 .0 0 [ I 456 [12/01/2016]1...........
4199999. Total - Bonds - Credit TENANt LOANS..........vurieesiiissiiseieeisisessesessses s st 36,759 | oo 36,759 | oo 36,759 | oo 36,759 | oo [ (V] [ 0 0 0 36,759 .0 0 0] e 1,572 |...... XXX... | .XXX....
Bonds - Parent, Subsidiaries and Affiliates
0078% AA  1[AERIELLE LLC 12.00 09-17-12.....ccoevvvrrvervrrrerirrens [ s 09/21/2011| EXCHANGED........ccvvvivivirnrienns o | cvvvriinenns 328,125 | ......... 4573125 | ......... 4573125 | ....... 1,579,953 | coovvvirnnnd (V1 IO 0(...1,251,828 | ....(1,251,828) 0 328,125 .0 0 0 [09/17/2012(5*.........
00789# AA 1| AERIELLE LLC 12.00 09-17-12....ccccvvvimriinnenininsninnns | oeeee 09/21/2011] EXCHANGED.......coovvivveniiisninns | iovesersssnissrsneninne | conensssenasd 46,875 | .o 46,875 46,875 | .o 0 0 w0 | 0 0 0 46,875 .0 0 0 0 |09/17/2012| 5*.........
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates.. 375,000 | ......... 4,620,000 | ......... 4,620,000 | ......... 1,579,953 | .o {1 I 0...1,251,828 | ...(1,251,828) | .c.oovvrvvrnne. 0] s 375,000 .0 0 0 0. XXX... | .XXX....




Statement for September 30, 2011 of the GREAT AMERICAN INSURANCE COMPANY
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 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
8399997. Total = BONAS = PA 4. | e 253,528,198 | ..... 247,476,759 | ..... 246,532,076 | ..... 231,549,767 | ...... 257,893 |....1,457,634 |....1,251,828 | ........ 463,699 | ..o 0] ... 242,151,576 | ..o, 0 | 11,376,620 | 11,376,620 |..9,751,212 |...... XXX... |.XXX....
8399999. TOHAI = BOMAS. ettt | e 253,528,198 | ... 247,476,759 | ..... 246,532,076 | ..... 231,549,767 | ...... 257,893 |....1,457,634 |....1,251,828 | ........ 463,699 | ..o 0] ... 242,151,576 | ..ot 0 | 11,376,620 | 11,376,620 |..9,751,212 |...... XXX... | .XXX....
Preferred Stocks - Industrial and Miscell
902973 15 5| US BANCORP SERIES B FIR C11@25.... i 09/23/2011| WELLS FARGO BROKERAGE... | ....... 20,000.000 | ............ 418,600 0. 500,000 L0 (81,400) | ..... (81,400) | ...... 13,271 | ...... XXX... | PILFE..
902973 15 5|US BANCORP SERIES B FIR C11@25........cccnevviee [ venee 09/22/2011| WELLS FARGO BROKERAGE... 50,000.000 ..1,052,500 1,250,000 (197,500) | ...(197,500) | ...... 33,177 |...... XXX... | PILFE..
902973 15 5|US BANCORP SERIES B FIR C11@25.... B 09/21/2011] WELLS FARGO BROKERAGE... | ....... 50,000.000 | ......... 1,077,500 | ... .0, s v 1,126,000 | ... 124,000 L0 [ 124,000 . 1,250,000 | .... (172,500) | ...(172,500) | ...... 33177 |...... XXX... | PILFE..
8499999. Total - Preferred Stocks - Industrial & Miscellaneous.... . 2,548,600 | ..o XXXeiviiine | i 3,000,000 | ......... 2,702,400 | ... 297,600 | .ot (V)] [ [V 297,600 | .o 0 | s 3,000,000 | ..ovrinrinnns 0 | ...(451,400) | ...(451,400)] ...... 79,625 |...... XXX... | .XXX....
8999997. Total - Preferred SIOCKS = PAM 4.......iuuiiieiiei ettt | anniines 2,548,600 | ..o XXX | i 3,000,000 | ......... 2,702,400 | ...... 297,600 | .o, (V)] [ [V 297,600 | .cocoovrrnnnns 0 | e 3,000,000 | ..ooorirrinnns 0 | ...(451,400)] ...(451,400)] ...... 79,625 |...... XXX... | .XXX....
8999999. TOtal = Preferred SHOCKS. ... vttt 2,548,600 | ..o XXXeiiirine | i 3,000,000 | ......... 2,702,400 | ... 297,600 | ..ccoovinns (V] [ 0] oo 297,600 | ..o 0] e 3,000,000 | ..ocvniinnns 0 | ...(451,400)] ...(451,400)] ...... 79,625 |...... XXX... [ XXX....
Common Stocks - Industrial and Miscellaneous
17285T 20 5| CITADEL BROADCASTING CLASS A......ovvvvvvvrreis | veree 09/20/2011| EXCHANGED.......ccoevvvvvverviirenes | e 11,688.000 | ..vvvvene 408,291 | ..ovvvnee. XXX ovvre | v 327,264 | ........... 353,562 | ....... (96,426) | ..vvvvrvnene {1 [ IO (V[ I (96,426) 0. 257,136 RO 151,155 |..... 151,155 | oo 0 [ XXX | Lo
191216 10 0| COCA-COLA COMPANY.......coccorremirmerimrrrncrineinee | ceves 08/10/2011| INTERSTATE GROUP.......ccccvss | woreeer 32,500.000 | ... 2,077,000 | .cooovrrnnee XXX eovoee | e 1,649,303 | ......... 2,137,525 | ... (488,222) | ....ovvvrrrnnn (VI I (V] IO (488,222) | .....vvvnev. 0| v 1,649,303 | ..ccovvvrnne (V) 427,697 |..... 427,697 | ...... 30,550 |....... XXX | Lo
191216 10 0| COCA-COLA COMPANY........cooirmriiernricrinirereninee | eees 08/08/2011| INTERSTATE GROUP.........ccoce. | weuee 140,000.000 | ......... 9,211,412 | v XXX ovvvoe | v 7,683,574 | ......... 9,207,800 | ..(1,524,226) | ......occrvrnne {0 [ I 0 | ..(1,524,226) | ........c...... (V1 I 7,683574 | ..covvrnne 0 (..1,527,838 |..1,527,838 |..... 131,600 |...... XXXeoo | Lo
693475 10  5|PNC FINANCIAL SERVICES GROUP.........ccccomvvrice [ o 09/22/2011| I1SI GROUP INC.......oevvvvrrvriians | o 10,000.000 | ............ 466,923 | ....cooce. XXX ovioes | s 431,742 | o 0 0 w0 |0 [0 [0 | 431,742 | 0]...35181 | ... 35,181 | v 0 ... XXXooo | Lo
693475 10 5|PNC FINANCIAL SERVICES GROUP... OO 09/22/2011| 1SI GROUP INC........ovvvrvrrrcrians | woreees 10,000.000 | ............ 466,923 LA30,131 [ 0 0 w0 [0 0 |0 | 430,131 | 0] 036,792 36,792 | o0 [ XXX... |L
693475 10  5|PNC FINANCIAL SERVICES GROUP.........ccccovvvvues [ e 09/22/2011|1SI GROUP INC. 30,000.000 ..1,400,769 1,314,102 | oo 0 0 .0 86,667 | ..ccovvrvenn0 [ XXX... |L
693475 10 5|PNC FINANCIAL SERVICES GROUP... N 09/22/2011| 1SI GROUP INC.......ovvervvrrvrirans | e 10,000.000 | ............ 466,923 454,580 [ ..oveviiirinan 0 0 ] . ..454,580 | ......oc....0 | ... 12,343 | ... 12,343 | covvieeenl0 | XXX... |L
693475 10 5|PNC FINANCIAL SERVICES GROUP.........ccccomuvrnnee [ o 09/16/2011 INTERSTATE........ovorreerirnrriens | woreees 50,000.000 | ......... 2,590,910 | .coovrvnnee XXX 2,272,900 | .oovererrrrirenennd 0 0 (VI I 0 0 0 2,272,900 L0 318,010 |..... 318,010 | .o (V)N I XXXeoo | Lo
693475 10  5|PNC FINANCIAL SERVICES GROUP.........ccccomvvries [ e 09/15/2011| INTERSTATE........cccnvvevrvvrrcnnns | o 100,000.000 | ......... 5,086,210 | ...cccovenee XXX eovvoee | i 4,545,800 | ..ovvoerririrrininan 0 0 w0 | (V1 I (V1 IO 0| v 4,545,800 | ............... (VN 540,410 |..... 540,410 | ..cocoovvvnee 0 .. XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC CLASS A.....cocovvvverinerin [ 09/21/2011| INTERSTATE GROUP.......ccccovss | vt 60,000.000 | ......... 2,100,072 | .coovvrrnnee XXX 7704 | e 0 0 (VI I 0 0 0 7,704 .0 1..2,092,368 |..2,092,368 | ............... (V)N I XXXeo | Lo
92345Y 10 6| VERISK ANALYTICS INC CLASS A e 09/20/2011| INTERSTATE GROUP.......ccccvuv. | voree 10,600.000 1,361 [ oo, 0 0 .0 0 0 1,361 L0 370,297 |..... 370,297 | .oovvcveenn0 | e XXX... |L
92345Y 10 6| VERISK ANALYTICS INC CLASS A......cocoovvvverrmeris [ v 09/16/2011| STRATEGAS RESEARCH PTN. 10,000.000 1,284 | oo 0 0 .0 0 0 1,284 .0 |....348,758 |....348,758 | ..............0 | oo, XXX... |L
92345Y 10 6| VERISK ANALYTICS INC CLASS A.. e 09/01/2011] INTERSTATE GROUP.......ccocies | covnrrnnns 400.000 51 | i 0 0 .0 0 0 51 0] 13,939 | ... 13,939 L0 [ XXXeo | L
9099999. Total - Common Stocks - Industrial & Miscellaneous...... . crrerenie | o 25,011,123 | .o XK | i 19,119,796 | ....... 11,698,887 | ..(2,108,874) | ...ccvvvvrinnt (V] [ 0 ]...(2,108,874) | .cooovvvrrnvs 0. 19,049,668 | .....c.ccce.n. 0 |..5,961,455 |..5,961,455 |.... 162,150 | ...... XXX..o [ XXX
9799997 Total - COMMON STOCKS = P 4.ttt bt | annien 25,011,123 | .o XK | i 19,119,796 | ....... 11,698,887 | ..(2,108,874) | ...cvvvvvivrns (V] [ 0 ]....(2,108,874) | .ccoovvvrnnnns 0. 19,049,668 | .....cooceenn. 0 |..5,961,455 |..5,961,455 |..... 162,150 | ...... XXX... |.XXX....
9799999. Total - COMMON SHOCKS. ..ot | cniias 25,011,123 | .o XXX | e 19,119,796 | ....... 11,698,887 | ..(2,108,874) | ...ccovvnnnnn (U 0| ...(2,108,874) [ .ccovvrivnnee. 0] e 19,049,668 | .....ccovrnnes 0 |..5,961,455 |..5,961,455 |..... 162,150 | ...... XXX... | .XXX....
9899999. Total - Preferred and COMMON SOCKS.......uuuueierierirsiiisseisssisssi sttt | erneees 27,559,723 | oo XX | v 22,119,796 | ....... 14,401,287 | ..(1,811,274) | oo, (V)] [ 0] ..(1.811.274) | o0 | e 22,049,668 ..5,510,055 |..5,510,085 |..... 241,775 |...... XXX... |.XXX....
9999999. Total - Bonds, Preferred and Common Stocks . ISR I 281,087,921 | ..o XXX | o 268,651,872 | ..... 245,951,054 | ..(1,553,381)|....1,457,634 |....1,251,828 | ....(1,347,575) | ..cccceeee0 | . 264,201,244 16,886,675 | 16,886,675 |..9,992,987 |...... 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 September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE DB - PART A - SECTION 1

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

2 3 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
1.6299 GBP /1 USD......orvverirrrrinne (G5822*AA6 Marketform Group....... D Part 1.. | Currency.... | U. S. Bank............. .04/11/2011(.10/14/12011| ....cevnvvnves 1. 3,000,000 |1.6299......cccc. | wornerrrrinnennnad (V1 (VI I (V1 IS 201,300 | oo | evrene 201,300 | .ovvereriernnnn (V)N I 201,300
1.5610 GBP /1 USD.....cccovvvirerinns G5822AA6 Marketform Group....... D Part 1.. [ Currency.... | U. S. Bank............. .09/30/2011].03/30/2012] ......ovvevvenes 1] 2,000,000 [1.5610...cccccver [ corninininnnnad 0 [ o, 0 [ [V (3,700) | voves | rvrrnians (3,700) | cvovvvrerinnenad 0 | v (3,700
1229999. Total-FOrWardS-HEAGING OtNer ... .ottt ee et es st ee sttt ees et ee e sesems e oefeeseeseeseeeeEeeseeee et eeseesee et seseesee et aetensenses et sesensensessnsessensesnsansensennssnsansens | sesensensersensnsnd | seesnes 0 0......197,600 | XXX] .......197,600 | ....cccccecee.0 | oo 197,600
1269999. Total-Forwards. .197,600 | XXX .197,600 .197,600
1409999. Total-Hedging Other.......c.iiiiiiiiei s 197,600 | XXX | ... 197,600 | .o | e 197,600
1449999, TOT AL ..ttt 1eL 1L 11 4eEE oL E oL 1L L4111 E bbbttt | onsisrisneened (O (V1 I 0] e 197,600 | XXX ........ 197,600 | .ooovrinris 0] e 197,600

(a) [ Code

| Financial or Economic Impact of the Hedge at the End of the Reporting Period

lo

NONE
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Statement for September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M 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 September 30, 2011 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

SCHEDULE DB - PART D

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 | eernernessssssrsssnsness0 | oo 201,300 | oo (3,700) | .oovvvvnnnne 201,300 201,300 (3,700)] ... 201,300 [ i 10,071 [ oo 10,071
0799999. Total NAIC 6 DESIGNAtION........uouvirreriiesiriasiiiseiiiiiseneeisisseissnsssensenssssnsssssssssssssensenesssessenes | connnissssssenssneensenssnssseneen | e 201,300 | oo (3,700) | oo 201,300 201,300 (3,700)] ... 201,300 [ i 10,071 [ v 10,071
0899999, TOAIS.....vvureiiereriistis s | 0 | 201,300 | oo (3,700) | ..oocvvveveee 201,300 201,300 (3,700)] ... 201,300 [ i 10,071 [ v 10,071




Statement for September 30, 2011 of the G REAT AM E RlCAN | N S U RAN C E COM PANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement for September 30, 2011 of the GREAT AMER'CAN |NSU RANCE 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 5 0 105,577 93,772 52,737 | XXX..
Bank of America Miami, Florida 0.000 0 0 187,044 416,663 361,078 | 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 0 230,500 280,683 210,168 | XXX..
Fifth Third Bank Cincinnati, Ohio. 0.210 0 451 628,860 628,860 628,860 | XXX..

Certificate of Deposit .21% 3-31-12. 0.000 0 0 0 0 0 | XXX..
First Midwest. Waukegan, lllinois 0.000 0 0 985,969 498,005 951,546 | XXX..
Huntington National Bank Columbus, Ohio. 0.000 0 0 5,000,000 5,000,000 1,075 [ XXX..
JP Morgan Chase. Indianapolis, Indiana 0.272 55 0 75,468 75,495 75,500 | XXX..
Keybank Albany, New York 0.000 0 0.....14999,985 | ........ 14,999,985 | ....oovvvvverriinns 15 | XXX..
Laconia Savings Bank Whitefield, New Hampshire: 0.000 0 0 119,525 223,168 261,520 | XXX..
LaSalle Bank N.A Chicago, lllinois. 0.000 0 0 205,132 202,390 250,970 | XXX..
The Northem Trust Company / O'Hare...........c.cccccourervunnae Schaumburg, lllinois. 0.000 0 0 2,257,543 3,173,351 716,144 | XXX..
PNC Bank Pittsburgh, Pennsylvania. 0.000 0 0 | oo (44,270,144) | ......... (30,517,938) | .........(51,965,359) | XXX..
Northrim Bank Anchorage, Alaska 0.300 0 94 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 0.448 10,259 0 7,182,841 | oo 7,018,964 veennnB,741,842 | XXX..
RBC Dexia Investor Services Trust..............ccoovvveerernenes Toronto, Canada 0.000 0 0 3,085,740 3,085,740 3,786,740 | XXX..
U.S Bank Cincinnati, Ohio. 0.000 0 0 (2,372) (2,372) 0 [XXX..
Wells Fargo Bank Los Angeles, California. 0.000 0 0 2,053,909 3,901,461 2,267,492 | XXX..
0199999. Total Open Depositorie .. S XXX.oeenee 10,320 546 (5,118, 117) | oo 11,114,534 | .........(33,623,365) | XXX..
0399999. Total Cash on Deposit.. .. S XXX.eenee 10,320 546 (5,118, 117) | coovvveees 11,114,534 ....(33,623,365) | XXX..
0499999. Cash in Company's Office KKK [ e XK | e XXX i | v XXX 39,980 53,340 59,160 | XXX..
0599999. Total Cash XXX 546 (5,078,137) | .......... 11,167,874 ....(33,564,205) | XXX..

QE11




Statement for September 30, 2011 of the GREAT AMERICAN INSURANCE 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 | ........... 09/30/2011 0.120 10/01/2011 16,428,280 18,708
8499999. Total - Sweep Accounts. 16,428,280 18,708
8699999. Total - Cash Equivalents. 16,428,280 18,708




Supplement for September 30, 2011 of the G REAT AM E Rl CAN | N S U RAN C E CO M PANY

NAIC Group Code.....84

* 1 6 6 9120115050010 3 =«

DIRECTOR AND OFFICER SUPPLEMENT
Year To Date For the Period Ended September 30, 2011

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
............. 125,228,021 | .............125,507,695 | ...............6 1,647,814
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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