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Statement as of June 30, 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 enns | erensesnees 378,874,755 | ..o | creereirenns 378,874,755 | ............ 387,381,174
2. Stocks:
2.1 PrEfErTed STOCKS. ......cvuuieiiciiiciei ettt | setisetssess s neai | serententent sttt entenes | eesieen st (0
2.2 COMMON SEOCKS. ...rvuvrrenrerrisresseseessessssssssssessessssssessessssssssessessssssessessassssssessasssnssessessensnss | sessessesssnes 14,499,596 | .....covevrereiriereireniens | v 14,499,596 | ......ccouun. 16,748,695
3. Mortgage loans on real estate:
B0 FISEIENS ettt nns | setessesetens st nnsesseennts | nesessesetnntee et tenne s etnns | eenetesseeetentenne s tnneens [0
3.2 Other than firSEHENS.........cvureiiriiieec et nessesine | settsstesssssesssssssnessssesnsssns | serestsestestestessessensenss | ersiessssesesesesenesesesenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-earereeeencereiseeseeeeseeseeseeesesseesesssesseesessessse st esseesessessastsssessessasssessessases | setsesssssessssnessessasssssnssns | sestessssssessessassnessessassanens | sesesssssessassnsssnssassnsnns [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... eeerereeeeseiseeseteeseeseseeeesessesses st eesess st ss s s s ss s en b e b sessent st e ssessanes | sebssesessassastssssessassasssnssns | sestastssesessessasssessessastanens | sbssesessessosssssnssassnsnn (0
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....(4,268,101)), cash equivalents (§.......... 0)
and short-term investments ($.....13,171,089)...........orueruereeeeeeeeeeeeeeeseeeseseeesieeseeesseenieenas | eveeeseeesaesseas 8,902,988 | ....coeveveeereieererereeeeens | v 8,902,988 | .....ccccvvveree 195,647
6. Contract loans (including §.......... 0 Premium NOLES).......ccevevireireieiesieie st essstesesees | evessesesinees 17,583,401 | oo | e 17,583,401 | ..o 18,128,986
T DIIVALIVES.......cooiieieiiiei ittt | etbineb ettt | Sbrent sttt enns | s (01 N
8. OHher INVESIEA @SSELS........ouuiiiiiiiiici e | sebies bbbt | ertb bbbt | erieni e (0
9. RECEIVADIES fOF SECUMHIES. .......urvueriiiiriicie et | srbiessis bbbt | rnsbns sttt s | eriressseni s isenisa (V18 I 32,702
10.  Securities lending reinVested COIALEIal @SSELS..........cvieriiiirieieseeie et eses | seesessessessssessessssessessesenss | estessessssessessessssassessessnss | soesessessesessssessessssanee [0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)...uc.cueierrriieieiseeeseeseseeissesesssenes | srersessanns 419,860,740 | voovvvverreeeeeies (1 I 419,860,740 | ............. 422,487,204
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............ccccvevvveves | coverreireiennnnn. (CTUNA012) ] R 55,497 | covvvieieinnns (606,208) | ....vovvrrreene (643,533)
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoevveveieienees | vevrerieninnns 1,300,812 | .o | v 1,300,812 | oo 1,105,880
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.cvuriiririiriiir s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS............cccvviviveiiieieiriceeiee e bessseaes | sevesessesesssessesesssessssssess | cressssssessssesessssssesssssesens | sessssessssesessssssesssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............cocceveiciiiies [ | e | cveviesesesies s 0 [
18.2 Net deferred taX @SSEL.........cc et essss st sssenssans | ersssneessanes 12,729,000 | ..ovvvornennn 4,254,000 | ...oovoerrrrnn 8,475,000 | ....ovvvnrrrnn 8,027,000
19.  Guaranty funds receivable Or 0N AEPOSIL...........ccevrvereeieeieirieee e ssssenees | sevseseesesssssesans 496,661 [ ..coovvieriereeiieeeen | e 496,661 | ...covveverrnnns 522,379
20. Electronic data processing equipmMENt aNnd SOMWAIE. ...........eirruriririinrinieierssieessseseessseses | srsseseessssssssssssssesssssssssess | sessssssssessassesssssssessansns | esssessssesssssnssessassnes 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rtrrereereeteeesrensnssesses | serreseeeess s essesseses | sessenssnss st estensnes | sssessesessensesestessanens 0 [
22. Net adjustment in assets and liabilities due to foreign EXChange rAtES..........ovrurirrnrirrininrins | correrinensessessesssssesssees | eesneenseesssssssssssssesssnsns | essssessssessssssssesssssnes [0
23. Receivables from parent, subsidiaries and affiliates.............c..ccevvveerrerrieiieireeeceeeeesieees | e 219,520 [ oo | e 219,520 | oo 29,310
24. Health care (§.......... 0) and other amounts reCeivable...............cccveveuieeieeieeeieceeceeee s | e 1,665,103 | ..cvovvvreennes 1,665,103 | oo {0 TR
25.  Aggregate write-ins for other than iNVESIEd @SSELS.........vverrriririnrerresssrss s eessssesseees | sersssssesssssssanes 236,537 | oo 236,537 | .t { 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)...........ceveueverrmireierirerencsssessssssseessssesssssssessssessessesses | sessesessnns 443,250,198 | ...coovvvrvnne 6,332,996 | ..oovovvnc 436,917,202 | ....cvovnve 438,927,645
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cccovvieviens [ covrieieiieieieieiesieieinns [ | cversssensenssssssessessssenns [0 T
28.  Total (LINES 26 AN 27)........cvvumrrirerircriiiemieseiseesiessssesisesissess s sessssesssessssesss | sessssesenns 443,250,198 | ....ovvvvvnne 6,332,996 | ..ocvovvne 436,917,202 | .....cevnv 438,927,645
DETAILS OF WRITE-INS
10T, RS R | setet ettt | ettt | st [V RN
T102. Rkt | seneb st n st | ettt | st [V RN
1103, etk | setetee et s s | ettt | st [V RN
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad [0 R 0
2501. Other Receivables and Prepaid EXPENSES...........cccveeiievivieieieiieiseeseesesesssssesssesesssssessnses | svessesessssesssnns 126,920 | ..ocoovevinne 126,920
2502. DISAlIOWE IMR........ovverriiririrciiiseesieesi sttt ssss st esss s ssssesssnsans | ssssessssessssceens 109,617 | v 109,617 | oo (U R
2503, Rt | Heenet ettt | sentene st | seeens e (U R
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccovveviveeviicieeieesieens | v 0 [ oo 0 [ oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE).......ceverrrreirisrsresrsnssssssesesssnssnesssnes | orsasesssssssseans 236,537 | oo, 236,537 | e {0 0

Q02




Statement as of June 30, 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 $.....26,037,977 less §.......... 0

included in Line 6.3 (including §.......... 0 MOACO RESEIVE)......ouirirriiieiieiieisieissi sttt ss bbbt
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ceuieeririrriieeireireeiseisee sttt ssessesssenns
Contract claims:

4.1
4.2 ACCIENt AN NEAIN........cocveeieeiicee et a bRttt
Policyholders' dividends §.......... 0 and coupons §.......... 0.due and UNPAIA..........c.rverieeiieieiieie st nnes
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including §.......... O [ ) OO
6.2  Dividends not yet apportioned (including $.......... L0 Ta o0 ) OO PO
6.3  Coupons and similar benefits (including $

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health $
and deposit-type contract funds $.......... 0ttt bbb A bRt b e a ettt
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES AUE OF BCCIUBH.............cvuivriviieiieiciesse e sea ettt bbb bbbttt bbb s s ss bbb bbb s s s st
Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense

allowances recognized in reserves, net of reinSUred AllOWANCES)...........ccviieieiiinieeiee ettt nans
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES............covuiriiviiieicisee e
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns
UNEarned iNVESIMENT INCOME........c.cuuiiuieieieiieeire ettt bbbkt
Amounts withheld or retained by company as agent OF tTUSEEE............c.eueuiueieiesee et
Amounts held for agents' account, including §$.......... 0 agents' credit balances..
Remittances and items NOt AlIOCALEA. ...........c.cueuririeii bbb
Net adjustment in assets and liabilities due to foreign EXChange rates..........ccoveieiirieiieiceie et
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... ettt bbbttt
Dividends to stockholders declared and UNPAIG............coieieiriiiieieiieie ettt
Miscellaneous liabilities:

24,01 ASSEE VAIUGTION FESEIVE. .......uieiieairieiitie ittt bbbt
24,02 Reinsurance in UNAULhONZEA COMPANIES. ........cvurveeuiriireiseirsieiseisssssesse e sssess st b st s bbb s s st nsantes
24.03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affllates............ccoivieiiiriie s
24,05 Drafts OUESEANGING........cvueviiiieiieicissie ettt s sttt r et
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNET COINSUTANGCE. .........uuveuierreeseiirssesesisesee ettt
24,08 DEIIVALIVES......euvrrvaeereeserieisees et
24,09 Payable for securities
24,10 Payable for SECUMLIES IBNGING........cciiiieiteieceice ettt bbb bbb b e bbb st bbb s et s s naas
2411 Capital notes §......... 0 and interest thereon §.......... 0ttt a sttt en et eentans
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate ACCOUNES SEAEMENL..........cceveicieieeie ettt ettt bbbt b s bt aesas s nten e
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIMDIUS NOES....rvuveveeresreseesest st seessse e ss st ss s ss st s s8R eEs e s e sessn b sessen bt en
Gross paid in and contributed surplus
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS).....vvoveeriresierireseiseiiesess s sssesss s sttt bbb sttt
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... (0] OSSO
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............ccoevevevereereerrieiennns
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3).......vvvrrereeierierireieisessisess et ess s ess st sessessessssssessessasssnsseses

214,556,103
18,971,479
....13,367,072

4,141,533
9,498,450

.......................... 1,072,444
.......................... 2,246,890

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

.......................... 3,476,412
.......................... 8,892,643

.......................... 1,278,292
............................. 548,579

..392,825,698

398,120,312

5,640,000

....38,451,504

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

35,167,333

44,091,504

40,807,333

436,917,202

...................... 438,927,645

2501.
2502.
2503.
2598.
2599.

ESCNEAL. ...t R R ARttt
DEFEITEA LEASE LIBDIIIEY.....v.vvoveeeerrereereieeeeie sttt sttt

Summary of remaining write-ins for Ling 25 from OVErIOW PAGE..........cvcrurerirerireieiriscineire ettt
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE).......ruururrrresreireseesarsssessessssssssessssssnssnssssssssssssssessessesssssssssassssssessssssssssssssseseas

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 @D0VE).......ruruririearissi et sses sttt

3401.
3402.
3403.
3498.
3499.

SSAP 10R AGItIONG] SUMPIUS........cveuceririeeieieie ettt ss s s e f bbbt
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)

.......................... 2,682,565
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Statement as of June 30, 2012 of the Loyal American Life Insurance Company

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health contracts.............cccceveveeieiiecesieccseeeeeeieens | s 55,564,715 | ... 51,468,138 | ............ 103,290,042
2. Considerations for supplementary contracts with life CONINGENCIES..........cccviiiiiieiiireeeeie e insens | estessessssssessesssssssesesss | esessessesesssssssessessssanees
3. NEtINVESIMENT INCOME. ..ot bbb bbbt ..11,783,009 | .............. 12,437,167
4. Amortization of Interest Maintenance Reserve (IMR) A74,787 | .. 122,957
5. Separate Accounts net gain from operations excluding Unrealized gains OF IOSSES.........cccuiuiriirriiirieieisieie e iesssies | estesesssssssessesssssssesess | sessssessesesssssssessessssasss
6. Commissions and expense allowances On reiNSUrANCE CEAEM...........cviuriieiiriieieiieie et ssss et ssenns | sbsessssessesaas 2,675,044 | ... 3,622,251
7. Reserve adjustments on reinsurance ceded
8. 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 miSCEIlANEOUS INCOME.........cviveiiirinieiisieieiessseiessiessessssesesssssssessesssssnsesessssessessessssenses | sessessessnenee L 08, 104 | tvvirinssiarinnnns 184,582 | .o 652,669
9. Totals (Lines 110 8.3).....cccrvrumirrrireirniineisciennn. .134,777,295
10, DEATH DENEFIS. . ..ot

11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts

16, GrOUD CONVEISIONS. ......cvvuiuivrectetesisesesesesessssess st bessssesss s st s e s et et sese b bt et es s s e b b a b s e bbb bbb et st s et b st et s s st st et nanses

17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health contracts.............cccovveveciiciiiccccecc e

20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reinSurance asSUME.............oceveverererevrresiessesseesssessesenns

23, General iNSUranCe EXPENSES.........c.cverereerrresssssseessessssessessesessesessnes
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums............
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions.............cocvevevninrerrieisninnenns
28. Totals (Lines 20 to 27)............
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
30. Dividends 10 POICYNOIAETS. ........cvveeiricieieesci ettt

31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...
32. Federal and foreign income taxes incurred (excluding tax on capital gains)............ceurrerererrrereernernenereireseeseeseese s

33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105ses) (LiNe 31 MINUS LINE 32)........ccoviverieeieiieeciesceeeeee ettt nna

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $
35. Netincome (Line 33 plus Line 34)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHOT YEAN.......c.eiueiieiriieieiseieissse st ss sttt ssnses

37. Netincome (LINE 35).....cciicreiicieiieteeee ettt
38. Change in net unrealized capital gains (losses) less capital gains tax of $

39. Change in net unrealized foreign exchange capital gain (I0SS)..........cviuririininieenieeeses s sees

40. Change in net deferred income tax

41, Change in NONAAMILEEA @SSELS.........c.cviiiiveiicieiee ettt b bbb b b s b s s s b e

42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44, Change in @SSt VAlUGHON TESBIVE. ...........cuuevcveceeieteiese ettt et b s bbbt ae st es s s b e naen
45, Change iN trEASUNY STOCK........civcveririteiiicie ettt ettt bbb b a bttt st b s b s nan

46. Surplus (contributed to) withdrawn from Separate Accounts during period

47. Other changes in surplus in Separate ACCOUNtS StAtEBMENL...........ccocviveiiieeicisee e

48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)

50.3 TranSfErmeA 10 SUIPIUS.........cvueveeviee ettt ettt bbbt s bt s bt en s s e s sen

51. Surplus adjustment:

BT PAIA UMt

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

..3,796,076

..8,685,381

124,403

....38,388,959

..34,745 | .. . ...74,565
............... (7,830917)].............(10,794,462) 18,589,971)
...43,953,635 | .............. 43,619,424 | .............. 83,844,458

11,145,681
1,312

5,891,719 |..
1,641,475 |..
..43,653 |..

..127,988,921

..6,788,374
...36,575

..5,163,534
3,105,074

.6,751,799
3,231,574

2,048,460

.................... (58,174)

3,520,225

(692,460)

...1,990,286 | ..

....40,807,333
..1,990,286

..1,220,666

2,661,099

(129.776)] ..

52. DiVIENAS 10 STOCKNOIABTS..........cveiiciiircie ittt ettt b s st es e se st sensnsesanas | nebesnsetessssnsesensesesansnaas

53. Aggregate write-ins for gains and [0SSES iN SUMIUS..........cuuvererrerienrereieireessseseseseseseesessessssesessessessssssessessesssessessessssssessessnes | sressssssssees (2,045,429)

54. Net change in capital and surplus (Lines 37 through 53).... ..3,284,171

55. Capital and surplus as of statement date (LINES 36 + 54)..........c.covrrrirrrrieieineieseeeisese st essenenees ....44,091,504

DETAILS OF WRITE-INS

08.301.  Interest 0N AGENES BaAlANCES..........coveieiiieiieieiis ettt bbbttt en s nens | Sesantesesnsenes 117,330 | ...cceevee.nn 169,217 |

08.302. Express Script Rebates......... 6,320 |..

08.303. Other Miscellaneous INCOME...........ccvvuvrrerernireiereiniesensessneennns 24,700 | .ooeveereieeeennna630 | e
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. 559,754 | ..

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... .708,104 | ..
2701, Interest on DEbL.........ccoveierieieeeree s ..3,066,338 | ..
2702.  Penalties........ 1,198 ..
2703, Other EXPENSES......cccevievereeiieirtiee st ssebenns 0 e | s
2798.  Summary of remaining write-ins for Line 27 from overflow page.. L0 ...0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... ..3,067,539 |.. ..6,962,624
5301.  SSAP 10R Additional SUPIUS..........ccccrrvrrrrererrrriarienines .(2,660,000) | .. .255,000
5302.  Subsidiary SSAP 10R AdTItIONal SUPIUS.........cevveveereeeeeieteieie ettt assae s b sees s es s sssssesansans | sosssessessnsssenes (22,565) .(29,051)
5303.  GALAC Contribution to GALAC Holding.........ccccvvvrerrererieinnn. 637,136 | .ooveerererersereesienes | e
5398.  Summary of remaining write-ins for Line 53 from OVErflOW PAGJE..........ccvviieiiciceiee st | seesessssteses s sens 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........cccevrrirererciiresisrsisieessssssessesssssssessssssssssssssssssssessnssnses | eosssessesinnas (2,045,429)
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Statement as of June 30, 2012 of the Loyal American Life Insurance Company

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........cvvimrrircrieeriereieseieresiee st asssesssssssessssssssns | eevsesesessnnes 55,007,234 | .....cccooonne. 51,179,610 |............. 101,874,112
2. NEtiNVESIMENTINCOME......coiviiieticcteees ettt ettt bttt ae bbbt s s st s st sansetesssaebesanssaessnsstasanans | sesseresinteras 11,190,543 | .coovvrnne 11,592,307 | .o 22,847,179
3. MiSCEllaNEOUS INCOME.........ouuveureireericesserisesssss sttt enns s | ssrsnssrsessees 3,253,374 | .oovvcvcveenne 2,734,942 | ... 5,441,357
4. Total (Lines 1 through 3).. 69,451,151 65,506,859 | ... .130,162,648
5. Benefitand [0SS related PAYMENLS..........cccvevivieciccecee ettt s s sesae s snes | eveesissinans 50,280,847 | ..coeevnee. 52,184,580 | ...coeouee.. 98,718,000
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............cuvuiveireiveeeseirniiessnis | e [ eesvessie e ssesseens | eovesiesssssessesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............c.ccvveveieicirieeieeseeeese e esasnens | everesnaas 21,462,360 | .....conco.. 22,011,240 | ccovvrrnee 43,461,413
8.  Dividends paid t0 POIICYNOIAETS.........cceuivrieieicisieie sttt et s e tessessnnns | ebvebessessessnsnnsns 17,111 [ e 20,147 | v 30,666
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........vwemrererreererrerrernes | ervereerasinnes 1,691,000 | .o (28,000) [ ..vveerrnenes 2,702,550
10 Total (LINES 5 HMOUGN 9)....cveuueivermreiineerissescsiseesssse et sesss s sttt esss s | frnenssssnens 73,451,318 | oo 74,187,967 | ...cccounnne. 144,912,629
11. Net cash from operations (Line 4 MINUS LINE 10)........ovriuurirrierinineineiieessiseessiseesssstssesessessssssessessesssssssssesssssssssessessnes | sessesssssanesns (4,000,167) [ .veoverrerenne (8,681,108) | ...ccvvvenne (14,749,981)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1
12.2
12,3 MOIGAGE [0ANS.......ocveiviieeieeieesie ettt sttt st s bbb s ettt s sttt s s b ssssassssssestessesntessnss | seebessesssssssssssssessnssstessnss | seesessessesstesssssesnsssessess | sessssessessessstessesassensesanes
12,4 REAIESIALE. ...ttt | rentent st nt st ntennes | criennsenei sttt s | nenten bbb
12,5 Other INVESIEA @SSELS........cvvuurrerrririiresicrisreri st nsnt s | crssnesssesssnestsenssesnssness | sersssesssnensensssesssnesssses | weseessessseess s ssseeens
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............ocovvriverirrinininrinrernnerens [ e [ e [ s
12.7  MISCEIIANEOUS PrOCEEAS. .......coeveveevicrresiieieis ettt st s s s sttt es st es s s s s s s ssss s tesses s sssesssssnsnsnns | srissessssissanes 1,047,948 [ .o [,
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt sssessesenas | evsesssssenns 20,568,444 | ............... 17,556,341 | ............... 37,515,594
13.  Cost of investments acquired (long-term only):
131 BONGS....etueeeesseieieeetsee et es s ess st | enens et 4,957,802 | ..ovvvreren 6,146,794 | ....ccoovuenn. 29,675,840
13,2 SHOCKS. . vvvuueeueeeseeeseeeteees sttt R nnnnn | seeseenteenenas 2,404,000 | .ooorrverrreerenrrernneresnens [ e
13,3 MOIJAGE 0BNS......ouiveiiiieiiciiisiieic ettt sttt bbbttt s s b s s s s s s s b st ssesntensans | srebsssessessesnsansessesnntessens | sressstessessssnsessessnssnsensens | sesssestesesantes e s tenaesaees
13.4 Realestate
13.5  Other INVESIEA @SSELS........cveuurireriicriisirieeiiri sttt sst st | stessessseestessseentssesssnens | cessesssesstesnsenesaenens (VN ST
13.6  MiSCEIANEOUS APPIICALIONS........vureverererrisirerissiseeseessseeee st ssss s st s sssse st ensssssessessansssssessensnssessessensnssessons | ssssssssssesssssssssesssnsssssesss | arosssnssnssensanssnssessanssnssess | sosssssssssnssessns 32,702
13.7 Total investments acquired (LINES 13.110 13.6).......cvviuiieiiiieiieie ettt sses st ssessessssaes | sressesssssassans 7,361,802 | ..o 6,146,794 | ....cco..0.. 29,708,542
14.  Netincrease (decrease) in contract 10ans and PremMiUM NOLES.........c.vvrerurieerrereeenreseeeeseessesessesssessesssesssssssssesssnssns | sessessssessesnesns (545,585)( ...ovvrerrirnenne (CLYRCTE)] [— (545,457)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @Nd LINE 14).......orveriieriericeee et seessesesssessessssessensns | sesveesieinnens 13,752,226 | ..o 11,867,522 | ..cvcvrrnn 8,352,509
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAI NOLES. ... ceererriieceeie sttt ss sttt s s ssensantas | essnsnessessasssssessassansnsss | sressessnessnssessanssnssnssassnes | wesessessnssmssessnssnsnnssnstens
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK...........cveiiviieeieiectees ettt ssss s ssssessssenns | sessrsnssessesenas 915,884 | ..o [ e
16.3 BOIOWEA fUNGS........cvuuiiiiciicrieicic ittt bbbttt | frentrententestentsentsenssennes | cesessessessnnessnssnnssnssnnes | nevtrestsensenss st et ensee s
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............ccovevrvrieerercesieeeeeesee e | eveereeiessienns (175577 | v (348,627)| ..cvevevrren (453,199)
16.5  DiVIdENdS 10 STOCKNOIAETS. ..ottt bbbttt | esiestestestestentenssenies | cebnssnsessnsssnsisnssensbenssenes | sestesiessen s
16.6 Other cash provided (applied) (1,785,025){ ... .1,765,181 1,427,182
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cecoevuunes (1,044,718)[ oo 1,416,554 [ ....ooccvvvnnes 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 Ling 17).......cccveveuorerreene | onernirniinnnnas 8,707,341 | oo 4,602,968 | .....ccovene.. (5,423,489)
19. Cash, cash equivalents and short-term investments:
19.1 BEOINMING Of YBAI.......cuucieveiecicieite ettt a bbbttt s bbb s st baessns | sebsessessnsansans 195,647 | .oovverenne. 5,619,136 | .covvrrernne 5,619,136
19.2  End of period (LINE 18 PIUS LINE 19.1)........cvcrreerreerreeriecerreeseecrseiseeec e seeeseeessesesseessssesessssssssessesessesssnessnes | aveeseeensseeons 8,902,988 | ... 10,222,103 | ..o, 195,647
Note: Supplemental disclosures of cash flow information for non-cash transactions:
| 20.0001  Return of capital from subsidiary paid with iNVEStMENt SECUMEIES...........coivuiveireiiceeiseeeesis s seseeeneesessensssnne | eererssssaeneas 4,623,661 | ................................... | ................................... |
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Statement as of June 30, 2012 of the Loyal American Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIAL .o veovereeeice ettt sttt estens | sessessessassssssnssestansnssessassanssnssasss | sesessossusssnssessasssnssessastnssnssmssessns | ssessnssessossssnnssessossnssnssessasssnsnns
2. Ordinary life INSUIANCE.......ceieviiieieicisiie sttt sseses | essessnsessesssssnsessesnsan 3,832,572 | oo, 4,108,455 | .oovoveeeiens 7,383,087
3. Ordinary individUal BNNUILIES............c.eveeveeeieeiecicrcees ettt es s sesnaes | saesssssssesssssssessesssessesaess 81,155 | o 468,644 | .....cooveee 736,874
4, Creditlife (Group and INAIVIAUAL)..........ccovvereriiririe ettt ssssessenss | sbessessessstessesssssssessesssssssessessssesse | estessessssessessessssassessesastessessnsesses | sesessessessssassessessssessessssessessessnsns
5. GroUP lifE INSUFANCE..........ceveeveceeieeieieee ettt ssssnas | saesssssssesssssssesaesssensesaess 53,611 | oo 58,894 | oo 107,436
B, GrOUD @NMNUIIES. ....vvcveiiseieciiie ettt ess et nbentense | sbastessesstessesssessessessesassessessnsanse | Hestessessssassassessssansessesantessessntenses | sesssessessssastessessssessessssensassessnsans
7o AEH = GIOUD ettt | eses ettt 1,028,848 | ... 399,903 | ..o 879,297
8. A&H - credit (Group and INAIVIAUAL)...........ceviicreiiieriee et s s sssetes | sresesssesesssesessssesessssesessssssessnsess | sebessssesesssssessssetesssssesasetesesnses | sbebsssesesssssessssesesesssesssssesessesens
9. ABH = OFNBT ..ottt | cesnest e 60,324,497 | ..oovoecs 55,720,011 | coovveeveeereceenne 112,794,407
10.  Aggregate of all Other iNES Of DUSINESS...........ccceiiiviiiiiesie sttt snns | sesrstesisssses s s essss s s sssaesnseaens 0 | oot 0 | e 0
11 SUDLOTAL ..ottt | renss st 65,320,683 | ... 60,755,907 | ..oovvercrrrcrireeinne 121,901,101
12, DEPOSI-EYPE CONMTACES.......oivcviiecreiiciecte ettt a b besn s | snsstesessssesssnsesesnsesessnsesensnserensns | avsesessssssessssssesssssesasans 103,872 | oo 181,650
13, TOMAL ..ot | et 65,320,683 | ......coocrrirrreriis 60,859,779 | ...vvverivrecricrinne 122,082,751

T003. R

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)

Q06




Statement as of June 30, 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 3/31/12

(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
$ 2,514,680 $ 22,313 $ 16,622,684 $ 1,994,063

(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 June 30, 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 June 30, 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 and March 27, 2012, the Company received return of capital payments from GALAC Holding in the amounts of
$5,303,602 and $88,071, respectively, comprised of securities and cash.

On June 21 and 29, 2012, the Company made cash contributions to GALAC Holding in the amounts of $2,350,000 and 54,000,
respectively.

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.
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Statement as of June 30, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 3,402,405 - - 3,402,405
Total assets accounted for at fair value $ 3,402,405 $ - $ 20 $ 3,402,425

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

Balance Transfers Balance
December 31, 2011 To/From Cost Basis June 30, 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, statement value and fair value level in which they are included of all financial instruments for which it is practicable to
estimate fair value (excluding cash and equivalents) is presented below:

Fair Value
Description Total Fair Value Statement Value Level 1 Level 2 Level 3
Assets:
Bonds:
U.S. Government and
government agencies $ 11,972,560 $ 11,029,572 $ 6,542,314 $ 5,430,249 $ -
States, municipalities and
political subdivisions 56,934,550 49,705,821 - 56,934,550 -
Residential MBS 60,502,821 57,678,352 - 56,768,221 3,734,600
Commercial MBS 51,599,890 46,525,401 - 51,599,890 -
All other bonds 237,782,724 213,935,609 - 237,701,410 1,031,123
Total Bonds 418,792,545 378,874,755 6,542,312 407,455,851 4,794,382
Non affiliated common stock 3,402,405 3,402,754 3,402,405 - -
Financial assets $ 422,194,950 $ 382,277,509 $ 9,944,717 $ 407,455,851 $ 4,794,382

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 June 30, 2012 is $17,583,401 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 August 10, 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.
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Statement as of June 30, 2012 of the Loyal American Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 June 30, 2012, $7,562,049 has been paid for incurred claims and
claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $1,541,200 as
a result of re-estimation of unpaid claims and claim adjustment expenses principally on medicare supplement and cancer expense
lines of insurance. Therefore, there has been a $1,642,793 favorable prior year development since December 31, 2011 to June 30,
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.
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2.1

2.2

41

42

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

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

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

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

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

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

Yes [

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

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

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

By what department or departments?
Ohio Department of Insurance

12/31/2011

12/31/2006

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 [

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.

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

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

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

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

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

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

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

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

() Accountability for adherence to the code.

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

9.2

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

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

Qo8

1 No[X]

1 Nof

1 No[

Yes [

Yes [

Yes [

Yes [ X]

Yes [

Yes [

]

]

]

]

]

NAL ]

NA[X]

NIA[X]

No [X]

No[X]

No[X]

No[ ]

No [X]

No[X]
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9.31

10.1

10.2

111

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

If the response to 9.3 is Yes, provide the nature of any waiver(s).

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[ 1]

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

PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No [ X]

If yes, give full and complete information relating thereto:

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

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

If yes, please complete the following: 1 2

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

14.21

14.22

14.23

14.24

14.25 Mortgage Loans on Real Estate
14.26 All Other.

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

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

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 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
Old Custodian New Custodian Date of Change Reason

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

1 2 3
Central Registration Depository Name(s) Address
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 I no, list exceptions:

Q08.1
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount
T o T (0T (oo T3PPSR PTRRPRN

1.12  Residential mortgages
1.13  Commercial mortgages

1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 0

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With rESrUCIUIEA tEIMIS..........c.iuiiiieiee ettt G

Long-term mortgage loans upon which interest is overdue more than three months

RSB T o T (0T (oo =TT PSP U TP TPTRTRPPRR
1,32 RESIABNHAI MOMGAGES. ... e reureererceeeeee it isees et ese st ss et s £ E e84 2842882828842 E AR R R e s e s bt
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months....

Long-term mortgage loans in process of foreclosure

T FAIM MOMGAGES. . ..vucveieiericieie ettt sttt s sttt s st s bbb s bbb s s s e s s 4 bbb s s e s bbbt b e sttt
1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages iN PrOCESS Of FOTBCIOSUIE...........cvuviieeiieeires ettt ettt s e st bbbt s s et s st s b b s sse st na st e G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..oviviieiiiieieserese et G 0

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages
1.62 Residential mortgages
1.63  COMMETCIAI MOMGAGES. .....vvveieriesieiseiiteise st sse st sse bt s e b s es s s s st b2 ee st b s 288 s R8s d bRt s 8RR bbb bbb s bbbttt et

1.64  Total mortgages foreclosed and transfErred t0 rEAI ESLALE. ..ottt G 0

Operating Percentages:

2.1 ABH LOSS PEICENL.......eeveecerceseeseeeceeise s eeseeseeseesssesseseessseessessessees e ss s es e e s e 8 ees e e a8 ee s 48 Esee 848 e S8 e 28R E 842 £ R84SR eSS eEE 42 SR s e e R ee e s s e b e bt e R en s et AeEEeeEesEeEiesiesEestnsententasesnteneas 70.8
2.2 A&H COSt CONTAINMENE PEICENT........oviieiiiicieisetsc ettt ettt st b8 s s e £ e d s s 8e8se e R e st n s d s b s b e b s bes | ehetsetstent et et ant et bt en s sttt antan st b
2.3 A8H expense percent eXCluding COSt CONTAINMENT EXPENSES...........evuururrurrirrereeeisesseeesetsesseesseseesssessse et eesssssessessasssesessassass e st essessaessessessessessestessanes  iesiessasssssssssssssssssssassanssssssssaseas 274

Yes[ ] No[X]

Qo9
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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

Q10
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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
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. 1,756,131 | oo | e 2,096,080
2.
3. Arizona....
4. Arkansas.....
5. California.
6. Colorado.....
7. Connecticut.
8. DEIAWAIE........cvieiieieie e
9. District of COlUMDIA..........ccccererrireieieirieie e DC|...... L
10.  Florida................. o
11.  Georgia... I
12, HAWAI# v L
13, 1dAN0.....e s L
14, lllinois. o
15.  Indiana o
16. lowa........ o
17.  Kansas.... o
18.  Kentucky. o
19.  Louisiana. o
20. Maine...... o
21.  Maryland. o
22. Massachusetts o
23.  Michigan...... I
24. Minnesota... . IO
25, MISSISSIPPI....ucveverceeiieietesere et L
26, MISSOU.....cvereieiriiieieissiseseese ettt nnns L
27. Montana.. o .
28. Nebraska. o A 502 774 |..
29. Nevada........ I ...50,588 |..
30. New Hampshire o .
31.  New Jersey..... I
32.  New Mexico o
33.  New York..... N
34.  North Carolina. o
35.  North Dakota... o
36. Ohio............ o
37.  Oklahoma . Lo
R R O 1T o o PO PTORN L
39, PennSYIVaNIa..........oueeriirieiricreen s L
40. Rhode Island... o
41.  South Carolina. IO
42.  South Dakota L
43. Tennessee L
44, Texas...... o 15 302, 621 .
45.  Utah..... - .301,750 |..
46. Vermont.. o ..18,471
47. Virginia.... o
48.  Washington. o
49.  West Virginia... o
50. Wisconsin.... Lo
51, WYOMING...ooiveiiitcieictcee et L
52.  AMEICAN SAMOA.........cccevevrrriererrerereisereseseesessese s AS | i N
53, GUAM....coiicceeceee e ssssesse e OU [ i N
54, PUEMO RICO........cevveicricieceseeseese e PR | N
55.  US Virgin Islands
56.  Northern Mariana Islands.............cccccevevvereirerecinisiecseiesne
57. Canada.......cccceoevirrrnnnes
58.  Aggregate Other Alien.
59. Subtotal
90. Reporting entity contributions for employee benefit plans
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........ccceveveirieesecee s e XXX s [ e [ | e | s | e [0 O
92. Dividends or refunds applied to shorten endowment or
premium paying period....
93.  Premium or annuity consi
or other contract provisions
94,  Aggregate other amounts not allocable by State
95.  Totals (DireCt BUSINESS).......cviueireireieiriieieiseiesieseisse s
96.  Plus Reinsurance ASSUMEd..........ccouueuivrireierneeeiereisssessesessssennes
97. Totals (All Business)............
98. Less Reinsurance Ceded
99. Totals (All Business) less Reinsurance Ceded
5801, Other AlIEN......ceevveieeiieieieise e sees
5802, s
5803, s
5898. Summary of remaining write-ins for line 58 from overflow page.
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above).........
94071, s
9402.
9403, s
9498. Summary of remaining write-ins for line 94 from overflow page.... | ....
9499. 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 - Qualifi ed or Accredited Remsurer
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)

Q11




Statement as of June 30, 20120tthe. LOY@l American Life Insurance Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

American Financial Capital Trust Il
American Financial Capital Trust IlI

American Financial Enterprises, Inc.
American Money Management Corporation

American Financial Capital Trust IV

{

American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (51%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.
Penn Central Energy Management Company
Penn Towers, Inc.
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *

Hangar Acquisition Corp.
PLLS, Ltd.

Lease & Loan Insurance Services Limited
Premier Lease & Loan Services Insurance Agency, Inc.

Premier Lease & Loan Services of Canada, Inc.
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Risico Management Corporation
Atlas Building Company, LLC
Dixie Terminal Corporation
Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.

HH 1

* Denotes insurer

GAI Indemnity, Ltd. #
Marketform Group Limited (71.6%)
Marketform Holdings Limited
Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited
Gabinete Marketform SL

Marketform Australia Pty Limited

Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #

Marketform Trust Company Limited

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
DE 20-1548213
AL 20-1574094
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BM
OH 31-1446308
WA 91-1508643
GB
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 27-4521779
OH 31-0823725
OH 31-1733037
BM 98-0606803
GB 98-0556144
GB
GB
GB
GB 98-0412245
GB
ES
AU
IT
GB
GB
GB 98-0431601
GB
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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
FT Liquidation, LLC OH 45-3988240
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC - Sorrento, LLC ~ FL
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. TX 74-2180806
United Teacher Associates Insurance Company * TX 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. TX 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 (75%) MT 45-4110027
United States Livestock Producers, LLC (75%) 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. TX 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

" Total percentage owned by respective parent and other affiliated companies

Q12.1
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)
Brothers Le Pavillon, LLC
Brothers Le Pavillon (SPE), LLC
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Warranty Company
GAIl Warranty Company of Florida
GAIl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Claims Services, Inc.
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Key Largo Group, Inc.
National Interstate Corporation (52.4%)
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
Triumphe Casualty Company *
Vanliner Group, Inc.
TransProtection Service Company
Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Penn Central U.K. Limited
Insurance (GB) Limited *
Pinecrest Place LLC

PLLS Canada Insurance Brokers Inc. *

Professional Risk Brokers, Inc.

Strategic Comp Holdings, L.L.C.
Strategic Comp Services, L.L.C.
Strategic Comp, L.L.C.

One East Fourth, Inc.

Pioneer Carpet Mills, Inc.

Superior NWVN of Ohio, Inc.

TEJ Holdings, Inc.

Three East Fourth, Inc.

H

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.2

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
DE 20-5173494
DE 20-5173589
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MX
MX
KS 39-1404033
NY 13-3628555
NY
OH 31-1753938
FL 31-1765544
CN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
DE 31-1228726
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
TX 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
KY 98-0191335
VI 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
OH 95-3623282 41106
DE 43-1415856
MO 43-1254631
MO 86-0114294 21172
BM
MT 20-5546054
GB
GB
FL 27-2226948
CN 871850814
IL 31-1293064
LA 72-1331800
LA 36-4517754
LA 32-0050970
OH 31-0686194
OH 31-0883227
OH 31-1737792
OH 31-1119320
OH 31-0728327




statement as of June 30, 20120fthe 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........cccouvuriuninininenieiensisienssseeeens s sssssenesssssssesssssssessesssssssessessssessessesses | OWNEISNID iuivies | everriinieiies [ oeirrrsseiessesessiese s esenes | seeeees
......................................................................... 31-6549738.. | ....cccoev. | evrerveverenns | cverveeennn. | American Financial Capital Trust Il American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC.........cccccovvees | vorrenn
......................................................................... 16-6543606.. |.....cocoe | overerrernvins | cerveerenenn. | American Financial Capital Trust |1 American Financial Group, Inc Ownership......... | ...100.000 |American Financial Group, INC..........ccccoevvves | vevneee
......................................................................... 16-6543609.. |.....cocoee | evvververcenns | ceveirennn. | American Financial Capital Trust IV, American Financial Group, InC.........c.cccccocvevvnerreirninnnenn. |OWNErship......... | ...100.000 | American Financial Group, INC..........cocvevnes | ovenee
......................................................................... 31-0996797.. | ...coovewe | covevrrerenens | wererneenenn. | American Financial Enterprises, Inc American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, INC.........c.ccoevees | coreene
......................................................................... 31-0828578.. | ...ccoooev [ coveeerireas [ cevrereenenno. | American Money Management Corporation American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccoevveues | cevens
......................................................................... 27-1577326.. | ..cccovvves | cevereesirenes | ceveeeeneenen. | American Real Estate Capital Company, LLC............cccccoceeevvievecee. | OH.ooe. [ NIALL.............. | American Money Management Corporation..................... | Ownership......... | .....80.000 | American Financial Group, INC.......c.c.ccccocvuees | corinee
......................................................................... 27-2829629.. |....cccoev. | covrreeeviienns | cverrennnnnn. | MidMarket Capital Partners, LLC American Money Management Corporation..................... | Ownership......... | .....51.000 |American Financial Group, INC...........ccccceveves | crvrne
......................................................................... 41-2112001.. | .oecoveeve [ evvrrerrerens [ ceerrenennnn. | APU Holding Company American Financial Group, INC..........ccccevevveeverrenreinneene. | OWNErship........ | ...100.000 | American Financial Group, INC.........ccccovvevvevs | ovene
......................................................................... 23-6000765.. | ...ccovovve | cerrererrririres | verereeeeneene. | American Premier Undemwriters, INC..........ovvvvicvinieinniesneeeinns APU Holding Company...........ccccecveereirerrnerenresnnnenenee | OWNErship......... | ...100.000 [ American Financial Group, INC..........ccovevveves | ovenen
......................................................................... 23-6297584.. | ....cocovv. | covvrerivrennes | crervennenns | The Associates of the Jersey COmMPany.........cccvvvvenrnienensnneenennns American Premier Underwriters, Inc . | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccccvcrves | vorrens
......................................................................... 37-1094159.. | oo | cervvrnrnrrees [ erererinnines | €8I C0@L INCeiiinie s American Premier Underwriters, Inc .| Ownership......... | ...100.000 | American Financial Group, INC..........ccoccvunes | evenee
......................................................................... 95-2802826.. | .....covv. | cerrerrrrirrirens | erererienenen. | Gre@t Southwest COmOration.............cvvecuceeriniiiereieeeseessseieenas American Premier Underwriters, Inc............c..ccccccereveueene. | Ownership......... | ...100.000 | American Financial Group, INC..........cocvvvnes | evenee
......................................................................... 35-6001691.. |....cccoee. | evererreverves | erevveennene | The Indianapolis Union Railway Company American Premier Underwriters, Inc . | Ownership......... | ...100.000 | American Financial Group, INC.........c.cccevvees | coreens
......................................................................... 13-6400464.. | ........... | ccocoeceveveens | cervrennnnen. | Lehigh Valley Railroad Company American Premier Underwriters, Inc . | Ownership......... | ...100.000 | American Financial Group, INC.........cccccocvuees | corinee
......................................................................... 20-1548213.. | eevvvee | ceveeririreies | ceveveeneeeen. | Magnolia Alabama Holdings, INC.......vviiiciriiciecccesee e American Premier Underwriters, Inc................ccccecevneeee. | Ownership......... | ...100.000 | American Financial Group, InC.........cccccevvees [ nnee
......................................................................... 20-1574094.. | ...ccooves | cevrreeeries | vererreneneee. | Magnolia Alabama Holdings LLC.........covveveiiiieiricieecesceeee e Magnolia Alabama Holdings, Inc . | Ownership......... | ...100.000 |American Financial Group, INC.........ccccovvees [ vnee.
......................................................................... 13-6021353.. | .ocvovre | evererreenes [ cvervienenns | The OWasco River RaIWAY, INC...vvvvvecvieciieicciecseee s American Premier Underwriters, Inc . | Ownership......... | ...100.000 | American Financial Group, INC............ccccecvees | cornees
31-1236926.. PCC Real Estate, Inc. American Premier Underwriters, Inc . | Ownership ...100.000 | American Financial Group, INC..........cccecveerns | vevnne
. | 76-0080537.. |. PCC Technical Industries, Inc. ..| American Premier Underwriters, Inc.. . | Ownership ...100.000 | American Financial Group, INC.........ccccvcvenns | vevene
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, INC.........ccoeureurirrirrerineineens Ownership......... ...100.000 | American Financial Group, INC.........ccccovreres | vevnees
06-1209709.. Penn Central Energy Management Company...........cccveeernrennenennnns DE......... NIA .o American Premier Underwriters, Inc .| Ownership......... ...100.000 | American Financial Group, INC..........ccoevvvnes | evenee
. 123-1537928.. |. Penn Towers, Inc .. | American Premier Underwriters, Inc.. . | Ownership... ...100.000 | American Financial Group, INC.........ccccovveenee | vevuees
23-6000766.. Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc . | Ownership......... | ..... 66.670 | American Financial Group, InC..........cccovveews [ neee
......................................................................... 23-6207599.. | ...cccovs | cerrreesrrenes | cerevnenenne. | Pittsburgh and Cross Creek Railroad Company...........cccccvvveeveccncnineees | PAceo. [NIALL.............. | American Premier Underwriters, Inc . | Ownership......... | .....83.000 | American Financial Group, INC.......c.ccccccecvuees | corinee
......................................................................... 23-1707450.. | ...ccooove | cervreeeries | verevrereeeene. | TEFMINal Realty Penn Co.....ovvvcvcieieevivcceiceesiesseieecsiseesnneeees | DG | NIALL............. | American Premier Underwriters, Inc .... | Ownership......... | ...100.000 | American Financial Group, InC..........cccocovevs | nnee
......................................................................... 23-1675796.. | ..cccovers | covrrervevianns | corerreeennnnn. | Waynesburg Southern Railroad Company.........ccccceevevicerecsiienieseienees | PAuceiee [INIAL............. | American Premier Underwriters, Inc............ccccoeevevennenen. | OWnership........ | ...100.000 | American Financial Group, INC.........ccccvvvees | covnnee
......................................................................................................................................... GAl Insurance Company, Ltd..........cccoevveveveveivieieinisiecneinnieseissieienes | BMuvivioos [1Auieineeee. |APU Holding Company........c.ccoeeevinieneenesessennenee. | OWNErship........ | ...100.000 | American Financial Group, INC.........cccoevvees [ covneee
......................................................................... 31-1446308.. |....c..cc.. | eorerrevvianns | cvereeennnnn. | Hangar Acquisition Corp APU Holding Company...........cccceveuereirersnerenressnnrenneee | OWNErship......... | ...100.000 | American Financial Group, INC.........ccccorerveves | ovenee
......................................................................... 91-1508643.. | ..oovveee [ cvrrerrereans | erervneieins [PLES, L e APU Holding Company...........ccccecveerreirernnereeresnnnenneee | OWNErship......... | ...100.000 | American Financial Group, INC........coccerevveves | evenee
......................................................................... 91-1242743.. | ...oovvvvv | cevevevvinens | cvvereveeeen.. | Premier Lease & Loan Services Insurance Agency, Inc..........ccoccveeeeee. | WAL, | NIA............... |APU Holding Company...........ccccoeuveenrnerreinnnirererennnene. | OWNErship......... | ...100.000 | American Financial Group, INC..........ccocooevnes | evenee
.......... reevereneene | 91-1508644.. | ...oocvvvs [ coevevienens [ v | Premier Lease & Loan Services of Canada, Inc........ooceevevevrcveenneen [ WAL [NIAL............. [APU Holding Company.........ccocveeveveeineniseereenceenene. | OWNErship......... | ...100.000 | American Financial Group, INC.........ccccoovvees [ coreene
0084.. | American Financial Group, Inc...|22179.... |95-2801326.. | ......ccoc. | cervrrerrervine | verreeriennes Republic Indemnity Company of AMENiCa...........coeeeerereereenirnceineenennns CA... A APU Holding Company...........cceeereerereeneeneeenerneeneeeneenes Ownership......... ...100.000 | American Financial Group, INC.........ccccovreenee | vevnee
0084.. | American Financial Group, Inc...|43753.... | 31-1054123.. | ...cccco. [ covvvvriens [ Republic Indemnity Company of California............c.ccevrrenieenineennnns CA....... A Republic Indemnity Company of America.............cccceuuee. Ownership......... ...100.000 | American Financial Group, INC.........ccccvuevres | cevens
......................................................................... 31-1262960.. | ...ccooovve | cerrererrirines | ceveeeneenen. | RiSiCO Management Corporation...........ccccceceeericeviciecniressseisisnienees | DEweeiee [ NIAL........... |APU Holding Company...........ccccceveevineenneenineeennenen. | OWnership......... | ...100.000 | American Financial Group, INC.......cccccoeovviees | covinee
......................................................................... 27-4521779.. | cevvvvves | ceveeveirees | veveerereneen | Atlas Building Company, LLC.......c.coevvvvviviriennieinnireesieisissseecnnees | OHeveeeeees | NIALL.............. | American Financial Group, Inc...........cccecevveevicinnienenn. | Ownership......... | ...100.000 | American Financial Group, INC.......ccccooovviees | covines
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......................................................................... 31-0823725.. | ..ccovveee | cveveerenees | cereveenennn. | Dixie Terminal Corporation............ceceveeeeeeereereenereenencreeneencsneseencenennene | OH NIA............... | American Financial Group, INC..........ccccceovreereenereereeneee. | OWnETrship......... | ...100.000 | American Financial Group, INC.........ccccoovvees | coveene
......................................................................... 31-1733037... | ccevvvves | ceveeeeirenes | cevevennnnn. | Flextech Holding Co., Inc American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccoevvvues | cevens
......................................................................... 98-0606803.. |......ce. | cerverererererer | cerrereeennenn. | GAl Holding Bermuda Ltd.... . American Financial Group, Inc. Ownership......... | ...100.000 | American Financial Group, INC..........cccocovvves | vevens
......................................................................... 98-0556144.. | ...ccovvvv | ervrrenrrrees | cevrreereenes | GALINAEMNILY, LI . GAI Holding Bermuda Ltd............ccccecvvieevirienincenennene. | Ownership......... | ...100.000 | American Financial Group, INC........cccovieens | ceveene
......................................................................................................................................... Marketform Group Limited GAI Holding Bermuda Ltd Ownership......... | .....71.800 | American Financial Group, INC.........c.cccecvees | covrnae
......................................................................................................................................... Marketform Holdings Limited Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, INC........ccccceevees | correae
Caduceus Underwriting LIMited............coveeeerrrrinrneinesieenssneenns Marketform Holdings Limited Ownership ...100.000 | American Financial Group, INC.........cccovrenes | vevees
Lavenham Underwriting Limited.. . | Marketform Holdings Limited. . | Ownership ...100.000 | American Financial Group, INC..........cccvrvnns | vevnee
Marketform Limited Marketform Holdings Limited Ownership ...100.000 | American Financial Group, INC.........ccccovreenee | vevuees
Gabinete Marketform SL...........covrrenrecsceerese s Marketform Limited.... Ownership ...100.000 | American Financial Group, INC........ccccovreenes | vevnee
Marketform Australia Pty Limited. .. | Marketform Limited . | Ownership... ...100.000 | American Financial Group, INC.........cccovveenes | vevuee
Studio Marketform SRL Marketform Limited.... Ownership ...100.000 | American Financial Group, INC.........ccccoueees | cevenns
......................................................................................................................................... Marketform Management Services Limited rveeennneenenes | Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, INC..........cccoeeves | cevens
......................................................................................................................................... Marketform Managing Agency Limited............cccovererinieienieieicenns rvveeeennnn. | Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, INC........c.cccecvees | coverae
......................................................................... 98-0431601.. |..ccoovers [ covrrerrerranns [ everrviennnnn | S@mpford Underwriting Limited........o.vvveevceeiesiseeseeseenine reveeeenenenn | Marketform Holdings Limited.........occocoovveveeviciiereinneennnn. | Ownership........ | ...100.000 | American Financial Group, INC.......ccccocvvenns | veveee
......................................................................................................................................... Marketform Trust Company Limited reeeeennnees | Marketform Group Limited........coovvvveerevieiicniineennene | OWNEIShip........ | ...100.000 | American Financial Group, INC.......ccccvvevrvnns | vevnee
......................................................................... 06-1356481.. | ....cccoev. | cevevrrvrerees | cerereenennn. | Great American Financial Resources, Inc. rveeeneennees | AMerican Financial Group, INC........ccocvvvvvvevireircnnene. | OWNEIShip......... | ...100.000 | American Financial Group, InC.......ccccoevvvenns | 1eee
......................................................................... 31-1475936.. | ..cvvvvere | cererrervvnens | evererienenes | AAG Holding COMPANY, INC...ooveiicrceeee s <eveneenenene. | Great American Financial Resources, Inc...............c......... | Ownership......... | ...100.000 | American Financial Group, INC.........c.ccoevvies | vevneee
......................................................................... 58-646032.... | ..cccovoees | cvereerenee | wereireenennn. | Great American Financial Statutory Trust IV.........ocevvvencnincncnnns <weeeneeneee. | AAG Holding Company, Inc Ownership......... | ...100.000 | American Financial Group, INC.........c.cccovvees | coreene
0084.. | American Financial Group, Inc...|63312.... | 13-1935920.. | ....ccccoe. | vervrrerrerviens | verreeriennns Great American Life Insurance Company...........coocvevereeneenereeneenerenenes | OHeevvois | A AAG Holding Company, Inc Ownership......... ...100.000 | American Financial Group, INC.........ccccovveenes | vevnee
......................................................................... 45-2969767.. | ..cvovves | cvrerrreens | errreenennee [ ATIEIIE TP HOIAINGS, LLC ... <veveneeeeenn. | Great American Life Insurance Company......................... | Ownership......... | .....62.500 | American Financial Group, Inc...........cccceeee. | 2.....
......................................................................... 26-4391696.. | ...oover | errrrernrrees | ceverrereenns |ACHEIE, LLC oot <eeeneeeeenn | Great American Life Insurance Company......................... | Ownership......... | .....62.500 | American Financial Group, Inc...........cccceuee. | 2.1
0084.. | American Financial Group, Inc...|93661.... | 31-1021738.. | ..cccccoe. | coverrereciien | verrereiennes Annuity Investors Life Insurance Company.............cccoeeveereveenerrenniens |OHuveeocs 1A Great American Life Insurance Company..............cccc.e... Ownership......... ...100.000 | American Financial Group, INC..........cccceverns | veveee
......................................................................... 27-4078277.. | ..ocovvvews | covvivrievennes | cvvevennnnn. | Bay Bridge Marina Hemingway's Restaurant, LLC vveeienennn | Great American Life Insurance Company......................... | Ownership......... | .....85.000 | American Financial Group, INC.........ccceeveves | vevee.
......................................................................... 27-0513333.. | .covovvees [ cevrevevies | e, | Bay Bridge Marina Management, LLC.........covvvevieienieeesieenens veeeenennn | Great American Life Insurance Company......................... | Ownership......... | .....85.000 | American Financial Group, INC.........ccccecveres | vevne.
......................................................................... 20-1246122.. | ..ccovvvens | covevrierennes | cererreinnnenn. | Brothers Management, LLC........vovvvvviininieincneesseesseseeisneens eeeeeneennn | Great American Life Insurance Company.............ccc......... | Ownership......... | .....99.000 | American Financial Group, INC.......ccccoevvvnes | vevne
45-3988240.. FT Liquidation, LLC Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc

.| 20-4604276.. |.

45-5565693..
45-3829557..

.| 31-1391777.. |.

45-1144095..
26-3260520..

45-0252531.. |.

52-2179330..
20-3568924..

GALIC - Bay Bridge Marina, LLC.
GALIC - Sorrento, LLC.......oueeieeeeeeeeeeeceeceee e
GALIC - Stoneleigh, LLC
GALIC Brothers, Inc.
GALIC POinte, LLC......eeecceeeeee e
Manhattan National Holding Comporation.............ccccceerereveeiereinnnns
Manhattan National Life Insurance Company..
Skipjack Marina Corp
Loyal American Holding Corporation...............cvcueeeeenirresrenneneeerienen.

.. | Great American Life Insurance Company.

.. | Great American Life Insurance Company.

. |Manhattan National Holding Corporation..

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.
AAG Holding Company, INC.........ccrcvevnrrerrireinnireirerinns

. | Ownership
. | Ownership...
. | Ownership

Ownership
Ownership
Ownership
Ownership
Ownership

Ownership.........

...100.000

...100.000
...100.000
...100.000
...100.000

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.........c.cccvevnee.
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0084.. | American Financial Group, Inc...|65722.... |63-0343428.. | ......cc... | covvereviree | vevreerirenns Loyal American Life Insurance Company............ccovreerereneunencenneencnns OH.ovivie [ Loyal American Holding Corporation..............ccccvvereeeneens Ownership......... ...100.000 | American Financial Group, INC.........cccccvreeres | vevnee
0084.. | American Financial Group, Inc... |88366.... | 59-2760189.. | .....cccc. [ corervrreens [errereiririnas American Retirement Life Insurance Company. OH.......... DS..covvene Loyal American Life Insurance Company.............ccceeunee Ownership......... ...100.000 | American Financial Group, INC.........ccccoueees | cevenns
......................................................................... 45-4121852.. | ..covovees | cveresvieee | wevirenenenn. | GALAC Holding Company. Loyal American Life Insurance Company......................... |Ownership......... | ...100.000 | American Financial Group, INC.........ccccocevvees | ceveae
0084.. | American Financial Group, Inc...|62200.... | 95-2496321.. | ......ccc. [ coveevirevens [ orverririnns Great American Life Assurance Company.............ccovveeeenieesieneseenenns OH.......... DS..cooviinne Loyal American Life Insurance Company.............ccccvunee Ownership......... ...100.000 | American Financial Group, INC.........ccocvueves | ceveens
......................................................................... 74-2180806.. |....c..cc.. | ceorrereevienns | covereennnen | United Teacher Associates, Ltd.........ccccovceveccccicccisesiesecsiiesecseienes | TXuvvveees [NIAL............ | AAG Holding Company, INC.........cccoceveiveieceieiccrnennene. | OWnership........ | ...100.000 | American Financial Group, InC.........cccoeeeee [ 11
0084.. | American Financial Group, Inc...|63479.... |58-0869673.. | ....ccccco. | cererverreerinns | ververvirennns United Teacher Associates Insurance Company...........c.ceveeererrerrennnns L, S A, United Teacher Associates, Ltd Ownership......... ...100.000 | American Financial Group, INC..........cccovvenes | vevene
......................................................................... 31-1422717... | ccovovve | evvevecveienns | evevvveeen. | AAG Insurance Agency, Inc. Great American Financial Resources, Inc. Ownership ...100.000 | American Financial Group, Inc
.......... rreeeernennenn | e | 34-1017531.. |, Ceres Group, INC.......ccvvevrvevrrninens .. | Great American Financial Resources, Inc. .| Ownership ...100.000 | American Financial Group, Inc..
0084.. | American Financial Group, Inc...|61727.... | 34-0970995.. Central Reserve Life Insurance Company............ccveeveereeeneeneeeneeneneen. Ceres Group, INC........cveveereerireeneireeeiseseeseseeesseeenns Ownership ...100.000 | American Financial Group, INC.........ccccovreenee | vevuees
0084.. | American Financial Group, Inc...|67903.... | 23-1335885.. Provident American Life & Health Insurance Company. Central Reserve Life Insurance Company............coceeeene Ownership ...100.000 | American Financial Group, INC........ccccovreenes | vevnee
0084.. | American Financial Group, Inc... | 65269.... | 75-2305400.. | . United Benefit Life Insurance Company.................. . | Provident American Life & Health Insurance Company.... | Ownership... ...100.000 | American Financial Group, INC.........cccovveenes | vevuee
......................................................................... 34-1880408.. Ceres Administrators, LLL.C........cccocoevvviiinnne Ceres Group, INC.......cccceveierineeerieesiee e eeeeneenenn. | OWNErship ...100.000 | American Financial Group, Inc
......................................................................... 34-1947043.. | oo e [ | CEIES SAIES, LLC ...t Ceres Group, INC......cc.cvverieniniessiieenesseeseseneeennens | OWNErship......... | ...100.000 | American Financial Group, INC.......ccovvvieeins | ceveene
......................................................................... 34-1970892.. | ...ccvoves | covveeiees [ vereenn. | Ceres Sales 0f OO, LLC........coveieeiieeeeeeeeeeeee e Ceres Sales, LLC .... |Ownership......... | ...100.000 | American Financial Group, INC.........cccecveves | veven.
......................................................................... 34-1920479.. | .cooveveves | ceeeeeeen [ veeeeen | He@ltMark Sales, LLC.........veeccccceseeeeseees s Ceres Sales, LLC........ccovevvevieienisiereseeeseensennenens | OWNErship....... | ...100.000 | American Financial Group, INC.........ccoovverees | covneae
......................................................................... 47-0717079.. | ceovvevre | cvvvererreinees [ everennennn. | CONtinental General Corporation Ceres Group, INC.......cccovvvveenrnienssseressseesssnsennenne. | OWNErship......... | ...100.000 | American Financial Group, INC.........cccoovvvvees [ covnene
0084.. | American Financial Group, Inc... | 71404.... |[47-0483747.. | ..cccovcees | vererveveniinns | vevvrivieinns Continental General Insurance Company. Continental General Corporation............cceveverreerrennnns Ownership......... ...100.000 | American Financial Group, INC.........ccccovvenns | vevnes
......................................................................... 47-0562685.. | .....cocoo. [ cverevrvrirene | vererireneen. | CONtINENAI PriNt & POt CO...oocvvcceeeeeeeeniiene Continental General Corporation.............cccc.ceercvreveneenenne | OWNErship....... | ...100.000 | American Financial Group, INC..........ccccoevve | coree.
......................................................................... 34-1947042.. | ..o o [ v | QQAgeNCy Of Texas, Inc Ceres Group, INC.......cccovveveeneeniencincnereseneeneeeeeeneenene. | OWNErship........ | ...100.000 | American Financial Group, INC........ccocovovnees [ coveene
......................................................................... 31-1395344.. | ...ccoe. | evveeeeieeens | ceveveeeee.. | Great American Advisors, Inc Great American Financial Resources, Inc.........................|Ownership......... | ...100.000 | American Financial Group, INC.........ccccecevveres | cevree
......................................................................... 42-1575938.. | ..coovvves | ceveerireeens | cvieeennenen. | Great American Holding, INC.......cvveeeiicvceccenisceeeceeseeeeseenenee | OHu [NIALL......... | American Financial Group, INC.........ccccocceveiieeiricenneenne. | Ownership......... | ...100.000 | American Financial Group, InC.........cccccovvees | e
......................................................................... 27-3062314.. | .cooviees | ervrennirees | cevenreeeenne | AGiCUItUTAl SEIVICES, LLC......iviiiiieicce e Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, INC.........ccccoceevvees | ceveene
45-4110027... | ovvevvees oo | eeerrieieis Unites States Commodities Producers LLC.... Agricultural Services, LLC Ownership......... | ..... 75.000 | American Financial Group, INC........c.cceeveves | vevene.
[ 27-4395897.. | oo e | e Livestock Market Enhancement Risk Retention Group............cccvvevneee. NV..o A, United States Livestock Producers, LLC............cccccovvunnee Ownership......... | ... 1.000 | American Financial Group, InC..........cc.cevvene 2.
27-2354685.. | ...cvoveves | e [ e United States Livestock Producers, LLC............cccccovvvvvieiiiieenn, NV......... NIA............... Agricultural Services, LLC.........ccvvvrrrrnrnenenieiiennens Ownership......... | ..... 75.000 | American Financial Group, INC........ccccovvenes | veveee
0084.. | American Financial Group, Inc... | 14084.... | 27-4395897.. | ....ccccov. | cererrerverirnns | vevvreviennns Livestock Market Enhancement Risk Retention Group...........ccccvveeeneee. NV A United States Livestock Producers, LLC...........ccccocvrvnnnne Ownership......... | ..... 99.000 | American Financial Group, InC........c.cccovuenne 2.
0084.. | American Financial Group, Inc...|35351.... | 31-0912199.. American Empire Surplus Lines Insurance Company...........cccocvevrenece. DE......... A s Great American Holding, INC.........cocveurnrniineererninenens Ownership ...100.000 | American Financial Group, INC..........ccoevevnes | evenee
0084.. | American Financial Group, Inc...|37990.... | 31-0973761.. |. American Empire Insurance Company. . | American Empire Surplus Lines Insurance Company....... Ownership ...100.000 | American Financial Group, INC..........ccccvvvnes | evenae
......................................................................... 59-1671722.. American Empire Underwriters, Inc American Empire Insurance Company.............ccccvveeeeene. | OWnership ...100.000 | American Financial Group, Inc
.............................................................................................. Great American International Insurance Limited Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc
0084.. | American Financial Group, Inc...|23418.... | 73-0556513.. |. Mid-Continent Casualty Company... . | Great American Holding, Inc..... Ownership ...100.000 | American Financial Group, INC..........cccouvees | cevenns
0084.. | American Financial Group, Inc...|15380.... | 73-1406844.. Mid-Continent Assurance Company. Mid-Continent Casualty Company Ownership ...100.000 | American Financial Group, INC..........cccecveres | veveee
0084.. | American Financial Group, Inc...|13794.... | 38-3803661.. Mid-Continent Excess and Surplus Insurance Company Mid-Continent Casualty Company. . | Ownership ...100.000 | American Financial Group, INC..........ccceveres | vevene
.......... .... | 30-0571535.. |. Mid-Continent Specialty Insurance Services, Inc .. | Mid-Continent Casualty Company. . | Ownership... ...100.000 | American Financial Group, Inc..
0084.. | Americ: .. |73-0773259.. Oklahoma Surety COMPEANY........coveurririrerrrinsreeisssesseseessseeseesseessenes Mid-Continent Casualty Company. . | Ownership ...100.000 | American Financial Group, INC.........ccovvenns | vevnee

98-0627464..

Premier International Insurance Company..........

Great American Holding, INC........c.cocvevrinvninererninenens

Ownership.........

...100.000

American Financial Group, InC.........c.cccvevnee.
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0084.. | American Financial Group, Inc...|16691.... | 31-0501234.. | ....cccoc. | cevrrerevirn | verreerienns Great American Insurance COMPaNY...........ceeereerereeeuneenereeeenereeeeneens OH.......... A American Financial Group, INC.........c.coovreereneeincencnnnns Ownership......... ...100.000 | American Financial Group, INC.........cccccvreeres | vevnee
......................................................................... 45-2969767.. | ..cceoeees | cveevveeens | cvienenenen. | Aerielle 1P Holdings, LLC Great American Insurance Company Ownership......... | .....37.500 | American Financial Group, INC..........c.cceeeves | 2.0
......................................................................... 26-4391696.. | ...ccooovv | cerrrereiries | cererreneeen. | Aerielle, LLC Great American Insurance Company Ownership......... | .....37.500 | American Financial Group, INC..........cccccoeeves | 2.0
......................................................................... 31-1463075.. | .cecvvvee | cerveereireas | ceveeeeeeeeee. | American Signature Underwriters, INC........ocooevevevnievnivciscnineiecniieinees | OHeceeeees [ NIALL........... | Great American Insurance Company............cocceeeeeeeennn. | OWnership......... | ...100.000 | American Financial Group, INC.......ccccovvviies | covinee
......................................................................... 59-2840291.. |....ccceev. | coveverierenens | cerevennenn. | Brothers Property Corporation Great American Insurance Company. Ownership......... | .....80.000 | American Financial Group, INC.........c.ccccecvees | covenas
......................................................................... 20-5173494.. | ....cc.oo.. | cevvvevecvecnns | eveveenennnn. | Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, INC........ccccceevees | correae
20-5173589.. Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC Ownership ...100.000 | American Financial Group, INC.........cccovrenes | vevees
. |25-1754638.. |. Brothers Pennsylvanian Corporation....... .. | Brothers Property Corporation... .| Ownership ...100.000 | American Financial Group, INC..........cccvrvnns | vevnee
59-2840294.. Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, INC.........ccccovreenee | vevuees
20-4498054.. Crescent Centre Apartments...........coevrereeeeeneeneeereneesse s Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc 1
. [31-1277904.. |. Crop Managers Insurance Agency, Inc .. | Great American Insurance Company.... .| Ownership... ...100.000 | American Financial Group, INC.........cccovveenes | vevuee
31-0589001.. Dempsey & Siders AGENCY, INC.......vuevviiveieinieieiriceeseeissee e Great American Insurance Company Ownership......... ...100.000 | American Financial Group, INC.........ccccoueees | cevenns
......................................................................... 31-1341668.. | ...ccovovv | cervrrerrrens | cerereeeeeeenn. | EDEN Park Insurance Brokers, INC........c.cuvveveeniennicnnieeseeeenes Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, INC..........cccoeeves | cevens
......................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V......cccocoevevevevervevecsenn | MXeee | JAn............ | Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, INC........c.cccecvees | coverae
......................................................................................................................................... Financiadora de Primas Condor, S.A. de C.V.......cccoevveivevrieveneinnens | MXeee | NIAL............... | El Aguila, Compaiiia de Seguros, S.A. de C.V................. | Ownership......... | .....99.000 | American Financial Group, INC.........ccccereres | veveee
......................................................................... 39-1404033.. | ..ccocoev. | evrerreveinns | ereireennnnnn. | Farmers Crop Insurance Alliance, Inc Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, INC.........cccocovvees | vorreae
......................................................................... 13-3628555.. | ...cccovre | corvererrenenes [ cevrernnennn. | FCIA Management Company, Inc Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, INC.........cccocovvees | vorrene
......................................................................................................................................... Foreign Credit Insurance Association Great American Insurance Company.............cccvceeeeenne. | Management..... | ................. | American Financial Group, InC.........c.ccccovuee | 3uce.
......................................................................... 31-1753938.. | ..ovvvveen v e | GALWaITANEY COMPANY.....cvoieiieieiceieieieieeieie e Great American Insurance Company...........c.ccceereeeeenene. | OWNErship......... | ...100.000 | American Financial Group, INC........cccccoovvees | coreene
......................................................................... 31-1765544.. | ...covovv. | v | verereeenee. | GAL Warranty Company of FIOHda. ... GAl Warranty Company..........cccocveeererrenerersseresnnenennee. | OWNErship......... | ...100.000 | American Financial Group, INC........ccccovvovvees | coveene
......................................................................................................................................... GAIl Warranty Company of Canada INC...........cccevireiriceeiienieeins Great American Insurance Company...........c...cccceervneeene. | OWnership....... | ...100.000 | American Financial Group, INC........cccovvreies | cevnee
......................................................................... 45-5565693.. | ....ccoveer | ererenriieinns | eerirearnneees [ GALIC = SOMTENO, LLC...ooviiiieeee s Great American Insurance Company Ownership......... | .....35.000 | American Financial Group, INC.........ccccoceeeves | 2.
......................................................................... 45-1144095.. | ...coovvee [ corerrereeines [eeerverreenies | GALIC POINEE, LLC ..o Great American Insurance Company. Ownership......... | .....35.000 | American Financial Group, InC............cccceceee [ 2.....
......................................................................... 61-1329718.. | .cccvvvers | covrerievinne | cerereinnnn. | Global Premier Finance COMPaNy.........coveveieeieieinseseiieisieeessienens Great American Insurance Company............cc.cceeervenneen. | OWNErship........ | ...100.000 | American Financial Group, INC.........ccccvevees [ covivee
......................................................................... 74-2693636.. | ....ccoev. | covrrerrevians | cverveiennenn. | Great American Agency of Texas, INC........eeveecvevecineeieinenieesiennn Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, INC.........c.cccovevees | correae
0084.. | American Financial Group, Inc...|26832.... |95-1542353.. | ....ccccoo. | vererrervevirnns | vevvrevirennns Great American Alliance Insurance Company Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, INC.........cccccvreenns | vevnne
0084.. | American Financial Group, Inc... | 26344.... | 15-6020948.. Great American Assurance Company............ceueeweerrereereneeeeeesenensenenne Great American Insurance Company Ownership ...100.000 | American Financial Group, INC..........ccoevevnes | evenee
0084.. | American Financial Group, Inc...|39896.... |61-0983091.. |. Great American Casualty Insurance Company . | Great American Insurance Company.... .| Ownership ...100.000 | American Financial Group, INC..........ccccvvvnes | evenae
......................................................................... 31-1228726.. Great American Claims Services, Inc Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
0084.. | American Financial Group, Inc... | 10646.... | 36-4079497.. Great American Contemporary Insurance Company... Great American Insurance Company Ownership ...100.000 | American Financial Group, INC..........cccovruees | cevnns
0084.. | American Financial Group, Inc...|37532.... | 31-0954439.. |. Great American E & S Insurance Company.... . | Great American Insurance Company.... .| Ownership ...100.000 | American Financial Group, INC..........cccouvees | cevenns
0084.. | American Financial Group, Inc...|41858.... | 31-1036473.. Great American Fidelity Insurance Company Great American Insurance Company. Ownership ...100.000 | American Financial Group, INC..........cccecveres | veveee
......................................................................... 31-1652643.. Great American Insurance AgeNCY, INC.........coceveveviererreniieeessienienns Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc
0084.. | American Financial Group, Inc... [22136....| 13-5539046.. | . Great American Insurance Company of New York.. . | Great American Insurance Company.... .| Ownership... ...100.000 | American Financial Group, INC..........cccecverves | veveee
0084.. | American Financial Group, Inc...|38024.... | 31-0974853.. Great American Lloyd's Insurance COmMpany..........c.oveeeeereensenisernenns Great American Insurance Company. [0](01-Y SO IS American Financial Group, Inc 4.

31-1073664..

Great American LIoyd's, INC..........ceuuivreeernieniirernierneiseesieeiseienieeens

Great American Insurance Company

...100.000

American Financial Group, InC.........c.cccvevnee.
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statement as of June 30, 20120fthe 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) *
......................................................................... 31-0856644.. |......cco. | covvvrerenees | cerevreenennn. | Great American Management Services, INC.......euveeeeeencercnneincencrennees Great American Insurance Company...........cc.ccceeereeeeeeene. | OWnErship......... | ...100.000 | American Financial Group, INC........ccccooovvees | coveene
0084.. | American Financial Group, Inc...|38580.... | 31-1288778.. | ....ccco. [ coveeviriens [ e Great American Protection Insurance Company Great American Insurance Company Ownership......... ...100.000 | American Financial Group, INC.........ccccoueees | cevenns
......................................................................... 31-0918893.. | .ecvvvee | evrererririries | ceverrnreeeene. | GrE@t AMENCAN RE INC....vvviiiie e Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, INC..........cccocovvves | vevens
0084.. | American Financial Group, Inc...|31135.... |31-1209419.. | ...ccooovs [ covvvrriens [ Great American Security Insurance COmpany..........cccoevveeeenriennnns Great American Insurance Company...........cccooeerrrivennnns Ownership......... ...100.000 | American Financial Group, INC.........ccocvueves | ceveens
0084.. | American Financial Group, Inc...|33723.... |31-1237970.. | ..ccccccoe. | coververreeiien | cerrereiennes Great American Spirit Insurance COmMPaNY...........ccceeveeeieresirerenienns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, INC..........ccccecverns | veveee
......................................................................... 59-1263251.. | .ovcvvvens [ evrrerrerians | evervrenrens [KEY LAIGO GrOUD, INCuvvivvieii e Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, INC........ccccceevees | correae
34-16073%.. |........... 0001301104 NASDAQ | National Interstate COrporation..............ceeeeeeeereeneeneinierseinsssnennnenns Great American Insurance Company. Ownership......... | ..... 52.400 | American Financial Group, INC........cccoevvvnes | vevnes

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

. | 34-1899058.. |.

31-1548235..
98-0191335..

. |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..
31-1119320..

. |31-0728327.. |.

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

Hudson Indemnity, Ltd

Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc
Commercial For Hire Transportation Purchasing Group.............ccce.....
National Interstate Insurance Company
National Interstate Insurance Company of Hawaii, INC...........cccocovuvinnnne
Triumphe Casualty Company

Vanliner Group, Inc

TransProtection Service Company.
Vanliner Insurance Company.
Vanliner Reinsurance Limited
Safety Claims and Litigation Services, LLC
Penn Central U.K. Limited

Insurance (GB) Limited

Pinecrest Place LLC........cccoueuiiieieeieieessee e
PLLS Canada Insurance Brokers Inc
Professional Risk Brokers, Inc

Strategic Comp Holdings, L.L.C......ccoeevvvrrrncnnes
Strategic Comp Services, L.L.C...
Strategic Comp, L.L.C...c.vvveiiercicrieercceenne

One East Fourth, Inc

Pioneer Carpet Mills, Inc..
Superior NWVN of Ohio, Inc

TEJ Holdings, Inc
Three East Fourth, Inc.

Lease & Loan Insurance Services Limited

SC..o. NIA .
..................................... OH..ooovaes 1A
OH.......... A

.. | National Interstate Corporation..

.. | National Interstate Corporation..

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

.. | American Financial Group, Inc..

.. | American Financial Group, Inc..

National Interstate Corporation
National Interstate Corporation

National Interstate Corporation
National Interstate Insurance Agency, InC.........cccccoueunnes
National Interstate Corporation.............ccccevererreerierennns
National Interstate Insurance Company..........cccceevreerinnns
National Interstate Insurance Company
National Interstate Insurance Company
Vanliner Group, INC.........oueuereinrerenreerinsiseisereesnineines
Vanliner Group, Inc
Vanliner Group, Inc
National Interstate Corporation.............ccccoeerieeniriennnns
Great American Insurance Company
Penn Central U.K. Limited
Great American Insurance COmMpany.........cccoeevveeieenennns
Great American Insurance Company.
Great American Insurance Company.
Great American Insurance COmMpany..........coceevrrrerrenes

Strategic Comp Holdings, L.L.C......ccooveuviniiririrnnenne
American Financial Group, Inc.

American Financial Group, Inc
American Financial Group, Inc

PLLS, Lt oo

.| 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
Ownership

Ownership

...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000

...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000
...100.000

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

American Financial Group, INC.........ccccoueveae
American Financial Group, Inc.............ccee....
American Financial Group, INC........cccocrvuneeas
American Financial Group, INC.........ccocrvvene
American Financial Group, INC.........ccocrvunnene
American Financial Group, InC.........c.cccvevnee.
American Financial Group, InC..........ccccveene.
American Financial Group, InC..........cccccveene.
American Financial Group, INC..........c.ccoeuue.
American Financial Group, INC.........ccccoveveae
American Financial Group, Inc.............ccco....
American Financial Group, Inc.............cccee....
American Financial Group, INC.........c.cccrvueae
American Financial Group, INC.........ccocrvuneene

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 June 30, 20120fthe 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) *
Asteris Explanation

1

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

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

2
3
4

Great American Insurance Company is the majority member of the Association

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




Statement as of June 30, 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. Wil 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 XXXVI 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 o gk wbd

Bar Code:

* 6 57 2220124900000 2 =« * 6 57 2220124470000 2 =«
* 6 57 2220123650000 2 =« * 6 57 2 22 0124480000 2 =
* 6 57 2220124450000 2 =« * 6 57 2220124490000 2 =

Q14



Statement as of June 30, 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 RETUNG..........ovruriiirririnissisiss sttt sttt st ssessanssnsnns
08.397.  Summary of remaining write-ins for Line 8.

Q15




statement as of June 30, 20120fthe LOYal American Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © Nk w

—_
- o

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

Cost of acquired:

2.1 Actual cost at time of aCQUISIION...........ccevivrireieiceie e o R O
2.2 Additional investment made after acquisition. AR ‘ AR .
Current year change in NCUMDIANCES...........cceerrinrrerereiesieiesneeneesesese s - B . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............cceeviereriinnens
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)............
Deduct total nonadmitted amMOUNLS.............cceuiericieeiieee s
Statement value at end of current period (Line 9 minus Line 10)...........ccccoevuvveriicnens

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

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..........ccc.veereereenne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees

Total foreign exchange change in book value/recorded investment excluding accrued interest
. Deduct current year's other than temporary impairment recognized
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total valuation @llOWANCE............cc.cuiviriireiiire e ses
. Subtotal (Ling 11 PlUS LINE 12)......cuiveririereerrisiineiseieiississieesssssesees s esssessnes
. Deduct total nonadmitted @MOUNLS.............cereuriieieiieininieeseeee e
. Statement value at end of current period (Line 13 minus Ling 14)......ccconsinnnnninninnes

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.

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

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccevevieveiieiiesceiseesnn
Accrual Of dISCOUNL.........cveieiriieecrre e e

Unrealized valuation inCrease (AECrease).........coouerueuiuereiiresieiieissiesesesesssssssesessnees

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.............coccoereereenee.
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

Deduct total nonadmitted amOUNLS..............cccerieericeriee e

Statement value at end of current period (Line 11 minus Ling 12)......ccccovevieriesisrnnnes

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook =

o X3 ©

Book/adjusted carrying value of bonds and stocks, December 31 of prior year..............
Cost of bonds and Stocks aCQUITET...........c.ecviiiueieiiciciceeee e
ACCTUAI Of AISCOUNL........ooovieitieeictcte ettt
Unrealized valuation inCrease (AECrease)..........couvuvuriverererereiieesesesessee e sessssens
Total gain (108S) ON AISPOSAIS.........c.cvveveiviveiiieieieiie et
Deduct consideration for bonds and stocks disposed of...........cccccccevvceevicicceenene,
Deduct amortization of Premitm...........cccieiveieieieeieeie e
Total foreign exchange change in book/adjusted carrying value............cccoevvevvrivereienes
Deduct current year's other than temporary impairment recognized.............cccccveveunne
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......
. Deduct total nonadmitted @MOUNLS.............ccoeuiveireiiciieieieeseeee e
. Statement value at end of current period (Line 10 minus Ling 11).....ccocsrisiinrnsesniinines

............................. 404,129,868
............................... 11,985,463
.................................... 953,823
.................................... 738,610
.................................... 788,094
............................... 24,912,171
.................................... 259,566

............................. 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 June 30, 20120fthe 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

Book/Adjus:ed Carrying Acquiiitions Dispozitions Non-Tradiig Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjusitsed 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
1. C1aSS T (@)-rerureerererrrrireieerieesis sttt sttt | crbsnes st 283,476,263 | .....oovveverreriis 27,060,726 | ....coovvverrrrrcrinnn. 29,847,162 | ..ooovverrrircrircrinne. (2,620,004) | ......oovvvrererrrnnne 283,476,263 | ....ovvveerricrinne. 278,069,823 | .....coourvirrrerrrirrirerenenniennes | cerresinenneseieens 275,815,182
2. ClASS 2 ().urvrerrirrrirerieresesii it | eeres st 99,041,870 | ..ooverrererrrirrierisenreesienns | e 1,992,028 | ..o 987,108 | ... 99,041,870 | ...vvorvverrrrrenennne 98,036,950 | ....ouvvrurrirrrirreiresieneieeniens | e 93,674,084
BT 0= - ) OO ST 12,943,259 | ..o | vt 1,215,253 | oo 2,063,613 | .o 12,943,259 | ..o 13,791,619 | ooeeeeeerereereeeereies [ e 17,966,522
4. ClaSS 4 (B)-cveuurverreereeeseeeseeeseess ettt ettt | arer et 782,588 | ..oooeevecvieereeeieeseeeenessieens | ceeseeeeseessseesneessneens L2 (74 | — 782,588 | ..o 855,970 | cveoorereererereeeeeeseeneneesnneens | ceeseeesseesesess e 2,403,358
B ClASS 5 ()..rvrurrereeeeueriseeiseei sttt | eent st 127,054 | oooocseeeinesiessinens | vttt | sertese st (I LC) | 1,427,054 | ..o 1,420,898 | ...oovvirrirececnreeeieeeesinens | ceeerensessi s 552,941
B, ClASS B ()...rvvuvrrerereererirriesceisisi sttt | et 70,661 | oo | eeressesssnssssssensssesenssssnssenes | coneessessssesssessssanesessesseens (40 ) 70,661 | oo 70,584 | ..o | e, 72,891
7. TOtAI BONAS.....ooveceirieciceei sttt sneen 397,741,695 | ....coovvvrinennenn 27,060,726 | oo 33,179,214 | 822,637 | e 397,741,695 392,045,844 | ..o (0 390,484,978
PREFERRED STOCK

LT 01 . OO OO OO OO POOO P T DO OO POl OOl DUV
0. ClASS 2.ttt ntensanes | sesestessestanase s es s et s st st s sessens | eesetetseeseet et et st esses s st essentns | 4eksessesEens e st en s et s s e s s st e sesses | £esEesaeesesEens et e st essente s et sentensas | £essestensanssestessant s stentens e ssente | HEestnssessess sttt st st et sestessants | Sesessessentns et sesten st sten s s st sens | eesentnses st sttt n sttt entns
F0. ClASS 3uiieeeeeiieteeie ettt ettt f et E et f e s s sR st et ntsees | Seseetetetestens et e st ee s st etsessestens | 4etseesesEestasteeseesent et esestentantsns | 4eREesieeseeseesesE et essesEeesaetessesias | eeeseeseesestenteesestessaetsessessantnen | Hieeseteteeiestensaetsesseesent et essente | SEeetietieesessast et es st ens et sessensents | seseeseesanteeseesestensaessessensentnsanes | eesentseses st et e es s st e st st
110 ClASS 4. | bbb bbb bbbt | SebeeeRe bbb e bbb bbb bbb | Hebineb bbb bbb bbb | Shbeb bbbt b | SEie bbb | Heeehb bbbt b bbbt | Heebb e bbb | etb e
12. Class 5

13, ClASS Brvvvreeeeeeireeiecesesi ettt | SRRSO nnn e | LEE ARt | SeEEeeEE e R Rt ene | e R aR st | eeeEseeE et nn e | Efenes Rttt | eeestnnnt e | frrnns s
14, Total Preferred STOCK. ... .cvrvrieeercieeiirsese ettt ssentens | sresssssssssessenssssssssssssnsssessssnes [0 SN [0 O 0 | i [0 SN [0 SN [0 SN [0 N 0
15.  Total Bonds and Preferred SIOCK.............reereereeereriereecerseessseeeseseseessssssseees | oneesseesseesseseons 397,741,695 | ..o 27,060,726 | ......occoorerrrereirns 33,179,214 | oo 422,637 | .o 397,741,695 | ..cooovvvrrrircrenne. 392,045,844 | ..o [V 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§.....13,171,089;

NAIC 2§..........

0;

NAIC3$

0;

NAIC4S.......... 0;

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

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




Statement as of June 30, 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. TOtAIS.......ererrerererrerrrrirerisrirees | correesressnsessesesenens 13,171,089 |..cooovvernee D00 GO SO 13,171,089 | oo L1272 T P

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI........c.cuviriieieiirieieieieseie ettt snsenses | sesessessessessssessesssssssenses 3,103,804 | oo 9,682,111
2. Cost of Short-term iNVESIMENS ACGUITET.........c.cuiveeieciiieie ettt bttt s st bes e bans | sbessessesssssssessessssessesas 50,693,515 | overeverereeieris 113,524,113
3. ACCTUAL OF BISCOUNL........ooiiiiiiiiiii bbb bbb | Hesebb bbb bbb bbb aees | Sebbn bbb
4. Unrealized valuation INCIEASE (AECTEASE)..........rvuruururrerrerrereereeseeseeseeseeseesseesssasesessessesssessessessassasesessessessaessessessassssssessessassnns | £1essssasssessessasssessessasssssessassasssnssnss | sesesssssnsssnssassssssnssessssnessessassnssnesn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiriieiiieiieie ettt ettt bbb bbb st bt b bbb es s s e s s s s bessesesessnsebas | 4ebssbesssssessssesessesesssensebessssesessnaets | nebessssesassetesessese s s st eben s aet s e e bnes
6. Deduct consideration received 0N dISPOSAS............cccvueviuiveiieieiieieie ettt b s s ssssnns | sbensessesnsnsaes b enaenas 40,626,230 | ..oovevererieieeieieine 120,102,420
7. Deduct amortiZation Of PIEMIUM...........ccceeiieiiicte ettt bbb bbb bbb s b bbb s s s s s ssbessssetesans | Hessebessssssessassesessesessssesebessesesessnaets | nebessssssesassetesesseses s et et esseaes s snaebnes
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE...........c.ru ettt ettt ses st sss et eees | eesstesesessessees e bsessesses b s e s ess e bss | oeesentaebsee st ee s e b s bbb s st
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........eu ettt sesessssees | eesesemsessssssssssesssssnsessessssessssssssssess | cressessssensesnssnsassessnsensessssnsssssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirriiereriereresseesseseeiinies | cvesssnesssssssessssssessenns 13,171,089 | oo 3,103,804
11, Deduct total NONAAMITIEA @MOUNES...........cuueririrereieeirerre ettt n et | SeRfeE bR sttt | £ entenbneEsen e E e snp et
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uuiuiieieiiiieieiiisieseissiesiesssssiessesessssansenssssssesssssssessenses | srossassesssssssessessnsassenas 13,171,089 | oo 3,103,804

QSI103



Statement as of June 30, 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 June 30, 20120fthe 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
CUusIP 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 - Industrial and Miscell

47232Q AA 1 [JIMAC 2009-R2 1A SEQ CSTR 11-37 RE......rvivrrreirmerriissssisssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssss | sessssssnne ...04/12/2012 | J. P. MORGAN SECURITIES 1,929,809 1,985,655 5985 (1Z

89656C AA 1|TRL2010-1A A ABS 5.194 10/16/2040. ....06/28/2012 | RBC DOMINION 1,012,933 942,949 2,313 (1AM

47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36. .06/30/2012 | PRIOR PERIOD ADJUSTMENT (486) (8,971) (5)| 1FM
3899999. Total - Bonds - Industrial & Miscellaneou 2,942,256 2,919,633 8293 |.......... LSS S
8399997. Total - Bonds - Part 3 2,942,256 2,919,633 8,293 |......... YOS —
8399999. Total - Bonds 2,942,256 2,919,633 8,293 | ..o MO —
C on Stocks - Parent, Subsidiaries and Affiliates

38989# 10 1| GREAT AMERICAN LIFE ASSURANCE CO | AAAAAAAAAAA | ...06/28/2012 | CAPITAL CONTRIBUTION 2,404,000 XXX K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 2,404,000 XXX
9799997. Total - Common Stocks - Part 3 2,404,000 XXX
9799999. Total - Common Stocks 2,404,000 XXX
9899999. Total - Preferred and Common Stocks. 2,404,000 XXX
9999999. Total - Bonds, Preferred and Common Stocks 5,346,256 XXX

(a) For all common st

ock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Statement as of June 30, 2012 of the 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
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......covvverererrrrerires | vever 04/15/2012| MBS Paydown 0.00771985 9 9 9 9 0 9 0 0 {09/15/2017|1...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......ovvoerevvvrcrnnecns [ s 05/15/2012| MBS Paydown 0.007628 9 9 9 9 0 9 0 0 [09/15/20171...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......covvevvvrcrivnnins | v 06/15/2012| MBS Paydown 0.00753539......... 9 9 9 9 0 9 0 0 {09/15/2017|1.........
649085 AA  5|NEW VALEY GEN 115.572 05/01/20........occmivereeneres | vever 05/01/2012| Sinking Fund Redemption 100.0. | .....cccovvervvenernens | ovvereenns 178,480 | cooovvveneee 178,480 | oo 184,595 | .ocoovenee 181,444 (198) [R1SC2)) [ I 178,480 (U I 4,972 |05/01/2020| 1FE......
83162C FF 5| SBAP 1994-20D 1 7.70 04/01/2014........covrvvrervrnne | veree 04/01/2012| MBS Paydown 0.011561769....... 1,564 1,564 1,564 1,564 0 1,564 (0 I 60 |04/01/2014|1...........
83162C GJ  6|SBAP 1995-20K 1 6.65 11/01/2015......cccvvvinccrinnnne | conee 05/01/2012| MBS Paydown 0.031862835....... 45,149 45,149 45,057 45,138 10 10 45,149 0| . et 1,501 | 11/01/2015/1...........
0599999. Total - BoNdS = U.S. GOVEIMIMENE. ...ttt 225,221 225,221 231,243 228,174 0 (188) 0 (188) 0 225,221 0 0 0] . 6,535 |...... XXX... | .XXX....
Bonds - U.S. Special R and Special A it
31340Y DB 2 |FHR 88-12 APAC 9.25 11/15/2019.......cccmmremrrncrs | veres 04/15/2012| MBS Paydown 0.00159528 41 41 41 41 (0) .(0) 41 0 1 [11/15/2019] 1...........
31340Y DB 2 |FHR 88-12 APAC 9.25 11/15/2019....c.ccevvvvrernnnns [ s 05/15/2012| MBS Paydown 0.00157139......... 12 12 12 12 (0) ..(0) .12 0 1 [11/15/2019( 1...........
31340Y DB 2 |FHR88-12 APAC 9.25 11/15/2019.......cccnvrerirreris | verer 06/15/2012| MBS Paydown 0.00155076......... 10 10 10 10 (0) .(0) .10 0 0 | 11/15/2019| 1...........
31358E  3Z 3 |FNR90-111 XSEQ 8.75 9/25/2020..........ccoovvurevmrrecns [ e 04/25/2012| MBS Paydown 0.01617459......... 70 70 70 70 (0) .(0) .70 0 2 |09/25/2020(1...........
31358E  3Z 3 |FNR90-111 XSEQ 8.75 9/25/2020...........cocvemrvrerires | veres 05/25/2012| MBS Paydown 0.0159756........... 80 80 80 80 0) .(0) .80 0 3 109/25/2020] 1...........
31358E  3Z 3 |FNR90-111 XSEQ 8.75 9/25/2020...........cocovrermrecns [ e 06/25/2012| MBS Paydown 0.01415598, 728 728 734 731 (7) A7) 728 (U IO 32 109/25/2020| 1...........
31358E D8 2 |FNR90-93G PAC 5.50 8/25/2020...........cccovvemrreveris | e 04/25/2012| MBS Paydown 0.00601736......... 362 362 310 343 1 1 362 08/25/2020(1...........
31358E D8 2 |FNR 90-93G PAC 5.50 8/25/2020 05/25/2012| MBS Paydown 0.00595796... 119 119 102 112 1 1 119 08/25/2020
31358E D8 2 |FNR90-93G PAC 5.50 8/25/2020. .| 06/25/2012| MBS Paydown 0.00584434 227 227 194 215 2 2 227 08/25/2020
31358G 5  2|FNR 91-65Z ZX 6.50 6/25/2021. .| 04/25/2012| MBS Paydown 0.0598656.. 1,303 1,303 1,262 1,274 2 2 1,303 06/25/2021
31358G 5  2|FNR 91-65Z ZX 6.50 6/25/2021..........ccovvernerevrrnerens [ e 05/25/2012| MBS Paydown 0.05925235... 1,227 1,227 1,188 1,200 2 2 1,221 06/25/2021
31358G 5  2|FNR 91-65Z ZX 6.50 6/25/2021...........covvumrreceriniins [ v 06/25/2012| MBS Paydown 0.05858004......... 1,345 1,345 1,303 1,315 3 3 1,345 0 | s 44 106/25/2021] 1...........
31358H HV  0|FNR 91-85 ZX 8.00 6/25/21.......cccooreverervrcriirirncrinnnns | covee 04/25/2012| MBS Paydown 0.02715833 1,035 1,035 1,009 1,018 8 8 .1,035 (U IO 28 |06/25/2021(1...........
31358H HV  0|FNR 91-85 ZX 8.00 6/25/21.......cccvvvreererneirnrinciranies | covee 05/25/2012 MBS Paydown 0.02662876......... 530 530 516 521 1 1 530 (1 IO 18 |06/25/2021(1...........
31358H HV  0|FNR 91-85 ZX 8.00 6/25/21.......ccoovvvemrvrerirerinrinnnns | o 06/25/2012| MBS Paydown 0.02604245......... 586 586 571 576 3 3 586 (0 IO 23 |06/25/2021(1...........
31358H UM 8|FNR 91-76 ZX 9.00 7/25/2021.........cvvvererervrrrerrerirnes | corne 04/25/2012| MBS Paydown 0.03563674........ 256 256 256 255 (0) .(0) 256 0 8 |07/25/2021 1...........
31358H UM 8|FNR 91-76 ZX 9.00 7/25/2021.......coovvirrrervrriirernnn | e 05/25/2012| MBS Paydown 0.03479535......... 538 538 538 538 2) .(2) 538 (1 IO 20 |07/25/2021] 1...........
31358H UM 8|FNR 91-76 ZX 9.00 7/25/2021 06/25/2012| MBS Paydown 0.03452229 175 175 175 174 0 175 0 8 |07/25/2021
31358K DY 1 |FNR 1991-G36 ZBX 7.00 11/25/2021 .| 04/25/2012| MBS Paydown 0.04788493 524 524 518 519 0 0 524 0 11/25/2021
31358K DY 1|FNR 1991-G36 ZBX 7.00 11/25/2021... 05/25/2012| MBS Paydown 0.04746978......... 519 519 513 514 0 0 519 0 11/25/2021
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.......cccovvvrrvrerrens | vever 06/25/2012| MBS Paydown 0.04654537......... 1,156 1,156 1,143 1,145 3 3 1,156 (0 IO 40 [11/25/2021(1...........
31358N  ZD  7|FNR 1992-79 ZX 9.00 6/25/2022..........coccovrrvvrerrnrnne | veree 04/25/2012| MBS Paydown 0.06412103......... 1,678 1,678 1,678 1,676 (6) .(6) 1,678 (1 I 50 |06/25/2022| 1...........
31358N  ZD  7|FNR 1992-79 ZX 9.00 6/25/2022...........cccoovvrermrrrmerns | conee 05/25/2012| MBS Paydown 0.05929019......... 3,850 3,850 3,850 3,844 (14) 14) 13,850 0 i, 144 106/25/2022| 1........
31358N  ZD  7|FNR 1992-79 ZX 9.00 6/25/2022..........cocormvrermrrrmrrens | coree 06/25/2012| MBS Paydown 0.0586312........... 525 525 525 524 0 0 525 (1 IO 24 106/25/2022| 1...........
313602 AZ 7 |FNR 1988-2Z XSEQ 10.10 2/25/2018.........ccovrvrrerns [ erns 04/25/2012| MBS Paydown 0.0189513........... 259 259 257 257 0 0 259 0 9 02/25/2018] 1...........
313602 AZ 7 |FNR 1988-2Z XSEQ 10.10 2/25/2018........cccovovvreree [ e 05/25/2012| MBS Paydown 0.0125196........... 3,216 3,216 3,191 3,193 3 3 3,216 0 | v 135 | 02/25/2018| 1...........
313602 AZ 7 |FNR 1988-2Z XSEQ 10.10 2/25/2018........cccovrvvrer | eres 06/25/2012| MBS Paydown 0.01208834......... 216 216 214 214 1 1 216 (0 I 11 102/25/2018| 1...........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
313920 5B 1|FNR2003-23 PG PAC 5.50 1/25/2032.......cccccrvvrers | veree 04/25/2012| MBS Paydown 0.20042552. 82,927 82,927 84,559 | oo 108,466 ) 82,927 0 . 1,520 |01/25/2032|1...........
313920 5B 1|FNR 2003-23 PG PAC 5.50 1/25/2032.........cccovvremerer [ e 05/25/2012| MBS Paydown 0.178709.........ccc. | covererermeervninernens | revereenns 108,583 )| SRR I 108,583 0 et 2,488 |01/25/2032| 1...........
313920 5B 1|FNR2003-23 PG PAC 5.50 1/25/2032.........ccovurers | veree 06/25/2012| MBS Paydown 0.1576402........... | ccoovveererneeveinins | v 105,344 3| RSO I 105,344 0 e 2,897 |01/25/2032|1...........
31393B  5U  5|FNR 2003-53 JM PAC 5.50 12/25/2031 e 04/25/2012| MBS Paydown 0.47422529......... 155,428 ) ....155,428 0 2,850 |12/25/2031] 1...........
31393B  5U 5|FNR2003-53 JM PAC 5.50 12/25/2031........cocconvveruee | vever 05/25/2012| MBS Paydown 0.38802543 172,400 ..172,400 ,105) 172,400 0 3,951 |12/25/2031|1..
313938 5U 5|FNR2003-53 JM PAC 5.50 12/25/2031 [ 06/25/2012| MBS Paydown 0.30679885......... 162,453 | ..o 162,453 (913) ....162,453 0 e 4,467 | 12/25/2031|1...........
31395A ET  8|FHR 2808 BD PAC 5.50 3/15/2033..........ccosvverrrrerine | vever 04/15/2012| MBS Paydown 0.60373612......... 85,043 85,043 | ..o 87,435 | 86,272 | s | i (1,379) | cooreverevrvrines [ s (1,379) 85,043 0 et 1,559 |03/15/2033| 1...........
31395A ET 8 |FHR 2808 BD PAC 5.50 3/15/2033........cccovrmrrmerevrnns [ s 05/15/2012| MBS Paydown 0.56466734......... | cccoevererneevernins | v 117,206 | ..ocvonee 117,206 | oo 120,503 | ..ocvenee 118,900 | oo | v (1,889) | cvovvrevrerireirens | cvrvrreend (1,889) | cooveeeerrvene | v 117,206 0 e 2,686 |03/15/2033] 1...........
31395A ET  8|FHR 2808 BD PAC 5.50 3/15/2033.........ccccnuvevnrinnnns [ 06/15/2012| MBS Paydown 0.53564914......... 87,055 87,055 89,503 88,313 | .o | e (1,391) | oo [ (1,391) 87,055 0 2,394 |03/15/2033] 1...........
3199999. Total - Bonds - U.S. Special Revenue & Assessment. s | eerienes 1,097,024 | ......... 1,097,023 | ......... 1,118,035 | ........ 1,194,565 | .o 0] . (10,187) [ ovvvvrnnenad 0] s (10,187) [ oo [ 1,097,023 0 0 0]... 25,519 |...... XXX... [.XXX
Bonds - Industrial and Miscellaneous
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040...........cccones | veves 04/20/2012| MBS Paydown 0.98160919......... 3,284 3,284 3,284 3,284 0 3,284 0 | v, 60 |12/20/2040| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040.........coccovvv. [ e 05/20/2012| MBS Paydown 0.979967153....... 3,284 3,284 3,284 3,284 0 3,284 0| s 74 [12/20/2040| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040...........cccooe. | veves 06/20/2012| MBS Paydown 0.978325115....... 3,284 3,284 3,284 3,284 0 3,284 0 | e, 89 |12/20/2040| 1FE......
03939R AB  6|ARCH WESTERN FIN 6.75 07/01/2013. B 05/16/2012| Cash Tender 97.25............cc....... ST ISR 1,002,500 | ......... 1,000,000 | ......... 1,000,000 2,379 2,379 .1,002,500 07/01/2013| 3FE......
051157 AG 0 |AUGUSTA VI 96A3 7.375 4-15-13.......covvvvrcrivcinns | s 04/15/2012| Sinking Fund Redemption 100.0. | ... 124,771 124,771 31 31 . 124771 04/15/2013| 4AM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 04/27/2012| MBS Paydown 0.52573088......... 19,451 19,451 18,916 26 26 19,451 06/27/2037| 1FM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 05/27/2012| MBS Paydown 0.502883511....... 68,542 68,542 66,657 986 986 68,542 06/27/2037| 1FM.....
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 06/27/2012| MBS Paydown 0.486386516....... 49,491 49,491 48,130 567 567 49,491 06/27/2037| 1FM.....
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4/12/38......cccoccvvvee [ venee 04/12/2012| MBS Paydown 0.727654129....... 27,097 27,097 27,541 27,138 (77) (77) 27,097 04/12/2038| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44 i 04/11/2012| MBS Paydown 0.858048094....... 301,069 301,069 292,696 297,769 2,853 2,853 301,069 02/11/2044| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................. | ... 05/11/2012| MBS Paydown 0.830803459....... 108,979 | vooovvveneee 108,979 | ..cc0eer.. 105,948 | 107,784 | v | e 1,048 [ | s 1,048 ....108,979 02/11/2044| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44 N 06/11/2012| MBS Paydown 0.80677128, 96,129 96,129 929 96,129 02/11/2044| 1FM.....
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018.........ccovvvrevurer | vever 04/15/2012| MBS Paydown 0.307633262....... 2,872 2,872 0 2,872 01/15/2018| 1AM.....
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018........cccvvvvrvrrns | vever 05/15/2012| MBS Paydown 0.305103825....... 2,529 2,529 0 2,529 0 | e 63 |01/15/2018| 1AM.....
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018.......c.ovvvvreveres [ e 06/15/2012| MBS Paydown 0.302395262....... 2,709 2,709 0 2,709 (0 IO 81 101/15/2018| 1AM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 04/26/2012| MBS Paydown 0.252800847....... 9,642 9,642 9,539 9,431 13 13 9,642 0 242 [12/26/2036( 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 05/26/2012| MBS Paydown 0.241090195....... 15,438 15,438 15,274 15,100 92 92 15,438 (U I 466 |12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 06/26/2012| MBS Paydown 0.227118853....... 18,418 18,418 18,223 18,015 133 133 18,418 0 648 | 12/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 04/26/2012| MBS Paydown 0.309718121....... 13,475 13,475 13,477 13,400 (0) .(0) 13,475 0 258 | 02/26/2036| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 05/26/2012| MBS Paydown 0.301659993....... 22,697 22,697 22,701 22,571 23 23 22,697 0 02/26/2036 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36. 06/26/2012| MBS Paydown 0.300177496....... 4,176 4,176 4,176 4,153 (8) .(8) 4,176 0 02/26/2036 1FM.....
126650 BY  5|CVS CORP 5.926 01/10/2034.........cooovvererrreinerinnes [ e 04/10/2012| Sinking Fund Redemption 100.0. 1,869 1,869 1,869 1,869 0 1,869 0 01/10/2034| 2AM.....
126650 BY 5|CVS CORP 5.926 01/10/2034... B 05/10/2012| Sinking Fund Redemption 100.0. 1,878 1,878 1,878 1,878 0 1,878 0 01/10/2034| 2AM.....
126650 BY 5|CVS CORP 5.926 01/10/2034.........coovvvrevreinerinnns [ e 06/10/2012| Sinking Fund Redemption 100.0. 1,887 1,887 1,887 1,887 0 1,887 (1 IO 53 |01/10/2034| 2AM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034..........cccc. | veee 04/25/2012| MBS Paydown 0.775685339....... 31,013 31,013 30,509 30,607 23 23 31,013 0 569 | 04/25/2034| 1FM.....
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12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034................ | ... 05/25/2012| MBS Paydown 0.773226892....... 4,917 4,917 4,837 4,853 5 5 ..4,917 0 | v 113 | 04/25/2034| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034................. | ooe. 06/25/2012| MBS Paydown 0.767035832....... 12,382 12,382 12,181 12,220 13 13 12,382 0 341 |04/25/2034| 1FM.....
12669D US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033.........ccovcere [ e 04/25/2012| MBS Paydown 0.335065617....... 38,865 38,865 38,519 38,575 158 158 38,865 0 | v 745 | 02/25/2033| 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033..........ccouurs | veves 05/25/2012| MBS Paydown 0.310266293....... 74,398 74,398 73,735 73,843 321 321 74,398 0 et 1,782 |02/25/2033| 1FM.....
126690 US  5|CWHL 2002-39 A18 PAC 5.75 2/25/2033..........cccouuvs | vever 06/25/2012| MBS Paydown 0.299467906....... 32,395 32,395 32,107 32,154 146 146 32,395 0 931 [02/25/2033| 1FM.....
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038........cccouvvrs | vevee 04/15/2012| MBS Paydown 0.981871386....... 1,173 1,173 1,173 1,173 0 L A173 (0 I 23 |12/15/2038| 1FE......
14574K  AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038..........ccocconee | cevne 05/15/2012| MBS Paydown 0.980693963....... 1,177 1,177 1,177 1,177 0 WAT7 (1 I 28 |12/15/2038| 1FE......
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038 e 06/15/2012| MBS Paydown 0.979511913....... 1,182 1,182 1,182 1,182 0 0 .. 1,182 0 12/15/2038| 1FE......
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 .| 04/25/2012| MBS Paydown 0.100069155....... 7,221 7,221 6,300 5,978 7,221 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.... 05/25/2012| MBS Paydown 0.100001968....... 108 108 94 89 1 1 108 0 3 | 11/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccce0v | e 06/25/2012| MBS Paydown 0.099039063....... 1,541 1,541 1,344 1,276 247 247 ..1,541 0 | e 46 |11/25/2036| 1FM.....
172921 AA  6|CMSI 1987-1 A1 SEQ 9.00 4/25/2017......ccovvvevvrreres [ 04/25/2012| MBS Paydown 0.0........cccovevennee. 3,195 3,195 3,088 2,976 235 235 ..3,195 (VN 96 |04/25/2017| 2FM.....
17310E AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........covvrere | vevee 04/25/2012| MBS Paydown 0.911618765....... 12,966 12,966 11,215 11,936 333 333 12,966 09/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........coucerners | covee 05/25/2012| MBS Paydown 0.89032787......... 21,291 21,291 18,417 19,599 [ .o | e 1,001 [ | e 1,001 21,291 09/25/2036| 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........ccovverners | cevee 06/25/2012| MBS Paydown 0.873005627....... 17,322 17,322 14,984 15,946 77 77 17,322 09/25/2036| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 04/25/2012| MBS Paydown 0.563244488....... 20,841 20,841 20,007 20,089 27 27 20,841 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35. 05/25/2012| MBS Paydown 0.543880751....... 58,091 58,091 55,768 55,994 | covoovererceeien | e 1,648 [ oo | v 1,648 58,091 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35.. .| 06/25/2012| MBS Paydown 0.533535251....... 31,037 31,037 29,795 29,916 73 73 31,037 11/25/2035| 1FM.....
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.... .| 04/25/2012| MBS Paydown 0.49107888 7,957 7,957 8,010 7,978 (41) (41) ...7,957 06/25/2033| 1FM.....
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.... 05/25/2012| MBS Paydown 0.474205473....... 16,873 16,873 16,986 16,916 (94) (94) 16,873 06/25/2033| 1FM.....
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33...........ccoccounns [ vonee 06/25/2012| MBS Paydown 0.468559494....... 5,646 5,646 5,684 5,660 2 2 ...5,646 06/25/2033| 1FM.....
22541Q J2 9| CSFB 2003-C5 A4 SEQ 4.90 12/15/36........cccveverves | veree 05/15/2012| MBS Paydown 0.999087972....... 2,052 2,052 2,089 2,058 (10) (10) ..2,052 12/15/2036| 1FM.....
22541Q J2 9| CSFB2003-C5 A4 SEQ 4.90 12/15/36........cccovvvverenes | coree 06/15/2012| MBS Paydown 0.995683892....... 7,659 7,659 7,796 7,682 (36) (36) ...7,659 12/15/2036| 1FM.....
225418 AC 2 |CSFB 2004-C1 A3 SEQ 4.321 1/15/37......ccovvvvvvrrans | vever 04/15/2012| MBS Paydown 0.067838474....... 62,982 62,982 62,786 62,869 48 48 62,082 01/15/2037| 1FM.....
225418 AC 2 |CSFB 2004-C1 A3 SEQ 4.321 1/15/37.....ccvovveverriee | vener 05/15/2012| MBS Paydown 0.003446682....... | ...ovvernvererernernens | rveereenns 193,175 | v 193,175 | v 192,572 | oo 192,827 269 P15 N O 193,175 01/15/2037| 1FM.....
22541S AC 2 |CSFB2004-C1 A3 SEQ 4.321 1/15/37.....evvvvrcnr [ s 06/15/2012| MBS Paydown 0.0..........c.ccceveree 10,340 10,340 10,308 10,321 359 359 10,340 01/15/2037| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034... 04/25/2012| MBS Paydown 0.11854149... 1,138 1,138 1,138 1,138 0 0 ..1,138 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/203 .| 05/25/2012| MBS Paydown 0.1164313.. 2,110 2,110 2,109 2,110 0 0 ..2,110 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034... 06/25/2012| MBS Paydown 0.11453773... 1,894 1,894 1,893 1,894 (0) ..(0) ...1,894 04/25/2034| 1FM.....
26882P BB 7 |ERAC USA FINANCE 6.375 10/15/2017.......ovcvvevns | vener 04/25/2012| CONSENTFEE......... 6,000 6,000 0 ...6,000 10/15/2017| 2FE......
36158Y HA 0 |GECMC 2002-3A A2 SEQ 4.996 12/10/37......cccovvvews [ s 04/10/2012| MBS Paydown 0.798297423....... 47,659 47,659 47,048 47,527 73 73 47,659 12/10/2037| 1FM.....
36158Y HA 0 |GECMC 2002-3A A2 SEQ 4.996 12/10/37........cooceves | vever 05/10/2012| MBS Paydown 0.766479607....... 31,818 31,818 31,410 31,729 51 51 31,818 0 662 | 12/10/2037| 1FM.....
36158Y HA 0 |GECMC 2002-3A A2 SEQ 4.996 12/10/37........covcrnes | veves 06/10/2012| MBS Paydown 0.514733282....... 251,746 251,746 248,521 251,047 417 417 251,746 0 e 6,289 | 12/10/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 04/26/2012| MBS Paydown 0.906764178....... 18,123 18,123 17,579 17,655 118 118 18,123 0 361 | 01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 05/26/2012| MBS Paydown 0.894594381....... 24,340 24,340 23,609 23,711 258 258 24,340 (O — 606 |01/26/2037|1FM.....
36190G AA 6| GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ... 06/26/2012| MBS Paydown 0.886732849....... 15,723 15,723 15,251 15,317 73 73 15,723 (O I 470 |01/26/2037| 1FM.....
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36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040...........c... | v.oce 04/10/2012| MBS Paydown 0.460900711....... 42,749 42,749 41,734 42,520 53 53 42,749 0 661 |03/10/2040
36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040..........coco. | ceree 05/10/2012| MBS Paydown 0.439889159....... 46,225 46,225 45,128 45,978 75 75 46,225 0 03/10/2040
36828Q HH 2| GECMC 2004-C2 A3 SEQ 4.641 3/10/2040........c.coco. | coree 06/10/2012| MBS Paydown 0.420264204....... 43,175 43,175 42,150 42,943 89 89 43,175 0 03/10/2040
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030..........ccooc. | vovee 04/25/2012| MBS Paydown 0.075474072....... 10,073 10,073 8,764 9,143 194 194 10,073 0 07/25/2030
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.........cccove. | vevee 05/25/2012| MBS Paydown 0.072075318....... 16,994 16,994 14,785 15,424 410 410 16,994 0 07/25/2030
39538W DC 9 |GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030.... IO 06/25/2012| MBS Paydown 0.069131803....... 14,718 14,718 12,804 13,358 452 452 14,718 0 07/25/2030
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......cccc. | vever 04/19/2012| MBS Paydown 0.313271206....... 7,315 7,315 5,139 4,976 870 870 ..1,315 (1 I 14 |11/19/2035
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | oo 05/19/2012| MBS Paydown 0.309831263....... 6,880 6,880 4,833 4,680 700 700 ...6,880 (U I 17 [ 11/19/2035
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........c.. | vovee 06/19/2012| MBS Paydown 0.307185087....... 5,292 5,292 3,718 3,600 201 201 ...5,292 (U IO 15 |11/19/2035
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 04/19/2012| MBS Paydown 0.22891325......... 6,253 6,253 4,393 4,481 (162) (162) ...6,253 0 08/19/2045
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 05/19/2012| MBS Paydown 0.22665073......... 4,525 4,525 3,179 3,242 57 57 ..4,525 0 08/19/2045
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 06/19/2012| MBS Paydown 0.2262005........... 900 900 633 645 14 14 900 0 3 |08/19/2045
412824 AB  0|HARLEYSVILLE GRP 5.7507/15/2013........cccovvvere | veree 06/07/2012| BARCLAYS AMERICA........ccoovee | vervrreirerneircerenns | v 1,040,670 | ......... 1,000,000 991,980 998,447 438 438 998,885 | ....oovvivirins [ o 41,785 | ... 41,785 | ... 52,229 | 07/15/2013
45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 04/25/2012| MBS Paydown 0.1767291........... 3,512 3,512 2,950 2,961 24 24 ..3,512 (U IO 11 | 04/25/2035
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.... . | 05/25/2012 MBS Paydown 0.1752084........... 7,604 7,604 6,387 6,411 59 59 ...7,604 0 04/25/2035
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035 .1 06/25/2012| MBS Paydown 0.17405466 5,769 5,769 4,846 4,864 55 55 ..5,769 0 04/25/2035
45254T PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34 . | 04/25/2012 MBS Paydown 0.155436813....... 1,707 1,707 1,707 1,707 (1) (1) .1,707 0 08/25/2034
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34...........covvcvvrvrens | o 05/25/2012| MBS Paydown 0.151119843....... 4,317 4,317 4,317 4,317 (3) .(3) 4317 (1 IO 89 |08/25/2034
452547  PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34.........cccovvenevvnnes [ v 06/25/2012| MBS Paydown 0.145279262....... 5,841 5,841 5,840 5,841 (5) .(5) ..5,841 0 | v 143 | 08/25/2034
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.........cocone. | cevee 04/04/2012| Paydown 100.0..... 44,118 44,118 43,677 44,118 0 44,118 (U I 741 |06/28/2013
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .1 04/18/2012| Paydown 100.0..... 52,425 52,425 51,901 52,425 0 52,425 0 983 | 06/28/2013;
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .1 05/03/2012| Paydown 100.0..... 11,578 11,578 11,462 11,578 0 11,578 0 241 |06/28/2013 .
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013. .1 05/18/2012| Paydown 100.0..... 12,286 12,286 12,163 12,286 0 12,286 0 282 |06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013.........cocoores | ceoee 06/06/2012| Paydown 100.0..... 12,362 12,362 12,239 12,362 0 12,362 0 316 |06/28/2013| 3FE......
465210 ZZ  8|ISTAR FINANCIAL A-1 L+375 06/28/2013........cocones | cevne 06/20/2012| Paydown 100.0..... 17,710 17,710 17,533 17,710 0 17,710 (U I 487 |06/28/2013| 3FE......
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 04/25/2012| MBS Paydown 0.10220531......... 6,362 6,362 5,089 2,921 2,176 2,176 ...6,362 (1 IO 59 |06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 05/25/2012| MBS Paydown 0.09986926......... 13,023 13,023 10,419 5,980 6,089 13,023 06/25/2036 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 06/25/2012| MBS Paydown 0.09811883. 9,759 9,759 7,807 4,481 V234 [ | e 4,234 ..9,759 06/25/2036 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 04/27/2012| MBS Paydown 0.56871804........ 23,017 23,017 17,148 17,416 5,096 5,096 23,017 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 05/27/2012| MBS Paydown 0.562407293....... 17,670 17,670 13,164 13,370 186 186 17,670 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2012| MBS Paydown 0.556811703....... 15,668 15,668 11,672 11,855 216 216 15,668 07/27/2037| 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. . | 04/26/2012 MBS Paydown 0.406365272....... 58,189 58,189 55,134 56,254 | ...ocveerecrins | e 1,060 [ .o | s 1,060 58,189 05/26/2037| 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. . | 05/26/2012 MBS Paydown 0.387333849....... 19,031 19,031 18,032 18,399 13 13 19,031 05/26/2037| 1FM.....
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. .| 06/26/2012 MBS Paydown 0.383010229....... 4,324 4,324 4,097 4,180 37 37 ..4,324 05/26/2037| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ..... 04/26/2012| MBS Paydown 0.521634029....... 7,565 7,565 6,739 6,896 36 36 ..7,565 [0 I 71 |01/25/2039| 1FM.....
472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. | ... 05/26/2012| MBS Paydown 0.51557037......... 7,870 7,870 7,011 7174 50 50 ..1,870 (0 I 91 |01/25/2039| 1FM.....
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472321 AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. |..... 06/26/2012| MBS Paydown 0.511868655....... 4,804 4,804 4,280 4,380 39 39 ...4,804 (U IO 66 |01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.......cccovuver | cevee 04/26/2012| Pass-Through Loss.. 11,866 1,071 0 (0 I 78 [01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.....cccccevvrs | vevee 05/26/2012| Pass-Through Loss.. 6,151 1,382 0 (0 IO 54 101/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.......cccccouver | voeee 06/26/2012| Pass-Through Loss.. 10,368 2,330 0 [V 154 |01/25/2039| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2012| MBS Paydown 0.522974702....... 5,400 5,400 5,400 5,371 5 5 ...5,400 (U I 117 | 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2012| MBS Paydown 0.508002154....... 6,064 6,064 6,064 6,031 7 7 ...6,064 (O T 165 | 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2012| MBS Paydown 0.500642244....... 2,981 2,981 2,981 2,965 1 1 ...2,981 (0 IO 97 |09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2012| Pass-Through Loss.. 4,947 6,899 0 (U I 134 109/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36 .| 05/26/2012| Pass-Through Loss.. 8,003 9,309 0 0 261 |09/26/2036( 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Pass-Through Loss.. 1,810 4,263 0 0 | e 69 |09/26/2036| 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2012| MBS Paydown 0.534454468....... 20,732 20,732 20,732 20,567 36 36 20,732 (O T 435 |09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2012| MBS Paydown 0.512267535....... 11,648 11,648 11,648 11,555 16 16 11,648 0 303 | 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2012| MBS Paydown 0.490839635....... 11,250 11,250 11,250 11,160 21 21 11,250 0 348 | 09/26/2036| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 04/26/2012| MBS Paydown 0.458433141....... 35,511 35,511 31,873 72710 T IS TAT5 | i | e 1,475 35,511 0 651 |06/26/2037( 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ... 05/26/2012| MBS Paydown 0.440949407....... 32,347 32,347 29,034 29,334 | ..o | e 1,189 [ e | e 1,189 32,347 [ — 741 |06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 06/26/2012| MBS Paydown 0.431303201....... 17,847 17,847 16,019 16,184 293 293 17,847 06/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2012| MBS Paydown 0.539956737....... 43,733 43,733 43,733 43,712 (66) (66) 43,733 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. . | 05/26/2012 MBS Paydown 0.520606329....... 71,396 71,396 71,396 71,363 (183) (183) 71,396 08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. .| 06/26/2012| MBS Paydown 0.514313041....... 23,220 23,220 23,220 23,209 (5) .(5) 23,220 08/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ce.ee 04/26/2012| MBS Paydown 0.251086398....... 13,750 13,750 13,750 13,990 (58) (58) 13,750 04/26/2037| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... [..... 05/26/2012| MBS Paydown 0.234731504....... 28,382 28,382 28,382 28,879 (330) (330) 28,382 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ...e. 06/26/2012| MBS Paydown 0.214952416....... 34,324 34,324 34,324 34,925 (509) (509) 34,324 892 |04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | v.ec. 05/26/2012| Pass-Through Loss.. 14,798 2,485 0 0 321 |04/26/2037|5FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | v..c. 06/26/2012| Pass-Through Loss.. 6,163 1,035 0 0 | v 160 | 04/26/2037| 5FM.....
47232D EU 2| JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2012| MBS Paydown 0.34817974........ 11,656 11,656 11,084 10,494 (31) (31) 11,656 0 212 |08/26/2037| 1FM.....
47232D EU 2| JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2012| MBS Paydown 0.344288212....... 7,644 7,644 7,269 6,882 (27) (27) ..7,644 08/26/2037| 1FM.....
47232D EU 2| JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2012| MBS Paydown 0.327623914....... 32,735 32,735 31,129 29,471 | oo | v 1,188 [ e | v 1,188 32,735 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37. .| 04/26/2012| Pass-Through Loss.. 8,573 6,922 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 05/26/2012| Pass-Through Loss.. 3,016 2,435 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 06/26/2012| Pass-Through Loss.. 7,096 5,729 0 08/26/2037| 1FM.....
47232Q AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE......covvvvres [ v 05/26/2012| MBS Paydown 0.566544019....... 2,751 2,751 2,674 2,674 2 .(2) ..2,751 (1 I 16 | 11/26/2037|1Z........
47232Q  AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE......coevcvvres [ venee 06/26/2012| MBS Paydown 0.555995684....... 36,919 36,919 35,881 35,881 250 250 36,919 (R — 416 | 11/26/2037|1Z........
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 04/26/2012| MBS Paydown 0.461074154....... 3,698 3,698 3,698 3,680 0 0 ...3,698 (1 IO 89 |02/26/2037| 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 05/26/2012| MBS Paydown 0.457030865....... 3,964 3,964 3,964 3,944 0 0 ...3,964 (O I 114 102/26/2037| 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 06/26/2012| MBS Paydown 0.450796369....... 6,113 6,113 6,113 6,082 2 2 ..6,113 0 205 [02/26/2037|1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 04/26/2012| Pass-Through Loss.. 2,128 5,865 0 (0 I 41 102/26/2037| 1FM.....
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47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 05/26/2012| Pass-Through Loss.. 4,138 4,005 0 (0 I 99 |02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | .... 06/26/2012| Pass-Through Loss.. 2,026 1,960 0 (0 I 58 [02/26/2037| 1FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 04/26/2012| MBS Paydown 0.946444999....... 7,191 7,191 7,191 7,180 3) .(3) 1191 0| v 132 | 11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | ..... 05/26/2012| MBS Paydown 0.938358286....... 5,661 5,661 5,661 5,652 (1) (1) ...5,661 0 | v 130 | 11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 06/26/2012| MBS Paydown 0.921670719....... 11,681 11,681 26,616 11,664 (13) (13) 11,681 0 322 [11/26/2035| 2FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 04/26/2012| Pass-Through Loss.. 2,869 2,854 0 (0 I 53 | 11/26/2035| 1FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 05/26/2012| Pass-Through Loss.. 3,545 3,526 0 0 | v, 81 [11/26/2035| 1FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 06/26/2012| Pass-Through Loss.. 6,141 6,109 0 (U I 169 |11/26/2035| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 04/26/2012| MBS Paydown 0.489356352....... 43,650 43,650 43,513 43,308 90 90 43,650 0 640 |05/26/2036( 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 05/26/2012| MBS Paydown 0.478525329....... 24,370 24,370 24,293 24,179 21 21 24,370 0 | e 476 |05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... |..... 06/26/2012| MBS Paydown 0.474379154....... 9,329 9,329 9,300 9,256 7 7 ..9,329 0 228 |05/26/2036( 1FM.....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 04/26/2012| Pass-Through Loss.. 5,029 7,293 0 (0 I 68 |05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 05/26/2012| Pass-Through Loss.. 3,910 9,233 0 0 | v 148 | 05/26/2036| 1FM.....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 06/26/2012| Pass-Through Loss.. 3,422 7,638 0 [V I 84 |05/26/2036| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 04/26/2012| MBS Paydown 0.259180562....... 69,200 69,200 67,388 67,629 720 720 69,200 0 ... 1,739 | 04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 05/26/2012| MBS Paydown 0.253760281....... 14,859 14,859 14,470 14,522 1M 111 14,859 (O I 448 |04/26/2036| 1FE......
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2012| MBS Paydown 0.242898937....... 29,775 29,775 28,995 29,099 242 242 29,775 04/26/2036| 1FE......
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 04/26/2012| MBS Paydown 0.30267794. 3,895 3,895 3,895 3,895 0 ...3,895 07/26/2036 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 05/26/2012| MBS Paydown 0.295345486....... 5,076 5,076 5,076 5,076 0 ...5,076 07/26/2036| 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... |..... 06/26/2012| MBS Paydown 0.285305418....... 6,951 6,951 6,951 6,951 0 ...6,951 07/26/2036| 1FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 04/26/2012| Pass-Through Loss.. 1,370 1,322 0 (0 I 27 |07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 05/26/2012| Pass-Through Loss.. 3,640 3,511 0 (0 I 91 |07/26/2036| 6FM.....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2012| Pass-Through Loss.. 2,937 2,833 0 (1 IO 88 |07/26/2036| 6FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 04/26/2012| MBS Paydown 0.408658905....... 4,218 4,218 4,218 4,204 2 2 ..4,218 (U IO 81 |01/26/2036| 1FM.....
47232V EQ  1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... |..... 05/26/2012| MBS Paydown 0.356343071....... 10,463 10,463 10,463 10,427 6 6 10,463 0 251 [01/26/2036| 1FM.....
47232V EQ 1 |JMAC 2009-R4 23A1 SEQ SSNR 5.75 01/26/36....... | ..... 06/26/2012| MBS Paydown 0.340307612....... 3,207 3,207 3,207 3,196 4 4 ..3,207 0 | v 92 |01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.... 04/26/2012| Pass-Through Loss.. 1,624 1,610 0 01/26/2036| 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36 .| 05/26/2012| Pass-Through Loss.. 3,741 3,708 0 01/26/2036 1FM.....
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.... 06/26/2012| Pass-Through Loss.. 1,323 1,311 0 01/26/2036 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 04/26/2012| MBS Paydown 0.341932131....... 11,715 11,715 11,715 11,655 5 5 11,715 06/26/2036 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 05/26/2012| MBS Paydown 0.333009434....... 11,648 11,648 11,648 11,588 7 7 11,648 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 06/26/2012| MBS Paydown 0.316668872....... 21,331 21,331 21,331 21,221 15 15 21,331 06/26/2036 1FM.....
47232V GH 9 |JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... |..... 04/26/2012| MBS Paydown 0.343354119....... 2,307 2,307 2,307 2,277 3 3 ...2,307 (1 IO 50 |03/26/2036| 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 05/26/2012| MBS Paydown 0.324615459....... 7,294 7,294 7,294 7,199 50 50 ..7,29 (O I 198 | 03/26/2036| 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 06/26/2012| MBS Paydown 0.300077678....... 9,551 9,551 9,551 9,427 77 7 ...9,551 0 310 |03/26/2036| 1FM.....
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47232V GN 6 | JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 04/26/2012| Pass-Through Loss.. 5,530 1,164 0 0 354 |03/26/2036(4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 05/26/2012| Pass-Through Loss.. 11,471 6,439 0 0 582 |03/26/2036|4FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 06/26/2012| Pass-Through Loss.. 6,503 1,368 0 0 560 | 03/26/2036| 4FM.....
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.........cccc.. | vevee 04/25/2012| MBS Paydown 0.740915007....... 592,057 592,057 384,837 | coovvrnn 482,029 | oo | e 110,008 | oo | v 110,008 592,057 0 ... 1,015 |06/25/2037| 1FE......
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.........c.cc. | veue 05/25/2012| MBS Paydown 0.66795389%4....... 364,806 364,806 237,124 297,010 59,843 59,843 364,806 (U I 774 |06/25/2037| 1FE......
52521V AE 2 |LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.........cccoe | s 06/25/2012| MBS Paydown 0.640867294....... | .coovvvverernrvvernnns | rvriveinns 135433 | oo 135433 | v 88,031 | oo 110,264 | oo | v 17,824 | .o | s L7 I I 135,433 0 344 | 06/25/2037| 1FE......
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 04/25/2012| MBS Paydown 0.299256793....... 12,732 12,732 9,326 9,318 541 541 12,732 (1 I 23 |12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 05/25/2012| MBS Paydown 0.29510493......... 12,456 12,456 9,124 9,116 540 540 12,456 0 12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035. .| 06/25/2012| MBS Paydown 0.292026226....... 9,236 9,236 6,765 6,759 180 180 ..9,236 0 12/25/2035| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 04/25/2012| MBS Paydown 0.458778033....... 36,997 36,997 31,448 31,809 117 17 36,997 0 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 05/25/2012| MBS Paydown 0.458143975....... 2,536 2,536 2,156 2,181 15 15 ...2,536 0| v 61 | 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 06/25/2012| MBS Paydown 0.457526037....... 2,472 2,472 2,101 2,125 15 15 2,472 (1 IO 72 | 07/25/2047| 1FM.....
587405 AB 7 |MERCANTILE BANKS B 4.625 04/15/2013........cccoc. [ oo 04/19/2012| CITIGROUP.......cooiviriiririrnis | cervrineirerssiseerenns | v 1,035,090 | ......... 1,000,000 978,600 996,449 842 842 997,291 | oo | e 37,799 | ... 37,799 | ... 24,281 | 04/15/2013| 2FE......
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030.......c.ccccevuvres [ e 04/01/2012| MBS Paydown 0.07887953 1,880 1,880 1,890 1,890 (0) .(0) ...1,880 (1 IO 39 | 04/01/2030| 3AM.....
61746W H2  9|MSC 2003-T11 A4 SEQ 5.156/13/2041.......c.cccvvvvere [ e 04/13/2012| MBS Paydown 0.98085528 12,335 12,335 12,127 12,280 9 9 12,335 0 213 | 06/13/2041| 1FM.....
61746W H2  9|MSC 2003-T11 A4 SEQ 5.156/13/2041........cccorvvvrrs [ s 05/13/2012| MBS Paydown 0.977568231....... 6,574 6,574 6,463 6,545 6 6 ...6,574 (O I 142 |06/13/2041| 1FM.....
61746W H2  9|MSC 2003-T11 A4 SEQ 5.156/13/2041........ccvvvvere [ e 06/13/2012| MBS Paydown 0.971064782....... 13,007 13,007 12,787 12,949 13 13 13,007 0 338 | 06/13/2041| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35. e 04/25/2012 MBS Paydown 0.400763645 1,831 1,831 1,682 2,968 1 1 ...1,831 0 10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35. R 04/25/2012| Pass-Through Loss.. 2,014 1,850 0 0 10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..........ccoovvvers [ v 05/25/2012| MBS Paydown 0.400148647....... 923 923 848 712 0 0 923 0 10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35.........ccoovvvvrs [ s 06/25/2012| MBS Paydown 0.399449231....... 722 722 664 810 0 0 722 (0 I 22 |10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35.........coovveere [ o 06/25/2012| Pass-Through Loss.. 327 300 0 [0 I 10 |10/25/2035[ 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........ccoccmnee [ vonee 04/25/2012| MBS Paydown 0.490036402....... 42,012 42,012 42,983 42,685 (787) (787) 42,012 0 805 |03/25/2033( 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033..........coccovves [ venee 05/25/2012| MBS Paydown 0.462442282....... 55,188 55,188 56,464 56,073 | oo | cerieens (1,009) | cooovvreriirinns [ e (1,009) 55,188 0 e 1,322 |03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........cocervee [ o 06/25/2012| MBS Paydown 0.441802504....... 41,280 41,280 42,234 41,942 (763) (763) 41,280 0 e 1,187 |03/25/2033| 1FM.....
81375F CM 3| SASI 1993-7 TA6 6.25 12/25/2023..........ocovvvvvrvrrirs | o 04/25/2012| MBS Paydown 0.047769524....... 13 13 12 12 0 0 .13 0 0 |12/25/2023| 1FM.....
81375F CM 3| SASI 1993-7 TAB 6.25 12/25/2023...........ccconvvervrrrnens [ 05/25/2012| MBS Paydown 0.047507268....... 13 13 13 12 0 0 .13 0 0 |12/25/2023| 1FM.....
81375F CM 3| SASI 1993-7 TAB 6.25 12/25/2023..........cocoonvverrvirnene [ e 06/25/2012| MBS Paydown 0.047113198....... 20 20 19 18 0 0 .20 0 1 [12/25/2023| 1FM.....
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035........ccccoee. [ s 04/25/2012| MBS Paydown 0.550862222....... 22,966 22,966 14,870 14,961 549 549 22,966 (0 I 36 [12/25/2035| 1FM.....
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035...........cc.. [ vee 05/25/2012| MBS Paydown 0.539102441....... 29,399 29,399 19,036 19,153 2,120 2,120 29,399 [ 57 |12/25/2035| 1FM.....
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035............... | ... 06/25/2012| MBS Paydown 0.534058352....... 12,610 12,610 8,165 8,215 489 489 12,610 (1 I 29 |12/25/2035| 1FM.....
883145 AJ 3 |TMCL 2011-1A A ABS 4.70 06/15/2026.............c00..... R.. | 04/15/2012| MBS Paydown 0.916666667....... 8,333 8,333 8,333 8,333 0 ..8,333 0 i, 134 |06/15/2026| 1FE......
883145 AJ 3 |TMCL 2011-1A A ABS 4.70 06/15/2026.............c000.... R.. | 05/15/2012| MBS Paydown 0.908333333....... 8,333 8,333 8,333 8,333 0 ...8,333 0 | v 165 | 06/15/2026| 1FE......
883145 AJ 3 |TMCL 2011-1A A ABS 4.70 06/15/2026...............oo.n. R.. [ 06/15/2012| MBS Paydown 0.9..........ccccvvvuue 8,333 8,333 8,333 8,333 0 ...8,333 (U — 199 | 06/15/2026| 1FE......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039..........covcervees | vever 04/16/2012| MBS Paydown 0.90412504........ 6,313 6,313 6,313 6,312 (0) .(0) ..6,313 0 | v 140 | 11/16/2039| 1Z*.......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039.........ccccevrvrs | s 05/16/2012| MBS Paydown 0.90095058......... 6,349 6,349 6,349 6,347 (0) .(0) ...6,349 0| v 176 | 11/16/2039| 1Z*.......
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i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039..........ccooccvvree | vever 06/16/2012| MBS Paydown 0.89775353 6,394 6,394 6,394 6,393 1) (1) 6,39 0 213 | 11/16/2039| 1Z*......
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040..........cccorvurene | cevee 04/16/2012| MBS Paydown 0.948588219....... 2,802 2,802 2,802 2,802 0 2,802 [\ 49 |10/16/2040| 1AM.....
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040...........cocevvvrs | evee 05/16/2012| MBS Paydown 0.945774649....... 2,814 2,814 2,814 2,814 0 2,814 0 | e 61 | 10/16/2040| 1AM.....
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040..........cccevurre | covee 06/16/2012]| MBS Paydown 0.942948901....... 2,826 2,826 2,826 2,826 0 2,826 (N 73 [10/16/2040| 1AM.....
3899999. Total - Bonds - Industrial & MiSCEIIANEOUS. .......cu.irrirrsirissirssissssissess e sees st st ssnssnnes | essisaas 7,870,624 | ........ 7,942,840 | ......... 7,366,458 | ......... 7,451,538 | oo 0. 234,573 | o 0| . e 234,573 | oo 0 | e 7,791,036 | ..o 0] . 79,584 | ... 79,584 |..... 223,230 |...... XXX... |.XXX....
8399997. TOtAl = BONAS = PAM ...ttt nnans | anineia 9,192,869 | ........ 9,265,083 | ......... 8,715,736 | ........ 8,874,277 | oo, 0] ... 224,199 | v 0] .. 224,199 | v, [V 9,113,280 | ..ocovivrine 0] ... 79584 | ... 79,584 |..... 255,284 |...... XXX... [.XXX....
8399999. TO1AL = BOMAS. Rt | i 9,192,869 | ......... 9,265,083 | ......... 8,715,736 8,874,277 0] . 224,199 | i 0] et 224,199 | i [ I 9,113,280 | .oovvivnnnnnd 0] . 79,584 | ...... 79,584 |..... 255,284 |...... XXX... |.XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cuuuiuuiimuiieiiieiieeiseise et ssses sttt essssssssssnsias | eoneisa 9,192,869 |........... XXXeorvvar | v 8,715,736 | ......... 8,874,277 | oo 0. 224,199 | .o 0 e 224,199 | oo 0| e 9,113,280 | ..ovvecrenan 0. 79,584 | ...... 79,584 |..... 255,284 | ...... XXX... | . XXX....

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



Statement as of June 30, 2012 of the Loyal American Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
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. AUSEN, TXrviieiniinesnsssessssinsnnensnns | sreevsssissns [ s | s | s | s (3,830,084) | ........... (3,317,008) | ........... (3,508,144) | XXX..
PNC Bank Cincinnati, OH (396,726) (595,878) (820,838) | XXX..
0199998. Deposits in.....4 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSItories. ...........ovieirenrinriiniesiennes 149 127,237 71,577 60,881 | XXX..
0199999. Total Open Depositorie 149 0 ..(4,099,573) | . .(3,835,309) | .. (4,268,101) | XXX..
0399999. Total Cash on Deposit.. 149 0 ..(4,099,573) .(3,835,309) (4,268,101) | XXX..
0599999. Total Cash 149 0 ..(4,099,573) | . .(3,835,309) | .. (4,268,101) | XXX..

QE11
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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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