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Statement for March 31, 2012 of the GREAT AMERICAN ALL'ANCE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ttt snens | feesenneeneen 25,335,678 | oo (01 I 25,335,678 | ..covovvrene. 27,038,086
2. Stocks:
2.1 PrEferred STOCKS. ..ottt | feerientent et tenees (0 (0 (01 0
2.2 COMMON STOCKS. ....ocerirercerrereeseeseesees ettt ettt nssesssssnsssnissnins | foesisestsstsenssessssssessses (0 (0 (01 0
3. Mortgage loans on real estate:
BT FIESEIENS ...t | eniese et (0 (0 (0 0
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES). ... veererereeeereeseeseeeeeesesseessessessesseseseesessessessssssessessssses st anssessessessasssnssesss | sessessessssnssssssssnsneees (01 (0 R (0 U 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES). ... ceeeerereeseeeeseeseeeeseesessees et esees st et est e ss e bbb ses st en s ssestensesssessesss | sebsessessssssssssssastneseses (01 O (0 (01 0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....6,539), cash equivalents (§.......... 0)
and short-term investments ($.....4,758,569)..........c.ewuerueruerieeieeiesieeseessessessessesssesssesssennas | eveeessesssessen: 4,765,108 | oo [ 4,765,108 | ....cocvevuveee 2,802,692
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
T DEIIVALIVES.......oooiiriieriirie sttt | festaestes bbb eenaes [0 O 0 | e 0 | e 0
8. OtheriNVEStEd @SSES........cc.cviriiiiiiii bbb | fesinsinsb e [0 O 0 | e L0 RN 0
9. ReCeiVabIes fOr SECUMTIES. ..o sssssnsssesies | oesiesissssssssseesseenees [0 O 0 [ e L0 RN 0
10.  Securities lending reinvested COllateral @SSELS...........cvviurieiiirieieiesisie et | srersesessesessssssessesened (0 (0 T {0 U 0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 1) seisseseessiesessesees | svsnsesnsnnens 30,100,786 | .vovveverriereeienieis (01 I 30,100,786 | ....cccvuvee 29,840,778
13. Title plants less §.......... 0 charged off (for Title iNSUFErS ONIY)........ceveieuriieieieirieieisesieieiees | seveisesssesessssesseseees (0 U (0 R (0 T 0
14.  Investment income due and @CCTUB............cocuririiririiniirier e sesienes | eeersieseienienees 296,210 | oo 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COIlECHON...........ccccvervvies | coererresieiesieienad (0 (0 (0 0
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)..........ccocveereiereines | covereneeieseseeis (0 (0 (0 0
15.3  Accrued retroSpective PrEMIUMS.........cceuiieieiciieieieissiesseissssssese e ssssssessessssssessess | sressesssssssessessssessesseses (0 (0 (0 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIENS............c.viuiiriniiiriiniires s | et (U (U LU N 0
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccococevevevevees | vveviveeeieesceend [0 R 0 [ oo 0 | e 0
18.2 Net defermed taX @SSBL.........ccuuurvrreirrieriiererie s sest s ennsaas | seessssesssenessesesans 6,367 | .o 2121 | o 4246 | oo 2,488
19.  Guaranty funds receivable OF 0N ABPOSIL...........ccviveeveirireieieeee e ssses e | sevesesssssessssssessesnead (0 (0 (0 I 0
20. Electronic data processing equipment and SOfWAIE. ...........corvurerinvnrinsiniesnsessssssssissseses | cereesessesssssessessnnsseesn (0 [0 R {1 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... (1) TR ISP (0 (0 0 | e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........covurrenrerenninnins | correneensereiesesnseeennd (0 (0 (0 I T 0
23. Receivables from parent, subsidiaries and affiliates..........cccovrrrrriininrnnnnse s | e (0 [0 R 0 | e 0
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25.  Aggregate write-ins for other than iNVEStEd @SSELS.........covuvrerrrisinrreieisrssieseseeeesssrenesees | sesessssssssssssssssens 1,531 | s [ I 1,531 | e 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 through 25)........c..cveurimimrermerieeeierieessesssesseeessesssssesssssseesssessinns | eessneeseseeees 30,404,894 | ....oocvvrrrrinne 2121 | s 30,402,773 | .ovvvenn. 30,170,196
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28.  Total (LINES 26 AN 27)........ccuuivrrreirrrireirerieeeiesisesisesss s sssssesssssssesssessses | evssnessssenees 30,404,894 | ....oovvvrrrrnne 2121 | s 30,402,773 | .ovvvvenne 30,170,196
DETAILS OF WRITE-INS
1100, Rttt | sttt (U R (O R [V N 0
T102. Rttt | enei sttt (U R (O [V R 0
1103, Rttt | ensi sttt (O R (O [V S 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @b0OVE).......ccoevivirireriiieieesceenee e
2501, OthEr @SSBLS.......couieiiiiieiic e
2502, ..ottt | ettt (U (O [V 0
2503, RS R et nt| Setees et (U R (O [V S 0
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccovveviveeviicieeieesieens | v 0 [ oo 0 [ oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......crrrerurrisresressiessessessssnsssessssssansans | eosssessasssessessaneans 1,531 | o [ I 1,531 | oo 0
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Statement for March 31, 2012 of the GREAT AMERICAN ALL'ANCE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident year §.......... 0]t tee sttt Rt | SenEeE s R e sttt (0 U 0
2. Reinsurance payable on paid [0sses and (0SS adjUSIMENT EXPENSES.........c.iuiririiirireirneeiei et ssstsssesees | eeseenessesesesses s sesesseesesesseens 0 [ e 0
3. LOSS AUJUSIMENE EXPENSES. ...vvreecicrireertiireeseesetees et seeees e es ettt s bbb e e st ssennntes | eesebietense st s Rttt s ettt 0 | o 0
4. Commissions payable, contingent commissions and other SIMIlar Charges............vuurrrerriinrrrsessse e sresssseees | evreessessssesssssssessessssesessesssens 0 [ e 0
5. Other expenses (excluding taxes, ICENSES AN fEES)..........ewururirirrrirrirrieeireire ettt st essssssstensanes | sressessssssnssasssssessessansnssnes 3,825 | oo 3,825
6.  Taxes, licenses and fees (excluding federal and fOreign iNCOME tAXES).........vururrrrrerreririierieirsie e sseessesssssssssesss | sresssssssssessessssssssessenssssessassanes 0 [ e 0
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......vererrrrermeerrerremernreneernes | srveeeeseeseesesssseessessnssseens 36,212 | oo 2,843
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....81,464,030 and including
warranty reserves of §......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public HEalth SEIVICE ACt...........ciuiieiiiiriecceeesssesenseis | et sssessessssenees 0 [ e 0
10, AQVANCE PIEMIUML.....cociiiiteiitiie ettt ettt bbb b s bbbt et et s bbb bbb s bbb e st s st et s e s bbb et essnsesasntes | ebessssesesssetesassesesasntebensebes s ene 0 | o 0
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t | eestsenes st L0 RN 0
11,2 PONCYNOIAETS........vucvtectcisi ettt s bbb a et b s s s s b b s et s s s b s st s ssnaessnants | ebessssesessssetessssae s st b st s s eee 0 | o 0
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS)...........ccevevririeiieeieisieie et sesesees | evesssesssssesssssse s sssessesesseseeses 0 [ e 0
13.  Funds held by company Under reiNSUrANCE trEALES............cccvveveiiucreiiceeete ettt bbb sea s esaebsnaes | sbessssssessssssesessssesss s b b ensese s s eee 0 | o 0
14, Amounts withheld or retained by company for aCCOUNt O OtNETS.........c.iueririiriree st rsents | sressssssssesssssss e ssessess e ssessensnes 0 | o 0
15, Remittances and items NOt AlIOCALE. ..o | s 0 | s 0
16, PrOVISION fOF TBINSUIANCE. .....veuveuresresresresetsesseetsess et sesssesssess bbbttt | Hbsesbses b s bbb 0 | s 0
17. Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........ccvrvrierirririrre ettt srensnes | srerssssessessessss e ssessens e ssessensnes 0 [ e 0
18, Drafts OULSTANMING. ....vvuvevrcercerrie sttt s st en s ensantans | sEesssssnssessantsnssessent st ssensensnes 0 [ e 0
19.  Payable to parent, subsidiaries and affiliates
20, DIIVALIVES. ...t
21, PaYADIE fOF SECUMEIES. ... .. eureurerrireereeee e seee et st ss sttt et s st sessensansnns | sesstssssessassansssssessessanssessassansan 0 | o 0
22, Payable fOr SECUMHES IBNAING. ......v. vttt se s s st b st ess s ssessensanssnens | sesastssssnssastassssssessessanssessassensans 0 | o 0
23.  Liability for amounts held Under UNINSUIEA PIANS..........c.vuererirrieerireirincineiseis e isseseesssesee s ssssssesssssessssssessessessssssessessansses | sesesssssssssessssssssessesssssessassassns 0 | o 0
24. Capital notes §........ 0 and interest thereon §.......... [0SO DSOS (0 I TR 0
25, AQQregate WrtE-iNS fOr HADIIIES. ... ... .. v ettt bbbttt essentenen | snsssssssesssssssssenssnssnssessensnens 540 | oo 0
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25)...........ccovriirrrrecreeecseieesseeseseeseisesssssssseess | sesreeseesesssssssessssessessssssnes 40,577 | oo 6,668
27, ProteCted CEll HADIIIES. ........cvuerveeiveieciii ittt | ethbstsbsese sttt bbbt 0 [ e 0
28.  Total liabilities (LINES 26 AN 27).......c.cvcveieieeieiiieieieiesiesies ettt e s bbb s b b s s s st nsesnts | bstessesssssssassessnssnsensesneas 40,577 | oo 6,668
29.  Aggregate write-ins for SPECIal SUMIUS FUNGS...........evuiuieririiecireie ettt ettt et esb st bsenns | sebastsssessastess e ssessen s e bses st st 0 [ e 0
30.  COMMON CAPIEAI STOCK.........cuieieiiiiiecicesete ettt bbbttt s bbb bnans | sbessessesnsentes et bensenas 3,501,000 | oo 3,501,000
31, PrEfErTed CAPItAl STOCK. .......cvureureuriuieeecie ettt sttt f s f bbb n bbb s s tes | enEent et RE ettt et 0 [ e 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.cciueiieiciiiis ettt sbenas | stesessstessesssbesse s s ssse s snsenee 0 [ e 0
33, SUIMPIUS NOLES.......cuveiviieietctite ettt bbbt s bbbt s bbb s s s st s s bbb s bsbnns | buessesestessesstenses e sn s ssessesnnsene 0 [ e 0
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvuvruieiieiieiiie ettt sttt bbbt bbb bbb st s s bbb ans
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) vttt | srebes bbb 0 [ 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt | ebet e sttt bt enans {0 ORI 0
37.  Surplus as regards policyholders (LINES 29 t0 35, 1SS 36).......c.uiveiiiriieieiiieieieissis e tesse s s st ssesssens | stessesssssssassessssansanses 30,362,196 | oo 30,163,528
38, TORAIS ...ttt | eebieene ettt 30,402,773 | oo 30,170,196
DETAILS OF WRITE-INS
2501, ACCOUNES PAYADIE........oucvuiviieiciiieie ettt s sttt s b s skt b e n b benss | ebnsassessns st es et et st bt a s B40 | oo 0
2502, oottt eS8t ne s | eestes s sttt (0 OO 0
2803, oSSRt | eeRe et L0 SRRSO 0
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE.........curvririerirriniieeireieeeeissieisstssese et ssssssssssessens | ssessessssssssssssssessessesssssessassanes 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE).........vuivueuriiiiierseisiesiersrissssseseesssassesssssssessesssssssessessssassessessessssessasses | sressossesssssssessessssessessesnsassass 540 | oo 0
2901.
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAGE........ccuiueiiiieiricteeeee sttt sae e | sesssesessssessssssesessseses s b sansenas 0 | o 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 8DOVE). ... euurereirueisaesistssesersesessessessesssessssessns s ssssess s ems s sssssnssneseenss | ssesssssssssssssssssssessensssssssssssanssnes 0 | e 0
3201.
3202.
3203.
3298.
3299.
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Statement for March 31, 2012 of the GREAT AMERICAN ALL'ANCE |NSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N OB W

10.
1.

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

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

. Loss adjustment expenses incurred.....
. Other underwriting expenses incurred.......
. Aggregate write-ins for underwriting deductions..
. Total underwriting deductions (Lines 2 through 5)
. NetinCOME OF PrOtECEA CEIIS........cuuvuieieceeii ettt bbbt
. Net underwriting gain (loss) (Line 1 minus

UNDERWRITING INCOME

. Premiums earned:

(written $
(written $
. (written §

DEDUCTIONS:
. Losses incurred (current accident year $....

2.1 Direct
2.2 Assumed

...... 0):

Line 6 + Line 7)

INVESTMENT INCOME

. Netinvestment iNCOME BAMEM............ouvrieeiee sttt
Net realized capital gains (losses) less capital gains tax of $.....693...

Net investment gain (10SS) (LINES 9 + 10).......ciiuiieiicreieiese ettt st sb st naas

. Net gain or (loss) from agents' or premium

OTHER INCOME

balances charged off

(amount recovered §......... 0 amount charged off §.......... 1) OO

Finance and service charges not included

in premiums.................
Aggregate write-ins for miscellaneous income

Total other income (LINES 12 throUGN 14)........c.eviieeiiiiecee ettt st
Net income before dividends to policyholders, after capital gains tax and before all other federal and

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

foreign income taxes (Line 16 minus Line 17)

Federal and foreign income taxes incurred

Net income (Line 18 minus Line 19) (to Line 22)........ccccocvvvrrernrenns

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year

Net income (from Line 20)

Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of §.....3,891...
Change in net unrealized foreign exchange capital gain (loss)

Change in Net defermed INCOME taX.........ovururireririreei ettt ettt sttt
Change in NONAAMILEEA ASSEES.........ceiiicreicicet ettt bbb bbb s b

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

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

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)

32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s

Surplus adjustments:
331 Paid iN..cereeeereeeeenine

33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et

Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 through 37)

Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

..................... 253,407 | ...
....... 1,508 |.

...... 1,026,054

...(2,066)

..................... 2564915 | ...

1,023,987

1,023,987
.166,687

198,668

..................... 217,061

................ 30,362,196

................ 29,490,756

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

from overflow page

1401.
1402.
1403.
1498.
1499.

Miscellaneous expense....

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FRINSUTANCE. ... ress st esasssessssenssesssessins | sevssressessssssssnnesssens 0
2. NetinVeSIMENTINCOME. ..ot
3. MiISCElANEOUS INCOME.........oveeeeecireerirresseiesresi ettt
4. Total (Lines 1 through 3)..
5. Benefit and 10SS related PAYMENTS.........ccovriririrrrr sttt ettt ss st s st enssessnssenss | sressessnsssssssssessnsnnssns 0
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............cceveeieerneiersiseeieiesies | eeveeiseieiesesiseieiean (01 R (01 OO 0
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS...........ovruriererrirrininenese e sessesesseeessensnees | ereeseeessseessssessnsessenns (01 (01 0
8. Dividends paid t0 POIICYNOIAETS.........cvueieiiieie ettt sttt ense s snssntenss | sessessessssessessnssnsensesnd (01 (1 0
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........covvererrrerierieens | orrriieresiisiesierens 3,000 | oo, 23,000 | oo, 188,887
10 Total (LINES 5 HMOUGN 9)...vvvuuevurmerisicesssesisieeeisse s esss sttt ennnes | ebisessssnensstseenns 3,000 [ cooeoreerirerreenne 23,000 | .oververrrerinnee 188,887
11. Net cash from operations (Lin€ 4 mMiNUS LINE 10)........cuevrririieieiiiieieieeesse e ssse s ssses s bessesaess | eveesesssssessssnes 307,339 | oo 296,431 | cvevvererne 1,029,740
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS....eoueevermeieieeetse et | enens e 1,656,068 | ......ccocovvenn. 1,155,000 | ...cvvvvrerenens 1,595,988
12.2 800,000
12,3 MOIGAGE 0ANS........cvcvieeiecieesie ettt sttt sttt s s s st e s sttt es e bensessesansssassesanss | sressessssssssssesnssnsesnead (01 (1 U 0
12,4 REAIESIALE ...ttt | eesene e (U [ (01 RO 0
12,5 Other INVESIEA @SSELS........cveuueereiricriiiriereirresi sttt nassennsnnnins | toeesssnnessesssnesssenssnd (U (V1 [ 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS..............covrerneininininnnnnesins | e (01 (01 OO 0
12.7  MISCEIIANEOUS PrOCEEAS. .......cvevevererieereeiieteeie ettt ettt st s s s sae st b s st bsses s bessessesassssessessnes | srssssssssssssssesnssneesansad (01 (L 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...ttt sssessessssessesenas | cvvssesssissnes 1,656,068 | ................. 1,155,000 | ....ccoovveeeee. 2,395,988
13.  Cost of investments acquired (long-term only):
131 BONGS..eeeueevesscetaeeees st bR tn s | esnenis st (U I 566,600 | ....cvooueeeens 1,626,380
13,2 SHOCKS. e rvereeerreerseesseeeseees et sseesse e sttt enssnnnsnnens | reesssnnsstanssnnestensteed (1 O [V IO 0
13,3 MOIJAGE I0BNS......oucveiiieieciiicie ettt bbbt s bbb s s s s s ensenanns | sbessessessnsensessnsantennna (01 T (1 U 0
13.4 Realestate .0
13.5  Other INVESIE @SSELS........cveuuvereriicrirnirieei sttt sttt sntennsnnnins | tonesisnessinessseenesenssned (U R (V1 (RN 0
13.6  MiSCEIANEOUS APPIICALIONS........cuurvriiererirrireirsseeee e es sttt ess s st s s st enssnssessensanssessessensenssnss | sresssssssssesisssasssnssessans (010 (L I 0
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuuiuiieieieiseiieeesee ettt ssess s ssesssbaes | siessesssssssssssassassessens (U1 IS 566,600 [....cccooornnnes 1,626,380
14.  Netincrease (decrease) in contract 10ans and PreMiUM NOLES.........c.vuwerurerreenrirrenirneeneieessssseeesessesssessessesssssssssesssssns | sesessessssessssesssssssssessn (U1 (01 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 @Nd LINE 14)......ccoveueviiererccreeeeeeisseeseesetesessessesssssssssssssssses | sevesssesensinnns 1,656,068 | ......ccoevvevnne. 588,400 | ..ccocvvrrernne. 769,608
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceererieeciric ettt sttt sttt s nsnentas | sressessssssssnssansnsnnssens (01 U {1 U 0
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK.........c.cvevieiiericirireietictese sttt es st sssssssssssnes | svesssnsssssssessssssesnsad O oo (V1 [ 0
16.3 BOITOWEA fUNGS........vouiiiiiieicicie ittt bbbttt | eesessneesneesne s (U [ (01 OO 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cccvvvririieeeieseieeeesee e | e [0 IR (1 [ 0
16.5  Dividends 10 STOCKNOIABTS.............cuuuiiiiiiiii ittt
16.6 Other cash provided (applied)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17).......ccccouveurverreene | orvrniniinnnnas 1,962,416 [ ..oovvereerenen. 884,543 | ...coovvenne 1,799,057
19. Cash, cash equivalents and short-term investments:
19,1 BEOINMING Of YBAI.......coucvcieiecicieie ettt bbb bbb bbbt bbb s es b baes s st baesans | seessessessansans 2,802,692 | ..cvverne. 1,003,635 | ...ccovvvneee. 1,003,635
19.2  End of period (LINE 18 PIUS LINE 19.1)........vverreereerreerieceeeeseeciseiseeec e seeeseeesseeesseeessesesssssssessssesssesssneesnns | aveeseeessseenns 4,765,108 | .....coocceo..... 1,888,178 | .....cccceon..... 2,802,692
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 o | N [ 0]
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Statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY

1) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A.

Accounting Practices

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

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

03/31/2012 12/31/2011
(1) Net Income Ohio Basis $ 185,793 $ 857,300
(2) State Prescribed Practices - -
(3) State Permitted Practices - -
(4) Net Income, NAIC SAP $ 185,793 $ 857,300
(5) Statutory Surplus Ohio Basis $ 30,362,196 $ 30,163,528
(6) State Prescribed Practices - -
(7) State Permitted Practices - -
(8) Statutory Surplus, NAIC SAP $ 30,362,196 $ 30,163,528

2.) ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

Effective January 1, 2012, the Company adopted Statement of Statutory Accounting Principles No. 101, Income Taxes, a replacement
of SSAP No. 10R and SSAP No. 10 (SSAP 101). SSAP 101 amends the deferred tax asset admittance test set forth in SSAP 10R, by

limiting

the admissibility thresholds based on current period risk-based capital levels and modifying the disclosure requirements. The

adoption of SSAP did not have an impact on the Company'’s financial statements.
3.) BUSINESS COMBINATIONS AND GOODWILL - No significant change.

4.) DISCONTINUED OPERATIONS - No significant change.

5.) INVESTMENTS

A-C.

No significant change.

D. Loan-Backed Securities

1.

E-G

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

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2012.

The Company had no loan-backed securities with a credit-related other-than-temporary impairment recognized during 2012.
The Company had no loan-backed securities with an unrealized loss.

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

2012. The Company has the intent to hold such securities until they recover in value or mature.

No significant change.

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

7.) INVESTMENT INCOME - No significant change.

8.) DERIVATIVE INSTRUMENTS - No significant change.

9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES - No significant change.

11.) DEBT -

No significant change.

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

OTHER POSTRETIREMENT BENEFIT PLANS
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No significant change.

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

14.) CONTINGENCIES - No significant change.
15.) LEASES - No significant change.

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

No significant change.

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

A-B. No significant change.
C. The Company did not have any wash sale transactions involving securities with a NAIC designation of 3 or below or unrated
securities during 2012.

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

No significant change.

19.) DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant change.
20.) FAIR VALUE

A.

1. Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities that are carried at fair value in the financial statements into the three-
level fair value hierarchy as reflected in the following table. See item 4 below for a description of each of these three levels.

Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ - $ - $ - $

States, municipalities and political subdivisions
Foreign government
Residential MBS

Commercial MBS - 936,628 - 936,628
All other bonds - - - -
Total bonds - 936,628 - 936,628

Preferred stocks
Common stocks
Other investments

Total assets accounted for at fair value $ - $ 936,628 $ - $ 936,628

2. The Company does not have any Level 3 securities carried at fair value.

3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

B. The Company has no additional fair value disclosures.

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as
reflected in the following table. See item 4 above for a description of each of these three levels.

Aggregate Fair
Description Value Admitted Assets Level 1 Level 2 Level 3

Assets:
Bonds:

U.S. Government and government agencies $ 8,278,769 $ 8102423 $ 8278769 $ - 3

States, municipalities and political subdivisions 17,486,464 16,296,627 - 17,486,464

Foreign government - - - -

Residential MBS - - - -

Commercial MBS 936,628 936,628 - 936,628

All other bonds - - - -
Total bonds 26,701,860 25,335,678 8,278,769 18,423,091
Preferred stocks - - -
Common stocks
Mortgage loans - - -
Total financial assets $ 26,701,860 $ 25,335,678 $ 8278769 $ 18423091 $

21.) OTHER ITEMS - No significant change.

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to March 31, 2012, which may have a material effect on the financial condition of the
Company.

23.) REINSURANCE - No significant change.

24.) RETROSPECTIVELY RATED CONTRACTS - No significant change.

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES - No significant change.

26.) INTERCOMPANY POOLING ARRANGEMENTS - No significant change.

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

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

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

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

35.) MULTIPLE PERIL CROP INSURANCE - No significant change

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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2.1

2.2

41

42

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

Not applicable

Yes [

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Ohio

12/31/2011

12/31/2006

2/19/2008

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:
Not applicable

Yes [

Yes [

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

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

Is the company affiliated with one or more banks, thrifts or securities firms?

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

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

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

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

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

() Accountability for adherence to the code.

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

9.2

Not applicable

Has the code of ethics for senior managers been amended?

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

9.3

Not applicable

Have any provisions of the code of ethics been waived for any of the specified officers?
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9.31

10.1

10.2

111

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No [ X]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No [ X]

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

. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
. Amount of real estate and mortgages held in short-term investments: G 0

Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]

If yes, please complete the following: 1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

14.21

14.22

14.23

14.24

14.25 Mortgage Loans on Real Estate
14.26 All Other.

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 aboVe............cocvereunencerrirncsieneenns

$
$
$
$ .
$ .
$
$
$

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

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ 1]

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

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

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

16.4  |If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

17.2 I no, list exceptions:
Not applicable
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GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change?

If yes, attach an explanation.
Not applicable

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured?

If yes, attach an explanation.
Not applicable

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled?
3.2 Ifyes, give full and complete information thereto:
Not applicable

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater
than zero?

4.2 If yes, complete the following schedule:

Yes[ ] No[X] NAT[ ]

Yes[ 1] No [ X]

Yes[ ] No[X]

Yes[ | No[X]

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
............ 0.0 |........0.000 %
Total. o oesreeieisesssiienenes | e XXX | oo XXX.ooenen

5. Operating Percentages:
5.1 A&H loss percent
5.2 A&H cost containment percent
5.3 A&H expense percent excluding cost containment expenses
6.1 Do you act as a custodian for health savings accounts?
6.2 If yes, please provide the amount of custodial funds held as of the reporting date.
6.3 Do you act as an administrator for health savings accounts?
6.4 If yes, please provide the amount of funds administered as of the reporting date.

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?

Code Number Name of Reinsurer Jurisdiction (YES or NO)

NONE
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear Curre:t Year ° Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL ... Leovoeee | v 1,354,161 | e 1,081,623 | oo 148,773 [ oo 159,739 | e 5,144,872 | oo 4,653,270
2. Alaska.... AK ... L ...436,694 ..64,680 ...1,074,684 ....949,264
3. ANZONA.. e AZ|.... L 575,578 1,565,044 3,670,593 4,721,874
4. Arkansas........oninenen. AR]...... Lo | 100,104 | e 100,248 | ..ooovvvrriinne 11,344 | 9,750 [ s 491,082 | oo 430,124
5. California.......ccooceveeereeererneiins CAl...... [N IO 3,015,395 | oo 2,528,145 | oo 526,179 | ovvvverrernenn 954,320 | i 20,821,164 | oo 24,697,036
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... Lo | s 418,814 | oo 100,182 | ooovverieies 149,753 [ oo 25794 | e, 657,131 | oo 964,226
7. Connecticut..........oouvnrvrirennen. CT|.e Lo | s 429,116 | oo 54275 | oo 116,366 [ ooovvvrvrnenen 316,128 | oo 7,584,465 | ..o 12,696,740
8. Delaware.......cccccoomermerniirneinnees DE[...... [ESSURTOON EOPT 103,457 | oo KV B I 6,902 | oo BAT | 1,548,286 | ....cccovvvvnee. 1,060,784
9. District of Columbia................. DC|..... [N IO 60,170 [ oo 71,532 | oo 2,183 | i 16,755 | 521,961 | oo 621,777
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISP 251,093 | oo 548,015 | coovveveiriins (130,658) | ...oovvvvvvreennn 170,434 | oo 6,622,548
11, GEOrGia....cvveeeeereereerreineiees GA|...... Lo | e 4,009,299 | ..ooooverrrernne 2,761,883 | .o 208,605 | ..oovvrrerre 281,447 | 9,738,085
12, HaWali...oooeeeeeeeeeeeeins HI....... Levorroeer | eermenenninnennecnncn(889) | i 114,519 | 18,668 | 15,564 [ 810,471
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L et 393,672
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ Lo | v 71,525,911 | 02,662,761 | oo 447,462 | 00 357,252 | e 14,780,783
15, Indiana......ccocovvvmernennenneennndN [ i Lo | e 1,473,650 [ oo 494580 | ..coovveveiinnns 102,393 | oo 220,343 | o 5,171,732
16, 1OWa...oiececcncnee A L 708,152 ...194,433
17, Kansas.......ovenennennene KS [ i, L 141,152 747,074
18, Kentucky.....oooveeveeneeneernecnne KY [ i [ESSURTOON ISP 784,707 1,851,787 [ oo, 2,020,008
19.  Louisiana..........cccooererrrmreen LA [ oo, Loevooes | e 1,086,153 [ ...ovvvrrerrrnn. 837,003 | oo 185,844 | ...coovviereeren 102,810 | oo 4,130,500 | voovvrrrrerinn 2,672,539
20. Maine.....cccouermeinernernrinnenn ME | i Lo | e 34,883 | 38,695 | ciii020,598 | 030,303 [ 189,539 | oo 100,719
21. Maryland........c.ccooooevrverrienee. MD | .o Lo | e 416,782 | 000 363,394 [ 800,412 | 129,224 | 2,819,734 | covvereran 4,333,201
22. Massachusetts..........ccoceee.. MA | ... Lo | e 330,680 | v 832,155 | 833,071 | 000 285,732 | 4442372 | oo 4,631,769
23, Michigan........ccccoovmvvmrvereenee ML Lo | cvierieirenrenn802,751 | e 377,631 [ 03,194,067 | e 240,519 [ 6,850,776 | .oevvvereerenn 8,285,444
24, Minnesota.........cccccvevverrenen. MN | i Lo | 0000 262,823 | iie000210,290 [ 105,054 | 000234912 [ 3,387,112 | oo 2,791,716
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e Lo | 0000 929,681 | 582,104 [ 66,104 | 248,924 [ 3,524,531 | v 2,188,432
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | Lo | e 150,877 | 063,983 [ 051,861 | 0 70,664 [ 1,116,084 | .ooovvvcrnes 900,227
27. Montana.........ccoeeeevvereevreeeeen. MT | oo Lo | i 96,409 | oo 75,637 | 8,619 |0 | e 178,954 | oo 147,120
28. Nebraska.........ccccoerrmrvereeen NE | Loveeroeer | cerreeiennieneenn87,636 | 056,214 | 002,124,640 | 24,128 | 2071474 | oo 139,434
29. Nevada......ccoomrevmrcrmrcrnrernen NV | Lo | e 150,894 | i0000.229,396 [ covvvenenen(296,790) | oo 323,445 | 2,621,176 | ovvrvrrrernn 3,257,555
30. New Hampshire............c......NH| ....... L s 216,852 ....102,495
31, New Jersey.....coevmevmrrennene. NJ | oo Lo | e 847,737 | 00 589,906 [ v 316,294 | 362171 [ 13,195,838 | ..ccvvevrrnnns 13,704,324
32, New Mexico........ccoconrvnrrennee NM| ... L 235272 | oo 347,108 | 000025627 | 192,455 | 1,078,752 [ oo 1,165,537
33, New YOrK.....ooooeoerrerieneenn NY [ [T ISP 5,755,399 | .ovrrvrirnrenns 2,456,913 | oo 362,715 | oo 330,277 | 20,652,942 | .ooovvvrenne 22,110,332
34.  North Carolina..........ccc.coe.......NC | ....... Lo | e 5,249,531 | oo 3,103,825 | oo 444729 | 257,912 | e 11,808,308 | ...cocvvvrnee. 11,238,528
35.  North Dakota.........ccccoevereeeee . ND | oo [N IO 160,350 | cooovverrvrrinnnns 152,374 | oo 1456 | oo 1,291 [ 227,686 | .ooovvrrrireiinn 224,349
36. ONi0...coosvererrerereisrineen . OH [N ISP 513,240 | oo 833,000 | oo 258,018 | oo 1,374,464 | ..o 5,650,545 | .ovvvrrirrienn 6,280,803
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [N IO 811,930 | oo 124,878 | oo 102,494 | oo 134,368 | 3,336,196 | .oovvrrrnrinne 3,257,940
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 457,696 | .oooveereieinns 401,897 | oo 52,131 | v 11,683 | e 2,465,149 | oo 2,339,122
39. Pennsylvania...........cccooeenn . PA | ..o [T ISP 1,261,724 | oo 781,438 | oo 118,676 [ .oocoovvereeren 578,633 | oo 7427943 | oo, 6,451,359
40. Rhode Island.........cccccoseennee. Rl e [T IO 200,424 | oo 215,352 | v 64,082 [ oo 8,975 | e 433,240 | oo 429,126
41. South Carolina...........ccc.cee.....SC| ... [T ISP 2,181,459 | oo 960,082 | .o 209,070 | oovvrrreernn283217 [ 6,027,315
42.  South Dakota.........cccccoevreeeeee.SD | e Lo | cemrnnnnieeeee127 | 38,105 [ 003,052 | 000000 22,008 [ 67,442
43, Tennessee.......ccoemwemeneeneven IN | e Lo [ e 1,158,102 | 01,128,955 | 00 208,375 [ i 161,468 | e 10,600,948
VYIS -V T- TN . § ISV L .11,985,025 | .
45, Utah..coooonneenlUT Lo | 53,109 | i 70,6171 [ 046,990 | 057,250 [ 3,150,169 | ..ovveriene. 2,958,873
46.  Vermont.........cooovevnrvnrrnecennn VT | i [N PP 37,323 [ (3778 | 3,855 [ 5,803 | 331,002 | v 67,036
47. \Virginia.. VAL L. ..867,652 ..5,178,592 | . .3,617,662
48.  Washington.........c.cccccovirniennce. WA[...... [T IO 150,405 | oo 2577 | 276,370 [ 0.0 262,605 | 03,295,607 [ oo 2,274,600
49.  West Virginia........ccccoevervreeen. WV ....... [OOSR 393,656 | .ovvvrirerrnnnnn256,389 [ 29,905 | . 508,581 | 2,901,504 | e 2,075,169
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [ISSUOTOON EOOPT 947,659 | .vvvovriirererrnn0658,734 | 176,454 | 120,607 [ 4,024,833 | 3,697,676
51, Wyoming......cocovevenevenerenerennens WY |...... [T IO 11,198 | e 10,927 | e 61,547 | 142,324 | el 111,861 | 143,368
52.  American Samoa..........c....... AS ... ISP DO (01 RN 0 [0 |0 [0 | 0
53, GUAM..coieiens GU]....... ISR DO (01 R 0 [0 |0 [0 | 0
54.  Puerto RiCO.......ocovvvreriiriircri PR{....... Necoers [ (11 OO 0 [ om0 [0 |0 | 0
55.  US Virgin Islands............c.cco...... VI ....... Nurrior [ (0 0 |0 o0 |0 e 0
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO 0 [ om0 [0 0 | 0
57. Canada......commmrnneinneennens CNJ...... Nuiriee [ (01 O 0 [0 |0 [0 | 0
58. Aggregate Other Alien............. (O N [, ¢,0, SO [T (0] RO 0 [0 [ |0 | 0
59.  TotalS....couwrirriiniisiiseiseisrinnens (@)D [ 49,983,951 [ oo 31,752,012 | ..............12,169,123 | .................9,505,609 | ............225,994 646 | .............. 219,810,328
DETAILS OF W
5801. XXX......
5802. ...... XXX......
5803. XXX......
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R 0 | eveveeereeeieieeieeend0 | (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX oo ] e (N [0 O (01 P UOROON 0 1 OO U (01 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust IlI DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC (80%) OH 27-1577326
MidMarket Capital Partners, LLC (51%) DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BM
Hangar Acquisition Corp. OH 31-1446308
PLLS, Ltd. WA 91-1508643
PLLS (UK) Limited GB
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
| Risico Management Corporation DE 31-1262960
Atlas Building Company, LLC OH 27-4521779
Dixie Terminal Corporation OH 31-0823725
Flextech Holding Co., Inc. OH 31-1733037
GAI Holding Bermuda Ltd. BM 98-0606803
GAIl Indemnity, Ltd. # GB 98-0556144
Marketform Group Limited (71.8%) GB
Marketform Holdings Limited GB
Caduceus Underwriting Limited GB
Lavenham Underwriting Limited # GB 98-0412245
Marketform Limited GB
Gabinete Marketform SL ES
Marketform Australia Pty Limited AU
Studio Marketform SRL IT
Marketform Management Services Limited GB
Marketform Managing Agency Limited GB
Sampford Underwriting Limited # GB 98-0431601
Marketform Trust Company Limited GB

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q11



Statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Financial Resources, Inc. * DE 06-1356481
AAG Holding Company, Inc. OH 31-1475936
Great American Financial Statutory Trust IV CT 58-646032
Great American Life Insurance Company * OH 13-1935920 63312
Aerielle IP Holdings, LLC » OH 45-2969767
Aerielle, LLC » DE 26-4391696
Annuity Investors Life Insurance Company * OH 31-1021738 93661
Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277
Bay Bridge Marina Management, LLC (85%) MD 27-0513333
Brothers Management, LLC (99%) FL 20-1246122
Consolidated Financial Corporation Ml 36-3383108
FT Liquidation, LLC OH 45-3988240
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC - Stoneleigh, LLC FL 45-3829557
GALIC Brothers, Inc. (80%) OH 31-1391777
GALIC Pointe, LLC » FL 45-1144095
Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * IL 45-0252531 67083
Skipjack Marina Corp. MD 52-2179330
Loyal American Holding Corporation OH 20-3568924
Loyal American Life Insurance Company * OH 63-0343428 65722
American Retirement Life Insurance Company * OH 59-2760189 88366
GALAC Holding Company OH 45-4121852
Great American Life Assurance Company * OH 95-2496321 62200
United Teacher Associates, Ltd. » X 74-2180806
United Teacher Associates Insurance Company * > 58-0869673 63479
AAG Insurance Agency, Inc. KY 31-1422717
Ceres Group, Inc. DE 34-1017531
Central Reserve Life Insurance Company * OH 34-0970995 61727
Provident American Life & Health Insurance Company * OH 23-1335885 67903
United Benefit Life Insurance Company * OH 75-2305400 65269
Ceres Administrators, L.L.C. DE 34-1880408
Ceres Sales, LLC DE 34-1947043
Ceres Sales of Ohio, LLC OH 34-1970892
HealthMark Sales, LLC DE 34-1920479
Continental General Corporation NE 47-0717079
Continental General Insurance Company * OH 47-0463747 71404
Continental Print & Photo Co. NE 47-0562685
QQAgency of Texas, Inc. > 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Holding, Inc. OH 42-1575938
Agricultural Services, LLC OH 27-3062314
United States Commodities Producers, LLC (51.3%) MT 45-4110027
United States Livestock Producers, LLC (51.3%) NV 27-2354685
Livestock Market Enhancement Risk Retention Group * NV 27-4395897 14084
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. > 59-1671722
Great American International Insurance Limited * IE
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
| Premier International Insurance Company * TC 98-0627464

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments " OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MX
Financiadora de Primas Condor, S.A. de C.V. (99%) MX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAl Warranty Company of Canada Inc. CN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. > 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ > 31-0974853 38024
Great American Lloyd's, Inc. > 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (52.4%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. KY 98-0191335
Hudson Management Group, Ltd. \ 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Group, Inc. DE 43-1415856
TransProtection Service Company MO 43-1254631
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BM
Safety Claims and Litigation Services, LLC MT 20-5546054
Penn Central U.K. Limited GB
Insurance (GB) Limited * GB
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. » CN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
Superior NWVN of Ohio, Inc. OH 31-1737792
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement for March 31, 2012 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

[4%9)

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
31-1544320.. |0......... 0000944701NYSE..... American Financial Group, INC........cccevevvivirerrninnnnnnninenssnenenens | OHueiieiis [P | et ownership......... | coeead 0.00 [ 1o 0.....
31-6549738.. |0......... (0SSR ISR American Financial Capital Trust Il American Financial Group, Inc . | Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.evv... 0.....
16-6543606.. |0......... (0 JSSRTRRIRY I American Financial Capital Trust Il American Financial Group, Inc . | Ownership......... | «.... 100.00 |American Financial Group, InC.........cccccvvenee. 0.....
16-6543609.. |0......... (0 JSSUTRINY IR American Financial Capital TrUSt V..o American Financial Group, INC...........ccocuvinerriniinienene. Ownership........ | ..... 100.00 |American Financial Group, InC.........cccc.cecenc.. 0.....
31-0996797.. |0......... (OISR ISR American Financial Enterprises, INC..........ccovvevrineneininnencnenenenne American Financial Group, Inc. . | Ownership......... | ... 100.00 | American Financial Group, Inc...........cccc.ce... 0.....
31-0828578.. |0......... [0 SRR USSR American Money Management Corporation American Financial Group, Inc. ... | Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
27-1577326.. |0......... [0 SRR U American Real Estate Capital Company, LLC...........cccoeviennierninnns OH.......... NIA .o American Money Management Corporation..................... Ownership......... | ... 80.00 | American Financial Group, InC..........cccccuu... 0.....
27-2829629.. |0......... (0SSN ISR MidMarket Capital Partners, LLC American Money Management Corporation.................... Ownership......... | co..... 51.00 | American Financial Group, Inc.............ccc.c..... 0.....
41-2112001.. |0......... (0SSN ISR APU Holding Company American Financial Group, INC........cccccveveivieieniieneenns Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc.c..... 0.....
23-6000765.. |O0......... [0 SRR POSR American Premier Underwriters, INC..........covevviennncnicnsieennnes APU Holding Company...........ccceeueeriereneenienneeseeeneenns Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc...... 0.....
23-6297584.. |0......... (0SSR ISR The Associates of the Jersey COmMPany.........ccoevveeenernrnrernsinserieens American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.cev... 0.....
37-1094159.. | 0......... (VISR IS Cal C0al, INC...ovreiicrre e American Premier Underwriters, Inc. Ownership......... | ..... 100.00 |American Financial Group, InC.........cccccevene.. 0.....
95-2802826.. | 0......... (VISR IS Great Southwest COrporation..............oeeeeeeerereeernsrereessiseieeenes American Premier Underwriters, InC..........cccccoeevvrinennnne Ownership......... | ..... 100.00 |American Financial Group, InC.........c.cc.cecenc.. 0.....
35-6001691.. |0......... (0SSR ISR The Indianapolis Union Railway Company American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.cee... 0.....
13-6400464.. |0......... [0 SRR U Lehigh Valley Railroad Company. American Premier Underwriters, Inc Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
20-1548213.. |0......... [0 SOOI U Magnolia Alabama Holdings, INC.........cccccoveiriiiiniennieesieeeees American Premier Underwriters, INC.........ccccocoevvvevrininnnne Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuun... 0.....
20-1574094.. |0......... [0 SRR USSR Magnolia Alabama Holdings LLC...........ccccceuieriiieinicenireesieeseeens Magnolia Alabama Holdings, Inc. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
13-6021353.. |0......... [T I The Owasco River Railway, INC........cccoveieivnieiesieie s American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc............cccc..... 0.....
31-1236926.. PCC Real Estate, Inc. American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc...... 0.....
76-0080537.. .. |PCC Technical Industries, Inc.. .. | American Premier Underwriters, Inc.. . | Ownership e 100.00 | American Financial Group, Inc... 0.....
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, Inc. Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.vev... 0.....
06-1209709.. Penn Central Energy Management Company..........ccccoeueenvemeniineenes DE........ NIA. ..o American Premier Underwriters, Inc. Ownership........ | ..... 100.00 |American Financial Group, InC.........ccccccvvene.. 0.....
23-1537928.. .. |Penn TOWers, INC.......c.ccovvverevcececrcrererennens . . . ..| American Premier Underwriters, Inc.. . |Ownership......... | ..... 100.00 | American Financial Group, Inc... 0.....
23-6000766.. Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc Ownership......... | ...... 66.67 | American Financial Group, Inc...........cc.cc...... 0.....
0. 23-6207599.. |0......... [0 SRR USSR Pittsburgh and Cross Creek Railroad Company...........ccccoeeriivernieennas PA.......... NIA ..o American Premier Underwriters, Inc Ownership......... | ... 83.00 | American Financial Group, InC..........cccccuu.... 0.....
0. 23-1707450.. |0......... [0 SRR USRI Terminal Realty PeNn Co........cccevieirieiiienieeseeeee e DC.......... NIA .o American Premier Underwriters, Inc Ownership......... | ... 100.00 | American Financial Group, InC.........ccccceuu.... 0.....
0. 23-1675796.. |O......... [0 SRR POSR Waynesburg Southern Railroad Company...........ccoceeeriereneinrnnnenn. PA........... NIA..cone American Premier Underwriters, INC........c.ccovveveieininines Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc.c..... 0.....
Ouvovvee | erererieresnenesessenessssesessesees | Qreeiveiees | eeveisseneseinns [V (OISO ISR GAl Insurance Company, Ltd APU Holding Company. . |Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc...... 0.....
(I 31-1446308.. |0......... (0SSR ISR Hangar Acquisition Corp APU Holding Company. .... |Ownership......... | ..... 100.00 | American Financial Group, InC............cccevv... 0.....
(I 91-1508643.. |0......... (0SSR ISR PLLS, LE. oottt APU Holding COmMPany...........ccoeeurerrieieeeeneeneeeneenneenns Ownership......... | ..... 100.00 | American Financial Group, Inc............cccce.... 0.....
Ouvev [ errerrerrrrerernerenennsnesessseenenens | Qe | e [ (VISR I PLLS (UK) LIMItEd........ceeverierieiriseireiseeeiseise e PLLS, L. e Ownership......... | ..... 100.00 |American Financial Group, InC.........cccc.cevene.. 0.....
(I 91-1242743.. |0......... (0SSR ISR Premier Lease & Loan Services Insurance Agency, INC.........c.cooceveene. WA......... NIA...oone. APU Holding COMPaNY.........curverrrrreririreereireeneseereenseeens Ownership......... | ..... 100.00 | American Financial Group, InC...........ccccee... 0.....
0uree | e [ S 91-1508644.. |0......... (0SSR ISR Premier Lease & Loan Services of Canada, INC........c..covvvvvrcrivirnnnns WA......... NIA...oon. APU Holding Company...........cccueeeereeneeeeeneeneeeeeneeneens Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.c.... 0.....
0084.. | American Financial Group, Inc... {22179....|95-2801326.. |0......... [0 SOOI U Republic Indemnity Company of America A, APU Holding Company..........ccoceeieniieinieeeeneseennns Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
0084.. | American Financial Group, Inc... [43753....| 31-1054123.. |0......... [0 SRR U Republic Indemnity Company of California A Republic Indemnity Company of America............ccccceune. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
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Statement for March 31, 2012 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
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31-1262960.. |0......... (0SSR ISR Risico Management Corporation...............coweeeeeereenereeeuneeneeeneeneenenes DE......... NIA...one. APU Holding CoMPany..........cceueeeureeneeeeenerseneeeeneeneens Ownership......... American Financial Group, INC........ccccccvveenee 0.....
27-4521779.. |0......... [0 SRR USSR Atlas Building Company, LLC .|OH.......... NIA .o American Financial Group, Inc. . | Ownership......... American Financial Group, InC...........cccc..... 0.....
31-0823725.. |0......... [0 SO USSR Dixie Terminal Corporation v |OH.e NIA ..o American Financial Group, Inc. .... | Ownership......... American Financial Group, InC..........cccc..... 0.....
31-1733037.. | 0......... [0 ST USRI Flextech Holding Co., INC....c.cuevviiiiniierceeesee s OH.......... NIA..ccoiie American Financial Group, INC........cccoevviriniriennininnnnns Ownership......... American Financial Group, InC..........ccccevn... 0.....
98-0606803.. |0......... (0SSN ISR GAI Holding Bermuda Ltd BM.......... NIA.....cccooe.. American Financial Group, Inc . | Ownership......... American Financial Group, INC...........cccooune. 0.....
98-0556144.. |0......... (0SSN ISR GAI Indemnity, LEd........covreierieieieiseeeessesss s GB.......... A GAl Holding Bermuda Ltd . | Ownership......... American Financial Group, INC........ccccccvvvnne. 0.....
Marketform Group Limited ...|GB GAI Holding Bermuda Ltd Ownership......... American Financial Group, Inc 0.....
.. | Marketform Holdings Limited... ... |GB.... .. | Marketform Group Limited..... ..| Ownership American Financial Group, Inc... 0.....
Caduceus Underwriting Limited .|GB Marketform Holdings Limited Ownership......... American Financial Group, Inc 0.....
Lavenham Underwriting Limited GB Marketform Holdings Limited Ownership......... American Financial Group, Inc 0.....
.. | Marketform Limited.............. ...|GB.... .. | Marketform Holdings Limited. .. | Ownership.... American Financial Group, Inc... 0.....
Gabinete Marketform SL Marketform Limited...........ccovieeniinieeceeeeens Ownership......... American Financial Group, Inc 0.....
O [rreereenesnnesneessesssnees | Qe | oeeniseiieens (IS [0 SRR USRI Marketform Australia Pty Limited Marketform Limited . | Ownership......... American Financial Group, InC..........ccccevn... 0.....
Ouveves | eereerreeneesnenesessensesssensessesees | Qreeveees | oo [V (OISO ISR Studio Marketform SRL (L Marketform Limited .... |Ownership......... American Financial Group, INC...........cccooune. 0.....
[0S TR [0SO IR [V (0SSR ISR Marketform Management Services Limited...........c.cocoovveirinieieniinnnns GB Marketform Holdings Limited...........cccovvrvviniinriinrnnnn. Ownership......... American Financial Group, INC........ccccccvvvnne. 0.....
0 [0SO IR [V (0SSR ISR Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... American Financial Group, INC........ccccccvvvennes 0.....
98-0431601.. |0......... (0SSN ISR Sampford Underwriting Limited Marketform Holdings Limited Ownership......... American Financial Group, INC........cccccccvvuennns 0.....
..................... 0uvvveree [ O [ evieviennene | Marketform Trust Company Limited.........cvveveeevnienerensnerereses Marketform Group Limited...........ccccounerrervrnerrcirernnenenn | OWNEIShip....... American Financial Group, Inc.........cc.ccconever | 0o
06-1356481.. |0......... [0 S DRSS, Great American Financial Resources, Inc. American Financial Group, INC........ccoeoevieveieieeniieennnns Ownership......... American Financial Group, InC..........ccccc....... 1.
31-1475936.. |0......... (0SSR ISR AAG Holding Company, INC.........ccririnineeiniseeeeeseeeeseeseeseseens Great American Financial Resources, Inc. ....| Ownership......... American Financial Group, INC........ccccccvvveeee 0.....
58-646032.... | 0......... [0 SR U Great American Financial Statutory Trust IV...........cccoevvieenicsnieens CTue. NIA .o AAG Holding Company, INC.........cccoecvrrirrrinniierieinnns Ownership......... American Financial Group, InC..........cccc....... 0.....
13-1935920.. |0......... [0 SRR USRI Great American Life Insurance Company. AAG Holding Company, INC........cccoecvrivnninniieinirinns Ownership......... American Financial Group, InC..........ccccv.... 0.....
45-2969767.. |0......... (0TSRRI ISR Aerielle IP Holdings, LLC Great American Life Insurance Company.............cc.cuueene. Ownership......... American Financial Group, INC...........cccoouune. 2.
26-4391696.. |0......... (0SSN ISR ACTIElE, LLC....oiiicieiecee ettt Great American Life Insurance Company............ccc.cvvene. Ownership......... American Financial Group, INC........ccccccovvnne. 2....
31-1021738.. |0......... (0SSN ISR Annuity Investors Life Insurance Company A i Great American Life Insurance Company. Ownership......... American Financial Group, INC........ccccccvvnne. 0.....
27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company. Ownership......... American Financial Group, INC........ccccccvvvennns 0.....
27-0513333.. Bay Bridge Marina Management, LLC...........ccccoueuevmrnnirernnncrerenen. Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
20-1246122.. .. | Brothers Management, LLC..... .. | Great American Life Insurance Company.. . | Ownership American Financial Group, Inc... 0.....
36-3383108.. Consolidated Financial Corporation Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
45-3988240.. FT Liquidation, LLC Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
20-4604276.. .. | GALIC - Bay Bridge Marina, LLC. .. | Great American Life Insurance Company.. . | Ownership American Financial Group, Inc... 0.....
45-3829557.. GALIC - Stoneleigh, LLC Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
31-1391777.. GALIC BrOthers, INC........cvvvireieiriieiieiseissieisissiese e sssssssenees Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
45-1144095.. .. | GALIC Pointe, LLC... .. | Great American Life Insurance Company.. . | Ownership......... American Financial Group, Inc... 2.
........ 26-3260520.. Manhattan National Holding Corporation.............cccceeeereieuerncnneineenns Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
0084.. | American Financial Group, Inc... |67083....|45-0252531.. | 0......... [V JSSURTRORINY I Manhattan National Life Insurance Company..........c.cocvevernerreerninnns [ A Manhattan National Holding Corporation............c..ccceveue. Ownership......... American Financial Group, INC.........ccccccvvnne. 0.....
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0ureree | e [ S 52-2179330... [0.ceveee [ O | e Skipjack Marina Com.........c.ureurrereeirinieeeieesesseesee et seieeseeeaees MD NIA...one. Great American Life Insurance Company............ccocveeeene. Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccveeee | ...
0uereies [ [0 20-3568924.. [0....cco. [ O [ Loyal American Holding Corporation..............cccecevieriniennieeenieinnns OH NIA .o AAG Holding Company, Inc Ownership......... | ... 100.00 | American Financial Group, Inc...........cccecevee | 0.
0084.. | American Financial Group, Inc... [65722....|63-0343428.. [0......... | O.coevevvvccns | covvreieinnen Loyal American Life Insurance Company. Loyal American Holding Corporation..............cccceervveennnns Ownership......... | ... 100.00 | American Financial Group, Inc..........cccceceven | 0.
0084.. | American Financial Group, Inc... [88366....|59-2760189.. [0......... | O.cevevvvvrens [ cevvrrieinnen American Retirement Life Insurance Company..........ccccoevevririeneninnns OH A, Loyal American Life Insurance Company.............ccoceeeene Ownership......... | ... 100.00 | American Financial Group, Inc..........ccccecvvee | 0.
0ureeees | e [ S 45-4121852.. | 0..ovvevee | O [ GALAC Holding Company. Loyal American Life Insurance Company.............cc.ccvvve. Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo.e. | ...
0084.. | American Financial Group, Inc... [62200.... | 95-2496321.. Great American Life Assurance Company. A Loyal American Life Insurance Company.............cccevve Ownership......... | ..... 100.00 | American Financial Group, Inc............ccccvveer | ...
[0S OO [0 S 74-2180806.. United Teacher Associates, Ltd..........cccorvivrvrinrerenirenerennnrensnnins | Tevvvenee [NIAc e AAG Holding Company, INC.........cccevirrmrrinrnieireinsrninns Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccovevneen | 1oeeo.
0084.. | American Financial Group, Inc... |63479....|58-0869673.. .. | United Teacher Associates Insurance Company. . | United Teacher Associates, Ltd......... .. |Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | ...
[0S OO RRRN [ S 31-1422717.. AAG Insurance Agency, Inc. Great American Financial Resources, INC.........ccccvvvvvrenee Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccvveer | ...
[ (I 34-1017531.. Ceres Group, INC.....cc.vvevieeereicieieiieesietee s Great American Financial Resources, Inc. Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccecev.e. | 0.
0084.. | American Financial Group, Inc... [61727....| 34-0970995.. .. | Central Reserve Life Insurance Company... . | Ceres Group, INC......covvvvreecrncininnnes Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccveeeee | ...
0084.. | American Financial Group, Inc... [67903....|23-1335885.. Provident American Life & Health Insurance Company Central Reserve Life Insurance Company Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccevee. | 0.
0084.. | American Financial Group, Inc... [65269....|75-2305400.. [0......... | Oucovvevvvernns | cevvrrieinnnnn United Benefit Life Insurance Company. Provident American Life & Health Insurance Company.... | Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccecvven | 0.
0........ 34-1880408.. [0...cocce. | Oueeeeevees [ Ceres Administrators, L.L.C......cccccoeveevveisceee Ceres Group, INC........ceueiveieeiseeseessese s Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo..e. | ...
0........ 34-1947043.. 0..oocevee | Oueeeee [ Ceres Sales, LLC.......cooieeeeeeeeeeee ettt Ceres Group, INC......covveiereeiseeieesssesessssiesseenenns Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvverr | ...
0........ 34-1970892.. [0...ccovee | O [ Ceres Sales 0f Ohio, LLC.........ccvvvieiiicecceee e Ceres Sales, LLC Ownership......... | ..... 100.00 | American Financial Group, Inc............ccccoveer | ...
34-1920479.. [0.eovee [Oureee | e HealthMark Sales, LLC........c.coirrrrieeeseseess e Ceres Sales, LLC Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | 0.
47-0717079.. 0. [ Oucs | e Continental General Corporation.............c.eceuerniererreneenerneeerensinenens Ceres Group, INC........cevrrcrrierinieerssnceeesiseeeeenes Ownership........ | ..... 100.00 | American Financial Group, Inc...........cccceeven | 0.
| 47-0463747.. 0. | O e Continental General Insurance COMPaNy............ccoeueereerereeeereenenenenns Continental General Corporation..............ccoeeurcerinennenes Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccveeee | ...
47-0562685.. | 0.....ocee | O [ Continental Print & Photo CO.........cccvvviiiiirireeneneecsiseeieeas Continental General Corporation...........c..cceeeeureeriernens Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccveeer | ...
34-1947042.. [ 0..covee [ O [ QQAGENCY Of TEXAS, INC.....oeriicieeee e Ceres Group, INC........ccveeeiereeeinerieesiseeeseeeeeeenne Ownership......... | ... 100.00 | American Financial Group, Inc...........cccccevee | 0.
31-1395344.. {0..ooeeve [ Oucee i Great American AdVISOrS, INC.......c.cvviveeieviiiiiiceies s Great American Financial Resources, Inc. ..| Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccecvven | 0.
42-1575938.. | 0.coovevee | O | e Great American Holding, INC..........oeiveieieiiiiieccsee s American Financial Group, INC.........cccccoeeirieieniiereienns Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo.e. | ...
27-3062314.. [0.ceover [ Ouces | e Agricultural SErVICES, LLC.........oeveieriirieieesseeseiese e nens Great American Holding, INC.........cccovviereieinieieneiens Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.cccceeeeer | ...
45-4110027.. | 0.eovvevee | O [ Unites States Commodities Producers LLC Agricultural Services, LLC Ownership......... | ... 51.30 | American Financial Group, Inc..........c.ccccoueer | ...
(I [ S 27-2354685.. United States Livestock Producers, LLC Agricultural Services, LLC Ownership......... | ... 51.30 | American Financial Group, Inc..........ccccccvueer | 0.
0084.. | American Financial Group, Inc... | 14084....|27-4395897... Livestock Market Enhancement Risk Retention Group...........cccccvveveenee NV. A United States Livestock Producers, LLC............cccocvvunee. Ownership........ | ..... 100.00 | American Financial Group, InC...........c.cceevens | 0.
0084.. | American Financial Group, Inc...|35351....|31-0912199.. ..| American Empire Surplus Lines Insurance Company.. . | Great American Holding, INC.........ccccocvevniiriirenenne oo | OWnership......... | ... 100.00 | American Financial Group, Inc...........ccccceeee | 0.
0084.. | American Financial Group, Inc... [37990.... | 31-0973761.. American Empire Insurance Company...........ccceeeereerereeceneeneeeeeneennens American Empire Surplus Lines Insurance Company....... Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccveeer | ...
0. 59-1671722.. [ 0. [ O [ American Empire Underwriters, INC...........ccceevreiriennicenieesieiens American Empire Insurance Company . | Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccev.ee. | 0.
0. vevernnnnee | Qs [, .. | Great American International Insurance Limited.. . | Great American Holding, Inc.. Ownership......... | ... 100.00 | American Financial Group, Inc...........cccecevee | 0.
0084.. | American Financial Group, Inc... [23418....|73-0556513.. Mid-Continent Casualty Company Great American Holding, Inc . |Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo... | ...
0084.. | American Financial Group, Inc... [ 15380.... | 73-1406844.. Mid-Continent Assurance COMPaNY............ccvverreerivnreerseessienserersesnsns Mid-Continent Casualty Company Ownership......... | ..... 100.00 | American Financial Group, Inc.............ccceeeeer | ...
0084.. | American Financial Group, Inc... [13794....| 38-3803661.. .. |Mid-Continent Excess and Surplus Insurance Company. . | Mid-Continent Casualty Company. . | Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoeeee. | ...
[0S OO RTRN [ S 30-0571535.. Mid-Continent Specialty Insurance Services, INC.........coovvvrvivreirrenns Mid-Continent Casualty Company Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | ...
0084.. | American Financial Group, Inc...|23426....|73-0773259.. | 0.....ccc. | Oucervevverene | cevreririinne Oklahoma Surety COMPaNY..........ocevirerreeririreeriesiseereeineiesseesees Mid-Continent Casualty Company...........cccvererrirnienennes Ownership........ | ..... 100.00 | American Financial Group, InC...........ccccevven | 0.




€710

Statement for March 31, 2012 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0ureree | e [ S 98-0627464.. |0......... (0SSR ISR Premier International Insurance Company...........coceueeeerereeeeneeneieeneens TCviee A Great American Holding, INC..........coovnirrnrcincnisiicnens Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.cee.. 0.....
0084.. | American Financial Group, Inc... [ 16691....|31-0501234.. |0......... [0 SRR USSR Great American Insurance ComMpPany...........cccoueeeerirereirieinenereenissennnns OH.......... UDP............. American Financial Group, INC.......c.cccovevivirieireeniniennnns Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu... 0.....
0neeiee [ [0 45-2969767.. |0......... [0 SO USSR Aerielle [P HOIdINGS, LLC........coiieieriieeceeees e OH Great American Insurance Company.............cccoeerireeennn. Ownership......... | ... 37.50 | American Financial Group, InC..........cccccouu.... 2.
26-4391696.. |O......... [0 ST USRI ACTIEIIE, LLC....oiiieiicees et DE Great American Insurance Company.............cccoeverireennnn. Ownership......... | oo 37.50 | American Financial Group, InC..........ccccovuuee. 2.
31-1463075.. |0......... (0SSN ISR American Signature Underwriters, INC..........ccccoueverinieeneieneisesninns OH Great American Insurance Company............ccceeveereenes Ownership......... | ..... 100.00 | American Financial Group, Inc.............ccc....... 0.....
59-2840291.. Brothers Property COrporation............ccveveeenieeieeensnseiessseneneenns OH Great American Insurance Company............coeveeeenreeenes Ownership......... | oo 80.00 | American Financial Group, InC...........ccccvvn... 0.....
20-5173494.. Brothers Le Pavillon, LLC DE Brothers Property Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
20-5173589.. .. | Brothers Le Pavillon (SPE), LLC.. ..|DE. .. | Brothers Le Pavillon, LLC...... ..| Ownership e 100.00 | American Financial Group, Inc... 0.....
25-1754638.. Brothers Pennsylvanian Corporation... PA Brothers Property Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
59-2840294.. Brothers Property Management Corporation.............c..coeeveurenienennnnns OH Brothers Property Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
20-4498054.. .. | Crescent Centre Apartments................... ... |OH.... .. | Great American Insurance Company. ..| Ownership......... | ... 100.00 | American Financial Group, Inc... 1
31-1277904.. Crop Managers Insurance Agency, Inc KS Great American Insurance Company.............cccoeeerireeennn. Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
31-0589001.. |0......... [0 SRR USRI Dempsey & Siders Agency, Inc. Great American Insurance Company.............cccoeeverireennnn. Ownership......... | ..... 100.00 | American Financial Group, InC..........cccceune.. 0.....
31-1341668.. |0......... [0 SRR PSR Eden Park Insurance Brokers, Inc Great American Insurance Company............ccoeeveerennes Ownership......... | ..... 100.00 | American Financial Group, Inc.............ccc...... 0.....
Ouvvvee | cerverrenieensenenessenessssesessesees | Qveerreees | veveissenieinseenns [V (0SSR ISR El Aguila, Compafiia de Seguros, S.A. de C.V.....ccoovvvvrivinreirinienns MX..ooooe. A Great American Insurance Company............coeveeeenrenenes Ownership......... | ..... 100.00 | American Financial Group, InC............cccevv... 0.....
Ouvovree | errererneerennsnenesnenesseenensesnes | Qrevrvenees | ceveinenneinsinnns [V (0SSR ISR Financiadora de Primas Condor, S.A. de C.V.....ccccoovvvvinnnne El Aguila, Compafiia de Seguros, S.A. de C.V................. Ownership......... | oo 99.00 | American Financial Group, InC...........ccccvvne.. 0.....
(I 39-1404033.. |0......... (0SSN ISR Farmers Crop Insurance Alliance, Inc Great American Insurance Company............coeveerienrenenes Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.evv... 0.....
[V 13-3628555.. |0......... (VISR I FCIA Management Company, INC..........ccuueerernrniirernineeneeeessinseenns Great American Insurance Company...........cc.eeeeererennen. Ownership........ | ..... 100.00 |American Financial Group, InC.........c.ccccevene.. 0.....
[0S PSS RURTRURRRIOPRN ) PSSR IR [V (0SSR ISR Foreign Credit Insurance Association Great American Insurance Company...........cc.eeeereereenenee Management..... | ......... 0.00 [American Financial Group, INC........ccccccvvueene 3.
O 31-1753938.. |0......... (0SSR ISR GAIl Warranty Company Great American Insurance Company...........co.eeeeeereenenee Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.cee... 0.....
(S 31-1765544.. |0......... [0 SR U GAIl Warranty Company of Florida............ccceerieenieinnieesiessneens GAI Warranty Company..........ccccoeerireeernieeeesesnessnseeenns Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
O [rrerreenessnesneesnesssnees | Qv | eeenieeiienns (IS [0 SRR USRI GAI Warranty Company of Canada Inc Great American Insurance Company.............ccceverireennnn. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceune.. 0.....
(I 45-1144095.. |0......... (0TSRRI ISR GALIC Pointe, LLC Great American Insurance Company............cccoeeveerennes Ownership......... | ... 35.00 | American Financial Group, Inc.............ccc...... 2.
0uvveves | e [ S 61-1329718.. |0......... (0SSN ISR Global Premier Finance COmMPany...........cocueeriereienireiseensiessenessseenns Great American Insurance Company............coeveeieereennes Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc.c..... 0.....
[0S USRI [ S 74-2693636.. |O......... (0SSN ISR Great American Agency of Texas, Inc Great American Insurance Company............coeveevenrenenes Ownership......... | ..... 100.00 | American Financial Group, Inc............cccco.... 0.....
0084.. | American Financial Group, Inc... | 26832....|95-1542353.. Great American Alliance Insurance Company. Great American Insurance Company............coeveeeerrenenes Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.euv... 0.....
0084.. | American Financial Group, Inc... |26344....| 15-6020948.. Great American Assurance CompPany..........c.cceuereereneurersersnemreessnnens Great American Insurance Company...........cc.eeererennen. Ownership........ | ..... 100.00 | American Financial Group, Inc 0.....
0084.. | American Financial Group, Inc... |39896....|61-0983091.. .. | Great American Casualty Insurance Company. . | Great American Insurance Company. Ownership e 100.00 |American Financial Group, Inc... 0.....
OIS OSSR [ S 31-1228726.. Great American Claims Services, Inc Great American Insurance Company Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
0084.. | American Financial Group, Inc... | 10646.... | 36-4079497.. Great American Contemporary Insurance Company. Great American Insurance Company Ownership......... | ... 100.00 | American Financial Group, Inc 0.....
0084.. | American Financial Group, Inc... |37532.... | 31-0954439.. .. | Great American E & S Insurance Company..... ceren .. | Great American Insurance Company. Ownership N 100.00 | American Financial Group, Inc... 0.....
0084.. | American Financial Group, Inc... [41858....| 31-1036473.. Great American Fidelity Insurance Company Great American Insurance Company Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
0uee [ [ 31-1652643.. Great American Insurance Agency, Inc Great American Insurance Company............coeveevenreennes Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
0084.. | American Financial Group, Inc... [22136.... | 13-5539046.. .. | Great American Insurance Company of New York.. .. | Great American Insurance Company. American Financial Group, Inc... 0.....
0084.. | American Financial Group, Inc... | 38024....| 31-0974853.. Great American Lloyd's Insurance Company.............coeveerernrreeeennennens Great American Insurance Company. American Financial Group, Inc 4.
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0ureree | e [ S 31-1073664.. |O......... (0SSR ISR Great American LIoyd's, INC.........oorvvreereencencneeeneeneeneeneeneeneenneenennnes | Tevvveneene [NIAG e Great American Insurance Company.............eeeereereenenee Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.cee.. 0.....
0uereies [ [0 31-0856644.. |0......... [0 SRR USSR Great American Management Services, INC.........cccccovevvreesvnceeneee | OHecccco [ NIAL Great American Insurance Company.............ccceeerieennnn. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu... 0.....
0084.. | American Financial Group, Inc... [ 38580....| 31-1288778.. |0......... [0 SO USSR Great American Protection Insurance Company..........cccoceevveeereveenns | OHeciiiis [ 1A Great American Insurance Company.............cccoeerireeennn. Ownership......... | ... 100.00 | American Financial Group, InC.........ccccceuu.... 0.....
0ueeeies [ [0 31-0918893.. |0......... [0 ST USRI Great American Re INC........cccccovvviccniieinninesneennneesnessssessnnenens | DEvviecees [ NIALen Great American Insurance Company.............cccoeverireennnn. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceune.. 0.....
0084.. | American Financial Group, Inc... ..|31-1209419.. | 0......... (0SSN ISR Great American Security Insurance Company............cccevvverernenreneees | OHuceiviiis [ 1A Great American Insurance Company............ccceeveereenes Ownership......... | ..... 100.00 | American Financial Group, Inc.............ccc....... 0.....
0084.. | American Financial Group, Inc... ..|31-1237970.. Great American Spirit Insurance COmMpany...........coccvvevvreenvnnresnnnrens | OHuveiniiss [1Aviiine Great American Insurance Company............coeveeeenreeenes Ownership......... | ..... 100.00 | American Financial Group, Inc............ccceuv... 0.....
59-1263251.. Key Largo Group, INC......cvveeeiiinreiinseieissisieieisssssseeeessseseesessssenns Great American Insurance Company............coeveeeenrenenes Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
34-160739%.. National Interstate Corporation............ R . .. | Great American Insurance Company. Ownership N 52.40 | American Financial Group, Inc... 0.....
34-1899058.. American Highways Insurance Agency, Inc National Interstate Corporation.............cocoeveereevereerrerienenns Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
31-1548235.. Explorer RV Insurance Agency, INC.........covurreuneeneinesieeneeseneneeneens National Interstate Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
98-0191335.. .. |Hudson Indemnity, Ltd............. . | National Interstate Corporation.. Ownership......... | ..... 100.00 | American Financial Group, Inc... 0.....
66-0660039.. Hudson Management Group, Ltd National Interstate Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
34-1607396.. |0......... [0 SRR USRI National Interstate Insurance Agency, INC........ccovevernreeniensienns National Interstate Corporation............ccccoeevreerireeninnns Ownership......... | ..... 100.00 | American Financial Group, InC..........cccceune.. 0.....
0. [0 R 36-4670968.. |0......... [0 SRR PSR Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, INC...........cccvueeene Management..... | ......... 0.00 [American Financial Group, InC..........ccccvvvue. 0.....
0084.. | American Financial Group, Inc... | 32620....| 34-1607395.. | 0......... [0 SRR POTR National Interstate Insurance COmMPaNY..........ccceueeriereeeninreeienennns National Interstate Corporation.............ccevrevverrieireeriinnnns Ownership......... | ..... 100.00 | American Financial Group, InC............cccevv... 0.....
0084.. | American Financial Group, Inc... [11051....|99-0345306.. | O......... (0SSR ISR National Interstate Insurance Company of Hawaii, INC.............ccovrruene National Interstate Insurance Company...........coccceverennene Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.oev... 0.....
0084.. | American Financial Group, Inc... [41106....| 95-3623282.. | 0......... (0SSN ISR Triumphe Casualty COMPANY.........ccvirurerrirrinieireinserersseseseesessseenes National Interstate Insurance Company...........ccccvvrvennene Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.evv... 0.....
Ouvevs [ et [ - 43-1415856.. |0......... (VISR I Vanliner Group, INC..........cevieiiereineieiensisresiesiseiseneessesesessenenns National Interstate Insurance Company...........ccccovvereeneen. Ownership........ | ..... 100.00 |American Financial Group, InC.........c.ccccevene.. 0.....
0urree | e [ S 43-1254631.. |0......... (0SSR ISR TransProtection Service COMPaNY..........cvveeeeeerinieereereeeeseeseeenenns MO.......... NIA...one. Vanliner Group, Inc Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.ee... 0.....
..|86-011429%.. | 0......... (0SSR ISR Vanliner Insurance Company Vanliner Group, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.cee... 0.....
..................... 0coveeee [Oueeeeveve [ evvveveee | Vanliner Reinsurance Limited.........c.cvvceeeicenieeeccienineesesenieceens | BMucciis [ Ao [ Vanlingr Group, INC.....evevvceeivccsccceseesseeeeeeenn. | OWNErship......... | .....100.00 | American Financial Group, Inc...........ccccceo.ee. | 0.
20-5546054.. |0......... [0 SRR USRI Safety Claims and Litigation Services, LLC..........cccoovviviirvrennreninnne MT....o. NIA .o National Interstate Corporation..........cccccocevrirnerieninnn. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceune.. 0.....
..................... Oueceveeee [ Oueevevceves | evevevenen | Penn Central UK. Limited........c.covevericeiieicccsieieseseieiescieiseneenns | GBuvees [NIAL.............. | Great American Insurance Company.............cccccvveeneenee... | OWNETShip........ | .....100.00 | American Financial Group, Inc.............cccoo.e. | ...
..................... Oueveveeee [ Ouveveccves | ceevveveeenn. | InsUrance (GB) Limited........c.cvvvereievieiesisiieieseesiesessensesesssniens | GBuveivicns [ A, | Penn Central UK. Limited.........cccccovveeieveniseseiennnn. | OWnership....... | .....100.00 | American Financial Group, Inc..........cc.ccceveee. | 0.
27-2226948.. |0......... (0SSN ISR Pinecrest Place LLC Great American Insurance Company............coeveevenrenenes Ownership......... | ..... 100.00 | American Financial Group, Inc............cccco.... 0.....
871,850,814 |0......... (0SSR ISR PLLS Canada Insurance Brokers Inc Great American Insurance Company............coeveeeerrenenes ownership......... | oo 49.00 |American Financial Group, INC.........ccccc.vee... 0.....
31-1293064.. Professional Risk Brokers, INC............ccoeueireueiernimrerninereneeneieinns Great American Insurance Company...........cc.eeererennen. Ownership........ | ..... 100.00 | American Financial Group, Inc 0.....
72-1331800.. .. | Strategic Comp Holdings, L.L.C... .. | Great American Insurance Company. ... | Ownership e 100.00 |American Financial Group, Inc... 0.....
36-4517754.. Strategic Comp Services, L.L.C....... Strategic Comp Holdings, L.L.C.....c.ccoevvivrnininrcrncins Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
32-0050970.. Strategic Comp, L.L.C...... Strategic Comp Holdings, LL.C.......cccccvvirenee .| Ownership......... | ... 100.00 | American Financial Group, Inc 0.....
31-0686194.. ..| One East Fourth, Inc.... .. | American Financial Group, Inc... Ownership N 100.00 | American Financial Group, Inc... 0.....
31-0883227.. Pioneer Carpet Mills, Inc American Financial Group, Inc . | Ownership......... | ... 100.00 | American Financial Group, Inc 0.....
31-1737792.. Superior NWVN of Ohio, Inc American Financial Group, Inc . | Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
31-1119320.. .. | TEJ Holdings, Inc............. . .. | American Financial Group, Inc... Ownership......... | ..... 100.00 | American Financial Group, Inc... 0.....
31-0728327.. Three East FOUrh, INC.........ccoviirieiiceiecseeeseee e American Financial Group, Inc . | Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
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Statement for March 31, 2012 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE 'Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling

Code Name Code Number | RSSD CIK  pternationa or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

Asteris Explanation

1 Another affiliated company owns 1% or less of the shares.

The entity is owned by more than one company within the AFG Group.

2
3
4

Great American Insurance Company is the majority member of the Association

Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.




Statement for March 31, 2012 of the GREAT AMERICAN ALL'ANCE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty.
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made.
12. Earthquake.........cccoevevenreieriesieienns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence.. ..4,008,711
17.2 Other liability-claims made... ..1,398,317
17.3 EXCESS WOTKETS' COMPENSALION.........rviiirririiirieieissieseieissssssessesssesseessssssenss | sressssnssessssssssssesssssssessesnsns
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability......
21. Auto physical damage
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

N
SO UTA WN

.0
16,603,928

. International..
30, WAITANEY. ...t
31. Reinsurance-nonproportional assumed Property............coevveeereereereeneeenees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business. .
35, TOMAIS...cuuvevereeereereeieeressr ettt ss s snnsensensnens | sreeenns ....36,337,141

DETAILS OF WRITE-INS
3401, Collateral ProtECHON..........ccviveireieiseei ettt ssesnes | srsessessssssessessssessenas 157,901
3402. ...... .0
3403. ... 0
3498. Sum. of remaining write-ins for Line 34 from overflow page .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ccovrvimiviniminiiinniiniinins | ceviseississsisssissseseees 157,901

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

. Allied lines....

. Farmowners MUIIDIE PETl...........c.cuiveieiciieiccece e | evsiesses s nea 1,240,214 | oo 1,240:214 ...... 1,190:073
. Homeowners multiple peril... rerererenesssssenssssssesssssssesessssssesseees0 | e s 7,849
..5,509,675

. Mortgage guaranty
. OCEAN MAMNE......coiviieieciieeieietseie ettt
. Inland marine........
10. Financial guaranty...........cccccoveeverreverennen.
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake........ccccoeveiveveveiercirieienns
13. Group accident and health.............ccccueiriiecsceee s
14. Credit accident and health............c.ccooriuiriniir i
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE. ......c.. v
17.2 Other liability-claims made
Excess workers' compensation

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

. International..

30, WAITANEY.....civcicitecee ettt ans

31. Reinsurance-nonproportional assumed Property.............cceeeeeerirerreereveeeennns

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

33. Reinsurance-nonproportional assumed financial lines. . e | .

34. Aggregate write-ins for other lines 0f DUSINESS...........cc.cevviiveeiieiiieeriicieins | e (20,776) | v (20,776) | vevvvvericrericiesicersiiienas (21,124,798)
35, TOMAIS....uuveveierescie ittt s st | Sestestens ettt 49,983,951 | wovvvverreeeeene e 49,983,951 | .ovvvreeeeee s 31,752,012
DETAILS OF WRITE-INS
3401, Collateral ProtECHON..........ccvveveeeeeecieietretes ettt sessnsens | essessssssses st es s b s esaenaes (20,776) | wovvvreeereerererreeee s (20,776) | vvovrrerrrrereirereeese s (21,124,798)

.0

Sum. of remaining write-ins for Line 34 from overflow page. .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ccuiiviiuniiinrinniinniiiniinnnes | i (20,776) | ..vveeiisiiseississsi s (20,776) | .ooveieieiiisiissiisssisssisnia (21,124,798)
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Statement for March 31,

a120iie. GREAT AMERICAN ALLIANCE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2012 2012 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2012 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2009 + PriOr.....o. | oo (01 I (01 P [V P (01 P 0
2. 2010u s [ e {01 P {01 P [V {01 0
3. Subtotals
2010 4 Prior..ccoo. | o {0 R [0 (O {0 R 0
4, 201 s | s {0 R [0 (O {0 0
5. Subtotals
2011+ Priof. .o | e {01 I {01 P [V P {01 P 0
6. 2012, s [, .0 S [ D9, SN .0 T ). S N {01 P (V] P D S N 0 [0 [ e (V1) I XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...oievieis | e 0 [ e [0 TR (O R 0 [ e [0 TR 0 | e 0 [ e 0 [ om0 | e 0 [ e 0 | e 0 | e 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ..oocooovvivinicieenns 0
L PR 0.0%[2. oo 0.0% (3. o 0.0 %

Col. 13, Line 7

4.

Line 8

..................... 0.0 %




statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

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

Response

NO

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

NO

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

NO

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

NO

Explanation:
1.

2.

3.

4

Bar Code:
*+ 2 6 8 32 2 01 24 900000 1 =
* 2 6 8 32 2 01 2 45510000 1 =
*+ 2 6 8 32 2 01 2 3 650000 1 =

* 2 6 8 3220125050000 1 *

Q15



statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI........c.cuiviiieieieieieietstsie sttt bntes | sessessssstessessssesses e sssessessessssanee 0 [ e 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION...........cccvvrivereieirieie e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses 0 [ s 0
8. Deduct CUITENt YEAI'S AEPIECIATION. ........veeueeirreeer ittt es sttt s s es et esnes | sbesssssstsssssssssssnsenseessssnseesessnseens 0 | o 0
9. Book/adjusted carrying value at end of current period (LiNES 142+3+4-546-T-8)........cccevrvererirnieieiiesiesessissieiesssseseseses | sesessssessessssssssessessssessesssssssenns 0 [ e 0
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas 0 | e 0
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........cccciiieiiieriicieeiicisscesiete s ssse e ssresessssessssseses | sreressssssesssesessssesessssssessssesessnsens 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHIOT YEAN...........cvcviveieieiesieeseeseeetenes | eveesieissiese s sese s ssssssenee 0 | o 0
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after aCQUISIION............cccvuevivieeirciiccec e s
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease). .
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts reCeIVEd ON QISPOSAIS...........c.wruurerierirrereireieeeieisese ettt nnns
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES..........cvivirieiiiieiecceis e | s 0 [ e 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......c.. | covoornreiriniinmnsssiisnssssisesnees 0 | s 0
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...euieererieeiecieiiecis et issesss sttt sttt ettt s st ensnnssnsses | sessessssssssssssasssnssessassanssnsssssassanes 0 | e 0
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (Ling 13 MiINUS LINE 14)........ouiiriarnreisiinissessesssesessesssssssssssssssesssssssssssssensssssesses | ssssessssssssssssasssssssssesssssssssessasssnes 0 | e 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHOE YEAI...........ciuiieeieicieieietets ettt sttt bsaes | sevsessssssessessssesses e s st ssesssssssene 0 [ e 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........c.eviuiiieicicie ettt s
2.2 Additional investment made after aCQUISIION. ...........ccevuevririeieieccece ettt
3. Capitalized deferred iNterest ANA OthET..........c.ciueiiiieicc sttt
4. ACCTUAL OF QISCOUNL.......vuiveiircicieie ettt R bbbt en s
5. Unrealized valuation iNCrEaSe (AECIEASE)..........cuuevueuriueiieieiiisie ettt bbb bbbt
6. Total gain (loss) on disposals....................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other than temporary impairment recognized..............ccocovrveneene
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted @mOUNIS..........cccoeuririeirrinirrnsee e .
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciiiiiiiiieiieiisiesiesieississsessee s sessssessssssssssssenssssneas
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PrOr YEAI..........c.ovururieiueinineenereieeiseeseieesseseeseesnes | sreeesesessessssssesssesenne 27,038,086 | ..ovovereeeeeieiieeineins 27,970,820
2. Cost of bonds and SLOCKS ACQUIMEA...........c.cvieeviiieiieiicis ettt e s st a b se b s s ssebans | srebesssssesssseseses s et s b bn st et s aees 0 | o 1,626,380
3. ACCIUAI OF QISCOUNL........coveeieeeeseeet ettt sttt e s eas e et e s e as e s s s et es s see st e setes st ee et seansasansetessnsnsssnastesnssenssnsnts | sesessesesonsstasssstesnsnensasansasan 4,836 | o 9,656
4. Unrealized valuation iINCrEASE (AECIBASE).........ccuvvriveiirereriereieisie ettt b et ae b bbb s e b b s st es s naebas | ebesssesessnsesessnsebesnsesesnas TULT | e, 36,905
5. Total gain (I0SS) ON GISPOSAIS..........ccvueveiuieiiriteiiciseteie sttt ettt bbb ss bbb s bbbt en s bbb sse s st st sans | sbessesasbessessssssssssesse st ess st tenae 0 [ e 90
6. Deduct consideration for bonds and StoCKS dISPOSEA OF.........c.c.iuiuiiirieiiiciiceeee e sseaens | ssbesesssesssssebessaess s 1,656,068 | ..ovvvevveericeeee 2,395,988
7. Deduct amortization Of PrEMIUM..........c.cuiiueieieieiieie sttt et b bbb bbbttt ensesnbnas | sasbsssssessssessessessnbesses e banes 62,294 | oo 209,777
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE............ccovviveveerieeieieieee ettt s sssss e sassnes | stessesssesssssssssssesssssssessessssssses 0 | o 0
9. Deduct current year's other than temporary impairment FECOGNIZEM.............cuiuiueiriiieieieieisie et snbens | stesssssssessesssssssssensessssensessnssnsenas 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccceevrrirrrerriresreiiereses e seesenns | cvevssesisssssessssssessenes 25,335,679 | .oocveveeceeieeiias 27,038,086
11, Deduct total NONAAMItEEd AMOUNES..........ccciuiiveiciiieieie ettt s ettt st esseses | stessessssessessesse st sttt ent st ntenae 0 | e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)........cieviiiiiiiieisieececteceses s essssisssensssssesssssenssnens | cvesesssssnssssesssssssessenas 25,335,679 | ooooereieeeeeias 27,038,086
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Statement for March 31, 2012 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T () ruererrseeresseensseressseesis sttt st | st et 29,829,120 | ..oocvverrrririceeenns 2,073,810 | coovvvvrrreercriiineens 1,762,343 | oo (46,340) | ...cvvvvrrrirerriennne 30,094,247 | ..oovvenrrrncrrinnnerinseneenn0 [0 | 29,829,120
2. ClASS 2 () vvrrurreerrrerireresieesis sttt | eeses s LU RN (1 RN LU RN (1 RN 0 | om0 | v | o 0
BT 0= I - OO PPN (0 N (O RN (0 TR (O RN 0 [0 | 0 [ 0
4. ClaSS 4 () .eueeeeeeeeeereeeeeeiieesse ettt ss sttt ens | feesest sttt [0 IO (O R (0 O (0 ISR 0 | 0 | o 0
5. ClASS 5 ().urvrreieiiieieieisiie ettt ettt ntens | ebiesestens ettt (01 TR 0 | oo (0 TR 0 | e 0 [0 |0 [ 0
B, ClASS B (8)-rvrruurrerererersrseresiseesisesssieess sttt | et e O R [\ RO O R 0 | oo 0 |0 |0 | 0
7. TOtI BONAS.....c.veeveriiriirieireieceienesiessinsiesseessisseesenssisssensessssssessessssessessessssssenns | nenseensnnsensennenseen 20,829,120 | oviviniriinreinninnnnn 2,073,810 | oo 1,762,343 | e (46,340) | o000 30,094,247 | 0 | 0 |, 29,829,120
PREFERRED STOCK

8. ClASS Tmuveeeceeire ittt | eeses s LU RN (1 RN LU RN (1 RN 0 | om0 | e | o 0
0. ClASS 2.ttt ntns | ssebsess sttt ettt sred (0 RN (0 RN (0 N (0 RN 0 [0 | 0 [ 0
10, CIASS B..oruveeueeeesseeeesseeessseeeessseess s sss st st s RS e kst | eeeees st st s st (U OO (O (U T | OO L0 OO OO RRRTUUOPIN B SUOTEUOOOT O ROTRTUROTN B OO 0
11, CIASS 4.eoveeeeieeees et est sttt Rk | s Rttt (U TR (1 O (U R (1 OO 0 | covrrerenrennneresnsrernenen0 | e | s 0
12. Class 5

13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo 0 | oo 0 | oo 0 | im0 | o0 | 0
14, Total Prefermred SIOCK. ...t ssssssne | serssenssenesenssenssenssenssenssenssenees {0 SN [0 RN {0 O [0 O 0 |0 [0 0
15.  Total Bonds and Prefermed SIOCK...........ovwuermrreerrreerereernneeeseseecsssneessseeessseesssnas | coneessssssesssssseesanns 29,829,120 | ..oorveerrrrrerireeeenns 2,073,810 | coeorervereererireeeens 1,762,343 | cooooreeeeeecnees [CLRRZ:10) | — 30,094,247 | ..oorvenrerernnrreennnerrsnnnennn0 [0 | e 29,829,120

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

NAIC 1§....4,758,569; NAIC2$

0;

NAIC3$

0;

NAIC 4§

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

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

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




statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......oveereeeeireiriereirrnes | e 4,758,569 |.....ccooeu.... 90,0 R ISR 4,758,569 | ..ovvveeeee e 167 | e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI........c.cuviririeieiriieieiseiesee et s s ssssnsenses | sesessessesssssssessesessnsenses 2,791,034 | oo 970,024
2. Cost of Short-term iNVESIMENES ACGUITET...........cvcveeiiecieeiciete ettt sttt s s benaens | seebssssssesssssssessessnbessesas 2,073,810 | covcirvieeereeee e 3,631,905
3. ACCTUAL OF BISCOUNL. ...t | eebnes s LU NN 0
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vururrurrrreerresreseieeeeseesesseeseessesssesseeseessstsesessessess e ssessessasssessessessasssessessessssssessns | sesessesssssessessssssssessssssesessessnnens 0 [ e 0
5. Total gain (I0SS) ON QISPOSAIS.........c.ccevevieeiiiieisiete ettt ettt a bbb s st bbb b st b s aebe s s sebessnsebenas | suebessssesessssetesesses et st e bnseb et s aeee 0 | o 0
6. Deduct consideration reCeived 0N AISPOSAS............cccvueviuiviieiciieieie ettt b s ssssnas | sbessessssssestes st es s bnes 106,275 | oo 1,810,895
7. Deduct amortization Of PIEMIUM...........ccceiiieirecre ettt bbb b s bbb bbb se b b s s bbb ebessesesnans | srebessssesesissetesenseses s et ebnsebes s eee 0 | o 0
8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 U 0
9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirrieriiiiieieessese s | coverssiesiessssese s 4,758,569 | ..o 2,791,034
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ucuiiiiiiiiisiieiieissieseisstesiesessssssessesssssssessssssssssessssssssnses | eossssssessssssessesssssnsessans 4,758,569 | oo 2,791,034

QSI103




statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY

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 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

Sch. D-Pt 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03, QE04



Statement for March 31, 2012 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
912827 7L 0]U.S. TREASURY NOTES 4.875 2/15/2012........cc0.0.u. ‘ ..... ‘ 02/15/2012| Maturity 100.0....ccovvviviinniirines | ................................... 1,000,000 | ......... 1,000,000 | ......... 1,014,531 | ... 1,000,228 | ...oovvvennnnad [ (i) I 0 s [24)] I O I 1,000,000 0 0 0] . 24,375 |02/15/2012| 1...........
0599999. Total - BONAS = U.S. GOVEIMIMENL. .....veeieiriseisetes stttk | cernenas 1,000,000 | ......... 1,000,000 | ......... 1,014,531 | ... 1,000,228 | ...ocoovevnenad [ [P24:)) [ (V1 I (P24:)) 0| e 1,000,000 0 0 0. 24,375 |...... XXX... | .XXX....

Bonds - U.S. Political Subdivisions of States, Territories and Pc

839550 S3 5| SOUTH PORTLAND-ME-TXB 4.50 3/01/2014... |03l01l2012| Sinking Fund Redemption 100.0. | . .120,000 ..120,000 120,000 0 0 0

G030

2499999, Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS........ccvveiernrrieeersrrsrserinmneererssissssnssssseessnss | avnvnnenens 120,000 | oo 120,000 ...120,000 0 0 0
Bonds - U.S. Special R and Special A t
454622 PZ  8|INBD BK 5.05 1/15/2019......cccvvemrrreiciiniiseiinnis | oeees 01/15/2012| Sinking Fund Redemption 100.0. | .....coovvenrrnerrnne | corneerneenas 35,000 | covrrrnnens 35,000 | .ooorerneens 33,796 | .coovrrenne 34,161 | oo (0 I 780 | oo 0 780 0 35,000 0 0 0 | oo 884 |01/15/2019| 1FE......
917436 YU 5| UT HSG CORP 5.35 01/01/2039.......cccmuvemmrnerrnnins [ 01/01/2012| Partial Call 100.0........cvvirienniine [ | v 405,000 | ..o 405,000 | ............ 414,619 | oo 412,114 | ol 0 | s [UAKLY] I (V)] [ (UAKEY] 0 | s 405,000 0 0 0. 10,834 |01/01/2039]| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . N 440,000 | ..o 440,000 | .....c..... 448,415 | oo 446,275 | oo 0] s (6,334) | ovvrerinnns (V)] (6,334) | oovovvrins 0 [ s 440,000 0 0 0] . 11,718 | ... XXX... | .XXX:
Bonds - Industrial and Miscellaneous
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ooee 01/12/2012| MBS Paydown 0.91421957......... | ceveeereerrmerrerirene | cerneeineennd 64,793 | .o 64,793 | i 87,789 | 66,853 | 0 | (2,143) 64,793 0 0 [V I 294 |06/12/2047( 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 02/12/2012| MBS Paydown 0.895452985....... | ccccvveereenernerirene | conerinneinns 18,767 | covoeereen 18,767 | 19,635 | 119,363 | o0 [ i, (619) 18,767 0 0 (V1 IO 170 | 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | .oe. 03/12/2012] MBS Paydown 0.882944560....... | .cccoovviionniinciinnne | v 12,508 | ... 12,508 | ..o 13,087 | i 12,906 | o0 [ (412) 12,508 0 0 [ I 170 | 06/12/2047| 1FM.....
3899999. Total - Bonds - Industrial & Miscellaneous . . 96,068 | ..............96,068 | ............700,511 | ..00oc00ee99,122 | o0 | s (3,174) 96,068 0 0 0 [ i 635 |...... XXX. XXX.
8399997. Total - Bonds - Part 4. s ..1,656,068 (8477)] .. 1,656,068 0 0 0. 39,427 |...... XXX XXX
8399999. T0HAI = BOMAS. .ttt | cerenies 1,656,068 | ........1,656,068 | .........1,680,035 | .........1,664,366 | ... | i (8.477) 1,656,068 0 0 0] . 39,427 |..... XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks . reetereerene e | e 1,656,068 |.........XXX........ | ........1,680,035 | ........1,664,366 | .........c....0 | ccocoue BATT) | o0 | e (8ATT) | el | e 1,656,068 0 0 0 ... 39,427 |...... XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10
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Statement for March 31, 2012 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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

Broker Name

NONE

NONE

Net Cash Deposits
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NONE



Statement for March 31, 2012 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE DB - PARTD

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

8030

NONE




statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: §.... ONAIC3: §.......... 0 NAIC4: §......... ONAICS: §......... ONAICE: §......... 0

NONE

QEO09



statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5
NAIC
Designation|
CUSIP IMarket Fair
Identification Description Code Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE10




statement for March 31, 2012 ofthe. GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon...........cc.oevinienrinrissinnines New York, New York 0.010 0 0 474 503 502 | XXX..
PNC Bank Pittsburg, Pennsylvania. 0.000 0 0 9,855 6,872 6,037 | XXX..
0199999. Total Open Depositorie: XXX | XXX........ 0 0 10,329 7,376 6,539 | XXX..
0399999. Total Cash on Deposit.. XXX | XXX....... 0 0 10,329 7,376 6,539 | XXX..
0599999. Total Cash .0, S XXX........ 0 0 10,329 7,376 6,539 | XXX..

QE11
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Statement for March 31, 2012 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

NONE
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