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Annual Statement for the year 2011 of the Great American Life Assurance 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. r@ASUNY SECUMHES......ouvvueeeiracrieiisiteiieeeseisessse e sssnnes | seeneens 2,649,254 | ... 15.7 | e 2,649,254 | ..o [ e 2,649,254 | ... 15.7
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agenCies...........ccceuererrenrereesernsenensssessensessssssessenssssnes | soveveensenss 15349 | viiiiiennd0.0 | i 7,345 | oo | e 7,345 | ... 0.0
1.22 Issued by U.S. government SponSored ageNCI€S..........crervrnrerrernernrrnnseenssnnsssesnssens | sessnnsessmssmnssnssnnes | eenesrensnss020 [ rurmiinnnninniinsnninns | covneeesnsensesnsnsinnes | sensesssnssnssnnennd (0] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHES)........cooe. | covvrerererrinreiies [rvieirnnad 0.0 [ e [ [ e (0] 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............cceeeiieierenesiieiiens | covsrenesssseens | ververinenns 0.0 [ oo [ | e (0] I 0.0
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations..........c.cccueieieieriieineiseieeessenessssesesssnsens | seresseesssnsenessnens | ernernnrene0:0 [ ireiieniisiieeininns [ | e (0] I 0.0
1.43 Revenue and assessment 0bligations.............cccuueveicveeieierciceieeseesesee e | ceveneas 1,608,772 |...........96 | ....... 1,608,772 | ..o | e 1,608,772 |............ 9.6
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
1,513 Al OBNET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovieierieierieis | ceereieiesisieiins | cvvevieinns 0.0 [ | eereeeeeeeeeeees | e (I I 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....... | .ocoovververveciieees [rovireinnnad 0.0 [ [ [ e (0] IO 0.0
1,523 All ONEI .ottt ssessanes | sessessnes 531,909 |...ccoou... 32 | 531,909 | .ovovvverrreirenerein | e 531,909 |...cco...... 3.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... | ........ 9,636,939 |.......... 57.2 | ... 9,636,939 [ ..o | e 9,636,939 |.......... 57.2
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoceveveureniereissesersesesenenes | coesenens 997,231 | .o 59 | . 997,231 | coererivrereveienens | v 997,231 | .. 5.9
2.3 Affiliated SECUMLIES. ... rvererrereeereieeeeseiresseie sttt st ssessenssnssnns | ressessesssnsnssessnnes | sesessnsenn 0.0 [ [ [ e 0 [ 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS........crererrierse et sssessanssns | sessessesssssssssensanes | sesesssnesn 0.0 [ [ | e (0] 0.0
3.2 Preferred stocks:
321 AFfIAIEA. ...t ssestsneessessenssssesssnsnssenss | sssessnessessenssnnsenns | sreeseneess0:0 | rriernnnniinnnnnn | e | e (01 O 0.0
3.22 UNAffilidted........c.oveveireieieissisniesienissssnssssssssssssssssssssssssnssas | snsesessessnsnessenns | snesnennnsd0:00 i e | e (010 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEE. ..o sssssnsenns | snseseeseesennennns | sresnennnsi0:00 | e [ | e (V10 O 0.0
3.32 UNAffiliated.......cereerieeeeeeieeineseecseieeeseeeeseieseseessseseseseesessssseesssesssssssssensnsssesss | ssseesnesessessnnnsensns | neeseeness0:00 | orirnrnsnniisiinnnns [ e | e (O] I 0.0

© © N o

. Cash, cash equivalents and short-term inVestments.............ccccccvcvericieieiseeiceeees e
. Other INVESEA @SSELS.....vuvueieiiiieiee et

. TOtAl INVESIEA @SSELS.......cvviecvicicteiie ettt ettt

3.4 Other equity securities:
3.41 Affiliated.....
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated.........

3.52 Unaffiliated

35

Mortgage loans:

4.1 Construction and land development....
4.2 Agricultural
4.3 Single family residential PropEriES.........cocveuririreeieisiieieseese e
4.4 Multifamily residential properties
4.5 Commercial loans

46

Mezzanine real eState [0aNS..............cccuiviveeiiereee e

Real estate investments:
5.1 Property occupied DY COMPANY........cciuiiriinieee e

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of debt)..........cccecveeveieceiec e

5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)............
CONTACE IOBNS.......eoceverciri et
DBIVALIVES.......ouvviiiiiiiiiii i
RECEIVADIES fOr SECUMILIES.........uorererercirciciee e

Securities lending (Line 10, Asset Page reinvested collateral)............coeerverierenennereneinnennns

...0.0

...0.0

...0.0
...0.0
...0.0
...0.0
...0.0
...0.0
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Annual Statement for the year 2011 of e Great American Life Assurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL........cveveitcicie ettt st bbbt s8R s 8 s 242 R s s bbbttt st es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (I0ss) 0N disPoSals, Part 3, COIUMN 19..........iiiiieieiereee ettt sttt b s et s st s e s st en s bbb ss st et
Deduct amounts received on disposals, Part 3, COIUMN 16............c.ceueuieiieiciseie ettt b st sss sttt es bt asssesansntas

Deduct amortization of premium and AEPIECIAtON. ..........cvcvevririeeree ettt s st a st b s s s sesa s santa

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10)........cccevrirrrererririeereisereetes ettt
Deduct total NONAAMILEEA AMOUNES..........cccveierieieesetece ettt e b e bbb s s et ss bbb n s b naes

Statement value at end of current period (Line 11 MINUS LINE 12).....c.uverieirrrirrinieissieisenseeesssesesssssssessssssesssssssssssssssssssessessssssessesssssssssessassssssessassans

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YAI.........cvu ittt s bbbt
Cost of bonds and stocks acquired, Part 3, COIUMN 7........c..cocuiueieieeiecettes ettt bbb s bbb bbbt b st

ACCTUAL OF QISCOUNL. ...ttt ettt b bbbt a st st b s bbb e bbbt s bbb e bbbt

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

13,779,994

6,589,688

20,850

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

0

Total gain (loss) on disposals, Part 4, COIUMN 19.........c..cciiiiiei ettt bbb bbb s e bbb s bbbttt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ciuieiieieiciesis ettt et nsenes

Deduct amMOrtization Of PIEMIUM...........c.ciieieiieie ettt s bbb bbb bbbt bbbt s bbb s bbb s bbb e bbb s sttt

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

215,902

5,130,780

14,517

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other than temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

29,688

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

29,688

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ccccvvvurrrrriierieiiereee ettt seen
Deduct total NONAAMILEEA BMOUNES.........cveieiriieiecsee ettt st nes

Statement value at end of current period (Line 10 MINUS LINE 11).....ciiueiiiciiieiieieceese sttt st bbb saes

Si03
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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.. ...2,656,599 2,831,730 ..2,668,220 2,627,345
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, Totals....ooovrssrrnrirsciisiinns | v, 2,656,599 | ..o, 2,831,730 | oo, 2,668,220 | ..o, 2,627,345
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOMAIS. . oveereiieeiesrissieissinsinnes | rreisisiessessssnessessssnssnesssnens | eonesensssssssssssssessnssnssssssssans | sressenssessessanssessensansenssessensns | coessinssensenssnssensansssssessanesnesa
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
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.ooocreenssriensssreenissriinns | v 1,608,772 | oo, 1,799,062 | .oooovsviieenns (ECLSREITC — 1,605,000
Industrial and Miscellaneous and Hybrid 8. United States........ccoeeevvecees | coververiicieinns 10,168,847 | ..ooevevvrnee. 10,617,514 | oo 10,290,409 | ..ocvevereree. 10,025,677
Securities (Unaffiliated) 9. CaNada.....oomeeverreeennenriinns | e 499,377 | oo 510,752 | coooorereererrirneenns 499,370 [ oo 500,000
10._Other Countries......occeensscreee | eovvnniriinsssiiisscieens 497,854 | oo 499,020 [ .o 497,835 [ oo, 500,000
11. Totals 11,166,078 ...11,627,286 .11,025,677
Parent, Subsidiaries and Affiliates 12, Totals...ocoeviiiccicsicciccienn | [ | s [
13. Total Bonds.......ccessssveessssnes | covivsiiiiin, 15,431,450 [ oo, 16,258,078 [ ... 15,565,690 | oo, 15,258,022
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS....ooooveriisiicine,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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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 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa 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)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

2.1
22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Class 1

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

................. 1,500,000

................. 1,608,772
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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 Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):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)
8.1 ClASS .ot sss s stes st ssessssssssssssssessnssnsas | sesessiessssssssssssessssssssnsens | sevsessesssssesens 998,418 | covvvereree 2,572,799 | coovvrererrernn 498,371 | oo 2,241,920 4,665,560
8.2 ClASS 2..e.eoeecveeeeeeceeeie ettt s st ssesssssnsas | svressessesaessessessessessenses | cesvensssieniens 1,504,317 | oo 2,739,753 [ cooeveeeeeereerierereereeieeiens | coeeveeiee e 1,505,325
B.3 ClASS 3u.oooeeeereeeieeeeeeeeeeee e teer s sees s sess s sssssssnnian | eneresses s saennes | evenraessees s e A48 [ ooeoeeeeeeeeeeieniae [ e | et s 141,296

Totals

.5,312,552

2,241,920

71
7.2

Hybrid Securities

Class
Class

s
2

567,082

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Paren
Class
Class

Class
Class
Class
Totals

t, Subsidiaries and Affiliates
1
2

4
5
6
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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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa 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)
9. Total Bonds Current Year
9.1 ClaSS T.eueeeeeeeeeeereeeeeeeeereesseseesesseesssssnsensssssssssnsssssnsssssssssssssssnsens | (D) everrereen2y 277,820 | eveerieennen 1,107,190 | oo 5,101,202
9.2 ClaSS 2....covveevrveerieerierrieeriesiesinssissssssesssisssesssisssesssssssssssesssessssssss | (Q)eeveeeiiesessissienienn0 [ 1,504,317 | i 2,739,753
7 Totals.....ooeveerenrnnes 7 2
9.8 Line9.7a52 % 0f COL 6...oeveviricisieccsececeseeeessseiesienes | vreriensssseniseenen 102 | i 165 | s
10. Total Bonds Prior Year
10,1 ClaSS .ottt sssaensas | ctaessaesianniens 2,506,679 | .oooovrrerrnn 4,266,123 | ..o 6,102,361 | ccooovvrernnee. 1,687,850 | ..occveceeceeciecreeieereens | e 0.0 SN IS D00 SRR DU 14,563,013 | cooovveerecreeieniana 89.5 | .o 14,563,013
....996,317 |.... .1,505,325 1,505,325 |....
....................................................... 141,296

Class 4
Class 5
Class 6
Totals..
Line 10

7858 % 0fCOL 8. e

Total P
Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals..
Line 11
Line 11

ublicly Traded Bonds

.7asa% ofCol.6...
.7asa % ofLine 9.7, Col. 6, Section 9.........cccoevveiierennans

........... 1
........... 1

,107,190
,504,317
...................... 43,418

................. 5,101,202
................. 2,739,753

11,226,503
4,244,070
43,418

............... 14,563,013
................. 1,505,325
.................... 141,296

............... 11,226,503
................. 4,244,070
...................... 43,418

567,082 |....

Total P
Class 1
Class 2

rivately Placed Bonds

(d

Includes $
Includes $

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §..........

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....649,623;

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, $.....

894,369 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.
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.

NAIC 2§.......... 0;

NAIC 3 §

0; NAIC4$§

0;

NAIC5 $

0;

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

2 3 4 5 6 9 10 1
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

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 2,270,475

................. 1,028,403

................. 7,677,305

................. 3,298,878

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
Tt ettt

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

....567,082

....567,082

567,082 | ..

.................. 567,082

.................... 567,082

.................... 567,082

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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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

Distribution by Type

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
Over 20
Years

6
Total
Current Year

7

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

................. 2,611,507
43,418

................. 7,840,955

............... 14,931,320
...575,326

............... 14,931,320
575,326

.................. 498,371
.......................... 3.1

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

................. 4,609,415
.................... 219,012

............... 1,000,000
.................. 775,850

............... 15,202,956
................. 1,060,085

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities
TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds
ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured Securities
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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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 DECEMDET 31 Of PIHHOT YEA.........cc it ettt st sstees | sebesessesssstssse st st ssesssneeen 2,494,863 | ..o 294,863 | ..ot | st a et ssessens | S1ebsten sttt ettt e
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 6,296,695 | ...coooveveererereeee e 8,296,695 | ...voivivieeietieieee ettt senas | ceressese ettt sttt saeseess | sresestenae sttt ettt s e na st
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 8,141,935 | oo FS TR R K T O DTN TR
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-6-T+8-9)........ccccovumrmrnrininenrnnessnsnsnsens | sevnsenseesissnssssesssessssssssessssssenn 649,623 | oo 849,623 | ..o 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviuiiiiiiiiieiciececssiesiessssssssssssssssssssssssssesssssnses | ensesssssssnssssesssssesssssssenssssssssssnees 649,623 | oo 649,623 | o 0 ] ot 0 ] o 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

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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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
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./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligation:
912828 AP 5|U.S. TREASURY NOTES 4.00 11-15-12......couvrverrirreirnrineierisninirnnens SD.. [ [ | e T s 1,628,100 | ...... 103.328 | v 1,673,916 | ovvrrnee. 1,620,000 (942) [ oo | e | s 4.000]......... 3.938 | NM15.. 01/22/2003 | 11/15/2012
912828 ND 8|U.S. TREASURY NOTE 3.50 05-15-20 SD.. [ [ e 1,032,813 | 115.047 ..1,150,469 .1,000,000 (2,928) 3.500]......... 3.112|NM15.. | ... 06/25/2010 | 05/15/2020
0199999. U.S. Government - Issuer Obligation: XXX ..2,824,385 .2,620,000 (3,870) 0 0 .. XXXt XXX XXX | e 12,752 | ceien...99,800 .o XXX [ o XXX......
U.S. Government - Other Loan-Backed and Structured Securities
83162C FF 5] SBA SER 94-20D 7.70 4-1-14 AL 04-0...cooocscosscssssessess [ ]2t 7307 [ 100.000 7,345
0499999. U.S. Government - Other Loan-Backed and Structured SECUMtes. ..........ovrerrrieiieieiess s .. 7,307 | XXX........ 7,345 ...1,345 0 0 0
0599999. Total - U.S. GOVEIMMENL..........coereiviirieiiieieiesieieiesesseieieienieseines 2,668,220 | ... XXX..oooooo | corririnnn 2,831,730 | .............2,627,345 | .............. 2,656,599 | ..o (3,870) 0 0 .. XXX.ooorr [ XXX [ XXX el 12,893 .. 100,366 XXXeooo | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
34160P DA 4 [FLORIDA ST 5.286 08-01-19 NC......coourrvmrrrerinrirnerneeiseisenisseisnnnns | eevieee [ oo [ cerneiins 1| AFE | v 1,000,000 | ..... 118164 | ..o 1,181,640 1,000,000 |........... 10/29/2009 | 08/01/2019
649883 QE 8|NY MTGE AGY SER 166 3.999 04-01-21.........couvervvermrermerverrmeenennnne | wovvene | [ wevevreens | WTFE [ inicce.r...500,000 | ... 101.144 .505,720 ...500,000 11/03/2011 | 04/01/2021
676907 PA 0|OH HFA MTG RES 5.80 09-01-22 C16AL20.........cocvesvvnerimnennersemsnne | eovsene [ [evnennna T [WAFE | i 109,856 | ... 106.383 111,702 ...108,772 (703) 06/09/2010 | 09/01/2022
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations XXX . ..1,799,062 1,608,772 (703) 0 0 .. XXX [ XXX | XXX ... 26,554 ... 58,950 XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... XXX | s 1,799,062 1,608,772 | oo (703) 0 0 | XXX [ XXX [ XXX ] e 26,554 | .........58,950 | ... XXX [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
141781 AY 0| CARGILL INC 4.307 5-14-2021 NC.......ccoovvvrrererrrenrrernerrerimnnsenineennns | woveren | oo | ovvvveenens | IFE | s 1,073,000 | ..... 108.682 | ..o 1,166,155 | ..cooovvreenee 1,073,000 | ..ccovvrrenee 1,073,000 |........... 05/16/2011 | 05/14/2021
172967 EP 2| CITIGROUP INC 6.87503-05-38 NC........cooveererimrierirneeiseinerieesienes | ereees 1,090,120 | ...... 111.881 ..1,118,807 .1,000,000 1,089,998 (122) 11/30/2011 | 03/05/2038
20449E XN 1|COMPASS BANK 6.40 10-01-17 NC.....oovvovervriervirrirersnincirensnissinni | e | ..499,690 | ...... 101.746 508,728 | .. ....500,000 | ... ...499,799 29 09/12/2007 | 10/01/2017
209111 EP 4| CON EDISON OF NY 5.30 12-01-16 NC........cecorerrerineerermseeseninnenes | evvees | e [ everrens 1| AFE] s 997,160 | ...... 116.550 | ..ocvvvrennes 1,165,496 | ....cocvvnnee 1,000,000 | ..coorverneene 998,418 |........... 275 11/28/2006 | 12/01/2016
222372 AJ 3| COUNTRYWIDE FINL 6.25 05-15-16 NC........cocorverrvmrirerincenseirneiennes | evvenne [ [eovserneins | 2FE | riiiiinnen.. 498,645 | ... 94.304 471,518 ....500,000 134 05/11/2006 | 05/15/2016
26884L AB 5|EQT CORP 4.875 11-15-21....cccvvvumrrrerirerineeeninsenerisessnenssenssnssenes | eovnene | o [ wovevrenens | #2FE [ .. 495,425 | ... 100.933 .504,663 ....500,000 54 11/02/2011 | 11/15/2021
337158 AE 9| FIRST TENN BANK 5.65 04-01-16 NC........cecoverrnrenereerinenneninseennnns | eovvene | [ eoveeveens | #2FE [ iiiinn...496,300 | ... 100314 | oo 501,572 | oovererireenne 500,000 | .................498,044 |........... 39 02/05/2007 | 04/01/2016
36962G 4B 7| GEN ELEC CAP CRP 6.875 01-10-39 NC.......ccoovvvumremrrrerirenirerirnninns | ceveene FE] .1,000,000 (155) 11/30/2011 | 01/10/2039
460146 CG 6 [T A|.2FE] .. ...249,798 . ....250,000 3 11/08/2011 | 02/15/2022
564759 QB 7 |MANUF & TRADERS 5.629 12-01-21 C16@........coovvvrrvrerrnreneiranienns | cvvees e [ rrrirens 1| AFE ] v 1,000,000 | ....... 93.664 | ... 936,641 | .oovovvvrnes 1,000,000 | ..............1,000,000 |........... 11/28/2006 | 12/01/2021
68233D AL 1| ONCOR ELECTRIC 6.375 1-15-15 NC......ccoovvvrmerierieercrisninsensennenes | vvene | oo | vevereeens 1|.2FE| .....cec........515,950 | ...... 114.271 571,355 ....500,000 (2,039) 02/01/2007 | 01/15/2015
69352) AL 1 |PPL ENERGY SUPPLY 6.50 05-01-18........ceveueererrneemerrerieeerneiinnins | eeveee [ oo [ cernerins 1|.2FE| ..ccooeev.n...498,305 | ... 113.571 567,855 . 147 03/11/2008 | 05/01/2018
898813 AK 6| TUCSON ELEC PWR 5.15 11-15-21.....covvrierimnireniininniiserinneinenens | eevveee | [ evevirenens | oo 2FE | s 498,410 | ...... 106.316 | ..o 531,579 | oo 500,000 | .................498,428 |........... 18 11/03/2011 | 11/15/2021
92936M AA 5| WPP FINANCE 2010 4.75 11-21-21 L...oomiecrnrnereeeneeneeiseesseniens | s 497,835 99.804 ....499,020 ....500,000 ...497,854 19 11/02/2011 | 11/21/2021
98417E  AK 6| XSTRATA CAN FIN 4.95 11-15-21 L..ovvvvviiinnscinnsnssninnnsnssnnsniennne | eonnnee | b [eonnininnn [ W2FE | i 499,370 | ...... 102150 .o 510,752 | .. ....500,000 | ... ...499,377 7 11/03/2011 | 11/15/2021
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUer OblIGAtIoNS.. ... v | snrsseriens 10,028,548 | ... XXX.ooowwe | crrverinnns 10,512,057 | v 9,823,000 | ..ocoovvves 10,023,670 | ..ovvvcriririninennd (1,234) 0 0 [ XXX [ e XK | XXX | e 124,198 ... 288,015 | ..o XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
47232V CQ 3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 36RE...........cvvrueremrerreriiennnis [ evvees | e [ wovrviens 2|.1FM 410,371 98.810 405,488 | ..o 410,371 | oo 410,371 | .o 5.850......... 5.850 | MON... 04/01/2009 | 05/26/2036
47232V CR  1|JMAC 2009-R4 13A2 SUB SSUP 5.85 36RE...........ccoomeremmrereerasninerines [ cvveen | oo [ wvrrrnens 2|.1FM 88,000 55.438 48,785 | oo 88,000 | .cooovvrrrerirnns 88,000 |....co..... 5.850 | ......... 5.850 | MON... 04/01/2009 | 05/26/2036
47232V CS  9|JMAC 2009-R4 13A3 SUB SSUP 5.85 36RE.........cccovvrrmrrrverernerrvennerns | rvvree [ oo | vevernn 21 AFM | 44,000 | ........ 42614 oo 18,750 44,000 | .o 22,637 (179) 18,111 5.850]....... 11.644 |MON... | ... 04/01/2009 | 05/26/2036
47232V CT  7|JMAC 2009-R4 13A4 SUB SSUP 5.85 36RE...........cooomerermrereernseinerines | erveen | e [ wovrirens 2|.1FM 44,000 35.055 15,424 ..44,000 | ..... 5,280 (302) 11,577 5.850]....... 53.978 | MON... | ... 04/01/2009 | 05/26/2036
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 36RE...........coeceemmremerrerirnriinnns [ eovree | oo [ ovrirns 2| .1FM 62,050 26.325 A9,191 | 72,899 ) 5.850]....... 35.929 | MON... 04/01/2009 | 05/26/2036
59549P AA 6| MDST 4 A ABS 8.33 4-1-30.....c0cureiirnininnriinninninsnssnissnsssnssnssenssenes | sennee | oo | cenveiens 2| 3AM | s 43,455 | ... 101.000 ..43,841 .43,407 ) 8.330]......... 8.311| JAJO.. 03/31/1995 | 04/01/2030
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities...........coocvrerericiiainnnns 691,876 | ... XXX........ 551,479 | .. 702,677 ) 29,688 0 |.XXX........ XXX XXX e 8119 ] e 43,588 XKoo [ e XXX....o.
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........cerririrririimririsnisisnississississsssrsssssessesensssessnssssssnsans | ssrsssrenens 10,720,424 | ... XXX.oooooo | i 11,063,536 [ ...ocooenne 10,525,677 ) 29,688 0 |..XXX........ XXX XXX | el 128,317 ]l 331,604 XXXoooot [ e XXX......
Hybrid Securities - Other Loan-Backed and Structured Securities
59156C AB 7 |METLIFE CAP TRUST X 9.254-08-38 C33.......ccovvvvrnrirrrinrirnieniienes | AAAAAAA | . | .......... 1 | 4AM | ................. 567,190 | ...... 112750 | oo 563,750 | ..ovvrrirnnne 500,000 | ..vverrrerrn 587,082 | oo | everreeninnnnne(108) [ o e | e 9.250 | ..o 7.934 | (0101 0 IS 10,663 | oo 11/30/2011 | 04/08/2038
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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./A.C.V. of of Paid Accrued Year Acquired Maturity
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities 567,190 |...XXX........ R 563,750 (108) 0 0 XXX...
4899999. Total - Hybrid Securities.........ccccouvue. 567,190 [...XXX....... . .563,750 (108) 0 0 XXX...
Totals
7799999. Total - ISSUET ODIIGAHONS. ... vveiesiisieieeiisseisseisse sttt | snesasssses 14,299,317 | . XXXeocoov | e 15,135,504 | ..ccovne 14,048,000 | ...cooooeco 14,281,697 | ovvviviiininniannd 0 (5,807) 0 0 .. XXXooowt XXX XXX...
7899999. Total - Residential Mortgage-Backed Securities 691,876 [ ... XXX.oooowe | covrinnennen 551,479 | i 702,677 [ oo 575,326 (1,894) 29,688 0 .. XXXt XXX XXX...
8099999. Total - Other Loan-Backed and Structured Securities. . 574,497 |...XXX........ . ....507,345 574,427 (108) 0 0 |..XXX........ XXX XXX...
8399999, Grand Total = BONGS............c.cvvrieeiiiiiiiieriecieeieniseiene ettt snsins | eevenesinens 15,565,690 |...XXX........ . 5,258,022 ..15,431,450 (7,809) 29,688 0 |..XXX....... XXX XXX...




Annual Statement for the year 2011 of e Great American Life Assurance Company

Sch. D-Pt. 2-Sn. 1
NONE

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

E11, E12



Annual Statement for the year 2011 of e Gre@at American Life Assurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

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. Special Revenue and Special A
649883 QE 8|NY MTGE AGY SER 166 3.999 04-01-21 | ................ | 11/03/2011 | CITIGROUP SALOM.....oviiiiiiieieieieseiee e ssnienens | eveenseninienes 500,000 [ oo 500,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments ettt eeeieeieeeieieeierie  eeeeeeseeseseseesesieseseiessesersesesieresieiessesiesisiesiesiesieiessesiesiesasiesiesiesissesesineices 500,000 [ .o 500,000 0
Bonds - Industrial and Miscellaneous
141781 AY 0| CARGILL INC 4.307 5-14-2021 NC....... . | 05/16/2011 | EXCHANGED 1,073,000 1,073,000
172967 EP 2| CITIGROUP INC 6.875 03-05-38 NC 11/30/2011 | BANK OF AMER / ML..... 1,090,120 1,000,000 17,188
26884L AB 5[EQT CORP 4.875 11-15-21 11/02/2011 | DEUTSCHE BANK...... 495,425 | ..o 500,000
36962G 4B 7 |GEN ELEC CAP CRP 6.875 01-10-39 NC 11/30/2011 | UBS WARBURG.........c.rvvernecne 1,118,540 1,000,000 27,691
460146 CG 6 11/08/2011 | DEUTSCHE BANK...... 249,798 | ..ot 250,000
898813 AK 6| TUCSON ELEC PWR 5.15 11-15-21 11/03/2011 | SCOTIA CAPITAL MARKETS. 498,410
92936M AA 5| WPP FINANCE 2010 4.75 11-21-21 ! . .... | 11/02/2011 | HSBC SECURITIES INC 497,835
98417E AK 6| XSTRATA CAN FIN 4.95 11-15-21 L....oooiviiiriieicereceeecsseeesenesesissssienesensenens | Deveciiiieiinnns 11/03/2011 | J. P. MORGAN SECURITIES..........coovvoiririiiiiicieicieceieeeeee e sisiesesienienies | eveeseesnines 499,370
3899999. Total - Bonds - INAUSHiEl AN MISCEIIANEOUS. ... ... veiretisie ettt ers st e fe 0 feEE LR E RSt 5,622,498
Bonds - Hybrid Securities
59156C AB 7| METLIFE CAP TRUST X 9.25 4-08-38 C33.......couiiuuiiinimiiniienissesssnssnssssnssenssssesssnsssnneans | ................ | 11/30/2011 | JEFFERIES & COMPANY.....ccouiiiuiiimiiinninnessiesssisssnssenssnssesssenssssssssnssnsssensenssnes | eosssssenssenes 567,190
4899999, TOtal - BONAS = HYDTIA SECUNHIES........cv. ettt ettt ees ettt ees et ses et esses ek sesensessee et essessebssensesses | faesessessessesassessessssssessessesassessesseeseseeses et etensesses et eeses et et ansesses et sasensessesnsns 567,190
8399997. TOAI = BONAS = PAI ...k He LE4EEEf LR E L8t 6,589,688
8399999. TOtal = BONAS. ... 6,589,688 6,323,000 52,202
9999999, Total - Bonds, Preferred and COMMON SLOCKS............c.euiuireieiieiiieiieicissiesee ettt snsens 6,589,688 | .....cccvrereiririrrnn XXX 52,202
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Annual Statement for the year 2011 of e Gre@at American Life Assurance 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
CusIP 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. Government
83162C FF 5|SBA SER 94-20D 7.70 4-1-14 AL 04-04.. ... | 10/03/2011. | PAYDOWNS 4,471 44T | 4,448 4,471 0 AAT | e e | e 0 ....234 | 04/01/2014.
912828 ND 8|U.S. TREASURY NOTE 3.50 05-15-20... .| ... | 11/30/2011. | GOLDMAN SACHS & CO e | 1,135,000 | ........ 1,000,000 | ........ 1,032,813 | ... 1,031,331 | v | e (2,671) (2,671) | oo | v 1,028,660 | ...ccvvvveneee 106,340 | ....... 106,340 36,538 | 05/15/2020.
912828 NL 0|U.S. TREASURY NOTE 1.875 06-30-15.......cccoene. ... | 11/30/2011. | GOLDMAN SACHS & CO....cooovvvvee | v | s 1,569,727 | ........ 1,500,000 | ........ 1,497,773 | oo 1,497,988 395 L1 T T [ 1,498,383 | ..o | s 71,343 | ...t 71,343 | ... 25,832 | 06/30/2015.
0599999. TOtal - BONAS = U.S. GOVEINMIENE. ... vtuteiiseieseetseiseess ittt ees ekttt nes | erisaes 2,709,198 | ........ 2,504,471 | ....... 2,535,034 | ..ccooonee 2,533,790 | oo (V)] (2,276) 0 (2,276) (V] 2,531,514 | i 0] e 177,683 | ...... 177,683 | ....... 62,604 |..... XXX
Bonds - U.S. Special Revenue and Special A t
31392E 6E 5|FNR 2002-67 PD PAC 5.50 4-25-31........ccovevuerinnes ... | 08/25/2011. | PAYDOWNS.........coooomrremrreriseienns | eomneriesissiieciesiens | vvnvienns 165,540 | ..ccveeeee 165,540 (176) QL)) [N R 165,540 | cooovvrerinenns [ e | e (V] I 2,680 | 04/25/2031.
676907 PA 0|OH HFA MTG RES 5.80 09-01-22 C16AL20... ... 03/01/2011. | PARTIAL CALL.....ovvvrvviririrerniinees [ corrveerensnissisninenns | evvveinns 385,000 | ........... 385,000 417) (417) 400,990 | ...coovcvrvvernee | (15,990 | ... (15,990) [ ........ 11,165 | 09/01/2022.
676907 PA 0|OH HFA MTG RES 5.80 09-01-22 C16AL20... ... | 09/01/2011. | PARTIAL CALL... . 510,000 510,000 | ...........533,588 | ....c.oece.031,734 | oo [ e (2,253) (2,253) 529,481 | .oovvoveerer | e (19,481) | ... (19,481)] ........ 29,580 | 09/01/2022.
3199999. Total - Bonds - U.S. Special Revenue and Special A it . .. .. s 1,060,540 | ........ 1,060,540 | .......1,102,916 | ...........1,098,857 | ..ccoovvovrnnnras (L . (2,846) 0 (2,846) 0 | e 1,096,011 |0 | o (35471 | e (35,471) | ..oooc 43425 |..... XXX..oone
Bonds - Industrial and Miscellaneous
141781 AR 5| CARGILL INC 4.375 06-01-13 NC.......oevvvrervrrrirrinns ... | 05/16/2011. | EXCHANGED.........coonvrverineenenrnns | e | e 1,073,690 | ........ 1,000,000 | ........ 1,000,000 | ..coovvennee 980,627 | ...vvvrvcrerns | s 19,373 | v | s 19,373 | v | s 1,000,000 | ..ocooerernrirens | e 73,690 | ......... 73,690 | ........ 20,052 | 06/01/2013.
47232V CQ 3 [JMAC 2009-R4 13A1 SEQ SSNR 5.85 36RE........... ..o [ 12/29/2011. | PAYDOWNS.......oorieiricieieieinns 277,481 2717481 | .o 277,481 | oo 277,481 0 [ o | e 277,481 05/26/2036.
47232V CU 4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 36RE.. ... | 12/27/2011. | PAYDOWN 1,101 (106) (106) 05/26/2036.
59549P AA 6| MDST 4 A ABS 8.33 4-1-30. . |... [ 10/03/2011. | PAYDOWNS.......coiiiiririniiininnines 9,871 9,871 (3) (3) 9,871 e .0 ....517 [ 04/01/2030.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........iviuiririiiriiiiiiiisiiiiiriiiies eiiiessissess st | evesees 1,361,042 | ........ 1,288,453 | .......1,288,300 | ...........1,268,088 | ....coccoeene0 | vviii 19,264 | oo 0 [ 19,264 | .o 0 [ 1,287,352 | .0 | e, 73,690 | ........ 73,690 | ........ 28,690 |..... XXX..oono
8399997. TOtAI = BONAS = PAM 4.ttt ekt | eniines 5,130,780 | ........ 4,853,464 . 14,142 4914877 |0 | 215902 | ....... 215902 | ... 134,719 |..... XXX..ooo
8399999, Total - BONdS.........cccovieiviiiiciieiiiceenians s | nieens 5,130,780 | ........ 4,853,464 e 14,142 4,914,877 |.. 0] 215902 | ... 215902 | ...... 134,719 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON STOCKS.............eveerieriririiiriiiiiins coieeseiieesieesiesisesssssssesssessessssesssesssssssesssesssssnsssssssssines | ovseaes 5,130,780 | ......... XXXevvvivere | 004,926,250 | ..........4,900,735 | c.ooovvvviien0 | v 14142 | 0 |l 14142 | 0 | 4914877 | ..o, [V 215902 | ....... 215902 | ...... 134,719 |..... XXX......
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Sch. D-Pt. 5
NONE

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

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

E15, E16



L3

Annual Statement for the year 2011 of e Gre@at American Life Assurance 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 |l .. [ 12/29/2011. | The Bank of New York Mellon..........cccooe. [ coeee. XXX..... 649,623 | ...iiviinrinininnins [ | e | s . 649,623 | ..o | e | s 0.020 | ... 0.020 | Mtly....
8899999. Total - Exempt Money Market Mutual Funds. 649,623 0 0 [V [ (0] XXX......... 649,623 (] [ 0 |..XXX...... XXX XXX
9199999. Total - ShOM-TEMM INVESIMENES. .........vvuvveieireeireireieeieeeeieet et 649,623 0 0 (] [ (U XXX..ovone 649,623 (V) [ 0 |..XXX...... L XXX...... L XXX..




Annual Statement for the year 2011 of e Great American Life Assurance Company

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 Life Assurance 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
JP Morgan Chase Bank............ccoeeereeeneneeineeneneseeereeseinens AUSHN, TX oo neen ..166,531 | XXX

Wells Fargo Bank...........cccoceviniicinciciininniicinis Los Angeles, CA............. ..559,179 [ XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open DEPOSILOMES.............ccc.uruiriiiriiriiciisiiei s XXX ...26,726 | XXX..
0199999. Total - Open Depositorie; XXX... |- ..752,436 | XXX..
0399999, TOtal CASH ON DEPOSIE. ...rv.rvesressreseesssersserseeess st sees et XXX... 752,436 | XXX..
0599999. Total Cash XXX... 752,436 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 558,314 | 4. April 670,762 | 7. July. 620,558 | 10. October. 653,435
2. February 614,892 | 5. May. 585,406 | 8. August 587,200 | 11. November. 734,568
3. March 663,806 | 6. June 669,131 | 9. September. 669,386 |12. December. 752,436

E25
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Annual Statement for the year 2011 of e Gre@at American Life Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

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 Great American Life Assurance Company

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 .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. Arkansas. | LIFE INSURANGE.........coouiiieriieiriseisssissie s sssssssessessssssssssssessssssnssnns. | conns 113,124 126,551
5. California... LIFE INSURANCE.........c.iiiiieiiieriieess st isssssssses s ssssssssssssssss | sosssssssssssssssssesssssssnns | cones 559,179 559,179
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of COIUMDIA. .......civveerDC [ i et enbns | enteress e benn | srerens e | s
10.  Florida LIFE INSURANGE.........cootiimrieriieeisiseessssesessesissssesss s s ssessssssssssssssssssns | sonsessssssnsssesssesssessnse | onee 110,057 113,660
11, GeOrgia. e GAl... ST.. [LIFE INSURANCE.........oooiiiiiiiieiieisieresis et sissnsens | stssesessnessssssssesssssnnis | oees .25,000 .25,000
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. ceID [ i [ bbb | enteeb st | st | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. AL e s | et | s | e
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29.  Nevada......oocverrmeernernserneee NV | e Buitt [LIFE INSURANCE .......coooiiiciiiises ettt sssssentsens | sesssssssssesssnsesssssssssesss | veves 200,105 206,656
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. . e | ettt s et n st enanantennans | cressetantensesnesntensantennnes | eesssessesesantentesaenennes | eees
32, New MeXiCO......coovvvrrnrrirerirnires NM | ...... B..o. [LIFE INSURANCE ..ottt ssssssssessssssenses | eessesssssssssssessnnssssenss | conee 125,065 129,160
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34, NOI CaroliNa.. ... dNC i | it ens | erbenes sttt st | ereesseesenn st enenes | cees
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36.  Ohio... ..1,514,726 1,608,515 |.....
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e
38, OrEQON.....ciiriciirinriienienedOR | et [ e | e | e | e
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s
41, South Carolina...........ccceeerseveeereeSC | ceiscBuet [LIFE INSURANCE ..ottt ssesssentsens | oesssssssesssesssensensssenss | veves 125,065 129,160
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
47, Virginia.......oocenerenernerrernneeiennn VA | e Buce [LIFE INSURANCE ...ttt nsesssentsens | essssessesssesssesssnsssenss | veves 334,230 373,902
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57. Canada . . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON
58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX et snsesnnnnes | eeneenees (] (] 0. 0
59.  Total XXX XXX et | s 1,514,726 | ..covvvviene 1,608,515 | ..covvvivirnne 1,591,825 | ..covvvvirnnne 1,663,268
DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. ittt snisnnnes | crieneienns | ettt | enssnst ettt nninnnns | eesiensenes s enssennin | cones
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX et esesssseeennnene | eereenees (] (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... 0 ... 0.... 0

E27
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