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Annual Statement for the year 2011 of the GREAT AMER'CAN ALL'ANCE |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:

1.1 U.S. rEASUNY SECUIHES. ....eu.vvuereeieecirieieeiieeiiestiesti sttt sttt sttt | seesees 9,110,318 |.......... 305 | ... 9,110,318 | oo | e 9,110,318 |.......... 30.5

1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies

1.22 Issued by U.S. government SPONSOred @gENCIES..........vvrerrrrerereesnesnreeessesnsssssssesees | sessessssssssssssessesens
1.3 Non-U.S. government (including Canada, excluding mortgage-backed Securities).........cccc. | vererrerrererrieiies | cverrennns 0.0 [ oo [ | e [ I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations.............ccceeevieiereneeiienens | cveenes 2,645,047 | ... 8.9 | ... 2,645,047 | ..cooveveeeevieriens | e 2,645,047 |............ 8.9
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations...........ccc.eveeiinieieniseesseesseseessssesessnsenes | ereens 5,585,751 T s 5,585,751 | ovvvveerereinreiiens | e 5,585,751 |.......... 18.7
1.43 Revenue and assessment 0bligations.............cccveveuiveieiciiesieceseese e | cveeias 8,669,007 B I 8,669,007 B 8,669,007 |.......... 29.1

1.44 Industrial development and similar obligations.

1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA.....

1.512 Issued or guaranteed by FNMA and FHLMC.

1513 Al ONET ..ottt bbb
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........cooovieieieeieees [ | eveiena (0O T TR ISR (( R — 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... | ccoccoevievcvieies | coeiennes 0.0 [ [ | e [ I 0.0
1523 Al ONE ...ttt essessnsas | sesestenssnssessensnsins | essesnees 0.0 [ oo e | s (V1N PR 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUFtIES)........... | vrverrerrrernrrrins | cevereerens 0.0 [ e | s (010 IR 0.0
2.2 Unaffiliated non-U.S. securities (including Canada).............ccueuerieeeiriieieiieieseeieiessiens [ ereneisssesensssssens | cesesineens 0.0 [ [ | e [ I 0.0
2.3 Afiliated SECUMHIES. ... . vererrereiecereieie ettt sttt ssessensnsns | sssessssssssessesssnssne | sesessennens 0.0 [ [ | v [ I 0.0
3. Equity interests:
3.1 Investments in MUEUAI FUNGS..........vurrirreeririrceres et ssesssssnsss | sesssssssssssssesssnssns | sesssneseens 0.0 [ [ | v (0] 0.0
3.2 Preferred stocks:
B4 O 1111 =T OO

3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):

331 AFIIATE. ...

3.32 Unaffiliated
3.4 Other equity securities:

341 Affiliated.....

3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated........covereericrirrreiene

3.52 Unaffiliated

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential PrOPEIHIES..........cevevirrieiiirie et benaes | evessssessesessssenees
4.4 Multifamily residential PrOPEIIES........cvveererirrreriririerinsieissiess s ssssssssssssessesssssess | sesessesssssssnssessans
4.5 COMMETCIAI I0BNS........couiiieiireiiniieie ettt bbbttt | cbsessesssebsenssnseans

4.6 Mezzanine real eState [0aNS............c.ccoevieveiiicieiie e saens | enrereren e

5. Real estate investments:
5.1 Property ocCUPI€d DY COMPANY........ccriiriiriiieiieieieiseie st isess s esssssessessssens | aressesnssessessessssene | sessessenns 0.0 [ [ | v (0] 0.0

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of dEbt)..........c.cccevevrieiceceee e

5.3 Property held for sale (including $

8. CONMACE I0BNS........cveeeeeicieii s
T DMIVALIVES.......couiiiiiii bbb
8. RECEIVADIES fOr SECUMHES.........ouverrircrircricrierieie ettt
9. Securities lending (Line 10, Asset Page reinvested collateral)...........ccvvrereeinieieienisieiiinns | veversssesesseessenes | eeerseseens (010 ORI PO ) .0, GO IR )90, GO D XXX..
10. Cash, cash equivalents and short-term iNVEStMENLS.............cccevcuriveieiiiriecesece e | v 2,802,692 |............ 94 | .. 2,802,692 | ...coovvrveereeeein | e 2,802,692 |............ 9.4
11, Other iNVESIEA @SSELS..........cvuiiie s ssssssnnes | rsissssssssssssssnnens | cossessseaa 0.0 [ [ | v 0 e 0.0
12, TOtal INVESIEA @SSELS......oveveeeeeicecrecceceee ettt snas e senesaessnnsssensssenenanans | seres 29,840,778 |........ 100.0 | ..... 29,840,778 | ..o 0f... 29,840,778 |........ 100.0
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Annual Statement for the year 2011 of the GREAT AMER'CAN ALL'ANCE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........cc.ciuiiveiiciieiieiesise ettt bbbttt et b s bbb s bbb aen b
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoceeee... I .. 0 IR B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ouiieeecieieisc ettt sttt b s
6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt
7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt
8.2 Totals, Part 3, COIUMN ...ttt s sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee
10.  Deduct total NONAAMIEEA AMOUNLS...........c.eviveieicteees ettt sttt ettt a bbb e sa bbb e sttt s b b ae s b et b st b bt es e bes b s saeses st nse st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e

4. ACCIUAI OF QISCOUNL.......o.veviititet sttt ettt bbbttt b st s s a4 eS8t st s b st A2 bbb s s b s A bbb s s bbbt b s st n s bbb s s st n i

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb

5.2  Totals, Part 3, Column 8........c.coocniimmiiniririrnersesseseese e . " 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18..........ccccccoveververcervereereen . N B IR e

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt

© ®©® N o

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. oottt
10.2  Totals, Part 3, COIUMN 0. ...ttt bbb

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e
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Annual Statement for the year 2011 of the GREAT AMER'CAN ALL'ANCE |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

© o N o

10.

1.
12.
13.

Ea

© N o o

10.
1.
12.

Book/adjusted carrying value, December 31 of prior year.

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0
Capitalized deferred interest and other:

3.1 T0talS, Part 1, COIUMN 16........cvumieirieierirceieesieceseess ettt

3.2 T0tals, Part 3, COIUMN 12........oiiiiriiirireissieces sttt 0
ACCTUAL OF GISCOUNT. ...t se s8R

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........oieerice ittt

5.2 Totals, Part 3, COIUMN O.......ouiuiiriiiiieriesieesesi sttt 0
Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen

Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17t

9.2 Totals, Part 3, COIUMN 14.........oeeirereseees st 0
Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt

10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).......ccrvurrrrrirrirnrnrirrernessstssesseessssese st ssessssssssssssssssssssssessessesssnssens 0
Deduct total NONAAMItEA BMOUNES. ...t

Statement value at end of current period (LiNe 11 MINUS LINE 12)........iuriiririninrissieisesisseeeesssssssssesssssss s ssessssssssssssessessssssessesssssssssessessssssessessssssssessessnsssssessanens 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........ccu ettt sttt s bbb £ E bbb R bbbt 27,970,820
Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........c.cuiuiieiiiee ettt sttt bbb bbb e bbbt bbb bbbt st enas 1,626,380
ACCTUAL O QISCOUNL. ...ttt ettt bbb s bbb b s bbb s s a s b st b st b A2 s b bt bbb b s bbbt n s bbb st sns 9,656
Unrealized valuation increase (decrease):
41 PAMET, COIUMN 121 ittt 17,305
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s
4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt
44 Partd, COIUMN 1ottt 19,600 36,905
Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt 90
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et 2,395,988
Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s 209,777
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15ttt

8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb

8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt

8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st 0
Deduct current year's other than temporary impairment recognized:
9.1 P, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13ttt 0
Book/adjusted carrying value at end of current period (LINS 142+3+4+5-8-T+8-9)..........cccoorriiriierieieiietsee e es sttt s et n et een 27,038,086
Deduct total NONAAMItEA BMOUNS............iiiiiiii bbb
Statement value at end of current period (LINE 10 MINUS LINE 11).......ovivriieiieiciieeece ettt s bbb bbb sa bbb es st en s e s snnaenas 27,038,086
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Annual Statement for the year 2011 of the G REAT AM E Rl CAN ALL'AN C E | N S U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ..9,110,318 9,354,029 ...9,221,328 .9,080,000
Governments (Including all obligations 2. CANAGA. ..o | et | ettt ents | seesestene sttt ettt enns | setsestent sttt
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. TOtalS.cooveeerreessnrresssriesnnee | crrrerssenesssseeenns 9,110,318 | ovvvvvrrsriescnenes 9,354,029 | ..o, 9,221,328 | ..o, 9,080,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oooooiieeiiieeciiiees | e 2,645,047 [ .o 2841242 | oo 2,738,040 | oo 2,490,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooirrrarsrieisrniines | o 5,585,751 | v 6,185,602 | ..o 5677947 | oo, 5,340,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...oscreeinriesssriesssriinns | s 8,669,007 | ..oooeoviriiinens 9,155,670 | .covevvivrinens 8,781,172 | oo, 8,125,000
Industrial and Miscellaneous and Hybrid 8. United States........cccoeovevvees | covvereicrreiiiennns 1,027,963 | oo 1,027,963 | ..o 1,024,292 | ..o 979,012
Securities (Unaffiliated) 9. CaANAGA.......coeveieieereeis | s [ e | e esenss | sres e aes
10. Other Countries...........c.c......
11. Totals..
Parent, Subsidiaries and Affiliates 12. Totals..
13. Total Bonds........ccocossiuiinaee
PREFERRED STOCKS 14, UNted SEALES......cveervererrenns [ e [ s | s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...ooveeiiccicciciicniei [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... [ ..o, (O R 0 i 0
COMMON STOCKS 20. UNited StAtES......cvvvrrrivirieens [ rrrereiieerieriiinseesiesseiees | conseesisesisssssssessssesssses | e sssenas
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23, TotalS...ocieeiieiisiiiens | e (O R 0 i 0
Parent, Subsidiaries and Affiliates 24, TotalS.....oooveriisiireiie,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

11,901,352

2.7

TOHAIS. .o

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1
Class 2
Class 3
Class 4
Class 5

TOHAIS. .ot

4.1
4.2
43
44
4.5
46
4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

ClIASS 1.ttt
ClASS 2..e.vvvevicies et
ClASS 3..eiviieieiee e

TOHAIS. .o

................. 3,943,887

................. 1,641,864

................. 6,215,627

5.1
5.2
53
54
5.5
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

................. 1,870,005

................. 6,799,002

................. 8,054,186
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1ottt sssnns | ssseesssssessessssssssssnssens | cienieninnins 1,027,963 34
8.2 ClASS 2..onereieieeieie ettt sttt | essenteneess st st ssestentns | eesenteee et nenes 0.0
8.3 ClASS 3.euieireiieteie ettt | eesenbeet s sttt | eeaent ettt een 0.0
B.4 ClASS ...ttt | eesenbeee sttt | eesent ettt een 0.0
B.5 ClaSS B...cuevuieireiieiieiise ittt sbsstienns | cbteesteest st enst bt nsbnes | seties b 0.0
B8 ClaSS B.....ccouermirreireiieiieiiseeiesie sttt snbenes | cntsenrssnr st snnsenes | seneene e 0.0
6.7 Totals... .1,027,963 ..3.4
Hybrid Securities
T ClaSS Tttt s s ssessesenss | evessssesesessessesssessssseses | sevesesssssessssssessesssenssses | sevessessessesesssssssessssnsenes | seveesessessesesesssssessessssanes | sersesessessesesessenssssesesssnns | sreressensessesesssnsssessered [ ereereeressseesesessenee 0.0
T2 ClaSS 2.ttt s s senss | sevesssssesesessessesssessssseses | sevesssssssesssessessesessesssses | sevessesssssesesssssssesssssseses | seveesestessesesesssssessessssanes | cereesessensesesessessesesenssnns | svereesensesessenssnssseseesesQ [ eriereereseenesesenenen 0.0
7.3 0.0
74 ..0.0
75 0.0

7.6
7.7 Totals

Parent, Subsidiaries and Affiliates

8.1 Class
8.2 Class
8.3 Class
8.4 Class
8.5 Class
8.6 Class
8.7 Totals

1
2

4
5
6
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years

Through 10 Years

4

Over 10 Years
Through 20 Years

5 6
Total
Current Year

7
Column6 as a
% of Line 9.7

8
Total from Column
6 Prior Year

9 10
% from Col. 7 Total
Prior Year Publicly Traded

11
Total
Privately Placed (a)

Total Bonds Current Year

Class 1
Class 2

Line 9.7a58 % 0f COL 6.

Total Bonds Prior Year

Class 1
Class 2
Class 3

Line 10

7858 %0fCOL 8.

................. 1,972,341

............... 12,924,278

............... 12,111,364

................. 1,162,861

1,972,341
............................ 7.0

..12,924,278

12,111,364

..28,170,844

Total P
Class 1
Class 2
Class 3
Class 4
Class 5
Class 6

Line 11
Line 11

ublicly Traded Bonds

.7asa % of Col.6....

.7asa % ofLine 9.7, Col. 6, Section 9........ccccceveervirennaes

..28,170,844
..... XXX....

Total P
Class 1
Class 2

rivately Placed Bonds

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $

..... 1,044,301 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....2,791,034;

NAIC 2§......... 0;

NAIC3S.......... 0; NAIC4S§...... 0;

NAIC5 $

.......... 0;

NAIC6§......

...0.




Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OBlGALIONS........oovveieeieeieiiiiesies s | eessesssenssenes 7,871,439 | oo 4,029,913 | oo | e | e | s 11,901,352 [ 000 39.9 | 10,111,439
1.2 Residential Mortgage-Backed SECUIHES...........cceireveieivreieiesieeiieies | e siesissses | ceviessseie s sesseas .00 ...
1.3 Commercial Mortgage-Backed Securities.... . 0. .00 ...

1.4 Other Loan-Backed and Structured Securities. e e 200 [
1.5 TOHAIS....oeoeeeee ettt sensssnsssssssnnsnns | enssessssssnees 871,439 | iiieeen4,029.913 [ o0 | Kl 10,111,439
All Other Governments

2.1 ISSUET ODlIGAtIONS........couiveciieiicteeieessee ettt ssesssssaess | sevsesssssssessesssessesssssnses | ressessssessessessessessessnss | steessessssssssssessesssessessens | seveesessessssessessssesaens
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured SECUMLIES...........ccveveiereiecveisiieiies | esiisiiisiesiississesessisiens | eresissessssessesssensessessssens | srersesisssssessssssssessesssssns | soomsessssissessesssssssessesanes

. U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET OBlIGAtIONS.......oocveievececrceicteeee et | seevessessesessessesaesessssesaens | cversesaesessenes 2,102,324 | ..o 542,723 | oo
3.2 Residential Mortgage-Backed SECUMLIES..........ccevriueiciieeiieieiienieiens | e essssssesns | resnsssssesesssssssessessens | srnesessssssessssessssssssessens | seviesessssssessssessssseseens

Commercial Mortgage-Backed Securities....

.................... 542,723 | o) ,645, . T]ennn.....2,645,047

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGALIONS.......c.eevecvecieeecvceecee et stestes et ssessnnes | cvvesieesessesssssessessssssssens | cervessassaenis 1,489,861 | ...cccevuvee. 1,641,864 | ...ooeeeeceeeeeeieei | et | v 3131725 | o 105 | oo 3,751,192 | oo 133 | e 331,725 | oo
4.2 Residential Mortgage-Backed SECUNHES...........covevevrvereeireisieeinae

4.3 Commercial Mortgage-Backed Securities.... . 0.0 ..
4.4 Other Loan-Backed and Structured SECUNtiES..........ccovveveverreervereeinns Lo | e 2,454,026 | ..o | e | e esissessnes | sereseeseesennas 2,454,026 . 2464435 | oo 87 |, 2,454,026
4.5 TOtAIS......cviieeicieiesss ettt sns b ssensnsnntenses | essesessessessenseessansanes (O IS 3,943,887 | .o 1,641,864 | .o (O N [V I 5,585,751 | oo 18.7 | oo 6,215,627 | .ooviveiicieriann. 221 i 5,585,751
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations............ccccevuee. ,870,005 ..8,669,007 |...

5.2 Residential Mortgage-Backed SECUMEIES..........cevevieeveveireesieciseieies [ et | et eses
5.3 Commercial Mortgage-Backed Securities.... .
5.4 Other Loan-Backed and Structured SECUMLIES...........ccovveveivevrireieiieiens [eosrisieieiisiessiesssssissens | eoessssssesesssssseesessssnene

5.5 TOtAlS....oiveecisnissi s | s (O [ 1,870,005

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS.......orvvreerireireieire et ssssesssnsees | sessesssssssssesssssssssessssssnsss | oessesssssessessessssssessessnes
6.2 Residential Mortgage-Backed Securities...........cccovuviuereieerererieniseinns
6.3 Commercial Mortgage-Backed Securities.... .
6.4 Other Loan-Backed and Structured SECUNHES..........c.ervveerersrererieiins [ eresesssissssssssssssesssssssss | oesssssessesssssessssssessassnes

6.5 TOHAIS......ceovciitei et esrsnaesessssenees | sressensesesssssensesssssnensed | cresreresinienne

Hybrid Securities
7.1 ISSUET OBIIGAtIONS. .....cvuiviveiecietesieic et sssssnsenas | sessssessesessssssessessssessens | sressssssessesissesses e sssessns
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities.... .
7.4 Other Loan-Backed and Structured Securities..........co.couvverenrerrenrennen.

7.5 TOHaIS. ... snessssensenssnsnssnsnsssnnes | ersesssssnsessersnsenssnsessnsald | sriessssssesesssessesissanes

Parent, Subsidiaries and Affiliates
8.1 ISSUET ODIIGAtIONS......couevieeeieeicrerieie ettt sess s sssssnsenes | seesessessessssssssssssssssessens | sressssssessesinsessesessesseseens
8.2 Residential Mortgage-Backed SECUMLIES.........cceveevcieierireiieseeiseiens | cevseieeiie e | et
8.3 Commercial Mortgage-Backed Securities............coevevererererrersierennns
8.4 Other Loan-Backed and Structured Securities.

8.5 TOHaIS......ouiieiceie e
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9........ccccooviriniiieisrsssnnnns

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 Issuer OblIgations..........cccoeveuereeeveieeseiesseesseessesssesesesssssesssssenns | conveereesenneens 811,439 [ 19,492,103 | oo 8,983,589 | ..oeovreieviirieienennd0 | 0 | 26,347,131
9.2 Residential Mortgage-Backed SECUNtES.........ccccveververerersnieiesneiens | cvervsrissiseiensssnnnennen0 | cveveieissceisienn0 [0 | ceiicieiennd0 |0 | s 0
9.3 Commercial Mortgage-Backed SECUNHES.........ccoeveveveercereerieeiesiien | cvrveeieieseiereeieeienns [ v 1,027,963 | o0 | eeeveeieieieeend0 [0 [ 1,027,963
9.4 Other Loan-Backed and Structured SeCUMties...........cccvvevrvevrereveerieens | e (L I 2,454,026 | oo (1 I (01N I [\ . 2,454,026
0.5 TOtAIS.....vveieerieiiiestestes sttt | sressiensienieas 7,871,439 | oo 12,974,092 | ...covvrenee. 8,983,589 | ..ooverrererieris (U [N (/) [ 29,829,120
9.6 Line9.5858 % Of COL B.....oouiiviiiiiiisiisissiisssississss s ssssesssessssssess | cessesssssssssssssnees 264 | o 435 | oo 301 | 0.0 [ i 0.0 [, 100.0
10. Total Bonds Prior Year
10.1 ISSUET ODlIGAtIONS........ouiveieriiiieiirecieesese sttt estsntnnias | ereiesinsies 1,972,341 | . 12,924,278 | ..o 8,602,628 | .....cccoeen.. 1,162,861 | oo | e 90,9 CHRIN PO ) .0 N IR 24,662,108 | ....oovovrrriiinne 87.5 | o 24,662,108 | ....ooovvririreieienn.
10.2 Residential Mortgage-Backed SECUMHES..........ceueieereieinriererieiesienes [ e [ e [ e [ e [ e | e )9, G P XXX oetverenes | e (01 I 0.0 [ooiereereeeeeseseens [ e
10.3 Commercial Mortgage-Backed SECUMES...........ccevvrvreieirericieieniens | crveiseiseieiesesseiesssiees | e sesessas | sevsseieseesens 1,044,301 [ .o [ e | e ), 9., G P 0.9, 0 GO ISR 1,044,301 [ oo KTV [P 1,044,301 [ .o,
10.4 Other Loan-Backed and Structured SeCUTHIES..........ovvvrerreermeernrenneinnne |srisrinssinssisssnsssessi [ | o 2,464,435 | ..o | | s, 9,9, SORTNINY [T D 8,9, SOTRIRTY (RN 2,464,435 | oo 8.7 | 2,464,435 |
10.5 TOHAIS. ..o ntententaes | resiesiesinns 1,972,341 [ v 12,924,278 | ...coovvvenee. 12,111,364 | ..covvvnnneen. 1,162,861 | oo (V1N - 90,9 CHTIN PO ) 9,9 NN IS 28,170,844 | ..coovvvis 100.0 | oo 28,170,844 | ..ovvons 0
10.6 Line 10.5858 % 0f COL 8. seisssssssssssssssssssssssnes | sesssssssssssesssesssesseas 70 | i 459 | oo 43.0 [ 41 i, 0.0 [ XXX e, XXX [ o 100.0 |.oovenneee. D0, S [P 100.0 | i 0.0
11. Total Publicly Traded Bonds
11,1 IsSUEr OBlIGAtIONS..........overereeecereiee et
11.2 Residential Mortgage-Backed Securities .
11.3 Commercial Mortgage-Backed SECUILIES...........cccovvvveveirereeerieiccieieis [ e | e 1,027,963 [ ..ocveeeieeeeeeeeseees [ e | e | e 1,027,963 [ ..o 34 | 1,044,301 | oo 3T | 1,027,963 | .............. XXX
11.4 Other Loan-Backed and Structured SeCUNtIES..........ovuverrrirereneennrnens | | cvensiessiesnnens 2,454,026 | ..o [ | s | s 2,454,026 | .82 [ 2,464,435 | oo 8.7 | 2,454,026 |.............. XXX
115 TOMAIS ..ottt stsntentes | eeeiesiesines 7,871,439 | v 12,974,092
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns 435
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccccevevevirinirinciinsiennne | e84 [ i 43.5
12. Total Privately Placed Bonds
12,1 1SSUET OBlIGALIONS. ... ereriiiecireieiecseiseieereeise et ssssessessssessssens | sesessssssessssssssssessssesssssnes | sessessssssesssssessssssssessenens
12.2 Residential Mortgage-Backed SECUNHIES. ..o | e | ceeseeeseeseessse e
12.3 Commercial Mortgage-Backed SECUMLES..........covvrrrrurernrnrireeirinrirees | ereeineiieeseeineiseesssieseneenes | rereesneiseesssssessese s
12.4 Other Loan-Backed and Structured SECUMHIES. ........ovwurrvreeeeneenrinniinns | ersrissississississessississines | seresssssessessnsssesse s
12.5 TOMAIS ...t
12.6 Line 12.5asa % of Col. 6......cccevvervrvrrrnnns
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value December 31 Of PrIOF YEAI..........oruiriereirriirieneireisesrseseee st ssessssssssssessssessssssssessessses | sevsessssssssessessessssssessesssssssssessassan 970,024 | oo 970,024 | oottt [ ettt saesees | sebest ettt bbbt aes
2. Cost of short-term INVESIMENS ACQUINEA..........c.cviveeeeieeieie ettt sttt s s bensns | ebesssssessesnsesses e sssen s ssssssesens 3,631,905 | oo 316371,905 | oottt | et sttt st s s s saens | sressesa s e et s et s et se ettt en e
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e 0 [ [t nss s | et | et
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS.......cuuvurerrerrirrereeeeseeseeeeeeseeseeeseeeaseessseeeseesesessesessess e s ssessess s eesestenssessessessssasssessassanssnssns | oessessossssessssassssssssessastnesessessanssessessssnnes 0 [ oottt | vttt bbbt enaens | Shetaebae bt bbb st bbb s e b b s st st stessesas | ebtesies st sttt s e bbbt ne s
6. Deduct consideration reCEIVEd 0N QISPOSAIS............ccuvveieveriieiieeieisctese ettt s s ss s st ses s sans | ebssssssesssssssssesessssensesessssassesans 1,810,895 | oo IR L0811 I DU OO
7. Deduct amortization Of PIEMIUM............cc.ccviiieiiicteee ettt ettt b sse s bt s sesasssssssessnsnns | ertessssssssssssesnsssses e s s sesses s s ssssesassnsanee 0 [ ottt sns | et b et s s sssnetes | Sbebeereses et b et et et b s st s st b s aebe s s aesnae | netebeset ettt e bbb s et et a bbbt s et aeans
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiureirnrerririnereieeseeneiseeseeseesesessseeseeseens | ererssse s iessns s ses st sss s 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......cccovurvrrrmriinininrnninenseiesinsns [ cerrensnsenessssssssesssesssssessessnes 2,791,034 | oo 2,791,034 | oo O | oo 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cooiiuiiiiiiiiiiisiciiceesssesiessssensssesssssssssssesnssnes | sossensssssssssisssssesnssssesssssssensassnne 2,791,034 | oo 2,791,034 | oo 0 ] oot 0 | oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage

CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B.JA.C.V. Income Investment | Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0| Crescent Centre Apartments.... | R...... . | OH... | Great American Insurance Company... . | 03/13/2006 | ..

1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated....

4099999. Subtotal - Affiliated...

4199999. Totals..
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Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09



Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. of of Paid Accrued Year Acquired | Maturity
U.S. Government - Issuer Obligations
912827 7L 0|U.S. TREASURY NOTES 4.875 2-15-12.......cccovrvvrvrverrnnnerernennninnns | Do [ [ [T | e 1,014,531 | ...... 100.563 | .....cveueee 1,005,625 | ..cvvvvrenne 1,000,000 | ..coovervnee 1,000,227 ..(1,825) AF15... 07/16/2002 | 02/15/2012
912828 AJ 9|U.S. TREASURY NOTES 4.375 8-15-12.... ...1,082,250 | ...... 102.641 .1,067,463 1,040,000 ...1,043,801 ..(5,936) AF15... 09/28/2004 | 08/15/2012
912828 AP 5|U.S. TREASURY NOTES 4.00 11-15-12.... - o I ....3,008,453 | ...... 103.328 141,175 3,040,000 | ... 13,036,377 | oo NM15.. 04/27/2004 | 11/15/2012
912828 AU 4|U.S. TREASURY NOTES 3.875 02-15-13........cvumeerrreririerinerireniees SD. | [ | e L I 2,625,000 | ...... 104.109 2,602,735 | ..... 2,500,000 | ....covvrnee 2,533,608 AF15... 10/09/2008 | 02/15/2013
912828 JW 1|U.S. TREASURY NOTES 1.50 12-31-13.... [ T {1 1,491,094 | ..... 102.469 1,537,031 1,500,000 ...1,496,305 DJ30... 01/26/2009 | 12/31/2013
0199999. U.S. Government - Issuer Obligation: . s 9,221,328 | ... XXX.coouuu ,354,029 9,080,000 | ... ..9,110,318 | .... L0 2(31,095) | 0 [ 0 XKoo | 99,454 | ..l 327,795 | XXXeovwoo [ oo XXX..oo
0599999. Total - U.S. GOVEIMMENL.......oivuiriereisiesirissrssrsssssssenssssesssnssssssensenes 9,221,328 | ... XXXeowoiver | o 9,354,029 | ..o 9,080,000 | ..ooovvs 9,110,318 | oo [ (31,095) | oo [( 0 XXX | 99,454 | il 327,795 YOS XXX.oon
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
341535 UX 8|FL ST BOARD OF ED SER D 5.00 060115.........cccovrermrvrerirererneninninns (510100 O O AFE] v 1,079,350 | ...... 113.687 | ..o 1,136,870 | .coovrrenee 1,000,000 | ..ooovvreenee 1,044,230 (11,957) | vvereererinerrerirenes [ ervverineenenineenenes | oo 5.000......... 3.612|DJ....... 12/15/2008 | 06/01/2015
605580 N6 2|MISSISSIPPI ST SER B 5.00 12-01-15......coivvmeerrrierierineeseneseenans | cevenne I [ AFE] v 1,099,120 | ...... 115.295| ..o 1,152,950 | ..cooovrrnnce 1,000,000 | ..cooovvrennee 1,058,094 (13,645) v | e 5.000......... 3.403|DJ....... 11/20/2008 | 12/01/2015
939741 TB 0|WASH ST SER B 5.50 05-01-18 ALO71515.....c..cvuvmiionninciiinrisiniininns | coveens [ FE] ...551,422 ...490,000 .(7,294) [0 5.500 3.586 |NM...... . 08/20/2009 | 05/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations. . 2,738,040 ,841,242 2,490,000 | .............2,645,047 | ...................... [\ I (32,896) | ..ovverrerrreand ([ 0 XXX........ XXX XXX | e 12,826 | ... 126,950 ... XXX..... | ..... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... 2,738,040 [.. XXX.oooooo | coiriinna 2,841,242 | .............. 2,490,000 | .............. 2,645,047 | .o [\ I (32,896) [ ..ooverireriniirinnad [\ 0 XXX........ XXX XXX | e 12,826 | ... 126,950 | ... XXX...... | ..... XXX......
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obllgatlon
011415 KQ 8|ALAMO TX CMNTY COLL 5.00 08-15-22 NC........cvvvvmrrerrereerrneerinnines | cevenne I 1| AFE] v 1,102,580 | ...... 115.101 | oovos 1,151,010 | oo 1,000,000 | ..coovvrennee 1,081,060 (12,877) | covveerneenreirneieen [ evververineiinsenseis | 200000 5.000 | oovv. 3.403 | AF15.L | i 18,889 | e 50,000 | 04/23/2010 | 08/15/2022
414005 GD 4|HARRIS CNTY TX5.00 10-01-20 NC . O I I [ VAFE] s 566,600 | ...... 126.135 630,675 | .... 500,000 | ..oovvrrrirnns 560,804 (5,796) [ oo | e | e 8.000 [ 1. 3.383 [ OAcs | i 6,250 | e 25,000 | 01/07/2011| 10/01/2020
442331 EH 3|HOUSTON TX PUB IMP 5.00 03-01-16 C14.......ccoovvverimrrrreriecerreninns | cevenne AFE] 1,096,620 | ...... 109.490 .1,094,900 1,000,000 ...1,054,470 (24,212) .50,000 | 03/29/2010| 03/01/2016
839550 S3  5[SOUTH PORTLAND-ME-TXB 4.50 3-01-14NC......cccovvonrnrrnnrnrinnisins | crvenes e . |AFE] .. ..427,451 ....469,097 ...440,000 | ... 435,391 | i | e 1,968 | e .6,600 | .. .19,800 | 08/15/2007 | 03/01/2014
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........ccccoovrivininniaes | covvininnns 3,193,251 | . XXXeooovee | e 3,345,682 | .............. 2,940,000 | ..ooovennn 3,131,725 | oo (V) (40,917) | o [ I 0 |...XXX........ XXX XKoo [ s 48,406 | ............ 144,800 | ..... XXX oo [ e XXX......
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
592112 BK 1 | MET GOVT NASHV TN B 5.00 8-01-19 C16......cvvvvnirririiriiniiniiins | ....... | . | .......... 1 | AFE] v 2,484,696 | ...... 118.330 | .o 2,839,920 | ..cooovvnnn 2,400,000 | ..o 2,454,026 (10,409) [0 5.000]........ 4452 |AF...o..| v, 50,000 | oo 120,000 | 12/02/2008 | 08/01/2019
2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured Securitie: s 2,484,696 | ... XXX.oooiier | cerneirnnens 2,839,920 | oo 2,400,000 | oo 2,454,026 | ..ooviiininin [ (10,409) | covovvvvrinninniinn [( 0 .. XXXt XXX RS 50,000 | oo 120,000 | ..... YOO XXX.oooe
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 5,677,947 [ .. XXXoooooo | v 6,185,602 | .....ccoonun 5,340,000 ..5,585,751 | i (V) (51,326) [ oo {1 I 0 [..XXX........ XXX XXX [ e 98,406 | .....co.v... 264,800 |..... XXXoooowe [ e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllgatlons of Agencles and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
342816 VC 6|FL MUN PWR SRS A 5.25 10-01-20 C18 AFE 1,096,110 | ...... 115.912 (10,008) ..13,125 .52,500 | 03/26/2010| 10/01/2020
454622 PZ 8|INDIANA BD BK 5.05 011519 C14@100A15. AFE] e 424,868 | ... 105.789 | . .1,169 0,246 .22,220 | 06/11/2007 | 01/15/2019
61212R H3 3| MT ST HSG SER D 5.20 6-01-38 AL11-14. ol AFE] 901,594 | L 101.899 ..(2,027) 146,020 | 02/12/2010 | 06/01/2038
645918 YA 5[NJ ECON DEV 5.00 12-15-17 NC......ovorvrrvrrrerrnrisrirnnierneiesesissisnsiens | vvveees oo | WIFE] 1,105,360 | . 115.581 (12,670) .50,000 | 04/23/2010 | 12/15/2017
658546 RJ 7N CENT TX HLTH 5.50 06-01-21 AL19........cvvviveirrecrieenriensieeissnenns | eeveee oo [ evveeriienns [eoreT | 1,172,500 | e 124.444 | . (13,136) .55,000 | 03/29/2010 | 06/01/2021
68608N CH 3|OR ST HSG & CMN 5.00 7-01-28 C20 A16 ol VAFE] 1,059,780 | .. 108.335 ..(3,849) 11,667 | 04/15/2011| 07/01/2028
837152 MV 6|SC TRANS REV SRS A 5.00 10-01-19 C16.......ccvvurrverrierirneeiererieiinns | ceveene ol VAFE] 1,074,350 | 112.379 (10,601) .50,000 | 03/31/2010| 10/01/2019
882806 AM 4| TX TECH UNIV 5.00 02-15-18 NC...... . e | o e | AFE ] 1,127,610 | 120.597 | . (14,893) .50,000 | 04/07/2010 | 02/15/2018
917436 YU 5[UT HSG CORP 5.35 01-01-39 AL13 C16......ovvirrvrrririnnrsiererissisnsnines o . 819,000 | Ll 101.989 . ..(3,099) 05/11/2010 | 01/01/2039
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations......... .. 8,781,172 9,155,670 ....(69,114) ...380,207 |..... XXX oo [ e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. s 8,781,172 | XXX [ v 9,155,670 (69,114) ...380,207 |..... XXXooveo [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46629Y AB 5 | JPMCC 2007-CB18 A3 SEQ 5.447 06-47.......oovvniresiiisiissiasiieniinnes | ....... I . | .......... 2 I AFM [ 1,024,292 | ...... 105.000 1,027,963 . (11,725) [ 54471 ........ 4.090 |[MON... | .... 53,327 | 10/27/2010 | 06/12/2047
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 1,024,292 [ ... XXX........ ,027,963 ..1,027,963 | ........... 17,305 | ............. (11,725) [ oo [ 0 |..XXX........ XXX XXX... 53,327 |..... XXX.ooo. | e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) . . 1,024,292 | .. XXXewwoiien | v 1,027,963 [ oo 979,012 | i 1,027,963 | ..o 17,305 | i, (11,725) | coovveerinniniin [ 0 .. XXX XXX XXX | e 444 | 53,327 |..... YOO XXXeoone

Totals




Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. of of Paid Accrued Year Acquired | Maturity

7799999. Total - ISSUET OBlIGAHONS. .......reuiererserisseis i 23,933,791 | .. XXX | i 24,696,623 | ............ 22,635,000 23,556,097 | ......... [ (174,022) XXX | e 272,486 | s 979,752 |..... YOO XXX.oooe
7999999. Total - Commercial Mortgage-Backed Securities . e 1,024,292 .. XXX.ooooo. | v 1,027,963 | .o 979,012 | .o 1,027,963 | ..o 17,305 | i (11,725) XX [ 4444 | 53,327 |..... XXX oo [ e XXX......
8099999. Total - Other Loan-Backed and Structured Securities. s .2,484,696 ...2,839,920 ....2,400,000 | ..o 2,454,026 | o0 | (10,409) XXX | 50,000 | e 120,000 | ..... XXXeowooo [ o XXX.oone
8399999. Grand Total - BONDS............cccoouurririiiriiiriisiiicieisie i 27,442,779 .28,564,506 ..26,014,012 ....27,038,086 | .............17,305 | ........... (196,156) XXX | 326,930 | e 1,153,079 |..... XXXeovoo | o XXX......

L1'oL3
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE




(A%

Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscell (Unaffiliated)

30303# 10 7|FACILITY INSURANCE HOLDING CORP CL A....ccoiiiiriiriirisississiserisnessnnnes | R..... | ‘ .............. 4,375,000 | ..o | e | s | s | | e T8 | i | s | s | oo 0 A 08/21/1997
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........ccccc.c.... 0 ... XXX 0 0 0 0 0 [...XXX..... XXX
9799999. TOtal = COMMON SOCK. ...ttt | eessenssnssenssnnssnsssnnsnnnene0 | onnens XXX . 0 (0 OO, I I SR {0 o | I SORRORON L0 IFOTORORTON | I FSTOROORORROON 0 |..XXX..... XXX.......
9899999. Total - Preferred and COMMON SEOCK.............cueiiiriviiiiiiiicieieieeeees et | covernsisnens 0 ... XXX oovrs [ v (V] 0 0 (U [ 0 (V) 0 0 [..XXX..... XXX.......
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Political Subdivisions of States
414005 GD 4 | HARRIS CNTY TX 5.00 10-01-20 NC.....ovvviveiiiiiriiisnissi e sessneenes ‘ 01/07/2011 | MORGAN KEEGAN & COMPANY .....coouituiriiitisineserssnssesessssessnsssssssssssenssssssssassssss | otesessssssssasssessssssessessssssessesssssessonssassanes | orsossssssasssssssssonssssssssessesssssensanssnes 566,600 | ..o 500,000 | ..o 7,014
2499999. Total - Bonds - U.S. POlICl SUDAIVISIONS O SAEES. ... ...ttt stes ettt fes oeEeefoeEeEe o0 E R o8 eh 880 E SRR £ R E S8 EfSEE S0 E SR £Ef S8 E 80 E SRS E 4L £EE R E 0S8Rt en e m et | Shiemtseeens ettt 566,600 [ ..o 500,000 | ..o 7,014
Bonds - U.S. Special R and Special A t
68608N CH 3 | OR ST HSG & CMN 5.00 7-01-28 C20 A16. ‘ 04/15/2011 | BANK OF AMER / ML...cccouiiuiiiiiiniiisiienississnissssssensenss s ssnisssnsssnsssensenssssssnees | sesssenssssessesssssssesssssssenssenessesas 1,059,780 | ...ovvivvrivnrncnnnnnineniisnnnenes 1,000,000 [ oo, 1,806
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ... . .. i iieieieeeeiteiseeetesteseeeseesesstessesseeseessssessesessstasss | stessessesassassessessesassessesseesssessessessesassessesssssesessessesaesaesessessesassessessessesessessessesassessesessssessessetassessessessesassassetassassessessnssnsansessssssssassns 1,059,780 | ..oooovveerercreeccceciccerereieeee 1,000,000 [ 1,806
8399997. TOHAI = BONAS = PAM 3.ttt ettt ettt 488188088 E 8otk ekt see feeLEeeEeeE s e L oL AL 8o LE oL f LR LAttt 1,626,380 [ ..oooviorinnrisrisniieniiinrieniinnnens 1,500,000 [ oo, 8,820
8399999. T0HBI = BOMAS. ettt £EE LR LSRR R EE e £E LR LR L LR 1,626,380 [ ..o 1,500,000 [ oo 8,820
9999999. Total - Bonds, Preferred @and COMMON STOCKS...........cociiiieioiiieieiiceieteeie ettt ettt sttt sae b aea et sete b saebesassssesebasasaes s4etetessesssessssesesassssesassesetes s sesessseees s s ssetesssseees e setebesaeeeses s seteb s se s et s sete b s ss et es e s ee et s s et et s eseesesse s et et s eet e s s ses et s s setessnset et s ansebenaneetas 1,626,380 [ .ooevevreereeeeeeee e XXX e [ s 8,820
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSsIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. States, Territories and Pc ion
939741 TB 0|WASH ST SER B 5.50 05-01-18 AL071515............. | | 05/01/2011. | SINKING FUND PAYMENT.......ccooe | oo 60,000 | .....c.......60,000 | .oovoierrin68,519 | iiiiiinnnnB7,349 | i | i [PR)] I [PSK)) 67,056 05/01/2018.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........cuuiiiiiiiiins oo sissssisssenes 60,000 0 (293) 0 (293) .0 67,056 | ....ccceeee0 | oo (7,056) | .........(7,056) | .......... 1,650 |..... XXX......
Bonds - U.S. Political Subdivisions of States
403755 VM 0| GWINNETT CNTY SD GA 5.00 02-01-11 NC.......... .| 02/01/2011. | REDEEMED..........oovvvevierinerineinns | cevrrineineeiseisnins | e 1,000,000 .1,000,000 | ........ 1,059,990 | ........... 1,002,317 [ .ovevvenreincins | e 2,317) | i [ 2317) [ | e 1,000,000 02/01/2011.
839550 S3 5|SOUTH PORTLAND-ME-TXB 4.50 3-01-14NC....... .103/01/2011. | SINKING FUND PAYMENT.....c.cooo | covvrinninninnnsiinnnnes | covvnrnnens 145,000 | ...........145,000 | ........... 140,865 142,833 105 | i 142,938 03/01/2014.
2499999. Total - Bonds - U.S. Political SUbdiviSions 0Of SAtES...........iiiriiiiieiinns it sensssessnssssess | sosseens 1,145,000 | ........ 1,145,000 | ........ 1,200,855 | ........... 1,145,150 | ..o 0 [ s (2,212) 0 (2,212) L 1,142,938 | .o | 12,062 | ... 2,062 | ........28,263 | ... XXX......
Bonds - U.S. Special R and Special A ment
454622 PZ 8|INDIANA BD BK 5.05 011519 C14@100A15........... ... | 01/15/2011. | SINKING FUND PAYMENT.......cccoe [ cormrrmnirreriininnnns | e 10,000 | ....ccc.ee..10,000 | eorrvrneees 9,656 | oveerririn 9,740 | covvoverieries | e L I LI I 9,741 01/15/2019.
454622 PZ 8|INDIANA BD BK 5.05 011519 C14@100A15........... ... | 07/15/2011. | SINKING FUND PAYMENT......ccoooe | covrrrmrinriineincinns 20,000 | .....c.......20,000 | oo 19,312 | v 19,480 [ ..o | e 28 [ s | s 28 [ 19,508 01/15/2019.
61212R H3 3|MT ST HSG SER D 5.20 6-01-38 AL11-14.. ... | 06/01/2011. | PARTIAL CALL......coorveerinrrrerirens v | v 100,000 .101,875 .101,681 (94)]... (L —— 101,587 06/01/2038.
61212R H3 3|MT ST HSG SER D 5.20 6-01-38 AL11-14.. .. 11210172011, | PARTIAL CALL.......ovvervrireririrene 40,000 40,750 | s 40,672 | oo | e (83)]... (K — 40,589 06/01/2038.
917436 YU 5|UT HSG CORP 5.35 01-01-39 AL13 C16................ 107/01/2011. | PARTIAL CALL......ocoveveeveerereriirs | oo, 200,000 | .......... 200,000 204,750 204,273 (R4 [R1:7)) 203,891 01/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... ieeeesseseseeseseesesseseesseseesessnssesessnsesessessssesaas 370,000 | ........... 370,000 376,343 .375,846 0 (530) ... 0 (530) .0 375316 | ..o | e (5,316) | ... (5,316) | ........ 16,643 | ..... XXX......
Bonds - Industrial and Miscell
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06-47........c....... | | 12/12/2011. [PAYDOWN.......ovvnirinrinrinininninnns | corinsissnisniesenienes 20,988 | ..o0e20,988 | iiiin21,958 | 21,918 i i (K1) I [CK10)) [ 20,988
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.................c..vvevervieeirieiirs evveveeeeieeesseereeseeeeseseessesessseeseseseessessesssensesnenes 20,988 0 (930)] ... 0 (930) .0 20,988 .
8399997. T0tal = BONAS = PAM 4.t ets st bbbttt | cenniens 1,595,988 | ........1,5695988 | .......1,667,675 | .........1,610,263 | .....ccoeurennee. 0 [ (3,965) | ... 0 (3,965) w0 [ 1,606,298 . .(10,310)| ........(10,310) | .......47,699 |..... XXX......
8399999. TO1AL = BOMAS. .ttt SeEE Rt | eernens 1,595,988 | .......1,595988 | ........1,667,675 | ..........1,610,263 | ...ccoccovvrninnn. (V)] (3,965)] ... 0 (3,965) L 1,606,298 | ..ot 0] s (10,310)| .......(10,310) | ........47,699 |..... XXX......
Preferred Stocks - Industrial and Miscellaneou
423328 88 9|HELLER FINANCIAL 6.687 C CC@100........cccouvveue | | 11/15/2011. | REDEEMED BY CALL.......ccovvinnns | wovnii 8,000.000 | ... 800,000 789,600 | ...ccooviveririne | v 10,400 | .........10,400 | .......53,496 |..... XXX......
8499999. Total - Preferred Stocks - Industrial and MISCEIANEOUS. ..........rvuiiiisiiiieis coitisiersissis s 800,000 ...789,600 |.....occooee0 | ... 10,400 | .........10,400 | ........53,496 |..... XXX......
8999997. Total - Preferred Stocks - Part 4.... 800,000 789,600 ..10,400 | .........10,400 | .......53,49 |..... XXX......
8999999. Total - Preferred Stocks OO PO OO O OO OO PO PP PP PPPOO 800,000 ..789,600 |0 | i 10,400 | .........10,400 | ........53,496 |..... XXX......
9899999. Total - Preferred and COMMON SOCKS. ...ttt sriies | etissss sttt 800,000 789,600 ..10,400 | .........10,400 | .......53,496 |..... XXX....e
9999999, Total - Bonds, Preferred and COMMON SIOCKS.............ceviiiriiiiiiiiiiiiiies ettt 2,395,988 ..2,380,263 2,395,898 |...ccee0 | v 90 | 90 |1 101,195 XXX......




Annual Statement for the year 2011 of the G REAT AM E Rl CAN ALL'AN C E | N S U RAN C E CO M PANY

Sch. D-Pt. 5
NONE

Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

E15, E16
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
Invesco AIM Advisors Inc. Treasury Portfolio Cash
825252 30 7|Management | .. [ 12/15/2011. | The Bank of New York Mellon.........c.cccoee. [ XXX eoro | 2,791,084 | i | | e ....2,791,034 Mtly.... | ..
8899999. Total - Exempt MONEY Market MUIUAI FUNGS. ... ...ttt 0 0 ... 0 0 v 2,191,034 XXX
9199999. Total - ShOrt-TEM INVESIMENTS...........couiviieiiriieieie et 0 0. 0 0 [ XXX | v ,791,034 . XXX..




Annual Statement for the year 2011 of the G REAT AM E Rl CAN ALL'AN C E | N S U RAN C E CO M PANY

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2011 of the

GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
The Bank of New York Mellon New York, New York 0.010 [ oo | e 502 | XXX
PNC Bank............. Pittsburgh, PennSYIVaNIa............cccoeuiniininiiiicisieicisininies | e | et | e | e | e 11,156 | XXX
0199999. Total - Open DEPOSIOMIES. ......cvuerereieriieiertisiisiee it esssssnssnsensessssnssnenssnsnsensenssessssssensnssnersessssenssnenses | XKKere | eerereners XK Kuserenee [ oriernernnnnnnnennnneens0 | onvsiseinisnninsisninnd | oo 11,658 | XXX..
0399999.  TOtal CASH ON DEPOSIL. ....vrveeeeesereittesesesereses sttt XXX [ et XXX i il 0 | il 0 | 11,658 | XXX..
0599999. Total Cash XXX [ v e XK [0 |0 [ 11,658 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 31,147 | 4. April 23,792 | 7. July. 18,507 |10. October. (62,062)
2. February 28,179 | 5. May. 22,960 | 8. August 15,875 | 11. November. 10,622
3. March 28,239 |6. June 22,535 | 9. September. 15,525 | 12. December. 11,658

E25
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Annual Statement for the year 2011 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2011 of the G REAT AM E RICAN ALL'AN C E | N S U RAN C E CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. AlBDAMAL ... edAL | i | bbbttt nies | eerebetieni st enens | ceetienet et neieniens | bttt | et
2. AIASKA. e A s st | nsiene ettt enns | chestes et eniees | srerent et | e nenes

3. Arizona... PROPERTY AND CASUALTY ....oovuirrriirerineirerinniens 109,868

4. Arkansas . | PROPERTY AND CASUALTY.....covvumerimrrrenmrenereenns 156,977

5. California... PROPERTY AND CASUALTY ....oovvernireierineireninines 532,557
6. €0I0rad0. ... OO it | et | ittt eens | cenet et entees | oresent et | e ees
7. Connecticut O | s bbb | Heiese bbbt | bbbt | sreites e | s s
8. Delaware......cocovernrenrricnerid PROPERTY AND CASUALTY .....covimriririmiimesierssesessessssssessesssessssessssssssssssesssesssnes | oessssesssesssessssssssessnsss | sesssssssesssssssesssessssssns 15,201 | wovvvererirens 15,616
9. District Of COIUMDIA. .......vverrees DO [ s | oottt | dennset sttt | ceest ettt ees | seerent e | e nes
10.  Florida LFL B.... |PROPERTY AND CASUALTY .....cevumrrrerrririrerininnns 233,610 | oovevrrerininn 240,587
L PR 7Yoo OO GA|... B.... |PROPERTY AND CASUALTY ...ouiiuiiriirriineeiseisesissssesssesessesssssisssssssssesssassssssssess | sessssessssssssssssssssnsssns | cosesssesssmssnsessessnsssns 119,704 | oo 122,962
120 HAWAIT. e HE | e it | eriesi ettt | eriene sttt | crnssene e nntens | eerees e
13, 1daho....c.ccoecvveceerceercenrcveersncenndD [ oo Be.. | PROPERTY AND CASUALTY oo 59,852 | .......... 61,481
14.  llingis........... I | et | et | Heent et ees | eeeiens ettt | eetsetes ettt | deent s
15, INGIANA. ..o IN | i | bt | eriesb et ettt | ettt | chesieni st | bt
16, TOWAL.eeeireceirinereriennenened A | s | ettt | Hient sttt eens | eesiens ettt nninnnes | ertsees ettt | e
17, KENSES..coeoeiecrieieiieerierieenn e K s | bbbttt | Hiienti ettt enns | eetsent ettt nnins | setieees sttt | fheeti ettt
18, Kentucky......oooeveevievereiernciniinnnns KY [ coertirie | ettt enens | sreeseb ettt et st | ettt ettt nsienns | eeebestenr ettt | eetera et
19.  Louisiana LA | s | ettt bbbttt | ents st en e | chentenb et eniens | setent e | e es
20.  Maine ME | oo [ e | eesens e nins | estees et | s | e
210 MAIYIANG. ...l MID [ e | ettt s et s sttt st ns s e tenies | eesetesentessessetantentesnetns | stessessetantentesaesnsensensens | fretersessessesntentesietstent | essessetenaentes et enaentenan
22.  Massachusetts..............cccccee... MA | .....B.... | PROPERTY AND CASUALTY ...oovvuvivmmirniniieiinnins 174791 | e 180,824
23, Michigan......cccccoenrrinrennncrennns VL[ e | oottt s sttt ettt st bt ntentente | oebentessessesntententesnsntes | ersessetntentessetntentantesies | sieesessessesntentessesnnntens | seesietssentesaes et ens st naeen
24, MINNESOtA. ... N s | e | enesesi et | sener s | sreress e | e es
25, Mi ippi crevmerenneennnnennee VI ittt | etk | HEieet e sttt ens | eeesenb ettt nnnes | sebseees et | bttt
26, MISSOUT....vecerierrererrinrerenenee VIO [ i ottt enins | eerebte e et enes | centbeni et eniens | bttt | e
27.  Montana........ccooceereneeneerneeensMT | .i..Bocc. [PROPERTY AND CASUALTY ...ovvvniveieiieriineiiees 29,964 | oo 30,998
28.  Nebraska... LN E s s | e | e | e | e
29.  Nevada......cooomerneenseernerceeeeNV [ . Buics [PROPERTY AND CASUALTY...oocimiiiitieineisesissssessesesessssssssessssssessssesssssssssssssss. | cesssssssssesssesssnssssssnnes | onessesssssessssssssssssnenes 99,880 | ovvvrrrrrinns 103,328
30, NEW HAMPSHIME. ... NH s | ot | bnesessenienssssensssbentenss | chestessess st sessenssnssentens | seesestessnns st es b esenane | esrenb ettt nes
31, New Jersey. M re | e AR AR st s st entensesetnt | esseeretentestesneastesaenetns | neseetessesetessensesetantentes | sesesestessessetastentesnesntans | seesseseeantesaee et naentesaeen
32, New MeXiCO......courmrvrrrrrrerirnnns NM|...... B.... | PROPERTY AND CASUALTY ....viiiiiiieirisissiessesssisessssssssssesssssssssesssssssessssssanss. | snssssssssensssssssesssssnss | arsnesessosssssnssesesssenes 400,677 | oo 411,176
33 NEW YOTK.ocecirrincereeeeeedNY s | et | eresenie st nntenns | ceesien et eniens | sresenteer et | e ees
34, North Carolina.............cccceeeeee..NC | .....Boc. [PROPERTY AND CASUALTY ... 366,652 | .o 375,635
35, NOMN DAKOLAL ... edND | s | et | reseni et nntenns | ceest et eniens | eresent et | eerens et ees
36, Ohi0...ccorervicrinrverisirererineene OH | . Bois | PROPERTY AND CASUALTY ..o 4,317,620 | ..ooovrrereen b B44.522 | oo | e
37, OKIENOMA. ..o DK | s | st | ereseni et nntenns | ceeet et eniens | ererent e | e nes
38.  Oregon 418,327 | e 429,148
39, PENNSYIVANIA. ..o PA | e | oottt nenis | seseteenetennessetastentennenns | steesensesneestesnesesnnsannens | rereesessesneeetensesieseannts | eeseeseenneantesn et eeaenrenae
40, RROGE ISIANG. ... R s | bbbt | bnesente bbb entenns | ceeet ettt eniens | aeesent et | e
41, South Carolina...........cc.cccceerereree.SC | ..o.B.cc. [PROPERTY AND CASUALTY ... 241,837 | .o 246,137
42, SOUtN DAKOIA. ..o SD s | ettt | Hnereni ettt | shestenb et entens | seerest s | e nes
A3, TEMNESSER......ocvererrierireerieree TN s | ettt | Hnesent et nntenns | cenet e enins | eresest e | e neees
44, TeXaS....cmeeinriveisrineinresninenen X | cerncBuc | PROPERTY AND CASUALTY ..o 50,011 | oo 50,281
45, ULAN..cccciceedUT i st | eeseee ettt es | sttt nes | eest sttt | e
48, VEIMONE.....oiieiiicrnricirreee VT s | ettt | Hnes sttt | chest ettt niens | et ent et | et
47, Virginia.......ccoovevverrneensenseene VA | i .Booc. [PROPERTY AND CASUALTY .. 70,255 | oo 71,848
A8, WASKINGLON. ...t WA | e oottt s e s s a ettt et s st ensensessntantes | eesetssentessessntantentesantns | stessessetantentessesnsentansens | fetensessessesntestenietsnent | essesietanaante s st enaentenan
49, WESEVIFGINIA. ... e WV i | oottt enanins | sesebssenessnsessesantsnressenns | ctnssenseresestesnenetnesansens | rereseessenne s st netets | erseeressa ettt
50, WISCONSIN. ... W s | ettt | Htesenteneens s sins b entenes | chsestensess st s st eniens | eeesesteer et | et nes
510 WYOMING. oo WY i | oottt bnine | eesebneet st bt nsenes | ctetienrenen et seneniens | erestsss e e bt | erseer e
52, AMETICAN SAMOA......coucvrerirrieerendAS | s | ettt | Hneseni ettt enns | fhent et eniens | sreresteer e | e nes
B3, GUAM..ciirvcrierinrrsninereeners U [ i st | ettt | srenie et nes | eert e enet | e
54. PR it | et s bt iens | eeeb bbbt | eebseeet bbbt ntes | Sheebi ettt ens | eess bbb
55.  US Virgin Islands............c.ccccoouuu. V| s | st | ebeesb e | e | s | e
56.  Northern Mariana Islands VP | e | ottt | erieni ettt | etienies st | chesiene ettt | bt
57.  Canada.......ccomrerneieierninnins CN|.. e e o | s | s
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 0 0
59. Total............... XXX [ i D90 SO 4,317,620 |..coovrrrirnnns 4,444 522 3,080,163 3,195,464

DETAILS OF WRITE-INS
BBOT. ettt sees et | cereeernei | e LRt | Heretes e b en s | eeriiees sttt | aeesees ettt | et
BB02. o siens | sriereenine | e bbbt bne | nersenb et sttt nsente | rersensesens st sensanes | sbens st bnnrns | nereer et
BB03. oottt ees st | cerrterinni | e RS R Rkt | Hereees ettt ens | erbees st ettt | aresess sttt | seeee et
5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX oo [ e XXX et ssseeensenssens | oeees 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 above)........ XXX | i XXX ot senens | s 0 0 0 0
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