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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | seeennienies 384,623,145 | ..o | e 384,623,145 | ............ 387,381,174
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON STOCKS.....vvurvrirrrresresnesnessesssessssssessessssssesssssssssesssssssessesssssssssessassssssessasssnssnssans | sesessessassans 11,921,861 | oo | v 11,921,861 | oo 16,748,695
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....(4,747,551)), cash equivalents ($.......... 0)
and short-term investments ($.....13,118,554).........o.orveeoereeeieeeeeeeeeeeeeseees e saessaens | eevieesiiesieens 8,371,003 | ..o | e 8,371,003 | .o 195,647
6. Contract loans (including $.......... 0 PreEMiIUM NOLES).......cvvevreiererieiereieie e ssssessens | evsessesessenns 18,011,147 | oo | e 18,011,147 | e 18,128,986
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. OthEr INVESIEA @SSEIS.........cvuuiiieiiieiiiiiiri bbb | Coetbsen s enes | sebeesbiesbi bbbt rsb st | shnsiiesi e (O ORI
9. ReCeivables fOr SECUMLIES............cocuiiiiciiciicie s | sbessesssenssennees 128,666 | ... | e 128,666 | ....coocverrirnenes 32,702
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvvicieiieieieeeesieeessese s | evvssessenns 423,055,822 | ..oooocvieieiina (1] 423,055,822 | ............. 422,487,204
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and ACCIUBM............cocuuuiiiriiriiniiniiess s | ervenienisnees 4,552,694 | ..o | s 4,552,694 | ....cccovvens 4,465,240
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of Collection............ccccevevees | cvrrriereriennns (768,605) | ....cvvveerrerrrnns 64,535 | oo, (833,140) | ...ovevrerrerrrinn (643,533)
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........c.ccceverereeiniieens | voverereienenens 1,259,326 | ..ooooeeerieieiieieiereiieinin | veeenreininnins 1,259,326 | ..covvvvvnnee. 1,105,880
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s 0 [
18.2 Net deferred taX @SSEL........ovvrrreeiriirresie st enssenes | essseneseenees 11,889,000 | ..ovvverrinnns 3,733,000 | .o 8,156,000 | ...cvvvvnennn. 8,027,000
19.  Guaranty funds receivable OF ON BPOSIL............ccvvieiverierrieeiee e sssresssens | evesesessesiesenes ABT,T66 | ..o | eveeieierissienns 487,766 | .oovveeerernns 522,379
20. Electronic data processing equipmMEeNt @Nd SOfWAIE...........c.evurerirrinrieinisrisiesissieessissssesens | sessessssssssssssesssssssssesssssss | sressessssssessessssssnssesssnsnss | sesssssesssssssssessenssnsseses 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0) rtreierireireessteseeeresss | creeessess e sesssntnes | eeessensnssstesssssessesssnsaes | essesessesssssessenssssens 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates..............cc.ccovrierevrireeceeeeeeee e | v 1,234 | o | e 1,234 | o 29,310
24. Health care (§......... 0) and other amounts reCEIVaDIE..............c.oceevvevevreveeeieeeeee e | v 1,792,103 | oo 1,792,103 | oo [0 T
25.  Aggregate write-ins for other than iNVEStEd @SSELS...........cvrrererrnrirrirninrisesseseieesseseesssnnes | essessssssssssesaas 349,503 | .o 349,503 | .o [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)..........cccevireeerrimeeeeriresnereeesssessesssessssesssesssssseseess | reesssneeens 444,644,476 | .....covnncnn 6,054,267 | ...cccoune 438,590,209 | ............. 438,927,645
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27)......oourverrrircrirririsiieesiseesseesiesss s sssessssessssesssssssssssssesssesssssssssessssnens | oeesssesens 444,644,476 | ...covvnnnn 6,054,267 | ...ocoovnv 438,590,209 | ............. 438,927,645
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)...........ccccvveverreieriiereiceieresesreseines
2501. Other Receivables and Prepaid EXPENSES..........c.ccvviveverriveresieieiess s sessssssseses s sesseseens
2502. DISAlOWE IMR........cooriiriiriiiiier e
2503. Premium taX refunds dUE.............ovvirrieermeeiesiireisesisesieses s essseessenees
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveueieeniccersiceniiees | v 0 [ oo 0 | e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 @DOVE).......coverrrreerrsrereisrissessesssssssssssssesssness | seseesessasesesenes 349,503 | .o 349,503 | .o {01 0
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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21,
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....218,696,395 less §.......... 0

included in Line 6.3 (including $.......... 0 MOACO RESEIVE)......ouirieeriiiierise ettt sttt nes
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:

41
42  Accident and health

Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.......... L0 To (o0 ) OSSR
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........

Contract liabilities not included elsewhere:
9.1 Surrender values on CaNCEIEA COMIACES............ccciueieiiiriiieieictee ettt
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccoerinineireeinineneisineinee
9.3
9.4
Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health §.......... 0
and deposit-type contract funds §.......... 0neeeeeete e
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES QUE OF ACCTUBH...........c.ucvuivieeieeieteses ettt st bessebsebssa s st bens bbbt s bbb baen
Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES.........cviviveieicicieiee et
Current federal and foreign income taxes, including $
Net deferred tax liability............ccccoorerverenierciisiiennns
UNEArNEd INVESIMENT INCOME. ......uiuuririuieeieiee ettt bbb bbb bbb
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including §.......... 0 agents' credit balances...
Remittances and items NOL AIOCALEH. ..........c.euiiiieirie bbb bbbt
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §......... O
Dividends to stockholders declared and UNPAIM.............cciueieieiiiniiiieicseee ettt nnes
Miscellaneous liabilities:
24,01 ASSEE VAIUBHON FESEIVE. ......euviucirieisiitieesiei ettt bbbt
24.02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affliates..........cccovrieieiiiiiis e
24,05 Drafts outstanding
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNGET COINSUIANCE. ........euuivuiueirrieiseisesistise sttt
24.08 Derivatives
24.09 Payable for securities
24,10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIPIUS NOES.....veovvaeeiacesieis st ise st bs s ss sttt s s8££ 8888 bbb
Gross paid in and CONHDULBA SUMPIUS...........cveveveriieeeieieicie ettt ettt et sttt bt ss et st en s b st saen
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS)...v.vevveveerisriseieesieiseisssts e sssse et ssses sttt sren
Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... (1) OO
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

...................... 218,696,395
........................ 13,172,819

3,989,420
.......................... 9,959,959

.......................... 1,174,254
747,969

.......................... 1,031,174

.1,036,224

...19,362,745 | ..

.120,346,370 | ..

1,544,979 |..

....222,238,520
19,119,979
13,418,246

3,476,412
8,892,643

397,482,370

..397,482,370 | ..

5,640,000

27,937,739
....2,682,565
4,547,029

........................ 35,467,839

35,167,333

...41,107,839 |..

..40,807,333

...................... 438,590,209

...438,927,645

2501.
2502.
2503.
2598.
2599.

ESCNEAL. ... ..ot R R R ARt
DEfEITEA LEASE LIDINILY........rveveceerereerieeeeeie ittt sttt en

.......................... 1,268,730
............................. 276,249

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ......ruuererurireresieseeisiessssessesssessssessssssssessasssnssssssssssssessesssssssssessesssssssssessassases

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)

3401.
3402.
3403.
3498.
3499.

SSAP 10R ADGIIONG] SUMPIUS. ... veocerereireeetieieies ettt eese st stsesses bbbkt aen
Subsidiary SSAP 10R Additional Surplus
Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

i S o

10.
. Matured endowments (excluding guaranteed annual pure endowments)
12.
13.

15.
16.
. Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts
TOtAlS (LINES 1010 19)....uieiiecicteees ettt ettt sttt ettt e ettt n et tanes
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance assumed
General insurance expenses
. Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate write-ins for deductions.............cccovrerrrirrisrenrinns

Totals (Lines 20 to 27)............
Net gain from operations before dividends to policyholders and federal income taxes (
Dividends to policyholders
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30
Federal and foreign income taxes incurred (excluding tax on capital gains)
Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32)
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(11,686) (excluding taxes of $
Net income (Line 33 plus Line 34)..........

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year.
. Netincome (LINE 35)......ccicviiecieceeee e
38.
39.

18.
19.
20.
21.
22.
23.

25.
26.

28.
29.
30.
31.
32.
33.

34.

35.

36.

41.
42.

44,
45,

47.
48.
. Cumulative effect of changes in accounting principles
50.

51.

52.
53.
54.
55.

Premiums and annuity considerations for life and accident and health contracts
Considerations for supplementary contracts with life contingencies
N INVESIMENT INCOME......coeieet bbb
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded
Reserve adjustments on reinsurance ceded

Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
Totals (Lines 1 t0 8.3).........

Death benefits

Annuity benefits

Disability benefits and benefits under accident and health contracts
. Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts

Group conversions

Change in net unrealized capital gains (losses) less capital gains tax of $.....

Change in net unrealized foreign exchange capital gain (loss)
. Change in net deferred income tax
Change in nonadmitted assets
Change in liability for reinsurance in unauthorized companies
. Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in asset valuation reserve
Change in treasury stock.
. Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate Accounts Statement

Change in surplus notes

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend
50.3 Transferred to surplus

Surplus adjustment:
51.1 Paidin

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends to stockholders

Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)....
Capital and surplus as of statement date (Lines 36 + 54)

)

.............. 27,860,106

................ 5,866,025

...81,005 |..

.............. 26,034,254

................ 6,201,425

..56,515 |...

............ 103,290,042
.............. 24,262,766
....310,083

................... 652,669

134,777,295

.............. 21,275,277

2,002,958 | ..

..................... 69,082 |.....cccoevvuvrnnnnn(7,384)

. ..21,468 | ...
............... (3,299,359) |...............(4,953,300) | .............(18,589,971)
.............. 24,413,812 cervinnnnnn.83,844,458

.5,662,175 | ..

........ 797 1,560
992,443 12,257,028

..... 753,225 3,019,974

(8,701 | oo (23,230) [ oo (83,727)

658,075 | .ovvceren],568,836 | covrscrns 6,962,624
35,463,826 127,988,921

..... 120,157 ..6,788,374

....... (942) ....36,575

121,099 751,799
................... 512,097 e 3,231,574
.................. (390,998) 3,520,225
.................... (38,085) (138,621)] .....000c0.....(692,460)
(429,083)] ... ..(764,989)] .. 2,827,765
.............. 40,807,333 | .............37,883,946 | .............37,883,946
..(429,083) ... .(764,989) . 2,827,765

.................. (208,777)

................ 2,939,830

409,595 | ..

................... 145,852

.................. (792,054)

(904,351)

180,443 | ...

...(138,929)

(2,981,239)] ...

08.301. Interest on Agents Balances
08.302. Express Script Rebates.........
08.303. Other Miscellaneous INCOME..........cccouerrerreerirereeeenrieseessesneenns
08.398. Summary of remaining write-ins for Line 8.3 from overflow page.
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...
2701, Interest On DEbt.........cvveviieieeeseee e
2702.  Penalties........
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above).........
5301.  SSAP 10R Additional SUrpIUS.........ccccevieverrireerriernas
5302.  Subsidiary SSAP 10R Additional Surplus..
5303. GALAC Contribution to GALAC Holding.........ccccoeveervivererrennnnns
5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected et of FEINSUTANCE. ............vvverreimriceieriereii st sess st ssssessssessessssssssssssenss | onsessseessnns 27,531,007 | .ooererrrnne 25,982,133 | oo 101,874,112
2. NetinVESIMENTINCOME........c.ceiieiieieeeeec ettt ettt ettt st s s s es et ss st ssantesnsssessnsnsnssnns | sveviesesensesens 5,503,062 | ..ccoovrerere. 5,866,060 | ............... 22,847,179
3. MISCEllANEOUS INCOME.........oourrereeirmeriresserisesssesseess st enssnenes | ennensnessseens 1,718,735 | oo, 1445834 | ....ccoveeeee. 5,441,357
4. Total (Lines 1 through 3).. 34,752,804 ...33,294,027 | .............130,162,648
5. Benefit and 0SS related PAYMENLS...........c.ciuiveveeiciceeice ettt esensnaes | evaesenaesnees 25,289,818 | ......co.c..... 27,253,258 | ..occevvenn 98,718,000
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cccueeieeiveeirerieciseieieiens | coreieiieiesisee e | cestessessssss s sseses | sresssssssssssssessessssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.ccueviecieviieeieeeee e | evesreieseens 10,757,584 | ............... 11,189,580 | .....ccvuc. 43,461,413
8.  Dividends paid t0 POCYNOIAETS..........ciuiiiieicieieiee ettt ssessesensesenans | svssensessessssessessens 9,058 | o 9,976 | oo 30,666
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).......c.vrvrerrerneereerrermeens [ rmrsrssessiininns 549,000 | .o 190,000 | .o 2,702,550
10 Total (LINES 5 HrOUGN 9)...c.vvouuiverrrresieesiserisieesis e ssssesesssse s sst s sst s ssst s ssssnnns | svsssssssennne 36,605,460 | .....cooooneee 38,642,814 | ......coo.nn. 144,912,629
11. Net cash from operations (Line 4 MINUS LINE 10).......ccvrurrrrerriiriiinrirrenensire e issessseseessssssssssessesssssssssessssssssnssasssness | sesessessssssens (1,852,656) | ...vvrevrneenne (5,348,787)| ..covvvenne (14,749,981)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121
12.2
12,3 MOTEGAGE I0ANS.......oceiecieeictccte ettt sttt et b bbbt et st st s b s sssbssessesansssassesss | nevessessesesssesssssessnsnsseses | sessesssestessnsnsessessesnsnes | ersessesenssssessesinsesteseesenes
12,4 REAIESIALE ...ttt | sttt esies | sttt nssnnes | ceree et
12.5  OthEr INVESIE @SSELS........veeurrisceircriresiceseri sttt snnns | reresssesssne st sssensssnensses | sestseesssessnenssnensensssenes | neessseessesessens st enesns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..........ccoiririrrenrenereeees | et | st sseess | coreeeessessstsesessestseesessees
12.7  MISCEIIANEOUS PrOCEEAS.........cvvevecvreie ettt bt s b s s ssssss s s sses s sbes s s snsssassassssensenes | sesssssisssssssas 940,290 | .o | e
12.8 Total investment proceeds (LINES 12.1 10 12.7).......ccuiiueieiiieieeesie ettt ssseses | sresssssaenens 11,267,917 | ..o 10,133,801 | ..cvvevevee. 37,515,594
13.  Cost of investments acquired (long-term only):
130 BOMAS . cveteeeeetsaeesteeess st es st sn st | enbbsnenest s 1,952,088 | ...ovvvrreenn 3,050,884 | ...ovvvrernnne 29,675,840
1312 SHOCKS.ouruueurereeisressseseeeesssess st s st E st n et entensnsses | autentnsestentansessensanssnssns | nestesssnssentenssnssentensanssenns | srestsessessentnsent st s nstens
13,3 MOTEGAGE I0BNS.......euieieiecci ettt s e bbb sttt n st naessenn | nesentensesstenten s entensensenes | nebetensen et
13.4 Real estate
13.5  OthEr iNVESIEA @SSELS........cevurierceircrieeieri ittt nnnns | retesiesssssstsssssenssnessnns | nessseesessessssssssnesssaee
13.6  MiSCEllANEOUS APPICALIONS. ......ooreureerirriresrisrenseseese ettt ss st s st s s ssessensnssessanssnsns | sssssessesssssssssassansnens 30 |
13.7 Total investments acquired (LINES 13.110 13.6)......ccciuiiueieiiieieiesseie et stes e ssessssssessessssssesessessnes | ossssssssseseens 1,952 118 [ .o 3,050,884
14.  Netincrease (decrease) in contract 10ans and PremMiUM NOES.........cvrurieerrirrirneinrereiesenseseeseessseeesessessssessssesssssssssesssnsns | onesessssenesnnes (NIRRT ] —— (122,332) .ocvevvree (545,457)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14).......cccererrrreeeeieieeiiesieessseesessessessessssessssssenses | sovevessesissenns 9,433,638 | ...ccovvevnee. 7,205,249 | ....coovueeee. 8,352,509
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOLES.......eevererieriieiriei ettt sttt et en s st st s ssessessns | svsessssssnssessasssnssessanssnssns | sestsssessessanssessessassnssnsss | soessseesessonssnssnssessnssnssens
16.2 Capital and paid in SUrplus, 18SS trEASUNY STOCK...........cevevereeerieiciieeeesee sttt bes s ssssssesseens | eveesessssassensens 852,326 | ..oveviveereeeeeereeeies | s
16.3 BOITOWEA FUNGAS........oocveuiriiiriiicri ittt sinentnes | stisnesssessnessnessnessnessessnes | eestnsssessnenssssnesnessnees | sevsnessnessnessneseseneestensns
16.4 Net deposits on deposit-type contracts and other insurance abilities. ............ccvvvevererereiiereciesieeeseeseeeeveeenens | e (314,509 ...ovvverrrernes 276,483 | ..o, (453,199)
16.5  Dividends 10 STOCKNOIAETS.............cuuiieiiiii st ssnesines | stisnsisntesnessnessnesinesinesies | essesssessssensiesstnssnssnnes | sebssessnssine e sesestenins
16.6 Other cash provided (applied) ..56,557 ....838,571 1,427,182
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......cc.c. | coveveiriiveneens 594,374 |..ccvirnnnns 1,115,054 [ ..o 973,983
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 Line 17).......c.cocovvnurnenne | cevneereinninnns 8,175,356 | .ovovvrrveeenas 2,971,516 | .o (5,423,489)
19. Cash, cash equivalents and short-term investments:
19.1 BEOINNING Of YBAI.......couveiectcieisee ettt bttt bbb bbbt a st saesans | sbsessesssssssanes 195,647 | oo 5,619,136 | .ocvvrerrrnns 5,619,136
19.2  End of period (LiNe 18 PIUS LINE 19.1)......c.vveeereerreeereereeeereeeerseeoreeee e seeesseeesseeeseeesssessseessseesasesssssssssssssssssanes | coneeeseeeenned 8,371,003 | .....ccc...... 8,590,652 | .....coovvvrnnnn. 195,647
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
200000 iR EE LRttt | snenetessnee e ssnner s | tnenes e et | sepee e
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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1. INAUSHHAI TIfE....e.evcveecee e

2. Ordinary life INSUMANCE. .......c.cuririiieiiisiie ettt

3. Ordinary individual @nNUItIES...........cveeververrerrerirrinreeeeseeseeeees

4. Credit life (group and individual)............cccoverreerreensreiesinnnns

5. Group life iINSUFANCE. .......ceervererereererereireieerseeeeseessseeeeeseseseeees

6. Group anNUItIES........cvevrrrireirrisisriee e eses

7. AZH = grOUD.....oeiveiceiecte e

8. A&H - credit (group and individual).............ccevreereiriieieeeeee e

9. ABH - Other.... s
10.
110 SUBIOTAL ..o
12.

13.

Aggregate of all other lines of DUSINESS............ccovieiiicveiciieee s

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.............................. 1,957,819 | oo 2,116,483 | . 7,383,087
................................... 54,065 | .oooveereirererieeereennni 296,530 | .. 736,874
................................... 27,732 | oo 31,013 | ... 107,436
................................. 415,435 | oo 188,434 | il 879,297
............................ 30,417,925 | oo 28,215,091 | el 112,794,407
............................................ 0 [ coorveierieriseerisnissesneneee0 | cesssessssessesseeseneen0
............................ 32,872,976 | ......ccceeueene.n 30,847,551 | ... 121,901,101
................................................................................ 103,872 | oo 181,650
............................ 32,872,976 | ...ccocevveeeennn 30,951,423 | ... 122,082,751

1003, s

1098. Summary of remaining write-ins for Line 10 from overflow page

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)............
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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies
a. Accounting Practices and Procedures

The financial statements of Loyal American Life Insurance Company ("LALIC" or "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 determining its solvency

under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures manual, (“NAIC SAP”) has been adopted as a component of prescribed or permitted practices by the State of Ohio.

Note 2 - Accounting Changes and Corrections of Errors

On August 31, 2011, the NAIC issued Statement of Statutory Accounting Principles No. 101, Income Taxes — A Replacement of
SSAP No. 10R and SSAP No. 10. The Company adopted SSAP No. 101, effective January 1, 2012.

There was no impact on total assets, liabilities or net income as a result of adopting SSAP No. 101.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. (1) The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine effective yields; significant changes in estimated cash flows from original purchase assumptions are
accounted for on a prospective basis.

(2) The Company does not currently hold any securities with an other-than-temporary (“OTTI”) impairment where there is an intent to sell
or an inability or lack of intent to hold the securities for a sufficient period of time necessary to recover the amortized cost basis of the
securities.

(3) The following table shows each security with a credit-related other-than-temporary (“OTTI”) impairment charge recognized:

Present
Amortized Value of OTTI Charge
Cost Projected Recognized Amortized
Before Cash in Income Cost After Fair Value Date
CUSIP OTTI Flows Statement OTTI Reported
47232DAK8 14,188 11,421 2,767 11,421 10,516 3/31/12
47232VAJI1 18,920 12,035 6,885 12,035 21,182 3/31/12
47232VCNO 58,105 52,338 5,767 52,338 21,212 3/31/12
47232VGK2 107,523 73,172 34,351 73,172 95,660 3/31/112

(4) The following table shows all loan-backed securities with an unrealized loss:

Less than 12 months 12 months or more
Fair Value Unrealized Loss Fair Value Unrealized Loss
$ 8,042,071 $ 284,188 $ 12,637,163 $ 2,040,963

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and
geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data, management
believes that the Company will recover its cost basis in all securities with unrealized losses at March 31, 2012. The Company has the
intent to hold such securities until they recover in value or mature.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.
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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries. Affiliates and Other Related Parties
On March 1, 2012, the Company contributed Great American Life Assurance Company’s (“GALAC”) stock to GALAC Holding
Company in preparation to sell GALAC under the terms of a purchase agreement with Presidential Life Insurance Company. On
March 20, 2012, the Company received a return of capital payment from GALAC Holding in the amount of $5,391,673 comprised
of securities and cash.

Note 11 - Debt

No significant change.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

No significant change.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

Not applicable.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

C. The Company was not involved in any wash sale transactions in 2012.
Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

Not applicable.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 - Fair Value

A. 1.  Fair Value Measurements at Reporting Date

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

Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
All other bonds $ - $ - $ 20 $ 20
Non affiliated common stock 3,485,059 - - 3,396,825
Total assets accounted for at fair value $ 3,485,059 $ - $ 20 $ 3,485,079
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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

2. Fair Value Measurements in (Level3) of Fair Value Hierarchy

Balance Transfers Balance
December 31, 2011 To/From Cost Basis March 31, 2012
All other bonds $ 20 $ - $ 20

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
No significant change.

C. The fair value, the amount included in admitted assets and the fair value level in which they are included are detailed below for
financial instruments excluding cash and equivalents, for which it is practicable to estimate fair value:

Fair Value
Description Total Fair Value Statement Value Level 1 Level 2 Level 3
Assets:
Bonds:
U.S. Government and
government agencies $ 12,008,150 $ 11,275,818 $ 6,561,941 $ 5,446,209 $ -
States, municipalities and
political subdivisions 54,989,892 49,714,323 - 54,989,892 -
Residential MBS 61,189,278 58,764,232 - 58,731,243 2,458,035
Commercial MBS 53,934,122 48,631,979 - 53,934,122 -
All other bonds 238,732,532 216,236,793 - 237,701,410 1,031,123
Total Bonds 420,853,974 384,623,145 6,561,941 410,802,876 3,489,157
Non affiliated common stock 3,485,059 3,485,059 3,485,059 - -
Financial assets $ 424,339,034 $ 388,106,530 $ 10,047,000 $ 410,802,876 $ 3,489,157

D. Itis not practicable to estimate the fair values of policy loans as they have no stated maturity. Policy loans are fully collateralized by
the cash surrender values of the underlying insurance policies. Carrying value of policy loans at March 31, 2012 is $18,011,047 with
interest rates ranging from 4.5% to 8%.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

Management has evaluated the financial statements for subsequent events through May 15, 2012, the date financial statements
were available to be issued. On May 10, 2012, Great American Financial Resources, Inc. and certain of its subsidiaries, including
American Retirement Life Insurance Company (“ARLIC”), Central Reserve Life Insurance Company (‘CRLIC”), Continental
General Insurance Company (“CGIC”), Great American Life Insurance Company (“GALIC”), Loyal American Life Insurance
Company (“LALIC”), Provident American Life & Health Insurance Company (“PALHIC”), United Benefit Life Insurance Company
(“UBLIC”) and United Teacher Associates Insurance Company (“UTAIC”) entered into an agreement (the “Agreement”) to sell their
Medicare supplement and other supplemental health insurance policies to Cigna Health and Life Insurance Company (“Cigna”).
Pursuant to the Agreement, Cigna will acquire all of the outstanding common stock of ARLIC, CRLIC, LALIC, PALHIC and UBLIC
(collectively, the “Targets”). Immediately prior to the sale, the Targets will reinsure any life or annuity business they hold to GALIC
and GALIC, CGIC and UTAIC will reinsure all Medicare supplement and other supplemental health policies they hold into LALIC.
The sale and reinsurance transactions are subject to regulatory approval and are expected to be completed either late in the third
or early in the fourth quarter of 2012. CGIC and UTAIC have agreed to continue writing Medicare supplement and other
supplemental health business for up to two years following completion of these transactions, with all business written during that
period being reinsured by LALIC.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2011 were $10,746,042. As of March 31, 2012, $6,597,717 has been paid for incurred claims and
claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $2,740,550 as
a result of re-estimation of unpaid claims and claim adjustment expenses principally on medicare supplement and cancer expense
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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

lines of insurance. Therefore, there has been a $1,407,775 favorable prior year development since December 31, 2011 to March
31, 2012. The decrease is generally the result of ongoing analysis of recent loss development trends. Original estimates are
increased or decreased as additional information becomes known regarding individual claims.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

Not applicable.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.

Qo07.3



Statement as of March 31, 2012 of the Loyal American Life Insurance Company

2.1

2.2

41

42

6.1

6.2

6.3

6.4

6.5

6.6

7.1

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 settiement 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.

Yes [
Yes [

Yes [

No[X]
No[X]

No[X]

Yes[ ] No[X]

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 Department of Insurance

12/31/201

12/31/200

1/25/2008

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:

Yes[ ] No

Yes[ ] No

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.

Yes [

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].

Yes [

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 Ifthe response to 9.1 is No, please explain:

9.2

Yes[X]

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

Yes [

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

Qo8

Yes [

o

B.....

[
[

]

]

]

]

]

NAT 1

NIA[X]

1 NA[X]

No [X]

No[X]

No[X]

No[ ]

No[X]

No[X]



Statement as of March 31, 2012 of the Loyal American Life Insurance Company

9.31

10.1

10.2

1.1

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).

PART 1 - FINANCIAL

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

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[ 1] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 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 BONGS......cvoviieieiicts ettt b et es

14.22 Preferred STOCK........covuiveeicieeesesee ettt sttt bt
14.23  COMMON SEOCK. ......cuovieveireieeieeieiscte ettt ettt bbbt b s nsnn
14.24 Short-Term Investments............
14.25 Mortgage Loans on Real Estate....
14.28  AllOHNEN........ceeceeceeesee ettt sttt sann

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 to 14.26 above............cccovereeneersineencereinenn.

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No [X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ | No[X]
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, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon One 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
0ld 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
N/A 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 If no, list exceptions:
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GENERAL INTERROGATORIES (continued)

3.1
32
3.3
34

PART 2 - LIFE & HEALTH
Report the statement value of mortgage loans at the end of this reporting period for the following categories: 2
Long-term mortgages in good standing Amount
I B T - T 1 1110500 TSSOSO s
1.12  Residential mortgages s
1.13  Commercial mortgages § s
114 Total MOrtgages in OO SEANGING.........ccieireuriiriieireieise ettt et s bbb R s s R s s bbb en G 0
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With rESrUCIUIEM TEIMS...........cuiiiirieiciriee et enns s
Long-term mortgage loans upon which interest is overdue more than three months
1,31 FAIM MOMGAQES. ....o.cvvecveecieeciesciaseiesssssee st s s s s bbb bbb bbb s e et bbb st e bt ettt s
1,32 RESIABNTAI MOMGAGES. ... . veererrereieeeeeiseese et eteeeseese et as st ees st es e E e R8s R8s eS8 E 28422824 A AR R e E e ee st s s st s
1,33 COMMEICIAl MOMGAGES. ... cvcvivecvctiecteiit ettt ettt a bbb bbb s st bbb b s s s b bR b s A b A b b s A b b s b bRt b s bbb bbb ae bt s et bbb st s e nee B
1.34  Total mortgages with interest overdue more than thre@ MONTNS. ...ttt G 0

Long-term mortgage loans in process of foreclosure
141 FAIM MOMGAQES. ...e.cveocveecieceesceeeeseesseesees s ssesssesssesssesssesssees s e st ees s essees e ee s e bbb e s s e st es et s e st st st s s ssenbe e sa s e saessns e s

142 Residential mortgages T
1.43  Commercial mortgages et
1.44  Total MOrtgages in ProCESS OF fOrECIOSUIE.............evivieeieieieis ettt ettt s et b bbbt bbb e st s st san st aneas G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 # 3.2) ..viuoiiiiiiieieiese ettt b G 0
Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages s
1.62  Residential mortgages... s
1.63  COMMEICIAl MOMGAGES. .. ..vuivuiverieiscteiieise ettt ettt et s bt s s s s e s s bt s R s bbb bR s bbb bbb bbb st e
1.64  Total mortgages foreclosed and transfErred t0 FEAI ESTAE. .........ru ettt ettt G 0
Operating Percentages:
2.0 ABH IOSS PEICENL........vucveieieciicecee ettt ettt ettt s e s e st a s e b e s s e b e s s e s s s bbb s e AR e s AR bbb A b e A AR bbb s et b et sa s ebiessststesaetestneesees st st ene s tanes 79.2
2.2 A&H COSt CONTAINMENT PEICENL........vueiriviiiireiiciscissie ettt b bbb st s s s s ee e e R s s b s a8 8 8 e b e e AR b et e s b b en b s bsebens | Eiedssesses et ent et et et et es bt en s st st ante
2.3 A8H expense percent eXcluding COSt CONLAINMENT EXPENSES...........vuurerrirrerrereiserenseseeseessesseesesseseeesessesssessessesssessessesssessessasssssessessasssessessasssessessasssnsss sessssssssssssssssssassanssnssessesssssssssns 27.6
Do you act as a custodian for health SAVINGS @CCOUNTS?............c. it Yes[ ] No[X]
TSSO
Yes[ ] No [X]
TSSO
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Statement as of March 31, 2012 of the Loyal American Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance Authorized?

Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)

NONE
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Statement as of March 31,

w120 LOyal American Life Insurance Company

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts

1. 1,062,257
2.
3. Arizona....
4. Arkansas.....
5. California.
6. Colorado.
7. Connecticut. .
8. DEIAWAIE......cooveeeeireestse s
9. District of COlUMDIA.........cccoeuivrirereiririeeese s L
10. Florida................. el
11.  Georgia... I
12. ii L
13. L
14. O
15. O
16. O
17. o
18.  Kentucky.. o
19. Louisiana. o
20. Maine...... o
21.  Maryland o
22. Massachuse o
23.  Michigan...... o
24. Minnesota.... . I
25, MISSISSIDPI...cvviecrerereieiiere et L
26, MISSOU..uoveirrieeiseieieeseie et L
27. Montana.. o
28.  Nebraska. o
29. Nevada............ o
30. New Hampshire... vl
31.  New Jersey..... o
32.  New Mexico. o
33.  New York..... ..N..
34.  North Carolina. o
35.  North Dakota... o
36. Ohio............ bl
37.  Oklahoma . Lo
B T 010 o OO L
39, PennSyIVania..........ccoeeirinenee s L
40. Rhode Island... o
41.  South Carolina. I
42.  South Dakota L
43. L
44. S
45, S
46. S
47. S
48. S
49.  West Virginia... el
50. Wisconsin.... oL
51, WYOMING...oitiieeiciiecee et L
52.  American Samoa N
53.  Guam............. N
54. Puerto Rico...... N
55.  US Virgin Islands....
56. Northern Mariana ISIands.............ccoceveievecreisreiesieeseisins
57. Canada......cccccoevererennee
58.  Aggregate Other Alien.
59, SUBOAl..co i
90. Reporting entity contributions for employee benefit plans
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........c.ccceriverreiiireeie e e XXX s [ e [ | s | s | e (01
92. Dividends or refunds applied to shorten endowment or
premium paying PEHOd.........cceuevcueeeireieiiiseee e e XXX s [ e [ | s | sreseressesese s | e 0
93.  Premium or annuity considerations waived under disability
or other coNtract ProviSIONS...........ccvvveveevneeiercisssse s
94.  Aggregate other amounts not allocable by State
95.  Totals (DireCt BUSINESS)......c.cviurirerreiriierieieieessee s
96.  Plus Reinsurance ASSUME..........cccovvviverrerevneieneieisesseesesseseneenns
97. Totals (All Business)............
98. Less Reinsurance Ceded
99. Totals (All Business) less Reinsurance Ceded
58071, Other AlIENS......ceveeeeierieieireie et
BB02. ettt | e
BB03. st | e
5898. Summary of remaining write-ins for line 58 from overflow page.... | ....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................

9498
9499.

Summary of remaining write-ins for line 94 from overflow page.... | ....

Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(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.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of March 31, 20120fthe LOYal American Life 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
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Statement as of March 31, 20120fthe LOYal American Life 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 as of March 31, 20120fthe LOYal American Life 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 as of March 31, 2012 of the

Loyal American Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

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) *
Members
......................................................................... 31-1544320.. | ........... |0000944701NYSE..... | American Financial Group, INC..........cocveuerrierrinisrnriinrneessneeeseeens retrriererenssnesssesesssesesssssssesessssesesssssssessessssessessessssers | OWNEISNID ceviies [ ovrereisiiniies [ crereissisneisisseeesss st sssensesenes | ersees
......................................................................... 31-6549738.. | ....cccoov. | coveivreienin | cevereneenn. | American Financial Capital Trust |1 American Financial Group, Inc Ownership American Financial Group, InC.........ccccovvrees | voren.
......................................................................... 16-6543606.. |.......co.. [ covervrrerreere | cevenenennen. | American Financial Capital Trust Il American Financial Group, Inc Ownership American Financial Group, INC..........ccevverer | veeene
......................................................................... 16-6543609.. |.......cee [ oevrevcvvveene | cevrevennene. | American Financial Capital Trust IV American Financial Group, InC...........ccccoevevvneircrniennenen. | OWnership American Financial Group, INC..........cccvvines | veeene
......................................................................... 31-0996797.. | ...coevovvs | cvevevereerens | severennene. | American Financial Enterprises, Inc American Financial Group, Inc Ownership American Financial Group, InC.........ccccocveeves | voren.
......................................................................... 31-0828578.. | ...ccccevs [ correeeereens [ covrevnnneen. | American Money Management Corporation American Financial Group, Inc Ownership American Financial Group, INC........cccooveeies | ovne.
......................................................................... 27-1577326.. | ..ccoeoevs | coveevveens | covrenennnene. | American Real Estate Capital Company, LLC..........cccoocceeveevviveeee |OHuc | NIAL............. | American Money Management Corporation..................... | Ownership American Financial Group, INC........cccovveeis | ovne.
......................................................................... 27-2829629.. |....cceev. | covvcvrieriennn | ceererennnn. | MidMarket Capital Partners, LLC American Money Management Corporation Ownership American Financial Group, InC..........cccooceveees | cove.
......................................................................... 41-2112001.. | .cecovceve [ eeeevieniens [ cveennennen. | APU Holding Company American Financial Group, Inc Ownership American Financial Group, InC..........cccoceeeees | cove.
......................................................................... 23-6000765.. | ....ccove | corererrrrerrns | correrernnene | American Premier Underwriters, INC..........ovvvvveevnicnieinniesscinns APU Holding Company..........cccoceeerrerrerieresnienenennnen. | OWNErship American Financial Group, InC.........ccccocceeees | core.
......................................................................... 23-6297584.. | ....ccoov. | covvevrivriecnes | ceiverenennn. | The Associates of the Jersey Company. American Premier Underwriters, INC...........cc.ccceveevnrenne.. | OWnership American Financial Group, InC.........ccccovvveees | vornn.
......................................................................... 37-1094159.. | ..covver | cerveererierees | cerverennnenen | Cal Coal, Inc, American Premier Underwriters, InC...........ccccccovvrevrennn.. | OWnership American Financial Group, InC.........ccccovevveves | vornne
......................................................................... 95-2802826.. | .....covv. | cerrrirerrrirens | corrirennenns | Great Southwest Corporation.............eeeeeececrevnrirerriessssesenesieeene American Premier Underwriters, Inc............c..cccccecnvenee.. | Ownership American Financial Group, INC..........cccvvines | veeene
......................................................................... 35-6001691.. |....ccoev. [ cveeverervenens | severennennens | The Indianapolis Union Railway Company American Premier Underwriters, InC...........c.ccccoeerevneenn. | OWnership American Financial Group, InC.........ccccouveeves | cornne
......................................................................... 13-6400464.. | ......c.... | coeeecsveceens | cereeeenenenn. | Leigh Valley Railroad Company, American Premier Underwriters, InC............cccocovevevneeee.. | Ownership American Financial Group, INC........cccooveeis | ovne.
......................................................................... 20-1548213.. | .ccvvvvee [ cerveesiieeins | cevrenenennne | Magnolia Alabama Holdings, INC.....eeveviicicinescceeeseees American Premier Underwriters, InC............ccccocovevevneee.. | Ownership American Financial Group, INC........cccovveeis | ovne.
......................................................................... 20-1574094.. | ....cccoeee | cevveeeveees | cevrerernnnene. | Magnolia Alabama Holdings LLC.......c.vvveviieinieeceece s Magnolia Alabama Holdings, Inc............c.ccccecevrvreirineeene. | Ownership American Financial Group, INC........cccovvevis | ovne.
......................................................................... 13-6021353.. | .evvvevee | vrrerenversnies [eeereirennnner | THE OWasCO RiVEr RaIWAY, INC....veveveiiiieiceeeee s American Premier Underwriters, InC..............cccceueveeveee.. | OWnership American Financial Group, InC..........cccoceveees | conee.
31-1236926.. PCC Real Estate, Inc. American Premier Underwriters, INC............ccccovvvvvvrvennnn. Ownership American Financial Group, InC.........cccoceeeees | core.
. | 76-0080537.. |. .. | PCC Technical Industries, Inc.. .. | American Premier Underwriters, Inc.. Ownership American Financial Group, InC.........ccccoueveees | voven.
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, INC.........cccovrverrrrnreinencennes Ownership American Financial Group, InC.........ccccovveves | vornne
06-1209709.. Penn Central Energy Management Company American Premier Underwriters, INC.........ccocvvvrierinenns Ownership American Financial Group, InC.........ccccouevueees | vornne
. 123-1537928.. |. .. | Penn Towers, Inc ..| American Premier Underwriters, Inc.. Ownership American Financial Group, InC.........ccccocveeves | vornn.
23-6000766.. Pennsylvania-Reading Seashore Lines American Premier Underwriters, INC..........cocoverievrrnenene Ownership American Financial Group, INC........cccooveeies | ovae.
......................................................................... 23-6207599.. | ....coes [ coveersrrenns | covrerennnen. | Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, InC............ccccocvvevevneee.. | OWnership American Financial Group, INC.......ccccoveeeis | ovne.
......................................................................... 23-1707450.. | ..covoees [ correerereiens | cerrerereneeees | TEMMINGI REQIY PENN CO..o s American Premier Underwriters, InC...........ccccocovevevnecee.. | Ownership American Financial Group, INC........cccoveeeis | ovne.
......................................................................... 23-1675796.. | ..cccovers | cvvvierienins | veerrenennnn. | Waynesburg Southern Railroad Company...........cvevevenieiesiieienenns American Premier Underwriters, InC..............cccoeeeveeeneen. | OWnership American Financial Group, InC..........cccoceeeees | cone.
......................................................................................................................................... GAl Insurance Company, Ltd APU Holding Company Ownership American Financial Group, InC..........ccoceeeees | cove.
......................................................................... 31-1446308.. |.......co.. [ ccoeevrreiennns | ceerrenennn. | HANGar Acquisition Corp APU Holding Company Ownership American Financial Group, InC.........ccccouevrees | voren.
......................................................................... 91-1508643.. | ..cvevvers [ errerrrarrennns | errereveinnns [PLLS, Lo APU Holding Company.........ccccueueeererreniereirsienenennnee. | OWNErship American Financial Group, InC.........ccccoeveees | vornn.
......................................................................... 91-1242743.. | ....oevovv | cevveeiverens | covvieeeneene. | Premier Lease & Loan Services Insurance Agency, Inc...........c.vceenee | WAL APU Holding Company Ownership American Financial Group, INC..........cccuvines | vevene
.......... . vevereeneee | 91-1508644.. | ....cvove | e [ e, | Premier Lease & Loan Services of Canada, INC.......eeeevvvrcercnceneen | WAL APU Holding Company Ownership American Financial Group, InC.........ccccovveeves | vornn.
0084.. | American Financial Group, Inc... [22179....|95-2801326.. | .....coov. | cerverveverenes | e Republic Indemnity Company of AMErica...........cocvvereeereerienreeneencnenns CA..... APU Holding COMPaNY........ccuruerernereeeinereieereneeneeneeneens Ownership American Financial Group, InC..........cccocoveeees | conene
0084.. | American Financial Group, Inc... [43753.... | 31-1054123.. | ....ccccoo. [ corerivinnns [ Republic Indemnity Company of California............ccocevieeniricinninnnns CA........ A, Republic Indemnity Company of America.............ccocoeuene Ownership American Financial Group, INC........cccovveeies | ovne.
......................................................................... 31-1262960.. | .....ccce. | coreerrirerins | cerrerennenene. | RisSicO Management Corporation APU Holding Company..........ccccecvrierrnirensinesnneeenenee. | OWNErship American Financial Group, INC........cccoovevis | evnee.




Statement as of March 31, 2012ofthe LOYal American Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

0084..

American Financial Group, Inc...

67083....

06-1356481..
31-1475936..
58-646032....
13-1935920..
45-2969767..
26-4391696..
31-1021738..
27-4078277..
27-0513333..
20-1246122..

45-3988240..
20-4604276..

31-1391777..
45-11440095..

45-0252531..

. |36-3383108.. |.

. | 45-3829557.. |.

26-3260520.. | .

.. | Caduceus Underwriting Limited...

.. | Gabinete Marketform SL..

.. | Consolidated Financial Corporation.

.. | GALIC - Stoneleigh, LLC.

.. |Manhattan National Holding Corporation.

Marketform Holdings Limited

Lavenham Underwriting Limited...........cccoerveninnincncnecssenenns
Marketform Limited

Marketform Australia Pty Limited...........ccccoveeniierinreeseeeens
Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited..........ccccoevvvieenineenienns
Sampford Underwriting Limited
Marketform Trust Company Limited
Great American Financial ReSources, INC..........c.cocvevievevincvesnieennins
AAG Holding Company, Inc
Great American Financial Statutory Trust [V
Great American Life Insurance Company............ccceerveeevnieenrernnnnnnns
Aerielle IP Holdings, LLC
Aerielle, LLC

Annuity Investors Life Insurance COMpany..........co.coeevneeereveinnenennns
Bay Bridge Marina Hemingway's Restaurant, LLC
Bay Bridge Marina Management, LLC..........ccccoeuirininninnnneinieenns
Brothers Management, LLC

FT Liquidation, LLC
GALIC - Bay Bridge Marina, LLC

GALIC Brothers, Inc
GALIC POINtE, LLC.....oveceeeececeeeeeeee et

Manhattan National Life Insurance Company

. | Marketform Holdings Limited.

Marketform Group Limited
Marketform Holdings Limited
Marketform Limited
Marketform Limited...........cccoooviiininnnne
Marketform Holdings Limited
Marketform Holdings Limited
Marketform Group Limited

American Financial Group, Inc................

AAG Holding Company, Inc

Great American Life Insurance Company

..| Great American Life Insurance Company.

Great American Life Insurance Company.
Great American Life Insurance Company.

.. | Great American Life Insurance Company.

Great American Life Insurance Company.
Great American Life Insurance Company.

..| Great American Life Insurance Company.

Manhattan National Holding Corporation.

Great American Financial Resources, Inc

Marketform Holdings Limited............ccccoovevniniinininnns
.. | Marketform Limited

Marketform Holdings Limited............cccovveriviierininnnns

AAG Holding Company, INC........cccoeeveerireenireeieeeeininnns
Great American Life Insurance Company............ccccevunne.
Great American Life Insurance Company............cc.cc..eee..
Great American Life Insurance Company.............c.ceoveee.
Great American Life Insurance Company............ccccecvne..
Great American Life Insurance Company............ccccevvnee.

. | Ownership

. | Ownership

Ownership

Ownership
Ownership

Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

Ownership

American Financial Group, Inc.

American Financial Group, Inc...

American Financial Group, Inc.
American Financial Group, Inc.

American Financial Group, Inc...

American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc.

American Financial Group, Inc...

American Financial Group, Inc.
American Financial Group, Inc.

American Financial Group, Inc...

American Financial Group, Inc.
American Financial Group, Inc.

American Financial Group, Inc...

American Financial Group, Inc.

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 to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
........................................................................ 27-4521779.. | v | e | cevereeneeen | Atlas Building Company, LLC........oeiiiecceeccccseeien American Financial Group, INC.........ccccoevevreerevinereeneenee. | OWnership American Financial Group, InC.........ccccocoveeves | conen.
........................................................................ 31-0823725.. | ..o [ cvvvicricnis | vevicrcenen | DiXie Terminal Corporation............eeceeeeereuneenieeneunienieieseeeeseissieenenns American Financial Group, Inc Ownership American Financial Group, InC..........cccouveeves | vornne
........................................................................ 31-1733037.. [ oo [ vvveeeveens | cevrerevenenes | FlEXtech Holding €0., INC.vvvvviiiieiccee s American Financial Group, Inc Ownership American Financial Group, INC........cccovveeis | ovnee.
........................................................................ 98-0606803.. | ....ccovv. | orrererrnrerenns | cerrerernnnnes | GAL HoOldING Bermuda Ltd.......covveviiicieiicesiccceee s American Financial Group, InC..........ccccccovevvnieeriennnn. | Ownership American Financial Group, INC........cccovevvie | ovnee
........................................................................ 98-0556144.. | ...ocovoev. | cvevreriennn | ceerrerreenes | GALINAEMNitY, LE...oocvieiiiccceee e GAl Holding Bermuda Ltd Ownership American Financial Group, InC..........ccccoceeees | covee.
........................................................................................................................................ Marketform Group LIMItEd..........ccrveveierrieieeineeeeee e GAIl Holding Bermuda Ltd Ownership American Financial Group, InC.........ccccovevrees | voren.
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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) *
......................................................................... 52-2179330.. | covvevees [ cevevevererees | vevereeeenee | SKipjack Marina Corp.......ceveveeeevcevencncencncseneseeneneseseneneseneene. | MDeveeee s | NIALL............... | Great American Life Insurance Company......................... | Ownership. American Financial Group, InC.........ccccocoveeves | conen.
......................................................................... 20-3568924.. | .......c... | coveerveens | covrerennnenn. | LOyal American Holding Corporation...........cccoeceeveeeviveseieiscnsecennes | OHuniiie. |UDP............... | AAG Holding Company, InC..........ccceovvviveeeneinninnnnn. | Ownership American Financial Group, INC........cccoveeeis | ovne.
0084.. | American Financial Group, Inc... [65722.... |63-0343428.. | .......c... [ cooevviincnns [ v Loyal American Life Insurance Company............cccoeevreenneenrirenneeees | OHuceniocin | e Loyal American Holding Corporation.............cccccoveveennee. Ownership American Financial Group, INC........cccovveeis | ovnee.
0084.. | American Financial Group, Inc... [88366.... | 59-2760189.. | ......ccc. [ ceeevrevervcnns [rrerriiinnns American Retirement Life Insurance Company............ccccoeovvriernininnnnns OH DS..cooviin Loyal American Life Insurance Company.............ccccevvnee Ownership American Financial Group, INC........cccovevvie | ovnee
......................................................................... 45-4121852.. | ..ccvvvevee | cvrvrervereees [ cvvreirennen. | GALAC Holding Company Loyal American Life Insurance Company. Ownership American Financial Group, InC..........ccccoceeees | covee.
0084.. | American Financial Group, Inc... [62200.... | 95-2496321.. | ...cccccoe. | cervrrerivrinns | cerrerreiinnnns Great American Life Assurance Company Loyal American Life Insurance Company. Ownership American Financial Group, Inc.
......................................................................... 74-2180806.. United Teacher Associates, Ltd..........covevrvenineenisieeseenens <veerenenn | AAG Holding Company, Inc . | Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... [63479....|58-0869673.. | . .. | United Teacher Associates Insurance Company. . | United Teacher Associates, Ltd.... . | Ownership American Financial Group, Inc...
......................................................................... 31-1422717.. AAG Insurance Agency, Inc Great American Financial Resources, Inc Ownership American Financial Group, Inc.
......................................................................... 34-1017531.. Ceres Group, INC........ceueiiucueirieie sttt Great American Financial Resources, Inc Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... [61727....| 34-0970995.. | . .. | Central Reserve Life Insurance Company... . | Ceres Group, INC......covvvrrernnnce. .| Ownership American Financial Group, Inc...
0084.. | American Financial Group, Inc... {67903.... | 23-1335885.. Provident American Life & Health Insurance Company. Central Reserve Life Insurance Company. Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... [65269.... | 75-2305400.. | .....cccc. [ coeerriininns [rneiriiinnns United Benefit Life Insurance Company. Provident American Life & Health Insurance Company.... | Ownership American Financial Group, INC........cccoovvvie | ovne.
......................................................................... 34-1880408.. |.....ccoe. | cevcvvvcvceces [ evvvevenen.. | Ceres Administrators, LLL.C......oovoveveveveeceeeeeeecen Ceres Group, INC........cccevveiieresieessssesessiene e, | OWNErship American Financial Group, InC..........ccoceveees | covee.
......................................................................... 34-1947043.. | ceoevveves | e L | CEIBS SAIES, LLC....e e Ceres Group, INC........ccvevveirenesienessssesessesseneeenne. | OWNErship American Financial Group, InC.........ccccovevveees | voren.
......................................................................... 34-1970892.. |...cceee. | ceevecececeeen | ceveveneee... | Ceres Sales of Ohio, LLC Ceres Sales, LLC.......coovvviniinrneneessisseieiseennnennees | OWNErship American Financial Group, InC.........ccccovvveees | vornn.
......................................................................... 34-1920479.. | ..ccoovoers | vvvrrvrierens | ceveinnennnnn | He@lthMark Sales, LLC. Ceres Sales, LLC........coovvvrivinnnesieseisseneisennnennees | OWNErship American Financial Group, InC.........ccccovvrees | vornn.
......................................................................... 47-0717079.. | ccoovvvvvee | cvvrrercrieis | cevereirenenen | CONtinental General CoOrporation.............ceeeeveeieneerereeerinseneereresnennens Ceres Group, INC........ccvevvenereeerernrneiereinsisseeneneenen. | OWNErship American Financial Group, INC..........ccevverer | veeen.
0084.. | American Financial Group, Inc... [ 71404.... | 47-0483747.. | ...ccovvee | cevevnrines | e Continental General Insurance Company...........ccoceeeeereneerneereennenes Continental General Corporation Ownership American Financial Group, InC.........ccccocoveeees | connene
......................................................................... 47-0562685.. | .....coovv. [ coerrerivrnens [ cveiriennen | CONtiNENtal Print & PROtO CO....uvveicciccceee s Continental General Corporation Ownership American Financial Group, InC..........cccocveeves | vorene
......................................................................... 34-1947042.. | ..o e e | QQAGENCY OF TEXAS, INC.vveeieee e Ceres Group, INC........cccveereeireneincsieneseieneneieeeeneenene. | OWNErship American Financial Group, INC........cccooveeies | ovne.
......................................................................... 31-1395344.. | ..o i e, | Great American AdVISOrS, NG Great American Financial Resources, Inc Ownership American Financial Group, INC.......ccccoveeeie | evnee
......................................................................... 42-1575938.. | .covvevn [ eerrevireies [ cvveiennenn. | Great American Holding, INC......vevecvieeiiieicicsceecee e American Financial Group, Inc Ownership American Financial Group, InC..........ccccoceeveees | cone.
......................................................................... 27-3062314.. | ..occevers [ evrvrrerennn | ceverrereeen | AGriCUltural SENVICES, LLC........vvoveeiiiirieieeee e Great American Holding, INC.........cccccoevieieirevnsienennnnnn. | OWnership American Financial Group, InC..........cccoceveees | cone.
......................................................................... 45-4110027... | ..ccovoevr [ oerevienienns [ cveeiennenn | Unites States Commodities Producers LLC Agricultural Services, LLC Ownership American Financial Group, InC.........ccccoeeeves | cornn.
.......... veveieenens | 27-2354685.. | ...ocvvve [ oeeevieiie [ cvven | United States Livestock Producers, LLC Agricultural Services, LLC Ownership American Financial Group, InC.........ccccouvvrees | vornn.
0084.. | American Financial Group, Inc... | 14084.... | 27-4395897.. Livestock Market Enhancement Risk Retention Group............cccccevenee NV A s United States Livestock Producers, LLC Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... |35351.... | 31-0912199.. |. ..| American Empire Surplus Lines Insurance Company. . | Great American Holding, Inc.............c....... ... | Ownership American Financial Group, Inc...
0084.. | American Financial Group, Inc... {37990.... | 31-0973761.. American Empire Insurance Company..........c.cocreeeeereereeneemeensennnenenns American Empire Surplus Lines Insurance Company....... Ownership American Financial Group, Inc.

. | American Financial Group, Inc...

. | American Financial Group, Inc...
. | American Financial Group, Inc...

. | American Financial Group, Inc...

..| 73-0556513..
..| 73-1406844..
.| 38-3803661.. |.

59-1671722..

30-0571535..

.| 73-0773259..

.. | Great American International Insurance Limited.

.. |Mid-Continent Excess and Surplus Insurance Company.

American Empire Underwriters, Inc

Mid-Continent Casualty Company.
Mid-Continent Assurance COMPaANY.........cccceuerrevrereenirenseesssessesseseseenns

Mid-Continent Specialty Insurance Services, INC.........ccovvveeririnrrnnens
Oklahoma Surety COMPENY..........ccvuurierrireierererinereeeseseseseseseeens

. | Great American Holding, Inc.

. |Mid-Continent Casualty Company.

American Empire Insurance Company

Great American Holding, Inc
Mid-Continent Casualty Company.

Mid-Continent Casualty Company.
Mid-Continent Casualty Company...........cccceererrererennenns

. | Ownership

Ownership

Ownership
Ownership
Ownership
Ownership
Ownership

American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, InC...........cccveveee.
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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) *
......................................................................... 98-0627464.. | ........... | ccovevereievnees | ceeerenennen. | Premier International Insurance Company..........cceeeveevceevereenenereneens | TC IA.......coe..... | Great American Holding, INC........ccocovvvevvcnrcincincninenene. | Ownership. American Financial Group, InC.........ccccocoveeves | conen.
0084.. | American Financial Group, Inc... [16691.... | 31-0501234.. | .....cccc.. [ cooeeviincnns [ reeiriiinnns Great American Insurance Company A American Financial Group, INC.........cccocevieririennireennne Ownership American Financial Group, INC........cccoveeeis | ovne.
......................................................................... 45-2969767.. | ..cooeceves | cevverireenns | cereenennnnnnn. | Aerielle 1P Holdings, LLC OH Great American Insurance Company...............ccccecrvneeeen. | OWnership American Financial Group, INC........ccccovevees | 2.
......................................................................... 26-4391696.. | ...ccovers [ orrererrrrenns [ vrrerernnenee | ACTRIE, LLC..oiiiiececeeene s essesisneesenneeens. | DE Great American Insurance Company...........c..cccccervneeen. | OWnership American Financial Group, INC........ccccovvvnns | 2.
......................................................................... 31-1463075.. | ..ccceoev. | covecvireieeiven | ceeiennennen. | American Signature Underwriters, Inc OH Great American Insurance Company. Ownership American Financial Group, InC..........ccccoceeees | covee.
......................................................................... 59-2840291.. | ..cccovvevs | cvvvierierens | cevrreneennen. | Brothers Property COrporation..........coceeeeveceievsesnenssesessesseneenns | OH Great American Insurance Company. Ownership American Financial Group, InC.........ccccovevrees | voren.
20-5173494.. Brothers Le Pavillon, LLC DE Brothers Property Corporation .. | Ownership American Financial Group, Inc.
. 120-5173589.. |. .. | Brothers Le Pavillon (SPE), LLC.. DE.... .. | Brothers Le Pavillon, LLC.. .| Ownership American Financial Group, Inc...
25-1754638.. Brothers Pennsylvanian Corporation Brothers Property Corporation .. | Ownership. American Financial Group, Inc.
59-2840294.. Brothers Property Management Corporation Brothers Property Corporation .. | Ownership American Financial Group, Inc.
. |20-4498054.. |. .. | Crescent Centre Apartments................... ..| Great American Insurance Company. .| Ownership American Financial Group, Inc...
31-1277904.. Crop Managers Insurance Agency, Inc Great American Insurance Company Ownership American Financial Group, Inc.
......................................................................... 31-0589001.. | .ccccovee [ corrererrerereins [ covrenennnen. | Dempsey & Siders Agency, Inc. Great American Insurance Company Ownership American Financial Group, INC........cccoovvvie | ovne.
......................................................................... 31-1341668.. | .......o.. [ coereeveieens [ covrenneneenn. | Eden Park Insurance Brokers, Inc Great American Insurance Company. Ownership American Financial Group, InC..........ccoceveees | covee.
......................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V.......cccoovevivrinrereenrennns | MX Great American Insurance Company...............ceceeeenees.. | OWNErship American Financial Group, InC.........ccccovevveees | voren.
......................................................................................................................................... Financiadora de Primas Condor, S.A. de C.V.........c....... El Aguila, Compafiia de Seguros, S.A. de C.V................. | Ownership, American Financial Group, InC.........ccccovvveees | vornn.
......................................................................... 39-1404033.. | ...ccooev. | coveivererrerens | ceverennennnn. | Farmers Crop Insurance Alliance, Inc Great American Insurance Company.............c.ceeeeeenene... | OWNErship American Financial Group, InC.........ccccovvrees | vornn.
......................................................................... 13-3628555.. | ...cccvevee | crvrivrrirreens | cevvrirenenn | FCIA Management Company, INC........ceverevveveeienirieeeniinsireneresnenennes Great American Insurance Company...........ccc.ceveeveneneee.. | OWNErship American Financial Group, INC..........ccevverer | veeen.
......................................................................................................................................... Foreign Credit Insurance Association Great American Insurance Company. Management..... | ................. |American Financial Group, InC.........cccccocevnen | 3.
......................................................................... 31-1753938.. | ..ocovves [ cvvrivvvnees | ceverenene. | GAl Warranty Company. Great American Insurance Company. Ownership American Financial Group, InC..........cccocveeves | vorene
......................................................................... 31-1765544.. | ...coovovs | covveeeceens | cevreeeennne. | GAL Warranty Company of Florida...........ceeicriceiesccesees GAIl Warranty Company..........cccccoueeereeeeesneeeerisennnnneeee. | OWNErship American Financial Group, INC........cccooveeies | ovne.
......................................................................................................................................... GAIl Warranty Company of Canada Inc. Great American Insurance Company Ownership American Financial Group, INC.......ccccoveeeie | evnee
......................................................................... 45-1144095.. | ......cee. | coeerierrereenes [ cvvenennenn. | GALIC Pointe, LLC Great American Insurance Company. Ownership American Financial Group, Inc..........ccccoceueee | 2.0
......................................................................... 61-1329718.. | .occevvevs [ covevireienin | ceeievnnnn. | Global Premier Finance COMpany.........c.cvecvieieicineeieeesiesessienens Great American Insurance Company.............c.ccceeeveeee... | OWNErship American Financial Group, InC..........cccoceveees | cone.
......................................................................... 74-2693636.. | .......cov. | covvivirerreinin | ceeirennennn. | Great American Agency of Texas, Inc Great American Insurance Company. Ownership American Financial Group, InC.........ccccoeeeves | cornn.
0084.. | American Financial Group, Inc... [ 26832....|95-1542353.. | ...c.cccoe. | cevrerrverinns | correrreinnnnns Great American Alliance Insurance COmpany.........c.cocoevvreenreererneennnens | OHucvvccos [ HAviiiiine Great American Insurance Company. Ownership American Financial Group, InC.........ccccouvvrees | vornn.
0084.. | American Financial Group, Inc... |26344.... | 15-6020948.. Great American Assurance Company............c.weeeererererrerensenereessnnenens Great American Insurance Company Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc...|39896.... |61-0983091.. |. .. | Great American Casualty Insurance Company. . | Great American Insurance Company.... .| Ownership American Financial Group, Inc...
......................................................................... 31-1228726.. Great American Claims Services, Inc Great American Insurance Company Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... | 10646.... | 36-4079497.. Great American Contemporary Insurance Company. Great American Insurance Company Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc...|37532.... | 31-0954439.. |. .. | Great American E & S Insurance Company.... . | Great American Insurance Company....

. | American Financial Group, Inc...

. | American Financial Group, Inc...

. | American Financial Group, Inc...

..|31-1036473..

31-1652643..

.113-5539046.. | .
..|31-0974853..

.. | Great American Insurance Company of New York..

Great American Fidelity Insurance Company.
Great American Insurance AgenCY, INC........ccoevevereienrerrenineeeseienns

Great American Lloyd's Insurance Company.

Great American Insurance Company.
Great American Insurance Company.

. | Great American Insurance Company....

Great American Insurance Company.

.| Ownership.

Ownership
Ownership

American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
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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) *
......................................................................... 31-1073664.. | ...coovvve [ cevvreveeree | ceerernvnenee. | Great American LIOYA'S, INC......oeueveercicircicnce s reeeeneenennee. | Great American Insurance Company............coeeereeneeneee.. | OWnership American Financial Group, InC.........ccccocoveeves | conen.
......................................................................... 31-0856644.. | ......coe. | covriveivrens | cerirvnnenn. | Great American Management Services, INC........c.vveeeveereerceniercinenns reeeenenennen. | Great American Insurance Company. Ownership American Financial Group, InC..........cccouveeves | vornne
0084.. | American Financial Group, Inc... [38580.... | 31-1288778.. | .....ccco. [ corevvveienns [ Great American Protection Insurance Company............cccoceeevcvireeniveees | OHeveoicct [ 1A Great American Insurance Company Ownership American Financial Group, INC........cccovveeis | ovnee.
......................................................................... 31-0918893.. | ..cvvvees [ e | vevircrrcnes | GrE@E AMENICAN RE INC....uviiiiic e reeeerennenen. | Great American Insurance Company...........coeeeceneneeee.. | OWnership American Financial Group, InC..........ccocvveves | corene
0084.. | American Financial Group, Inc... [31135....| 31-1209419.. | ...cococoe. | cevrereviens | e Great American Security Insurance Company.........cccoeeveereeveeerreneenienns | OHuveivciis [ 1A Great American Insurance Company. Ownership American Financial Group, InC..........ccccoceeees | covee.
0084.. | American Financial Group, Inc... [33723....| 31-1237970.. | c.cccooves | cevrerrvrians | cerreireirinns Great American Spirit Insurance Company............cceveereerrereensesnnnreens | OHuvviviiis [ HAuiiins Great American Insurance Company. Ownership American Financial Group, InC.........ccccovevrees | voren.

. | American Financial Group, Inc...
. | American Financial Group, Inc...
. | American Financial Group, Inc...

59-1263251..

. |34-1607394.. |.

34-1899058..
31-1548235..

.198-0191335.. |.

66-0660039..
34-1607396..
36-4670968..

.| 34-1607395..
..|99-0345306..
..|95-3623282..

43-1415856..
43-1254631..

..|86-0114294..

27-2226948..
871,850,814
31-1293064..

.| 72-1331800.. |.

36-4517754..
32-0050970..

.|31-0686194.. |.

31-0883227..
31-1737792..

.131-1119320.. |.

31-0728327..

.. |Hudson Indemnity, Ltd.............

.. | Strategic Comp Holdings, L.L.C..

..| One East Fourth, Inc....

.. | TEJ Holdings, Inc.....

Key Largo Group, INC......oveueiiirriiisseeiseesissiesesssesssssesssesssssseeeens
National Interstate Corporation........

American Highways Insurance Agency, Inc
Explorer RV Insurance Agency, Inc

Hudson Management Group, Ltd
National Interstate Insurance Agency, INC.........ccovovieririeinniresisiennns
Commercial For Hire Transportation Purchasing Group..............c.cv......
National Interstate Insurance COMPaNY.........cccovvevriviereiriererinrnnnns
National Interstate Insurance Company of Hawaii, InC.............cccovvvvenee
Triumphe Casualty COmMPaNY.........ccorurerirerrrirreieisreeeieseseseesenens
Vanliner Group, INC..........curuererirenirrieriesiseierieessiees e sseseees
TransProtection Service CoOmMPaNnY...........coureeeerneenernsenereieereesneeenes
Vanliner Insurance Company.
Vanliner Reinsurance LiImited..........cocovinneececcsceecene
Safety Claims and Litigation Services, LLC..........cccovvvvriinnienninnne
Penn Central U.K. Limited..........cocveuerminineieneneescseeeecieens
Insurance (GB) LIMIted..........covvevreiiviiereiinieieiee e
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc...
Professional Risk Brokers, INC............ccccovvevereiireeiiieisseeisee s

Strategic Comp Services, L.L.C......ocvveiicrrreneceeesce
Strategic Comp, L.L.C.....

Pioneer Carpet Mills, Inc
Superior NWVN 0f Ohi0, INC......c.vvevreiiiiiersieesseeseese e

Three East FOUh, INC.....c.cvviiviiicccescees e

SC..cvene.
OH..........
OH.......... A
OH.......... A
DE......... NIA..cooe.
MO......... NIA. .

..| Great American Insurance Company.

. | National Interstate Corporation..

..| Great American Insurance Company.

.. | American Financial Group, Inc..

.. | American Financial Group, Inc..

Great American Insurance Company.

National Interstate Corporation
National Interstate Corporation

National Interstate Corporation
National Interstate Corporation..............ccoveereerireennnne
National Interstate Insurance Agency, InC.........c.cccoceuueeee
National Interstate Corporation............cccevevererreerierennns
National Interstate Insurance Company
National Interstate Insurance Company
National Interstate Insurance Company.............ccceceveinnee
Vanliner Group, Inc
Vanliner Group, Inc
Vanliner Group, INC..........ccovvernieeniesseeesiesseeeeens
National Interstate Corporation
Great American Insurance Company.
Penn Central U.K. Limited...........ccoeveninenrninircneens
Great American Insurance Company.
Great American Insurance Company.
Great American Insurance Company

Strategic Comp Holdings, L.L.C......ccoevveuviiiirinirenenne
Strategic Comp Holdings, L.L.C............

American Financial Group, Inc
American Financial Group, Inc

American Financial Group, Inc

.| Ownership

.| Ownership

.| Ownership

. | Ownership

. | Ownership.

Ownership

Ownership
Ownership

Ownership
Ownership
Management.....
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

Ownership
Ownership

Ownership
Ownership

Ownership

American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, INC.........cccovevne
American Financial Group, InC.............cc.ce....
American Financial Group, InC............cccovun..
American Financial Group, InC............cccevune.
American Financial Group, InC..........ccccovene.
American Financial Group, InC...........cccveveee.
American Financial Group, INC.........cccocevnn.
American Financial Group, INC........ccccocevnne
American Financial Group, INC.........cccocevnne
American Financial Group, INC.........cccovvevne
American Financial Group, InC.............cc.e....
American Financial Group, InC..........cc.cceeu...
American Financial Group, InC............ccoeun..
American Financial Group, InC..........cccccevune.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
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Statement as of March 31, 2012ofthe LOYal American Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

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) *
[ [ [ o T [ | PLLS (UK) LIMe.........c.ooooectscsss |GB........ |NIA............ PLLS, Lt Ownership........| ....100.00 | American Financial Group, Inc.................. ...
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.

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 as of March 31, 2012 of the Loyal American Life 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.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? YES
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N kR wbd

Bar Code:

* 6 572220124 9000001 * * 6 57 2220124470000 1 *
* 6 57 2220123650000 1 * * 6 57 2220124480000 1 *
* 6 57 2220124450000 1 * * 6 57 2220124490000 1 =*

Q14



Statement as of March 31, 2012 of the Loyal American Life Insurance Company

Overflow Page for Write-Ins

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304. Hannover EXPErieNCe REFUNG............cc.cveiveieiciieecete ettt et ss s sssnnes | oessssessssnsaneas 363,237 | oo | e 320,479
08.397.  Summary of remaining Write-ins fOr LINE 8.3.......eviiuirieissiesiisiesisse e sse e ssns s sss s essenssssessenssnsssssensans | osssssssssassanens 363,237 | oo (U 320,479

Q15




statement as of March 31, 20120t the LOYal American Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e R B
2.2 Additional investment made after acquisition. A B ‘ AR .
Current year change in NCUMDBIANCES..........coceveieviieieierienieessenene e s - . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinreieieese e
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

. Deduct current year's other than temporary impairment recognized.............ccocovvereenee
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccceevrrrrererersreerseseseessees s

. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

............................. 404,129,868
................................. 6,639,207
.................................... 441,239
564,493
708,510
15,719,300
.................................... 169,241

............................. 410,913,989
............................... 29,675,840
................................. 2,046,098
................................... (438,925)
.................................... 780,242
............................... 37,515,594
.................................... 662,458
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Statement as of March 31, 2012ofthe LOYal American Life 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 ()ruererrareermeeriseeeeseesis sttt st | st 275,815,182 | cvvvorerererieennne 30,908,131 | ..oovveererririeennnn 22,270,647 | .oovvorcvvereeerirseeennns (976,403) | ..coorerrercreins 283,476,263 | ..ooooovevreeriresceisenissssssnes | sesssssesssssesss s sssssses | s 275,815,182
2. ClASS 2 ()rermurerereeresmerisiseesis s st | st s 93,674,084 | ......oonvvrrircriiinnns 2,264,594 | ..o 69,167 | ..oocvvereerriecriineens 3,172,359 | oo 99,041,870 [ vvvrrerceereeriieresieerisisssesins [ oreessssessisesssessssessssssssens | s 93,674,084
BT 0= I - OO ISP 17,966,522 | ...oovvreeeecna 41527 | oo 3,839,594 | ..o (1,225,196) | .ooovvvvvrrerrereerenens 12,943,259 | .ooooiieiecricieneneeeineieees | st | seeesesse e 17,966,522
A, CIASS 4 (B).rurvereeeeersmeeeessreeesseeeessseeessseeses s sest sttt ss s | enesssseeesss st 2,403,358 | ...veermereeieeeneeresineeesnenesias | sereeessnesss st sssssnssssas | sesesssssesssenssssanens (I ()| 782,588 | ...oooueeermeressneeessnesessseesssnes | sevesssssessssessssssssssssssssssssssnnes | sosmessssnsessssnnessssnnes 2,403,358
B ClASS 5 () eeruureerusreresseeeesseessssessssssesss sttt nnnstas | ernisneses st sen e 552,941 | oooooeeeereeciineenesssseesnnesisines | seeessnenss st seess s | sisnesss st 874,113 | s 127,054 | .ooooeeieceiseeeesecesnsesesns | sreeesssesessssessssesssssssssssessssas | cesssesesnsesssnssesenees 552,941
B, ClASS B (B)reruureeeruerermreiiseesisee ittt st | srbt e 72,8971 | oiveeiscinenesnsssesssssssnssssesssns | seesssssssssssenss s ssssees | ssesssssssssssenss s [ 0) | 70,8671 | ovveocirnreniesseenssssssssssnssns | soesssssessssssssssesssssssssssnssns | sesssssnesossssse s 72,891
7. TOMAI BONGS.....coveeceecicseess ettt 390,484,978 | ....cevvvirrrnnn33,214,252 | 026,179,408 | o 221,873 | oo 397,741,695 390,484,978
PREFERRED STOCK

L 01 - PO OO OO PO OO OO OO OO OO PPN
0. ClASS 2..onvereireiie ittt ettt r s n st ssens | 4esestensessesses s et s st st e s e ssestens | sessesEess et essee s st et s st st s sesres | essietsessessantesses st st et e st essantas | Hiessessastiessessentens e ssessensansessente | Seuessessentantesestes s st e ss s s st e snes | eesstnsses st ensan s st essen s nssessentens | nessessestens et sessen s st et s s st st nsres | entsneestent st s n st n et
0T 0 T O o o O o oo OO OT P PO OO TETE) DT PT T
140 CIASS 4.ttt b s | etbee s bbb b nee | eeebeeeb bbb bbbt sb et | Seeb s bbbt tes | Sehee R bbb hes | Sebeee bbb iR e bbb bbbt nhes | Shb bbb bbb | Shbeb e | chbe b
12. Class 5

13, ClASS B..vvvvoeereeirreere et | SRR | fEtEeE Rt Rt | SRRt rer et e | £EfenEE et ran et nnnts | CeeeRE ettt en s | Sertenr Rttt nnns | neE e e | sreseens e
14, Total Prefermred SIOCK..........viuuiririieiiiireieiesie e nisenieneens | coesesese s 0 | o 0 | o 0 | o 0 | o [0 N [0 RN 0 [ o 0
15, Total Bonds and Preferred SIOCK...........ccvuururreemreeernrreerneeeeneeeesssesesssseessneessens | seeesssseessnssessnns 390,484,978 | ....ovverrrrrirreeeens 33,214,252 | ..oovvvveerreeeenn 26,179,408 | ...oovvevreererrerririnenns 221,873 | oo 397,741,695 | ....covooeererrerersnereieeeeene ([P (1 ST 390,484,978

(a)  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§.....13,118,554;

NAIC 2§..........

0;

NAIC 3 $

0;

NAIC 4§

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

NAICGS......... 0.




Statement as of March 31, 2012 of the Loyal American Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TOtAlS........ovvrerrererrrrirrerrirnrines | eerveeseesessesessesessenens 13,118,554 |......ccoeu.... D 0.0 GO [T 113,118,554 | oo P4 T

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......cvivieieieiiieieie sttt ensessens | sosssessessessssessessessssssans 3,103,804 | oo 9,682,111
2. Cost of Short-term INVESIMENS ACAUITE. ..........cvueiciciiecicece ettt b s s ssesnns | bevtessesassessesaesesssnsesee 26,575,045 | ooviveeer, 113,524,113
3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration received ON dISPOSAS............c.urviuiveieicicieieeeiseie ettt b bt s s bensenaes | sestesesssesae s s enaenees 16,560,295 | ...cooververreeera 120,102,420
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........cccceurrririreieiierieieieiesssseesssiesens | eviesessssssssesessssenees 13,118,554 | oo 3,103,804
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (LIne 10 MINUS LINE 11)...uvuiviuieiiiiiiisieieiisississiessesssssssesssssssssessesssssssassesssssnsessens | sessessesssssssassessessnsanse 13,118,554 | oo 3,103,804

QsI03



Statement as of March 31, 2012 of the Loyal American Life 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

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03
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Statement as of March 31, 2012ofthe LOYal American Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 AP 5|U.S. TREASURY NOTES 4.00 11/15/2012......ccccumrrvirrmrreesseseesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseses | sossssesses ...03/20/2012 | Intercompany Dividend 1,086,334 1,060,000 14,677 |1
912828 ND 8| U.S. TREASURY NOTES 3.50 05/15/2020.........ccmmmmmmmmmrmumssmsrmesssssmsssssesssssssmssssssssssssssssssssssssssssssssssssssssenss | soseesssses ....03/20/2012 | Intercompany Dividend 627,768 565,000 6,845 |1
0599999. Total - Bonds - U.S. Government 1,714,102 1,625,000 21,522
Bonds - U.S. Special Revenue and Special A t
649883 QE 8| NY MTGE AGY SER 166 3.999 04/01/2021.........cceevreermmerreemmmereessmersesssnessesssseessssssesssssssessssssnsssssssesssssseses | soseesssses ....03/20/2012 | Intercompany Dividend 496,890 500,000 6,887 | 1FE
796253  Z3 9| SAN ANTONIO ELEC & GAS 3.722 2/1/2026.........ccooovveeeeeeeveeereeeeeeeeseeeeeeseeseeeeesesseeesessessesesssseseeeseesessssesses | coreereen ...03/29/2012 | J. P. MORGAN SECURITIES 1,035,810 1,000,000 414 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 1,532,700 1,500,000 7,301 | DY S
Bonds - Industrial and Miscell
141781 AY 0| CARGILL INC 4.307 05/14/2021........cvvovrrrierieriesiessississssssssessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | eonennes ....03/20/2012 | Intercompany Dividend 600,871 573,000 8,638 | 1FE
26884L AB 5| EQT CORP 4.875 11/15/2021.......coierviermeiriimmerresssesssssnesssssesesssssseessssssesssssssessssssssessessssessssssessssssnesssssnn | nossessssos ....03/20/2012 | Intercompany Dividend 505,711 500,000 9,005 | 2FE
337158 AE 9| FIRST TENN BANK BKNT 5.65 04/01/2016. ....03/20/2012 | Intercompany Dividend 506,234 500,000 13,262 |2FE
460146 CG 6| INTL PAPER CO 4.75 02/15/2022 .03/20/2012 | Intercompany Dividend 260,510 250,000 1,155 | 2FE
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36 ....03/20/2012 | Intercompany Dividend 377,970 381,567 1,178 | 1FM
47232V CR 1| JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36..........ccourermreemmerermeeeseresnseessessssssssesessssssesssesssssesssssssssesess. | sessseseens ....03/20/2012 | Intercompany Dividend 48,557 88,000 272 [1FM
47232V CS 9| JMAC 2009-R4 13A3 SUB SSUP 5.85 05/26/36..........c.rvvvrmmurrermmmrreismsersessssesesssnessessssessssssnessssseseesssssnessssss. | soseesesons ....03/20/2012 | Intercompany Dividend 18,663 44,000 136 | 1FM
47232V CT 7 [JMAC 2009-R4 13A4 SUB SSUP 5.85 05/26/36...........crrevmmmurrermmseressmseseessasssesssssssssssessssssssessssssessssssssessesss. | nosessessos ....03/20/2012 | Intercompany Dividend 15,352 44,000 136 | 1FM
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030.......00ccumrrvrermmeerisrniesisssesesssessssssssssssssssssssssssssssssesssssssesssssssessssssnne | noseessssns ....03/20/2012 | Intercompany Dividend 41,527 41,320 755 |3AM
92276M  AX 3 |VENTAS REALTY LP 4.25 03/01/2022..........omurrrvmrmerriiereessissesssisnesssssssssssisssssssssssssssssesssssssssssssssssssssnnes | sosesssenns ....02/01/2012 | BANK OF AMER/ML 992,140 1,000,000 2FE
47232V CU 4 JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/3B..........ccoummrreermmmrreesssseeissssssssssessssssssssssssssssssssssssssssssssssssnnes | sosessessns ....03/20/2012 | Intercompany Dividend 17,526 74,000 207 [1FM
83162C FF 5[ SBAP 1994-20D 1 7.70 04/01/2014....cooviiieuiniiiisiissrisssessessssessesssssssssssssessssssssesssssssessssssessssssssesssssssssssssnsenns | coneessnae ....03/20/2012 | Intercompany Dividend 7,345 500,000 266 |1
3899999. Total - Bonds - Industrial & Miscellaneous. 3,392,405 3,995,887 35,009
8399997. Total - Bonds - Part 3 6,639,207 7,120,887 63,832
8399999. Total - Bonds. 6,639,207 7,120,887 63,832
9999999. Total - Bonds, Preferred and Common Stocks 6,639,207 XXX 63,832

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of March 31, 2012ofthe LOYal American Life 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
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
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Bonds - U.S. Government
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017.......comvvvmerrrereerrs | eeee 01/15/2012| MBS Paydown 0.00799087......... 9 9 LI I 9 0 1S [T PROPPRORRTORTOR ISR (V1 IR 0 |09/15/20171...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017.......covvvmrrrrrrirerins | eeee 02/15/2012| MBS Paydown 0.00790128 9 9 9 | s 9 0 1< [UUORRINUPIRN UPRUOPORRORTOR ISV (V1 IO 0 |09/15/2017{1...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017.......coovvrvvevrincnes [ v 03/15/2012 MBS Paydown 0.00781094......... 0 09/15/2017 | 1....ovve
690353 RX 7| OVERSEAS PRIV INV 4.44 2127127 .....ocovvvivnvrniinns [ onne 02/27/2012| Sinking Fund Redemption 100.0. 0 02/27/2027
0599999. Total - Bonds - U.S. Government.. 0 0 0] 31,693 | o0 | e | 0 ] 1703 | XXX..
Bonds - U.S. Special Revenue and Special A
31340Y DB 2 |FHR 88-12 APAC 9.25 11/15/2019.......ovvurverirrnrins | e 01/15/2012| MBS Paydown 0.00182927......... 12 12 [ s 12 | s 12 0 12 [ s e | e (V1 IO 0 | 11/15/20191...........
31340Y DB 2|FHR 88-12 APAC 9.25 11/15/2019......ccoevvrivervvirnnns [ v 02/15/2012| MBS Paydown 0.00169821......... 66 (51 I 65 | oo 65 0 B6 | ..oeveirireins [ [ e (V1 IR 2 | 11/15/2019{1...........
31340Y DB 2 |FHR 88-12 APAC 9.25 11/15/2019......ccvurvercrirnnrns | e 03/15/2012| MBS Paydown 0.00167757......... 10 10 [ s 10 (0) (0) 10 11/115/2019(1...........
31358E  3Z 3 |FNR90-111 XSEQ 8.75 9/25/2020...........covrvrerimrins | e 01/25/2012| MBS Paydown 0.01670321......... 68 (51 N 69 0 68 09/25/2020( 1...........
31358E  3Z 3 |FNR90-111 XSEQ 8.75 9/25/2020..........covvvereremrrs | e 02/25/2012| MBS Paydown 0.01652169. 73 LT LT [ 73 (0) (0) TR T TR ISR (V1 IR 1 {09/25/2020( 1...........
31358E  3Z 3 |FNR90-111 XSEQ 8.75 9/25/2020...........ccovvecrimries | e 03/25/2012| MBS Paydown 0.0163486........... 69 69 | . 70 (0) B9 | o [ e [ e (0[N IR 2 |09/25/20201...........
31358E D8 2 |FNR90-93G PAC 5.50 8/25/2020...........cveoiveerrienires | e 01/25/2012| MBS Paydown 0.00641392 116 M6 | s 99 0 L LI [OOSR IPPOROORPOROTOR ISV (V1 IR 1 (08/25/2020| 1...........
31358E D8 2 |FNR 90-93G PAC 5.50 8/25/2020.. .. | 02/25/2012| MBS Paydown 0.00635539......... 117 17 100 0 117 08/25/2020
31358E D8 2 |FNR90-93G PAC 5.50 8/25/2020.. .1 03/25/2012| MBS Paydown 0.00619832 314 314 1 314 08/25/2020
31358G  5J  2|FNR 91-65Z ZX 6.50 6/25/2021..........cccovvvrvvrnerrnrn [ v 01/25/2012| MBS Paydown 0.06427982 1,331 1,331 , , (V1 ORI ISR 1,331 [ s v 06/25/2021
31358G 5  2|FNR 91-65Z ZX 6.50 6/25/2021.........cvoveerrrinerrrnien [ e 02/25/2012 MBS Paydown 0.06225383 4,052 4,052 | e 3,925 | ... 3,964 50 FSTU I PRI IOV 4,052 | oo [ 06/25/2021 1...........
31358G 5 2| FNR 91-65Z ZX 6.50 6/25/2021..........cconvvevvrrrerrnir [ v 03/25/2012 MBS Paydown 0.0605169%......... 3,474 3474 | ........ 3,365 | ..... 3,398 42 42 | s [ s 3474 | oo | e, 06/25/2021|1...........
31358H HV  O|FNR 91-85 ZX 8.00 6/25/21........ccvoverreriererncericrrinens | ceene 01/25/2012| MBS Paydown 0.02941275......... 637 637 621 0 637 06/25/2021|1..........
31358H HV  O[FNR 91-85 ZX 8.00 6/25/21........cocovvrrerierircrnriinnns | e 02/25/2012| MBS Paydown 0.02873255......... 680 680 663 3 680 06/25/2021| 1.
31358H HV  O|FNR 91-85 ZX 8.00 6/25/21........cccovrreereerercenciinnnns | ceene 03/25/2012| MBS Paydown 0.02819346. 539 539 525 1 539 06/25/2021| 1..
31358H UM 8|FNR 91-76 ZX 9.00 7/25/2021.........cvvorrrrcrirerineirnes | ceene 01/25/2012 MBS Paydown 0.03659398......... 240 240 240 0 240 07/25/2021|1...........
31358H UM 8|FNR 91-76 ZX 9.00 7/25/2021..........coveevrrrerirnrrreirans | ceeee 02/25/2012| MBS Paydown 0.03631445......... 179 179 179 | e 179 0 179 | oo | e | e (V1 IR 3 |07/25/2021(1...........
31358H UM 8|FNR 91-76 ZX 9.00 7/25/2021.........cvvererrerirerireirnee | ceene 03/25/2012| MBS Paydown 0.03603664......... 178 178 178 | s 177 (0) (0) LT [T ISR ISV (V1 I 4107/25/2021| 1...........
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.......cccnvvrrrirarns | eeee 01/25/2012| MBS Paydown 0.04923241......... 1,971 971 | s 1,949 | i 1,953 [ oo | e 6 (51 ORI ISR 1971 [ e e | e (V1 IS 11 [11/25/20211...........
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.........cccovvvrmerree | v 02/25/2012 MBS Paydown 0.0488245........... 510 510 504 0 510 11/25/2021(1...........
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.......ccconvvvrrinens | eeee 03/25/2012| MBS Paydown 0.04830418......... 650 650 643 0 650 1112512021 1...........
31358N  ZD 7 |FNR 1992-79 ZX 9.00 6/25/2022..........cocevrrvverernrirns | cenee 01/25/2012| MBS Paydown 0.06795851......... 901 901 901 (2) 9071 | e v | e (1[N IO 7 106/25/2022|1...........
31358N  ZD 7 |FNR 1992-79 ZX 9.00 6/25/2022...........oovvovverererninns | ceene 02/25/2012| MBS Paydown 0.06680913......... 916 916 916 (2) 916 [ eovvreercrnns [ ererrerieninee | e (V] IO 14 |06/25/20221...........
31358N  ZD 7 |FNR 1992-79 ZX 9.00 6/25/2022...........ccccvvvvmurvmrine | weeee 03/25/2012 MBS Paydown 0.06622698......... 464 464 464 0 AB4 | e | e | e (0 [ I 10 [06/25/20221...........
313602 AZ 7 |FNR 1988-2Z XSEQ 10.10 2/25/2018.........cccccvrmvvens | o 01/25/2012| MBS Paydown 0.02056912......... 280 280 278 0 280 02/25/2018
313602 AZ 7 |FNR 1988-2Z XSEQ 10.10 2/25/2018........ccccovrmrvens | v 02/25/2012| MBS Paydown 0.01998573 292 292 289 0 292 02/25/2018
313602 AZ 7 |FNR1988-2Z XSEQ 10.10 2/25/2018........ccocvrmrvves | e 03/25/2012| MBS Paydown 0.01946872......... 259 259 257 |. 257 |.... 0 259 02/25/2018
31392F BQ 9|FNR 2002-70 QG PAC 5.50 6/25/2031..........cccoveermens | o 01/25/2012| MBS Paydown 0.0........cccovvverers | cormermrereneerienineens | veveeerenens 40,034 | oo 40,034 | .o 40,503 | oo 40,060 | ..oocvvrerirrirens | v (26) (V26 ] T 40,034 [ ..oveiicnns [ | e (V] I 183 | 06/25/2031 1...........
313920 5B 1|FNR 2003-23 PG PAC 5.50 1/25/2032.........cccoovvmnure | o 01/25/2012| MBS Paydown 0.25086299......... | ..ocveevereeernneinneins | corvverinnns 89,362 | ..oocvvrnnn. 89,362 | ..o 91,121 | oo 116,883 | .ooovverveeniiens | v (770) (L4(0)) [ ISR 89,362 | ..ovveriieinns [ e | e (V1 IO 410 |01/25/2032[1...........




Statement as of March 31, 2012ofthe LOYal American Life Insurance Company

SCHEDULE D - PART 4

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

1’6030

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
¢} 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) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
313920 5B 1|FNR 2003-23 PG PAC 5.50 1/25/2032..........cccovvenure | v 02/25/2012 MBS Paydown 0.23443262 82,152 (692) 01/25/2032|1...........
313920 5B 1|FNR 2003-23 PG PAC 5.50 1/25/2032..........ccosvvvevere | o 03/25/2012| MBS Paydown 0.21701088......... | c.ocverererneerrniienns | verererriens , , X (731) 01/25/2032|1...........
31393B  5U  5|FNR 2003-53 JM PAC 5.50 12/25/2031.........ccccrmvvees | o 01/25/2012 MBS Paydown 0.64669528......... | c.cocovevirercvnnirns | v 131,580 [ 131,580 | 133,554 | 1o 132,157 [ s [ e (1,048) [ s [ i (1,046) | ..oovoniirrene 12/25/2031 1...........
31393B  5U  5|FNR 2003-53 JM PAC 5.50 12/25/2031 e 02/25/2012| MBS Paydown 0.61423121 (493) 12/25/2031(1...........
31393B 5U 5|FNR2003-53 JM PAC 5.50 12/25/2031.........ccorvvener | crene 03/25/2012| MBS Paydown 0.55193916. 124,584 (921) 12/25/2031|1..
31395A ET  8|FHR 2808 BD PAC 5.50 3/15/2033 e 01/15/2012| MBS Paydown 0.70083542 T3A2T | et T3A2T | e 75,493 [ i T4,489 | s | e (1,212) [ | v (1,212) | oo 03/15/2033( 1...........
31395A ET  8|FHR 2808 BD PAC 5.50 3/15/2033..........ccorveervrrreres | ceene 02/15/2012| MBS Paydown 0.66958169. 93,761 | .o 93,761 | 96,398 | e 95,116 [ oo | cerireens (1,581) | oo [ s (1,541) [ oo 03/15/2033( 1...........
31395A ET 8 |FHR 2808 BD PAC 5.50 3/15/2033........coccnseeraniinnnnns [ conne 03/15/2012] MBS Paydown 0.63208381......... | c.oooveseeanninniinnes | covviiniinns 112,494 | v 112,494 | oo 115,658 | oo 114,120 | | o [(IKE:) I [ [(IKE:)] R [ 112,494 | v i | [V 1,547 |03/15/2033|1...........
3199999. Total - Bonds - U.S. Special ReVENUE & ASSESSMENT. ...t sessnssssnsensenens | sesssssenes 917,829 | ..o 917,828 | ......ceee. 935,629 | ......... 1,002,662 | ....ccoconnenad 0] (A4 0 | s [CANAD] I 0 | s 917,828 | oot 0 ] i (I I [V 8,423 |...... XXX... [.XXX....
Bonds - Industrial and Miscellaneous
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040..........cocceves | vonee 01/20/2012| MBS Paydown 0.986535302....... 3,284 3,284 | ... 3,284 | ... 3,284 . 0 [ | e 3,284 | o [ e | e, (1 [ I 15 | 12/20/2040| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040..........cocccnes | e 02/20/2012| MBS Paydown 0.984893265....... 3,284 3284 | ........ 3284 | ... 3,284 . (V1 ORI ISP 3,284 | oo | e | e (V1 IO 30 | 12/20/2040| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccccoe. | wece 03/20/2012| MBS Paydown 0.983251228....... 3,284 3,284 | ........ 3284 | ... 3,284 . 0 12/20/2040| 1FE......
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 01/27/2012| MBS Paydown 0.565168391 41 41 06/27/2037| 1FM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 02/27/2012 MBS Paydown 0.549137318 88 88 06/27/2037| 1FM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 03/27/2012| MBS Paydown 0.532214501.. 466 466 06/27/2037( 1FM.....
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38.......cocovvee | wonee 01/12/2012| MBS Paydown 0.746235555 220,152 ..220, ...223, 1 220,482 | oo | s (695) (695) 04/12/2038( 1FM.....
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38........cocconuee | oeee 02/12/2012| MBS Paydown 0.745718716....... 775 775 788 | oo 776 2 (2) 04/12/2038| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ..... 02/11/2012| MBS Paydown 0.958527651....... | c..oveervevrrneivenes | v 165,889 | .....cc..... 165,890 | ........... 161,276 | ......... 164,071 | oo | e 1,654 | oo | v, 1,554 | .o 02/11/2044| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................ | ... 03/11/2012{ MBS Paydown 0.933315384....... | c.coeovvverervrncres | vvveiiens 100,849 | .o 100,850 951 951 02/11/2044( 1FM.....
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018 e 01/15/2012| MBS Paydown 0.315954082....... 3,222 3,222 0 01/15/2018( 1AM.....
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018........covvvrvvvre | o 02/15/2012 MBS Paydown 0.313698495....... 2,256 2,256 0 01/15/2018( 1AM.....
09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018 B 03/15/2012 MBS Paydown 0.31050538......... 3,193 3,193 0 01/15/2018| 1AM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 01/26/2012| MBS Paydown 0.275785813....... 13 13 0 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 02/26/2012 MBS Paydown 0.263458221....... | c.coccevvvrvercvnnenes | vvrneeennn 16,251 | 16,251 | 16,079 | 15,896 | s | v (1,039) | cvoveeererivrirees | v (1,039) [ cooorernrreinne 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 03/26/2012{ MBS Paydown 0.260114691....... | ccoeevervrrercvrvires | covervnnerend 408 | 408 | i n,361 | e 311 | i | e 5 5 12/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36. ..|01/26/2012| MBS Paydown 0.343701443 0 02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36. .102/26/2012| MBS Paydown 0.318380279 53 53 02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 03/26/2012| MBS Paydown 0.314502047 (3) (3) 02/26/2036( 1FM.....
126650 AF  7|CVS CAREMARK 7.77 01/10/12...cccverevercereriicinnns | v 01/10/2012| Maturity 100.0..........evveemrererrrernes | coerrreerieseieniinnns | ovvreninns 758,952 0) (0) 01/10/2012| 3AM.....
126650 BY 5|CVS CORP 5.926 01/10/2034..........ccovvrrermrverernans [ enes 02/10/2012| Sinking Fund Redemption 100.0. 1,850 0 01/10/2034( 2AM.....
126650 BY 5|CVS CORP 5.926 01/10/2034. e 03/10/2012| Sinking Fund Redemption 100.0. 1,860 0 01/10/2034| 2AM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034.............co. | .. 01/25/2012 MBS Paydown 0.86832266. 0 04/25/2034| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034 B 02/25/2012| MBS Paydown 0.822371202 857 857 04/25/2034( 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034............co. | .. 03/25/2012| MBS Paydown 0.791191642....... | c.ocverveeneennerinenes | ovrrnennn62,359 | i 62,360 | ..cooverennd 61,346 | ..cocoovneen. 61,544 587 587 04/25/2034( 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033............ccoce. | e 01/25/2012 MBS Paydown 0.396722353....... | c.coccovrerveriveinines | cverineennnnn 29,141 | i 29,141 | oo 28,882 | o 28,924 97 97 02/25/2033| 1FM.....
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12669D US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033..........cccoouv. | oene 02/25/2012| MBS Paydown 0.363148881....... | ..cccvererererniernnens 366 366 [ .o [ e 100,720 | cvooverervenis [ e [ v (V] I 965 |02/25/2033| 1FM.....
12669D US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033..........cccouues | oene 03/25/2012| MBS Paydown 0.348020579....... | ..cocvvrererererneernnens 177 L TN IR 45,385 [ ..o [ e | e (V1 I 652 |02/25/2033| 1FM.....
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.........ccoceves | e 01/15/2012 MBS Paydown 0.985373583....... 0 12/15/2038| 1FE......
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038..........cocceee | weeee 02/15/2012| MBS Paydown 0.984212353....... 0 12/15/2038| 1FE......
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038........c.coccene | wevne 03/15/2012| MBS Paydown 0.983044182....... 0 12/15/2038| 1FE......
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.........cccc. | ... 01/25/2012| MBS Paydown 0.104887983....... | ..ccevovevrveennennnins | eornrisnrireners 1000 | e 100 | iiiiiiiiennnn87 [ 83 [ | e 0 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.........coe. | ccen. 02/25/2012| MBS Paydown 0.104838754....... 79 79 | e (SIS I 85 | oorereerreiens [ e 0 0 A TR IPORIRIN ISR (V1 I 1 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cc.cee. | ccn. 03/25/2012| MBS Paydown 0.104582012....... 411 411 358 | o 340 51 51 AT | e | e | e (V1 IO 6 | 11/25/2036( 1FM.....
172921 AA  6|CMSI 1987-1 A1 SEQ 9.00 4/25/2017.......ccovvvvvrenens | v 01/25/2012| MBS Paydown 0.00297303......... 87 87 | e 84 | o 81 0 87 | v [ [ e (V1 IR 1 |04/25/2017| 2FM.....
172921 AA  6|CMSI 1987-1 A1 SEQ 9.00 4/25/2017......covvvevemrrers [ e 02/25/2012 MBS Paydown 0.00290583......... 0 04/25/2017| 2FM.....
172921 AA  6|CMSI 1987-1 A1 SEQ 9.00 4/25/2017......covvvvvrmrrens [ enen 03/25/2012 MBS Paydown 0.00283966. 0 04/25/2017| 2FM.....
17310E AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........ccovvereree | e 01/25/2012{ MBS Paydown 0.959843%4......... | ccoverrervercveinenes | vrvveeeenn 0,016 | i 27,016 | 023,369 | i 24,870 | s | e 1,320 [ s [ e 1,320 [ 09/25/2036 1FM.....
17310E AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........ccovvreree | evee 02/25/2012| MBS Paydown 0.938874252 900 09/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........coecernrrs | cevee 03/25/2012 MBS Paydown 0.924584544 417 09/25/2036 1FM.....
17316X AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 01/25/2012{ MBS Paydown 0.603035155....... | c.coeererervercveinires | vvreerennn 49,235 | 49,235 | i 47,265 | e AT 45T | e | e 1,222 | i | e 1222 | 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 02/25/2012| MBS Paydown 0.589928476.. 925 11/25/2035| 1FM.....
17316X AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 03/25/2012{ MBS Paydown 0.570191419...... | ccovevvevvcrcvenires | vnrieeeenn 89,211 | 59,211 | 056,843 | ol BT,074 | e | e 1,598 | i | e 1,598 [ .o 11/25/2035| 1FM.....
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.........cccorevemre | wuvne 01/25/2012| MBS Paydown 0.523578886....... | ...ccrvvernveenneineins | ovvernenene 14,207 | i 14,207 | 14,302 | e 14,244 | e (82) 06/25/2033( 1FM.....
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33..........cccouvvuee [ o 02/25/2012| MBS Paydown 0.509018047....... | ..ccvereverneernieiinnns | vvveeriiens 14,561 | oo 14,561 | oo 14,658 | .......cooeee. 14,598 | ...ooovrrvirienns (83) 06/25/2033| 1FM.....
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........ccccoevvr | corne 03/25/2012| MBS Paydown 0.49903622......... | ..coovveeeecreseeenr | errrieerrenn,982 | 9,982 | ... 10,049 | o 10,007 | .ovvveeeerennes (54) 06/25/2033| 1FM.....
225418 AC 2| CSFB 2004-C1 A3 SEQ 4.321 1/15/37......coovvvvvrrans | e 01/15/2012 MBS Paydown 0.117236711 38,995 0 01/15/2037( 1FM.....
225418 AC 2 |CSFB2004-C1 A3 SEQ 4.321 1/15/37.....cvvvvvvren | v 02/15/2012 MBS Paydown 0.104101587... 8 01/15/2037| 1FM.....
225418 AC 2 |CSFB2004-C1 A3 SEQ 4.321 1/15/37.....cevvvvvcrnr | e 03/15/2012 MBS Paydown 0.088832592 21 21 01/15/2037( 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034.............ccocve. | e 01/25/2012| MBS Paydown 0.12133449......... 64 64 | o 64 | oo 64 0 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034............ccovuve. | e 02/25/2012 MBS Paydown 0.12112442 210 210 210 | v 2 [ ORI IO 0 0 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034.............cccco. | e 03/25/2012| MBS Paydown 0.11967991......... 1,445 445 | 144 A5 | | 1 1 04/25/2034| 1FM.....
30239F AE  6|FBL FINANCIAL 5.87503/15/2017......c.couveneerrvrernens | v 01/30/2012| Make Whole Call 123.617.......c... | coeveverereneevrrrnin | cvvreens 3,708,510 | ......... 3,000,000 | .........2,979,630 | ........2,987,942 | ..o | 0000 12,058 | oo | e 12,058 | ..o 03/15/2017| 3...........
30257G AA  9|FPL ENERGY NATL 5.608 03/10/24.........ccouvermvrnnes | e 03/10/2012| Sinking Fund Redemption 100.0. | .......oocevveerneernenes | ovrirneenend3,510 | oo 6 03/10/2024| 3FE.......
31331F AY  7|FEDERAL EXPRESS 6.845 01/15/19......ccocvvivvrenns | vorne 01/15/2012| Sinking Fund Redemption 100.0. | .....ovrevvverivenvnes | ovrveernnnn 71,042 | i (6) 01/15/2019( 1AM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37......cvvvveves | wonne 01/10/2012| MBS Paydown 0.873507102....... 4 12/10/2037| 1FM.....
36158Y HA 0 |GECMC 2002-3A A2 SEQ 4.996 12/10/37.......cococvres | e 02/10/2012| MBS Paydown 0.871096352....... 4 12/10/2037| 1FM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37........ccccevres | curne 03/10/2012| MBS Paydown 0.845956429....... 37 12/10/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 01/26/2012 MBS Paydown 0.926102346....... (95) 01/26/2037( 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 02/26/2012| MBS Paydown 0.922849886....... .6, 2 01/26/2037( 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 03/26/2012| MBS Paydown 0.915825762....... | ...ccveeverneenvrinnenns | cvervreeeenen 14,048 | i 14,048 | o 13,627 | e 13,686 24 24 01/26/2037( 1FM.....
36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040............... | ..... 01/10/2012| MBS Paydown 0.521871619....... | covvevrvrverivnivires | cvvrrernnnid2,106 | 42,106 | 41,106 | e 41,880 0 03/10/2040| 1FM.....
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36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040............... | v.ece 02/10/2012 MBS Paydown 0.502640479 17 7 [ e | 2,309 | s [ v [0 [ e 327 (03/10/2040| 1FM.....
36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040..........ccoo. | covne 03/10/2012| MBS Paydown 0.480332078 39 39 [ | ceerreereeeeB9,078 | s e | eeriereeenn0 | e 569 | 03/10/2040| 1FM.....
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........cccoce. | vonee 01/25/2012 MBS Paydown 0.08267286......... 30 30 | e | e 1,389 | [ [0 | 3 107/25/2030| 1FM.....
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030........ccccnes | oo 02/25/2012 MBS Paydown 0.079528455 130 130 07/25/2030| 1FM.....
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........cccce. | vouee 03/25/2012 MBS Paydown 0.077488755.. 147 147 07/25/2030| 1FM.....
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.......c... | oo 01/19/2012| MBS Paydown 0.32081345......... 57 57 11/19/2035| 1FM.....
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | ... 02/19/2012| MBS Paydown 0.318783071 10 10 | e [ v 08 [ e [ [ e | 4 111/19/2035| 1FM.....
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | ... 03/19/2012| MBS Paydown 0.316928905 15 15 | e [ v 3,708 [ e [ [0 | i 5 |11/19/2035| 1FM.....
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 01/19/2012| MBS Paydown 0.23578539......... | ccoerrereneevvrnnennn | vevvrrverirenenee 87T | i 871 | 812 | 624 [ | i 2 2 | e | e 8T [ [ [0 | s 0 |08/19/2045| 1FM.....
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 02/19/2012| MBS Paydown 0.23246106......... (109) 08/19/2045( 1FM.....
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 03/19/2012| MBS Paydown 0.23203967......... 6 08/19/2045( 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ... 01/25/2012 MBS Paydown 0.18032046......... 12 12 [ | 8,335 | i | e |0 [ 5 | 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 02/25/2012| MBS Paydown 0.17962156......... 1 T | e [ v 3895 [ [ [0 | i 5 | 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 03/25/2012| MBS Paydown 0.17743155......... | ccoevvneenrrenniinens | vvriinerenec 10,950 | it 10,950 | v 9,198 | ciiiiiice9,233 [ | v (61) (B1) [ oo [ e 10,950 | i | v | e | s 25 | 04/25/2035| 3FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34.. .101/25/2012| MBS Paydown 0.168787104 0 08/25/2034| 1FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34.. .1 02/25/2012| MBS Paydown 0.165271959 (1) (1) 08/25/2034( 1FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34.. .1 03/25/2012| MBS Paydown 0.157144179 ) (3) 08/25/2034( 1FM.....
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.......c.ccccvs | cevne 01/04/2012| Paydown 100.0........ 0 [ e | e 18,744 | s [ [ veieienenl0 | s 78 |06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.........cccoere | ceeee 01/18/2012| Paydown 100.0........ (VN FSUPOUPPPOPPOPPORN ISUPPURPPOOPRPON o e o1 N VOURPOUPSOOPPUOY IVUPPPUOTOPOPPOVRRY (NOPPPORPORRPOR | B ISOPOORPPOOOOR 43 |06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.........ccccvns | cevne 02/03/2012| Paydown 100.0........ 0 [ eevveeeeeeeen | eerireeeeneen8,371 [ e [ [ o0 | s 53 |06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .102/21/2012| Paydown 100.0........ 0 06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .| 03/05/2012| Paydown 100.0.. 0 06/28/2013 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .1 03/20/2012| Paydown 100.0........ 0 06/28/2013 3FE......
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 01/25/2012| MBS Paydown 0.11189203......... ; 45 | 9,840 | | e 1,383 | | v, 1,383 [ e | e 21831 | [ e |0 [ 49 [06/25/2036( 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 02/25/2012| MBS Paydown 0.10723094......... | ccoeeereveneerneninnenns | veevreeenens 25,986 | ..oocvornene 25,986 | ..coovrvene 20,788 | .overernene 11,932 [ | e 4,958 | oo [ e 4,958 | ..o | i 25,986 [ ..oovvrcerenins [ e | e (V] I 120 | 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 03/25/2012| MBS Paydown 0.10334639......... | .cocveererneerneeinniins | oeevrerennns 21,656 | .oovvennnne 21,656 | ..ooovrrene 17,325 | oo 9,944 | oo | e 10,994 [ .o | i 10,994 | .o | e 21,656 [ .oovvorereninns [ e | e (V] IO 150 | 06/25/2036| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 01/27/2012{ MBS Paydown 0.589190341 0 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 02/27/2012 MBS Paydown 0.583114037 57 57 07/27/2037( 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 03/27/2012| MBS Paydown 0.576938378 111 111 07/27/2037( 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 01/26/2012 MBS Paydown 0.477410751 0 05/26/2037| 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.........| ..... 02/26/2012| MBS Paydown 0.473115237....... | c.cocvverenrevnncnnn | eveivereeceeh 296 | coiiiciinnni,296 | ciiiiiiccnnd,070 | 153 [ | i 4 4 05/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. 03/26/2012| MBS Paydown 0.464553786 19 19 05/26/2037| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ..... 01/26/2012 MBS Paydown 0.539671269.. 944 944 01/25/2039( 1FM.....
472321 AJ  7[JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. |..... 02/26/2012| MBS Paydown 0.5324097........... 12 12 01/25/2039( 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ..... 03/26/2012| MBS Paydown 0.527463086 20 20 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.......cccccevuer | cevne 01/26/2012| Pass-Through Loss 0 | o | e | s | o | (V1 IO 33 | 01/25/2039| 1FM.....
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472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccceuurs | cevee 02/26/2012| Pass-Through LOSS..........cccccveeene | coverermrirnmminiineies [ v | cevvneeienes 11,546 | oo 4,070 | oo 1,964 0 [ o [ | e [ | (V1 IS 33 | 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccevurs | wevne 03/26/2012| Pass-Through Loss 01/25/2039( 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... ]| ..... 01/26/2012 MBS Paydown 0.557846335 09/26/2036( 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36. .1 02/26/2012| MBS Paydown 0.548445753 09/26/2036 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36. .103/26/2012| MBS Paydown 0.536308296 09/26/2036 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 01/26/2012| Pass-Through Loss 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 02/26/2012| Pass-Through Loss 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ... 03/26/2012| Pass-Through Los 09/26/2036| 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ... 01/26/2012| MBS Paydown 0.585141363 09/26/2036 1FM.....
47232D AT 9| JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .102/26/2012| MBS Paydown 0.576210227 09/26/2036 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .1 03/26/2012| MBS Paydown 0.573944184 09/26/2036 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37.........]| ..... 01/26/2012 MBS Paydown 0.507189149 06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 02/26/2012| MBS Paydown 0.488641577 06/26/2037( 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 03/26/2012 MBS Paydown 0.477627038 06/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 01/26/2012 MBS Paydown 0.566729646 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 02/26/2012( MBS Paydown 0.554744752.. 08/26/2037( 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 03/26/2012 MBS Paydown 0.551809472 08/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | w...e 01/26/2012| MBS Paydown 0.29248628......... 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ... 02/26/2012 MBS Paydown 0.276414999 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37.......... | ... 03/26/2012 MBS Paydown 0.259009646 04/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 01/26/2012| MBS Paydown 0.371480457 08/26/2037( 1FM.....
47232D EU 2| JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 02/26/2012 MBS Paydown 0.358494958.. 08/26/2037| 1FM.....
47232D EU 2| JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 03/26/2012| MBS Paydown 0.354113535 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 01/26/2012| Pass-Through Loss 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 02/26/2012| Pass-Through Los: 08/26/2037( 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 03/26/2012 Pass-Through Loss 08/26/2037( 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 01/26/2012 MBS Paydown 0.475385152 02/26/2037| 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 02/26/2012| MBS Paydown 0.46904182 02/26/2037( 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37........ | ..... 03/26/2012| MBS Paydown 0.464845947 02/26/2037( 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 01/26/2012| Pass-Through Loss 02/26/2037( 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 02/26/2012 Pass-Through Loss 02/26/2037( 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37..........| ..... 03/26/2012| Pass-Through Loss 02/26/2037( 1FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 01/26/2012 MBS Paydown 0.977329788 11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 02/26/2012| MBS Paydown 0.963811332 11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 03/26/2012| MBS Paydown 0.956717395 11/26/2035| 2FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 01/26/2012 Pass-Through Loss 11/26/2035| 1FM.....
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47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 02/26/2012| Pass-Through Loss 0 [ o [ | e [ | (V1 IS 68 | 11/26/2035| 1FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 03/26/2012| Pass-Through Loss 0 [ e | reerenenernenieneens | e | e | (V] IO 34 |11/26/2035| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 01/26/2012 MBS Paydown 0.539199894 0 05/26/2036( 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 02/26/2012| MBS Paydown 0.525452255 13 13 05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 03/26/2012| MBS Paydown 0.508756505 34 34 05/26/2036( 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 01/26/2012| Pass-Through Loss 0 05/26/2036| 1FM.....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 02/26/2012| Pass-Through Loss 0 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 03/26/2012| Pass-Through Los 0 05/26/2036( 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 01/26/2012| MBS Paydown 0.346390069 (70) 04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 02/26/2012 MBS Paydown 0.332554019 37,930 (120) 04/26/2036 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 03/26/2012 MBS Paydown 0.28442329. 131,945 | .o 131,945 | 128,490 | 128,948 [ | 1,904 | [ 1,904 04/26/2036 1FE......
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 01/26/2012 MBS Paydown 0.317735295....... 3,313 0 07/26/2036| 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 02/26/2012| MBS Paydown 0.313003978....... 3,276 0 07/26/2036( 1FM.....
47232V DW  9|JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 03/26/2012| MBS Paydown 0.308303307....... 3,254 0 07/26/2036| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 01/26/2012| MBS Paydown 0.498232176....... 3,235 0 01/26/2036| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 02/26/2012| MBS Paydown 0.456440522....... 8,358 0 01/26/2036( 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 03/26/2012| MBS Paydown 0.429749728....... 5,338 2 01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 01/26/2012| Pass-Through Los: 0 01/26/2036( 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 02/26/2012 Pass-Through Loss 0 01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 03/26/2012| Pass-Through Loss 0 01/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .1 01/26/2012| MBS Paydown 0.38358746 0 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .1 02/26/2012| MBS Paydown 0.367246898.. 3 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .103/26/2012| MBS Paydown 0.350906336 6 06/26/2036 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 01/26/2012| MBS Paydown 0.387027867....... 25 25 03/26/2036| 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 02/26/2012| MBS Paydown 0.371763079....... 36 36 03/26/2036( 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 03/26/2012| MBS Paydown 0.34928109......... 63 63 03/26/2036| 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .| 01/26/2012| Pass-Through Loss. 0 03/26/2036( 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .| 02/26/2012| Pass-Through Los: 0 03/26/2036( 4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 03/26/2012| Pass-Through Loss 793 | s 1,640 0 03/26/2036| 4FM.....
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037............... | ... 01/25/2012{ MBS Paydown 0.888684545....... | ..ocovvverervevcrns | oveeiiens 160,403 | ..ovvvrne 160,403 | ..oovvvnees 104,262 | ........... 130,594 | oo | 29,878 29,878 06/25/2037| 1FE......
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.........ccco.. | vouee 02/25/2012 MBS Paydown 0.870730844....... | c.cocevrvririreviinines | v 89,769 | .ovvvrrne. 89,769 | ..covvernns 58,350 | vvvrerennnn 73,086 | oo | v 16,751 [ oo | e 16,751 06/25/2037( 1FE......
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037............... | ..... 03/25/2012{ MBS Paydown 0.859326321....... | c.overevvivercvenires | v 57,023 | oo 57,023 .37,065 10,598 10,598 06/25/2037| 1FE......
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 01/25/2012 MBS Paydown 0.310345278....... 12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 02/25/2012| MBS Paydown 0.307831386....... 12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 03/25/2012 MBS Paydown 0.303500926....... 12/25/2035| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 01/25/2012| MBS Paydown 0.497989938....... 0 07/25/2047| 1FM.....
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} 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) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 02/25/2012| MBS Paydown 0.46865219......... | c.oovevrevvrivervens | o 117,351 | v 117,351 | v 99,748 | ............ 100,896 | .cooovverrivcrires | e 9,735 9,735 07/25/2047| 1FM.....
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 03/25/2012 MBS Paydown 0.46802732 2,499 2,499 | o, 2,125 | e 2,149 | oo | s 7 7 07/25/2047| 1FM.....
61746W H2  9|MSC 2003-T11 A4 SEQ 5.15 6/13/2041........coovverevee [ o 01/13/2012 MBS Paydown 0.993609983....... | ...ocvvvereereriniirienns 33 33 06/13/2041( 1FM.....
61746W H2  9|MSC 2003-T11 A4 SEQ 5.15 6/13/2041.... e 02/13/2012| MBS Paydown 0.990484963....... 16 16 06/13/2041| 1FM.....
61746W H2  9|MSC 2003-T11 A4 SEQ 5.15 6/13/2041........covvereves [ o 03/13/2012| MBS Paydown 0.987022619....... 18 18 06/13/2041| 1FM.....
637432 CU 7 |NATL RURAL UTIL MTNC 7.25 03/01/2012.. B 03/01/2012{ Maturity 100.0.........cvvevererrerrrernns | crrverrvernrirerisnseres | oo 1,346,000 | ......... 1,346,000 ,572, v 1,352,203 | e | s (G720 1 R ISR ({205 I 03/01/2012[ 1FE......
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35.........cocvvvveree | e 01/25/2012| MBS Paydown 0.410962191....... 710 710 454 | s 795 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.........oovovvrevns | e 01/25/2012| Pass-Through Los 320 204 0 10/25/2035| 1FM.....
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35.........cocoovvveree | e 02/25/2012| MBS Paydown 0.410397768....... 500 500 274 | oo 654 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35 e 02/25/2012| Pass-Through Los: 347 190 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35 e 03/25/2012| MBS Paydown 0.403326954....... 0 10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35.........cocovurevne | o 03/25/2012 Pass-Through Loss 0 10/25/2035| 1FM.....
76111 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........ccccovvvee [ e 01/25/2012 MBS Paydown 0.534876767....... | c.ocevervrrervvrnines | orreeennnn30,920 | 130,920 [ 131,635 | v 31,416 | s [ v (571) (571) 03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033........cccooveves | e 02/25/2012| MBS Paydown 0.518525675....... | ..ocveerenrevveinenes | orriinneren 32,702 | 032,702 | 033,458 | 1iiie0033,227 [ e | e (605) (605) 03/25/2033| 1FM.....
761110 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033 e 03/25/2012 MBS Paydown 0.511042204....... | ..ocorvveneenveinnenns | ovrerneene 14,987 | i 14,967 | 15,313 | 15,207 [ e | e (255) (255) 03/25/2033| 1FM.....
81375F CM 3| SASI 1993-7 TAG 6.25 12/25/2023..........ccconvvvvrianns | 01/25/2012| MBS Paydown 0.048538769....... 0 13 12/25/2023| 1FM.....
81375F CM 3| SASI 1993-7 TA6 6.25 12/25/2023. [ 02/25/2012| MBS Paydown 0.048285311....... 13 13 [ s 12 T e | e 0 0 13 12/25/2023| 1FM.....
81375F CM 3| SASI 1993-7 TAB 6.25 12/25/2023.........oovvmvverncinnns | e 03/25/2012| MBS Paydown 0.048028882....... 13 13 [ s 12 | s L ST ISR 0 0 13 [ e | e | e (V1 I 0 |12/25/2023| 1FM.....
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035...........cco. | e 01/25/2012| MBS Paydown 0.581924487....... | ...coveverneenivivnenns | covvieriinens 13,762 | oo, 13,762 | ........ 8,911 | ... 8,965 82 £ IO ISR 13,762 [ o | oo | v (V1 IR 5 | 12/25/2035| 1FM.....
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035.........cccoee | e 02/25/2012| MBS Paydown 0.567764336....... | ...ccerererneerieiinenns | coeeeerinnens 35400 | .ovvrrrnnne 35,400 | ..ooovrrrnee 22,922 | o 23,062 [ oo | e 3,323 3,323 | s | e 35,400 [ ..ovvoreierins [ e | e (V] IO 30 | 12/25/2035| 1FM.....
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035. e 03/25/2012 MBS Paydown 0.560048578....... | ..ocevevrrvirevnnenes | ovrvveirinnns 19,289 | v 19,289 | .o 12,490 | oo 12,566 347 347 19,289 [ oo | e 12/25/2035| 1FM.....
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026. R.. |01/15/2012| MBS Paydown 0.94166666. . 8,333 8,333 8,333 | ..... 8,333 0 8,333 06/15/2026| 1FE.......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026. .| R.. |02/15/2012| MBS Paydown 0.933333333....... 8,333 8,333 8,333 | ..... 8,333 0 [ e | 8,333 [ s [ 06/15/2026 1FE......
883145 AJ 3 |TMCL 2011-1A A ABS 4.70 06/15/2026..............c...... R.. |03/15/2012| MBS Paydown 0.925.................. 8,333 8,333 | ........ 8,333 | ..... 8,333 0 | o | 8,333 | [ [ v (V1 IO 99 | 06/15/2026| 1FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039..........ccconvvrriee | crene 01/16/2012 MBS Paydown 0.91353308......... 6,200 6,200 | oo 6,200 | coovrrrrinnn 6,199 (0) (0) [ cevnerermerne [ errrerieeenenB,200 [ oo | e | e (V1 IO 34 |11/16/2039| 1Z*.......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039..........c.ccccoovees | e 02/16/2012| MBS Paydown 0.91041546......... 6,235 6,235 | oo 6,235 | ..... 6,234 (0) (0) [ ovevvrrreirens | eererrnreernn8,235 [ | e [ v (V1 IS 69 | 11/16/2039| 1Z*.......
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039 e 03/16/2012| MBS Paydown 0.90728178......... 6,267 6,267 ..6,267 | ..... 6,266 0) (0) 11/16/2039| 1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040. e 01/16/2012| MBS Paydown 0.956959703....... 2,761 2,761 .2,761 | ... 2,761 0 10/16/2040| 1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040............coccvveres | e 02/16/2012| MBS Paydown 0.954180558....... 2,779 2,779 | s 2,779 | ..... 2,779 (0 [ FUUTOOPRORORPPOTRS ESOPPORPRROROORn.J & 4* I IUUPUURPRRUROR UUPTOPORPOROTOR ISVOOPRON (1 [ I 24 110/16/2040(1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040...........ccocrverer | ceene 03/16/2012| MBS Paydown 0.951390302....... 2,790 2,790 | oo 2,790 | ..... 2,790 0 [ e | o2, 790 | s v [ v (V] IO 36 | 10/16/2040| 1Z*.......
90783T AA 8| UNP CO 2004 TRST 04-1 5.404 07/02/2025............. | ..... 01/02/2012| Sinking Fund Redemption 100.0. 3,414 3414 | 3414 | ... 3,384 (0) (0) [ ovvevvnnnien | o314 | s [ | o (V)] [ 92 | 07/02/2025| 1FE......
3899999. Total - Bonds - Industrial & MisCEllaNEOUS............cuwriviriireiiesiiisiienns 9,378,105 | ........ 8,802,731 | ........ 8,663,391 | ......... 8,450,794 | .0 | s 114,563 L0 114,563 | ..o | ........8,669,592 | o0 | 708,510 |..... 708,510 |..... 153,074 |...... XXX... [ XXX....
8399997. TOtAI = BONAS = PAM 4.ttt | seines 10,327,627 ,752,251 9,630,713 9,485,148 | .ooooovnl0 | 105,392 0 105,392 | o0 9619114 | 0 708,510 |..... 708,510 |..... 162,200 | ...... XXX... [ XXX....
8399999. TORAL = BONGS... vttt sttt | enrinns 10,327,627 | ......... 9,752,251 | ......... 9,630,713 | ......... 9,485,148 | ..cooooivnnl0 | e 105,392 0 ] 105,392 | o0 | ol 9,619,114 O 708,510 |..... 708,510 |..... 162,200 |...... XXX... [.XXX....

Common Stocks - Parent, Subsidiaries and Affiliates
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SCHEDULE D - PART 4

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

1 3 4 5 6 7 8 9 Change in Book/Adjusted Carrying Value 16 17 19 20 22
F 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Year's Total Book/ Exchange Total Interest/ nation
e Other Than Total Foreign Adjusted Gain Gain Stock or
i Number of Temporary Change in Exchange Carrying (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Impairment B/A.C.V. Change in Value At on on Received Indicator
Identification n Date Name of Purchaser Stock Consideration Par Value Actual Cost Recognized | (11+12-13) | B/A.C.V. | Disposal Date | Disposal Disposal | During Year (a)
38989Z ZZ 3| GALAC HOLDING COMPANY.......ccccmiverrirerirnnrinens 03/20/2012| Return of Capital 5,391,673 XXX 5,391,673 (V1 PRI ISP 5,391,673 | oo | e | i (V1 I [\
777777 77 2| PURITY FINANCIAL CORPORATION 03/12/2012] DisSOIUtON. .....cvevverirsiisniens XXXeioene 0 i | | s e | v (V] [\
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates...................c.ccoveiiuieiieeieiieeeceeeceeeeeeee e 5,391,673 |......... XXX........ 5,391,673 0 0 0| . 5,391,673 | ............... 0 a0 | i (V] [P 0 XXX
9799997 Total - Common Stocks - Part 4 5,391,673 | ..ccovneaa XXX 5,391,673 0 0 [ I 5,391,673 | .o {0 [PSORROTONN o I [FSTOO (U] [ 0 XXX
9799999. TOtAl = COMMON SEOCKS. ...t rvsere et eess st 5,391,673 | .coovvenas XXXevone 5,391,673 0 0 0| e 5,391,673 | oo {0 [P [ [PSO 0 | e 0 XXX
9899999. Total - Preferred and COMMON SOCKS. .........iuuiiiiiiiiisieiiesissis sttt es sttt 5,391,673 | ..ccooenua XXX 5,391,673 0 0 0] . 5,391,673 | .o {0 [P |1 IS 0 | i 0 XXX...
9999999. Total - Bonds, Preferred and COMMON STOCKS...........c.uurvuurerererrerieiieiseiiersessseessssessessessees st sssssss st ssssssssns 15,719,300 |........... XXX 15,022,386 | .........9,485,148 | ....cooveeeenl0 | 10 105,392 | oo 0 105,392 | cooocvernnd 0 15,010,787 | .ooovvvrneend 0]....708,510 |..... 708,510 |..... 162,200 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of March 31, 2012 of the Loyal American Life 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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NONE
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Statement as of March 31, 2012ofthe LOYal American Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

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

Broker Name

NONE

Brokers

Net Cash Deposits

NONE
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NONE
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SCHEDULE DB - PART D

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 or N) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

8030

NONE




Statement as of March 31, 2012 of the Loyal American Life 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: §......... ONAIC6: §.......... 0

NONE

QE09



Statement as of March 31, 2012 of the Loyal American Life Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIC
Designation|
CusIP /Market Fair Book/Adjusted
Identification Description Code Indicator Value 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 as of March 31,

w120 LOyal American Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 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
JP Morgan Chase. Austin, TX (3,694,524) (3,604,561) (3,939,380) | XXX..
PNC Bank Cincinnati, OH (695,756) (373,319) (865,213) | XXX..
Mission Community Bank San Luis Obispo, CA........ccccuvevemerennenns | cvvverrirseriinee | vovernend 0.006 196 100,000 100,000 100,000 | XXX..
0199998. Deposits in.....3 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepOSItONiES.........vvwurrveurrrivnirisereisseniens e XX [ e XXX (50,626) (29,402) (42,958) | XXX..
0199999. Total Open Depositories 0.0 ST XXXeeee 196 0 ) [ oo (3,907,282) | ..........(4,747,551) | XXX..
0399999. Total Cash on Deposit. 0,0 ST XXXeee 196 0 ) [ e (3,907,282) | ...........(4,747,551) | XXX..
0599999, Total Cash [0, S XXX...... 196 (O [ (4 340 906) ........... (3,907,282) | ........... (4,747 551) | XXX..

QE11
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Statement as of March 31, 2012ofthe LOYal American Life 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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	QE04 - Sch. D-Pt 3
	QE05 - Sch. D-Pt 4
	QE05.1 - Sch. D-Pt 4
	QE05.2 - Sch. D-Pt 4
	QE05.3 - Sch. D-Pt 4
	QE05.4 - Sch. D-Pt 4
	QE05.5 - Sch. D-Pt 4
	QE05.6 - Sch. D-Pt 4
	QE05.7 - Sch. D-Pt 4
	QE06, QE07, QE08, QE09, QE10 - Sch. DB-Pt A-Sn 1
	QE06, QE07, QE08, QE09, QE10 - Sch. DB-Pt B-Sn 1
	QE06, QE07, QE08, QE09, QE10 - Sch. DB-Pt B-Sn 1B-Broker List
	QE06, QE07, QE08, QE09, QE10 - Sch. DB-Pt D
	QE06, QE07, QE08, QE09, QE10 - Sch. DL-Pt. 1
	QE06, QE07, QE08, QE09, QE10 - Sch. DL-Pt. 2
	QE06FE - Sch. DB-Pt A-Sn 1-Footnote
	QE07 - Sch. DB-Pt B-Sn 1
	QE07 - Sch. DB-Pt B-Sn 1B-Broker List
	QE07FE - Sch. DB-Pt B-Sn 1-Footnote
	QE08 - Sch. DB-Pt D
	QE09 - Sch. DL-Pt. 1
	QE10 - Sch. DL-Pt. 2
	QE11 - Sch. E-Pt 1-Cash
	QE12 - Sch. E-Pt 2-Cash Equivalents

