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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@ASUNY SECUMHES........vvuveeecerceieeieiisiieesiessie ittt ssessssssssnnsas | seesesessssnes 2,611,218 |......... 234 | o 2,611,218 | oo 0 [ oo 2,611,218 |......... 234
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOvernmMENt ageNCIES.........cvvvrerererrnerneernesnensenssseenns | seeseeseesnssesennens 46,098 |............ 0.4 | oo 46,008 | ..o (01 I 46,098 |............ 0.4
1.22 lIssued by U.S. government Sponsored agenCi€s..........ocevererrenrenies | wovrreererssiesessesensenens (1 I 0.0 [ oo [0 [0 (1 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....vvcvereireircirireieiisse et sensens | sressesessssessesssensessens (1 I 0.0 | oo [0 [0 (1 I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccceeees | veereereernernreneireirnenens (V1 PR (00 (01 (0 (V1 I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.
1.43 Revenue and assessment obligations . .
1.44 Industrial development and similar obligations.............ccccceeveeieiceinns | cvveiresieeeeess (V1 I 0.0 [ oo [0 O (01 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cccocvveveeereeieeeseesieis | cereveereeiess e (0] 0.0 | oo 0
1.512 Issued or guaranteed by FNMA and FHLMC.........ccccoevvevviveins | covereicriicieeisiienns (1 I 0.0 [ oo 0
1513 Al ONEE ..ot snsnsnsss | svsesssssssssessssssssessnes (V1 PR (00 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | coovvrrninrnrirsininns (1 I 0.0 | oo [0 [0 (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.........cccouerrvreierrenieeneenies | o (1 I 0.0 [ oo [0 [0 (1 I 0.0
1,523 Al ONE ..ottt snsssssenes | sessessesssssssans 499,731 |............ A5 | s 499,731 | (V1 S 499,731 |............ 45
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES)......oereverireireireieiee ettt sesntens | cbeesnsssneeeees 499,153 | ..o 5 | s 499,153 499,153
2.2 Unaffiliated non-U.S. securities (including Canada) ...992,084 |.... ...992,084 |.... ..992,084
2.3 Afiliated SECUMLIES.......cuucvreerricicieieieteeri et senens | crbeeineeseninss e sensessees 0 {00 | o 0
3. Equity interests:
3.1 Investments in mutual funds..........ccocveenininenininnennnensenesnnes | e 0 e 0.0 | i 0
3.2 Preferred stocks:
321 AFIIEE. ... | e (1 U 0.0 | v 0
3.22 UNAffilit.......ceueeeceeieieiciieie ettt sentes | feesneisessesseneseenseneas (V1 PR (00 0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AfIIATEU. ...ttt | feebeeeent ettt (01 PR 0.0 | v 0
3.32 UNAffili@ted.......covuerveriiieiiieciiiseeseeses st | e 0 [ 0.0 [ v 0
3.4 Other equity securities:
341 AFFIlIAEE. ... | e 0 L0000 | 0
3.42 Unaffiliated.......coovreeeeerieinereeencreeseneeessseieesssssesseessnsesssnnes | vesnensssessesssssnsnesnn0 [ evnnrnnennd00 | o 0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIIATE. ...
3.52 Unaffiliated.......coovvrerieiiririe et
4. Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nes
4.3 Single family residential Properties............covruermenreresinsnessiessseseeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIal I08NS.........vvvrirrirrirriseinsieie st ssessnes
4.6 Mezzanine real estate 10aNS..........c.vvreerniniineinieeese s
5. Real estate investments:
5.1 Property occupied by COMPEANY.........coriurieieieirieieeissiesesesssiessisssssesens | svressessssssesesssssssesses (1 I 0.0 [ oo [0 [0 (1 I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccevvierevieieniniieieieieiies | e (1 I 0.0 [ oo [0 [0 (1 I 0.0
5.3 Property held for sale (including §.......... 0 property acquired in
Satisfaction Of dEDE)........ceveiiiiecce e | s (1 I (00 I 0
8. CONMTACE I0BNS. ... oottt nens | eeteesesssessessssesssessanes (01 PR (00 0
T DBIIVALIVES. ..ottt | esbeeb et (11 PR 0.0 | v 0 .
8. ReCEIVADIES fOr SECUMLIES. .......ureureereeeeceeee ettt sseesnes | setessssssessessssssnssessanes (V1 PR 0.0 | e (01 (01 (01 PR 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral).............cccoevevevens | coveereviieeiicreiienns (0] 0.0 | oo 0 [ )00 G B 9,9.%, GOSN B XXX..
10. Cash, cash equivalents and short-term investments.............cccocevereviereiesiiens | oevreveienns 4,761,733 |.......... A2.7 | oo 4,761,733 [ .o, (0] I 4,761,733 |.......... 42.7
11. Other invested assets

. Total invested assets
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAN.........cc.ciiiueiicieiicieete ettt bbbt bbb bbbttt bbbt a bbb a st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een
5. Deduct amounts received on disposals, Part 3, Column 15..........c..cccvvunenc NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iiiiiriieirieriieesiesese st 0

6.2 Totals, Part 3, COIUMN 13........oiiiriieieieiecisesi et 0
7. Deduct current year's other than temporary impairment recognized:

70 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10. ...ttt 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1.....ceoieieeiceiereieceiee sttt 0

8.2 Totals, Part 3, COIUMN ..ottt ses sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee 0
10.  Deduct total NONAAMITIEA @MOUNTS..........uiviuiercriireiiereseeiseees et ees et esseess s ess s bbbt 0
11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt bbbt 0

3.2 Totals, Part 3, COIUMN ..ottt sttt ns e 0
4. ACCTUAL OF GISCOUNL........oveieeieeiiii ettt bbb bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ooiiiiiee bbb 0

52 Totals, Part 3, COMMN 8. N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18...........cccoevvrrvrrernrrrcrrerenn J o ‘ ....... IR e 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.iiicicecse ettt bbbt bbb bbbt e bbb 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........c.ocuuiiiiiiiiiieecce bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......couiieiiririieieisecis st 0

9.2 Totals, Part 3, COIUMN 13.......cuiiimiriiiieiriieeiieesieeesse sttt 0
10. Deduct current year's other than temporary impairment recognized:

101 T0tals, Part 1, COIUMN 1. ..ot 0

10.2 Totals, Part 3, COIUMN 10........ccuuirirreiriiieeeieesiesesessi s st 0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s 0
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt 0
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e 0
15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e 0
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YEAI..........ciiiieiei ettt bbb bbb sttt st nis
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen 0
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen 0

4. ACCIUAL OF QISCOUNL. ......uveieetictetcie ettt sttt s 42444822824 s RS s R s skt b bbbt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoiveriereeseee s N 0 IR R, 0
5.2 Totals, Part 3, Column 9.......cccccoevverrereeieieeesseee e o) .- B i, 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen
Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt nnn 0
9.2 Totals, Part 3, COIUMN 1.ttt sttt nen 0

o | | |©

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s 0
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns
12, Deduct total NONAAMIEEA AMOUNLS...........cciviveieicteeie ettt sttt ettt bbb et sa bbb s bbb s b es s b ettt b bbb bes b s saeses s st nse st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cuu ettt esees et b b sk b bbbt
Cost of bonds and stocks acqUIrEd, Part 3, COIUMN 7..........c.iireieieneire ittt s et s8££ ARt nen

Accrual of discount

Ea

Unrealized valuation increase (decrease):

A1 Part 1, COIUMN T2 .ottt ettt a ettt a et s s s et se st b s et et e as s e s s e et e s s as e et naetesensetesseaeteseneetesnans
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s
4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt
A4 Partd, COIUMN Tttt

o |o | |©

7,491,402

4,098,534

36,584

0

Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et

Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st

o o o |©

0

5,222,149

19,268

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIUMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN 4.ttt 0
9.4 Partd, COIUMN 13ttt 0

0

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9).........ccoveveierrircriesee ettt s s ss s s s e
11, Deduct total NONAAMILEEA GMOUNLS..........c.ovuiieiieiseieieise ettt s st s b8 sttt

12. Statement value at end of current period (LI 10 MINUS LINE 11) ...ttt ettt st ettt s b s et n st n s

Si03

6,385,104

0

6,385,104




Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...2,657,316 2,658,128 ...2,663,832 .2,596,098
Governments (Including all obligations 2. CaANAdA. .. | s O [0 (01 SR 0
guaranteed by governments) 3. Other Countries.....ovvvenrrres [ orermismesseiseissssessesssesenes [0 [0 0 ] 0
4. TOtAIS.cooveeerrressrreenssrresnies | crrreessesesssseeenns 2,657,316 | oo 2,658,128 | ..o, 2,663,832 | ..o, 2,596,098
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. oo [ e [0 [0 0 ] 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtalS....oriiesiererrriisisrinies | [0 [0 0 ] 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...oocreessriesssrieisssiinns | s AEIR: I — 1,750,034 | oo, 1,743,037 | oo, 1,695,000
Industrial and Miscellaneous and Hybrid 8. United States......coovvuvevvenes | v 998,884 | ..o 1,058,992 | ..oovoiiernn 998,929 | ..o 1,000,000
Securities (Unaffiliated) 9. Canada.......ccccoeveveeverneienss | e (0 TR (01 TR RO (01 TR 0
10._Other Countries.......censeereres | ovssiiiinsniiiissiieenes 992,084 | ..o 990,800 | v 992,050
11. Totals.. ...1,990,968 ...1,990,979
Parent, Subsidiaries and Affiliates 12, Totals. .o [, 0 i |, 0.
13. Total Bonds.......ceesssieessssene | oo, 6,385,104 | ...ccovvvvcreerenn8,457,954 | i 6,397,848
PREFERRED STOCKS 14. United States.......ccoceenmereins [eervmmmerineceinenisecies 1 R (U R 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......c..cccveuevereeireiiens v 0 [ [0 RO 0
16._Other Countries........cooccevcee Lo, 0 |, 0], 0
17, Totals...ooveeiiccicciciicniei [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals....oocoovcrineresirsiicesies Lo, 0 |, 0 ], 0
19. Total Preferred Stocks....... [ ..o, (O R 0 i 0
COMMON STOCKS 20. United States.....c..vereenneens | nmreeeeneriisceenserinneenns 1 R (U RN 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccooeueeererreieies | e (O TR [0 0
22. Other CouNtries. ....coccevecrense | oneiessiireiicscisiisesins 0 |, 0], 0
23, TotalS...ocieeiieiisiiiens | e (O R 0 i 0
Parent, Subsidiaries and Affiliates 24, TotalS.....oooveriisiireiie,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

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

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

U.S. Governments

2.7

TOHAIS. .o

3.1

32
33
34
35
36
3.7

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

TOHAIS. .ot

4.1
4.2
43
44
4.5
46
4.7

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

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

TOHAIS. .o

5.1
5.2
53
54
5.5
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1o s 499,813 [ .o A48 | o (1N [P 1,491,815
B.2 ClaSS 2. 819,555 | ..o 75 | s 499,153 | v 0
8.3 Class 3....cvvrinrinineensereenesesse s sssssessssssssssssenns | snsnnssssssensensensenn0 | o0 [ 0 | 0 | 0 | 0 0.0 [ (V1 0.0 | oo (0 O 0
B.4 ClasS 4. isssesssesssesssssssssssssnnss | snssssssssnssessessensens0 | o0 [ 0 | 0 | 0 | 0 0.0 [ (U 0.0 | oo (01 N 0
B.5 Class 5.....c.veerenrinriinninninnsnsenssissessssssssssssssssssssssssssssssnsseens | snsinsssssssnssssssssinesensd | o0 [ 0 | 0 | 0 | 0 0.0 [ (U 0.0 | oo (0 O 0
B.6 ClaSS B.....couveueerciriieeieeiee s
6.7 Totals...

Hybrid Securities
T4 Class 1o ssssssssssssssssssssssnss | snessssssssssssssssssssnssns0 | svvnsississsisssisnsenen0 [ oo, [V [ O [ ceeeeeerrerieenieeeeen0 | v |00 [ e (V1 0.0 | oo 0
7.2 ClasS 2. sssssssssssssssssssssssssssssssnnsssnss | snessnssssssssssssssssnssns0 | sovnennnississsisseseen0 [ oo, [V [ O [ 0 | o0 |00 [ (U 0.0 | oo 0
73
74
75
7.6 0 0 | 0
7.7 TOtalS. .o | serssnssnssnssnssnnsnens0 | cevssennsnssesssssn0 | v, [ R 0 0 | i |00 [l (1 P 0.0 | oo (O R 0

Parent, Subsidiaries and Affiliates
8.1 Class 1
8.2 Class 2
8.3 Class 3
8.4 Class 4

8.5 Class5
8.6 Class 6

8.7 TOHAIS..... ettt




Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 ClASS Tttt (<) m— 4,808,385 | .................3,057,161 | ............... 1,396,418 | ..................029,937 | ................... 447632 | ............... 10,639,532 | ovevveveeereeennen95.5 | et e XXX e e e XXX e [ 9,147,717

0.2 ClASS 2.....oouuriviriiiriini s (6] F 499,153 [ o0 | i | il 0 0 | 499,153 K20 [SSSY, 0,9, G PRNY. 0, 0, G 499,153

3

9.8 Line 9.7 as a % of Col. 6

Total Bonds Prior Year
101 ClASS Tttt et sassssssssessssas | sesvessissanseens 7,940,596 | ..coovvereeveierierieneenn0 | e 1,874,121 | oo (0] I 245,016 |.............. .0, 9, SN IR D 0.0 G U 10,059,733 | oo 925 | oo 10,059,733
10.2 Class 2 ....350,914 | ... NN . ...819,555 ...819,555
10.3 ClaSS 3.ttt ssesasnses | estessie s 0

104 ClAaSS 4.ttt s senns | ervsssesesisseses s 0
10.5 Class 5 .0
10.6 Class 6 .0
10.7 Totals....covveerrrerrrennn. 8,291,510
10.8 Line 10.7.258 % Of COL 8.....oviviieiiiieicisiicseissisieesesiesssiienes | eresessssesssssessesseees 76.2

L0IS

Total Publicly Traded Bonds
11.1 Class 1
11.2 Class 2
11.3 Class 3
11.4 Class 4
11.5 Class 5
11.6 Class 6
11.7 Totals.....ccvvererirne.
11.8 Line 11.7asa % of Col. 6.....cccevervrrerrrrrrernnns
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cc.ccceerverrnnnee.

. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2

12.8 Line 12.7 asa % of Col. 6.......ccervrrerrrrrrernnns
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccocvveriennnnn.

(@) Includes $.....1,491,815 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §$......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) IncludesS$.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§....4,753,581; NAIC 2§............ 0; NAIC3§..... 0; NAIC4S..... 0; NAIC5§..... 0; NAICGS....... 0.
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

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

U.S. Governments
ISSUET ODlIGALIONS......cvviererireirerieise st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

All Other Governments
ISSUET OBlIGALIONS......couvvreriveciierietc ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccovvvriereirernennn.

U.S. States, Territories and Possessions, Guaranteed

ISSUET ODlIGALIONS......ceuvecerrireirecieieieeeseeseee e essenene
Residential Mortgage-Backed Securities............ocovveeererneveierneiiennns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET ODlIGALIONS......ceuvecercereireicie ittt
Residential Mortgage-Backed SeCUrities..........ocoveveveeveveveeeisieeinne
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccoevevrvrererrernennn.

5.1
5.2
53
54
5.5

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

Issuer Obligations............cccceuunee.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties. ........ocvvvrverrerrerrerniennenns
TOHAIS. .ttt

.................. 800,401

.................. 447,632

................. 1,248,033

................. 1,248,033

.................. 800,401

.................. 447,632

................. 1,736,820

................. 1,736,820

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET ObDlIGALIONS......cvvvererrerrireririse st
Residential Mortgage-Backed Securities............ccoeueivererneiveierniieennns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
OIS .ottt

741

7.2
7.3
74
75

Hybrid Securities
IssuEr OblIGAtIONS........c.cuivveicicieie e
Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODIIGAtIONS........cvuivieeiecicreee et
Residential Mortgage-Backed Securities............ccoeueivererncrvererseiennns
Commercial Mortgage-Backed Securities............ccceveeerereerrevsienenne
Other Loan-Backed and Structured Securities.
TOHAIS. ..t
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.......vvuveeieeieriiitiseiiesieeiiee ettt sessesseseees | cesesisesssenenns 5,252,734 | oo 2,611,218 | oo 488,787 | .ovvvvvrrvrrrrrieneen0 | e | i 8,352,740 | coovvvrrrrereriienns 75.0 | oo XX e e XX [ e 8,352,740
9.2 Residential Mortgage-Backed Securities..... e (01 0 et —————— 0
9.3 Commercial Mortgage-Backed SECUHES.........ccovvveveverereerrisrevesiien | cvrveereseeeerieieerend [ e, 71420 | oo 428,311 | ceeeeeeeeveereieeennd0 | eeeeeeeeseieieeeennd0 [ 499,731
9.4 Other Loan-Backed and Structured Securities...........ccoceevevereereereniins | covrerieieieresians 54,804 | ..o 374522 | v 479,320 | oo 929,937 | oo 447632 | oo 2,286,214
0.5 TOtAIS.....vveieeiieiiieststes sttt ettt nnes | sriessiensienieas 5,307,538 | covvvrrrrinnes 3,057,161 | coovvererne 1,396,418 | ...ccevvrrrnne. 929,937 | coovoererins 447,632 | .o 11,138,685
9.6 Line9.5858 % Of COL B.....oovuiiiiiiiiisiisississsisssesssss s ssssesssessssssess | cossesssssssssssssnees LY HC - 204 | o, 125 [, 83 | s 4.0 [ 100.0
10. Total Bonds Prior Year
10.1 ISSUET ODlIGAtIONS........ouieerieriiiieiieiieesese ettt estsntnnens | rreieiinsins 8,291,510 | oovvvrerrirnens 468,641 | ...cccovvvnne. 1,261,892 | oo (V1 [P 245,016 |.ccoovvenee. 90,9 CHRIN PO ) .0 RN IS 10,267,059 | .ooovverireiiinne 944 | . 10,267,059 | .oocvereereiiriieiinenennd 0
10.2 Residential Mortgage-Backed SECUIHES..........coevevvriereerriiereveieienies | e (1 (0] IO 38,102 | oo (01 (U] IO )9, G P )00 GO ISR 38,102 | o 04 [ e 38,102 | o 0
10.3 Commercial Mortgage-Backed SECUMHES............cocuvvererreeierersiieiiens | e, (11 (0] I 499,813 | oo (01 R (] I ), 9., G P )%, 0 GO [P 499,813 | oo 46 | o 499,813 | v 0
10.4 Other Loan-Backed and Structured SeCUrities...........occvenrrenmenmennennee | ensernsiisiissiisiiisiennes 0 ] i (1 I 74314 | oo (O P [V I 9,9, SORTNINY [T D8, 9, TR [FTRPR 74314 | oo, 0.7 | s 74314 | oo 0
10.5 TOHAIS. ..o ntenteniaes | resiesiesinens 8,291,510 | ovvverrrrrnens 468,641 | ...cccovvvnnee. 1874121 | oo (V1 [P 245,016 | .ccovrennen 90,9 CHTIN PO ) .9 NN IR 10,879,288 | coovvveeriens 100.0 | .o 10,879,288 | ..o 0
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiiiiisississssssssssssssssssesssssssenss | cosssssssssssssssssssseans 762 | oo 43 o, 172 i, 0.0 [ i, 23 [ XXX e, XXX [ o 100.0 |.oovenneee. D0, S [P 100.0 | i 0.0
11. Total Publicly Traded Bonds
11,1 IsSUEr OBlIGAtIONS..........overereeecereiee et
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed SeCUIties..........o.vvurererneenrersirneeneireins
11.4 Other Loan-Backed and Structured Securities
115 TOtAIS ..o
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12.1 IsSUEr OBlIGAtIONS.........coverererecireieiecs et
12.2 Residential Mortgage-Backed SeCuriies...........coorerrureneereernineeneeens |
12.3 Commercial Mortgage-Backed SECUtIES...........cccouvveveivereierieicceienes | e (1] IO 71420 | e 428,311 | v, (01 R (0] IO 499,731 | v A5 | e 0 | 0.0 9,9, G ISR 499,731
12.4 Other Loan-Backed and Structured Securities..........cocvvenerneennennennns | o 40,508 [ ..o, 342,720 | oo 479,320 | .o 129,536 [ oo [ [ 992,084 | oo 89 [0 | 0.0 | ., [P 992,084
12.5 TOtAIS. ..o ssisesssssssessssnssssssenssennsns | senenssennsennnnssn0,508 [ i 4141041 | 907,631 | oo 129,536 | .ooovveereeeieeieei (U [P 1,491,815 | oo 134 [ 0 | 0.0 | 90,9 CHRIIN U 1,491,815
12.6 Line 12.5asa % of Col. 6......cccevvervrvrrrnnns T 278 | oo B0.8 | v BT | o 0.0 [ oo 100.0 | .covvveene XXX e [ e XX s | XK X s | s ) 0,9 G 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovuininninniininnie | o (1 37 | i [ 1.2 |, 0.0 [ i, 134 [ D ,0 SR FERTRTID, 0,0, SRR NRTRINY 0,0, TR RN XXX | v 134
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN.........c.vuiieieeirrirereieeereieireesse et ssestsessessesssstssssesssstns | sessesssssssssessesssssessesssssssssssestans 3,387,886 | ..o 3,387,886 | .ovevrrereerneinererenneneneennneineeneeeenn0 [ 0|
2. Cost of short-term iNVESIMENS ACQUINEA..........c.cviveeeeieieeie ettt ettt s s bensens | ebssssssessesssesses e sssensesassssssaesens 5,540,895 | ooovieeeee e 5,540,895 | .ovvereereeeieeeereeseeese 0 | 0 | e
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e O [ oo 0 | om0 | 0|
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns O [ oo 0 | e [ e 0 |
5. Total Gain (I0SS) ON QISPOSAIS.......cuuvurerrerrirrereeeeseeseeeeeeseeseeeseeeaseessseeeseesesessesessess e s ssessess s eesestenssessessessssasssessassanssnssns | oessessossssessssassssssssessastnesessessanssessessssnnes 0 | et 0 | oo eessssesesssesseeere0 [ e 0 |
6. Deduct consideration reCEIVEd 0N QISPOSAIS..........c.ccuiveieveriieeieeieisctese sttt es s ss st st ses s sans | sbsrssssessssssssseseesssessesesssssssesan 4.175,200 [ coocveeeeeeeeee e L £ 720 T O OO 0 OO
7. Deduct amortization Of PIEMIUM............cc.ccviiieiiicteee ettt ettt b sse s bt s sesasssssssessnsnns | ertessssssssssssesnsssses e s s sesses s s ssssesassnsanee 0 [ e O [ cooveereerieeeeeeseeeseneessseenneel0 | e | s
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st O [ oo 0 | o [0 |
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiureirnrerririnereieeseeneiseeseeseesesessseeseeseens | ererssse s iessns s ses st sss s 0 ] e 0 ] oo | cirieieiiiseeseesseeenee0 | o]

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......cccovurrrrnrirnrninrrninensneesnss [ e ssesssssessessnes 4,753,581 | oo 4,753,581 [ cooveceeeeeeereeeveseereeeeesiseeieeesd0 | e [ e

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......coiiiuoiiiiiiiiiisiciiceesssesiessssenessessssssnssssessnssnes | sossensssssssssisssnsesnssssesssssssensssanss 4,753,581 | oo 4,753,581 [ o0 | s essssnesssssnssssreneres | eresresiesssssese s ssss s esessenessssenssnsssanead

(a) Indicate the category of such assets, for example, joint ventures, transportation eqUIPMENL:.............ccoviiiiiriiiiiies e N/A
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI11, SI12, SI13, SI114, SI15, E01, E02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

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

oL

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 18 19 20 21 22
F
0 Rate Current
r Used Year's
e to Unrealized Current Other Than Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 NV 8 | U.S. TREASURY NOTES 1.25 08/31/2015......cccsvernirinsrieriissnssnirseinns | SD.. ‘ . | ............ I ...... 1] e 2,617,734 | ...... 102422 ..o 2,611,758 | oo 2,550,000 | .oovvvenne 2,611,218 | oo [ [(RLC))] I 0 FA oo | s 10,830 [ oo 0 | 09/19/2012| 08/31/2015
0199999. U.S. Government - ISSUET OblIGAtIONS. ........vvvureieirisiesseassssrsssssiesssss s 2,617,734 | . XXXeooov [ e 2,611,758 | ..o 2,550,000 | ..oooveean 2,611,218 | .o (U T [(EX15)) I 0 XXX | s 10,830 [ .ovveriiiinnd 0]... XXXooooi. [ e XXX......
U.S. Government - Other Loan-Backed and Structured Securities
83162C HH 9 SBAP 1997-20C 17.15 03/01/2017 oo [ ) I 46,098 | .....100.590 46,098 ..46,098 0
0499999. U.S. Government - Other Loan-Backed and Structured Securities 46,098 |...XXX. 46,098 ...46,098 .0
0599999. Total - U.S. GOVEIMMENL.......cvvuiiiririieiiriniiieiieneesisisssssensessnienes 2,663,832 [ ... XXX.ooooowe | v 2,658,128 | oo 2,596,098 | ... 2,657,316 | oo | i (6,516)
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
92812U C4 8| VIRGINIA STHSG DEV A 1.90 07/01/2021.........ovovveverererrrerrienaes | ......... | ............ |.A1FE ................. 488,750 | ........ 97445 ................. 487,225 | oo 500,000 | ....cccoernenen 488,787 | oo [ ) P 37 [ i 0 . 0 | 12/14/2012 | 07/01/2021
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations......... . 488,750 | ... XXXuooooowe | o 487,225 | oo 500,000 | ..o 488,787 [ .o 0 | s 37 | s 0 XXX... 0. YOS XXX.oooe
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
34074M HX 2| FL HSG FIN C 4.50 01/01/2030.........c0vuuerererrrerirnereersnieneresescnsenenns | covnes [ [ TAFE ] s 429,716 | ...... 106.806 | ......oovvreens 427224 | ..o 400,000 | ...oovvvernene 426,690 | ...ocoovrevrrirenns0 | vrieeenn(2,614) | 0 [0 [ 4500 3582 | W | 9,000 | e 11,900 | 10/19/2011| 01/01/2030
61212R 79 7| MT BRD HSG-SFM B2 5.00 12/1/2027 .........vvveerrnerrerineereniseenserines | e [ [ 1| AFE| oo 375,178 | e 105.093 | ..ovvvernnens 378,335 | oo 360,000 | ..ocvvrrrrnns 373711 | cevvivereend0 | (1,310 | 0 [0 [ 005,000 | oo 4452 | D | e 1,500 | i 18,700 | 10/14/2011| 12/01/2027
708796 B9 7 [PAHSG SFM 113 4.00 10/01/2041........oovvermnvirerniirrirerirersnirerssissiens | veveees AFE] 395,493 | L 105462 ..o 400,756 | ..ccverrinnn 380,000 | .coooerrirnne 393,704 .15,580 | 09/09/2011 | 10/01/2041
83755G X2 8|SD HSG DEV AUTH K 5.05 05/01/2036.......ccvvuerernieremsreerssnssssnssnennes | cvveeas e AFE ] .. 53,900 | e 102.716 56,494 |. 55,000 ...53,928 ...2,778 | 11/07/2011 | 05/01/2036
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES..............cvereerrererieiieieierisisieieneas 9., S [ 1,262,809 | .oovvennn 1,195,000 | .............. 1,248,033 | .0 | eiiieeeea(5,308) | 0 o0 XXX | XXX LXK [ e 14,763 | .............. 48,958 |..... XXX.oooo [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. RN 1,743,037 | XXX | e 1,750,034 | oo 1,695,000 | ..ooovenvvee. 1,736,820 | .0 | iiieeed(5,272) | iivicicinnnd0 |0 L XXX | XXX [ XK [ e 15,052 | .oovvrenn 48,958 |..... XXXeoowe [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
55616X AD 9 | MACYS RETAIL HLD 5.875 01-15-13.....cvviviiiiciierissisnississsssesenssnians | ....... | . | .............. 2FE [ i 499,085 | ...... 100173 oo 500,867 | .coovoverrinnnas 500,000 | ..oooirerennad 499,153 | .o [V 21,151 | v 0 [N IR 13,545 | v 29,375 | 08/28/2007 | 01/15/2013
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 499,085 | ... XXX........ 500,867 | .... 500,000 | ..o 499,153 [ .o 0 | s 21,151 | o 0 XXX | s 13,545 | oo 29,375 |..... YOS XXX.oooo
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
92935V _AE 8 | WFRBS 2011-C3 A3 SEQ 3.998 03/15/44.......ccovvviivinirirciinieinininns | ....... | . | .......... 2 | ARM [ s 499,844 | ...... 111.625 558,125 | .... 500,000 | oo 499,731 [ i 0 | e {24 I 0 MON... | ciovieeeee 1,666 | i 19,990 | 08/10/2011 | 03/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 499,844 | .. XXX.ooooooo | v 558,125 | ..cccvven 500,000 | ................. 499,731 | oo {0 [ P (73] [ 0 XXX | 1,666 | 19,990 |..... XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
87244A AA 8| WINDR 2012-1A A CLO FLT 01/15/2024...........ccoomerermermerirneeneeiseesees | e 3] [ 2| AFE| o 500,000 | ........ 99.750 | vvvrrrrena 498,750 | ..ovvrrernnnnd 500,000 | ..oocvverrinns 499,994 JAJO.. 0 | 11/28/2012| 01/15/2024
87244A AR 1 |WINDR 2012-1A B2 CLO 3.31 01/15/2024 N Rl s 21 AFE] s 492,050 | ........ 98.410 492,050 ...500,000 .492,090 JAJO.. 0 | 11/28/2012| 01/15/2024
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 992,050 [...XXX........ .990,800 1,000,000 | ... ..992,084 XXX |- 0 ... XXXovoe [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 1,990,979 [ .. XXXewwoiver | e 2,049,792 | oo 2,000,000 | .oovornenne 1,990,968 XXX | s 16,044 | oo 49,365 |..... YOO XXX.oooe
Totals
7799999. Total - ISSUET OBlIGAHONS. .......vveireereeressees i s .3,605,569 | ... XXX.ooiier | crrrenrnens 3,599,850 | .ioovrins 3,550,000 DO 24,665 | ..o 29,375
7999999. Total - Commercial Mortgage-Backed Securities . et 499,844 | .. . XXX.oooooo | v 558,125 | ..covvvinnnn 500,000 XXX... .19,990
8099999. Total - Other Loan-Backed and Structured Securities e 2,292,435 2,299,979 | .. 2,241,098 XXX... 52,254
8399999. Grand Total - BONGS...........ccuurvrmiereirriiiirieseiie it 6,397,848 | ... XXX .oovo | crrrrirnens 6,457,954 | ........cc.... 6,291,098 XXX... ...101,619
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Sch. D-Pt. 2-Sn. 1
NONE

Sch. D-Pt. 2-Sn. 2
NONE
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE D - PART 3

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

€3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 NV 8 | U.S. TREASURY NOTES 1.25 08/31/2015........ ‘ 09/19/2012 | GOLDMAN SACHS.......oooiriitiiisiissiissiises st sasssssssns | 2,617,734 ...2,550,000 1,761
0599999. TOtal - BONAS = U.S. GOVEIMIMENL. ...ttt E RS £0£SeE e e seE o0 eEEEEf oL E R s e EoEE o0 E SRR £ o084 E R EE o0 SR SEE o0 EEE S80S E £ £ E £ 2,617,734 22,550,000 [ .o 1,761
Bonds - U.S. Special R and Special A t
92812U C4 8 | VIRGINIA ST HSG DEV A 1.90 07/01/2021 I ‘ 12/14/2012 | WELLS FARGO BROKERAGE..........iuuiiiiiiciinirienisresseessnisnienas I ...................... 488,750 | ... 500,000 | .o 0
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: et ettt etebetuetetettetetasetes | etetstsesesissetesessesesessetetesssetesteetetesastetesseet et seet et s setetesseteteseseetesensetetesansetesee et s esaetetesseAetesnsetebssetetessetetesasaetesnsetetessnsetanrsesesinse | aretteserisietetesestetesetetesnaetenneetetenaed 488,750 | .uvveeieeeeeeeeeeeee e 500,000 | .ooovovrrrerircrrene 0
Bonds - Industrial and Miscellaneous
87244A AA 8|WINDR 2012-1A A CLO FLT 01/15/2024 . IR 11/28/2012 | DEUTSCHE MORGAN GRENFELL . . O N 500,000 | .coooverrrerirerienns 0
87244A AR 1| WINDR 2012-1A B2 CLO 3.31 01/15/2024. . . R 11/28/2012 | DEUTSCHE MORGAN GRENFELL . . e [ . 500,000 | o 0
3899999. Total - Bonds - Industrial and Miscellaneous . [T OO OO OO OO OO PO PO OO OO OO OO OO PO PO PO PO PO PP PO PP PP PO PO RPN 2992,050 | s 1,000,000 | .o 0
8399997. Total = BONAS = PAM 3.t OO OO OO OO OO OO OO O PP SOO PP PPOP PPN 4,098,534 | ..oooviiiriinninniscisnnsniennenend 050,000 | i 1,761
8399999. ORI = BONGS. ...ttt b £ E k88 h e f e E s h L8 E e E e E e 8 eE e R e Eehseh et re fediehLEeeE oL eeEeE oL E e heE L h L E e E LR R h Lo E b E bbb 4,098,534 | ...ooviiinininieiininiiienenenen,050,000 | 1,761
9999999. Total - Bonds, Preferred and Common Stocks. e eteeeieieteeiesessesesssseseseiesisiesesssseiessssesessseierssssiessssssessssseiesesisiesess  fesessssesesssssesesiesesessssiessieiesssssesessiesessseieissssiesssisseiesssssiessieiessssseiesisiesesssssetassssesssissesesassisesisistetetassitasassstetasistetassesasisstasans 4,098,534 | ..o XXX e | et 1,761
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSsIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
83162C HH 9| SBAP 1997-20C 17.15 03/01/2017 ... | 03/01/2012. | MBS Paydown 0.044427028.......... | .ccoovvmrirrrrrnrinenn. 12,827 0 0 0 ...459 | 03/01/2017.
83162C HH 9| SBAP 1997-20C 17.15 03/01/2017 . | ...| 09/01/2012. | MBS Paydown 0.03330753........ccc0. [ ovrerremrrnrerneriniinns 15,389 0 0 0 . v 1,100 | 03/01/2017.
912828 AJ 9|U.S. TREASURY NOTES 4.375 8/15/12.........co0uuu.. ... | 08/15/2012. | Maturity 100.0..........covvvvrevrnrerrinninns [ coreerreriseernnserinnns | ervees 1,700,000 1,700,000 | ..ooeevercn | e | il s 74,375 | 08/15/2012.
912828 AP 5|U.S. TREASURY NOTES 4.00 11/15/2012.............. ... | 11/15/2012. | Maturity 100.0.........cccovvererirnrrninns 2,850,000 | ........2,850,000 | ........2,843,859 | ..........2,849,252 | ...oocovieeec0 | oo 748 | e | 748 |0 ] 1000000.2,850,000 | v | i o0 | 121,200 | 11/15/2012.
0599999. Total - BONAS - U.S. GOVEIMMENL.............ocvivreirieieeeeiirctereeeieeetieesieiereses  vaetesesesaesessassesesesssssssssesesesssesssnsesssesasssssssssesssissssesasnsenss | ereres 4,578,216 | ........4,578,216 | .......4,597,575 | ..........4,580,988 | .........cc.....0 | coveeee . QTTN) | e 0 | e RTT) | eieeee0 | 4,578.216 | 0 | 0 | 0| s 197,134 | ... XXX......
Bonds - U.S. Special R and Special A t
31393M NH 0|FHR 2582 PE PAC 5.50 12/15/2031.... ... | 01/15/2012. | MBS Paydown 0.08108129 5,501 0 12/15/2031.
31393M NH 0|FHR 2582 PE PAC 5.50 12/15/2031.... ... 1 02/15/2012. | MBS Paydown 0.06880914..........c.. | ceevvvvernrrnerennenes | cvvierinniaes 4,909 0 12/15/2031.
31393M NH 0|FHR 2582 PE PAC 5.50 12/15/2031 ... | 03/15/2012. | MBS Paydown 0.0529939..........cccc. | cooervmrvrnerirerirneenns 6,326 0 12/15/2031.
31393M NH 0|FHR 2582 PE PAC 5.50 12/15/2031.... ... | 04/15/2012. | MBS Paydown 0.03872573.........ccc.. | cevrvrvervrinererineines 5,707 0 12/15/2031.
31393M NH 0|FHR 2582 PE PAC 5.50 12/15/2031.... ... | 05/15/2012. | MBS Paydown 0.02499227............. | covrerervncrirerinnenne 5,493 0 12/15/2031.
31393M NH 0|FHR 2582 PE PAC 5.50 12/15/2031.........cconvvvmnenne ... | 06/15/2012. | MBS Paydown 0.01150159.......cccoc. | cooervmrernerinrincenns 5,396 0 12/15/2031.
31393M NH 0|FHR 2582 PE PAC 5.50 12/15/2031.... ... 07/15/2012. | MBS Paydown 0.0.........ccvevvvrvierens | vovrvrvenrnnneierinnenes 4,601 0 12/15/2031.
61212R T9 7|MT BRD HSG-SFM B2 5.00 12/1/2027 ... | 06/01/2012. | Partial Call 100.0........ccccvrrrerirerrs | correrieiinerirenineenns 20,000 0 12/01/2027.
61212R T9 7|MT BRD HSG-SFM B2 5.00 12/1/2027............c00n.... ... | 12101/2012. | Partial Call 100.0........ccccevvrererens [ rveireieieieieieies 20,000 0 12/01/2027.
708796 B9 7|PAHSG SFM 113 4.00 10/01/2041 ... | 07/10/2012. | Partial Call 100.0 v | e 15,000 0 10/01/2041.
708796 B9 7|PAHSG SFM 113 4.00 10/01/2041 ... | 12/12/2012. | Partial Call 100.0........cccorreerrrerrs | e 5,000 0 10/01/2041.
83755G X2 8|SD HSG DEV AUTH K 5.05 05/01/2036.. ... | 05/25/2012. | Partial Call 100.0 20,000 19,600 | i 19,601 | overvririnnnd 0 05/01/2036.
83755G X2 8|SD HSG DEV AUTH K 5.05 05/01/2036.. ... | 08/15/2012. | Partial Call 100.0 ...155,000 .151,900 151,910 0 05/01/2036.
83755G X2 8|SD HSG DEV AUTH K 5.05 05/01/2036.. . | ... [ 11/09/2012. | Partial Call 100.0 20,000 19,600 | i 19,601 | oo [V 399 | i 0 oo 1,032 | 05/01/2036.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ...t seseesessneas 292,933 292,933 292,449 291,773 (U I 1,159 | i 0 | 1159 |0 | 00292,933 [0 |0 0 s 10,765 | ..... XXX......
Bonds - Industrial and Miscellaneous
370334 BE 3|GENERAL MILLS IN 5.65 09/10/2012...............c.... .1 09/10/2012. [ Maturity 100.0..........vvvmrvreriierienns | convereriresiesisnsinnns 351,000 351,000 350,445 .350,916 (V1 IO 84 | s 0 09/10/2012.
999999 ZZ 1|AMORTIZATION ADJUSTMENT. .| 01/01/2012. | Amortization Adjustment [ 0 0 0 0 9,530 0 01/01/2012.
3899999. Total - Bonds - Industrial and Miscellaneous. 351,000 351,000 350,445 .350,916 0 9,614 09614 [0 i 351,000 |0 [0 [0 100 19,832 | XXX......
8399997. TOtal = BONAS = PAM 4. bbb | nnieas 5,222,149 | ....... 5,222,149 | ........ 5,240,469 | ........... 5,223,677 0 8,001 0 {8,001 |0 5,222,149 | o0 | o0 | 0] 227,731 | XXX......
8399999. TO8AI = BOMAS. etttk R £ Rkttt | sernees 5,222,149 | ....... 5,222,149 | ........ 5,240,469 ..5,223,677 0 8,001 0 8,001 [0 |0 5,222,149 |0 0 | 0 [ 100227,731 [ XXX......
9999999, Total - Bonds, Preferred and Common Stocks 5,222,149 XXX... ..5,240,469 ..5,223,677 0 8,001 0 227,731 | ..... XXX......




Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

Sch. D-Pt. 5
NONE

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

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

E15, E16
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY

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

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
Invesco AIM Advisors Inc. Treasury Portfolio Cash
826252 30 7[Management | .. 1 12/03/2012. | The Bank of New York Mellon.................. | ...... XXX..... 0 01... 0 0 ....4,753,581 Mtly.... | ..
8899999. Total - Exempt Money Market MULUAI FUNGS..........c. oottt sttt st enreen 0 0]... 0 0 v 4,753,581 XXX
9199999. Total - Short-Term Ir 11O TSSOSO TR 0 0 .. 0 0 [ oo XXX | v 4,753,581 XXX




Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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



Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
The Bank of New York Mellon e NEW YOrK, NEW YOrK.......c.ovorvrrerereiiiieiineiceiesicesesiesesiseeeniees

PNC BanK.......coveeviriiiininnicieniesiesisseens Pittsburgh, Pennsylvania

0199999. Total - Open DEPOSItONIES. ......cvuevurereereieeercerei s snseeesnee

0399999. Total Cash 0N DEPOSt.........cweivreririierimisieersssissssserssneserssssene

0599999. Total Cash..........ccc.ovvuriuriiiriieiicrcce s

o|lo|lo o o

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 7,369 | 4. April 5,844 | 7. July. 4,577
2. February. 6,985 | 5. May. 5,842 | 8. August 4,494
3. March 6,902 |6. June 5,628 | 9. September. 4,493

10. October. 5,779
11. November. 9,819
12. December. 8,152

E25
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Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2012 of the GREAT AMERICAN CONTEMPORARY |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL e dAL i | bbb | cees 0 0 0 0
2. AIASKAL e K | i | s | i 0 0 0 0
3. Arizona.......oeeveceirieveeene AZ | B, | PROPERTY AND CASUALTY ..ottt tesses e sneseses s senneens | eeees 0 0 112,641 | oo 112,664
4. ATKANSES. ... AR | it | e | eres 0 0 0 0
5. CalifOrNIA. vl OA | s || eres 0 0 0 0
6. €0l0rado......euvvrveerereierererereCO [ iiiiis | et | s 0 0 0 0
7. Connecticut CT | s | et | s 0 0 0 0
8. DelaWare.........covvreerirerinneere DE [ s | oo | s 0 0 0 0
9. District of COUMDIA........crvrerersDC [ s | oo | s 0 0 0 0
10.  Florida......ccocoververiverreerneersedFL [ oo Bucs | PROPERTY AND CASUALTY .ooconiniiiriaieienseseseesessssesisessesssssesssssssessesssesssensnes | e 0 0 337,922 | .o 337,992
110 GBOMGIA. v OA | it [ et | s 0 0 0 0
12, Hawaii cevtrneenene | bR | eres 0 0 0 0
13.  Idaho. ID [ vt [ ettt | cenae 0 0 0 0
14.  llingis........... IL | ot | e | s 0 0 0 0
15, INGIANA....cooveicceeendIN | it | st | s 0 0 0 0
16, TOWAL e /A Lt | st | s 0 0 0 0
17, KANSES.c.verieciicieinerierieenn K it | bbb | e 0 0 0 0
18, Kentucky......oooeveevievereiernciniinnnns KY [ corirrrie [ e | benes 0 0 0 0
19.  Louisiana LA | s | et | s 0 0 0 0
20. Maine ME | e | ettt | eren 0 0 0 0
21, Maryland MD | oot [ ot | ceaas 0 0 0 0
22.  Massachusetts... MA [ i [ s | i 0 0 0 0
23, Michigan........ccccoeueneernerineennenins M| e | ettt | e 0 0 0 0
24, Minnesota........ccccovuvviniiriiniinns MIN | s [ s | e 0 0 0 0
25.  Mississippi . [ 3 S TP SO 0 0 0 0
26, MISSOU...cvvvveerrrirererinrirereee MO s | e | bees 0 0 0 0
27, MONEANA. ..o T s | s | s 0 0 0 0
28, NEBIaska........oovveerninrereeeeed NE [ | oo | s 0 0 0 0
29, NEVA......cveerecerenieinereenedNV i e | i 0 0 0 0
30, New Hampshire.........coevvereed NH [ o o | oo 0 0 0 0
31, New Jersey. SN | e | ettt ennenne | enea 0 0 0 0
32, NEW MEXICO. ...t NIV s | bbbt | benes 0 0 0 0
33, NEW YOTK..oceeeiereircerneeeeedNY s | e | s 0 0 0 0
34, North Carolina...........cccceernreeessNC | ooi.Bocs | PROPERTY AND CASUALTY ..ot iessssisssessssssssssssessassenss | ones 0 0 368,643 | .o 368,719
35, NOMh DAKOtA.......coverreereeeedND | s | e | s 0 0 0 0
36, Ohi0...ccorervicrinrverisirererineene OH | . Bois | PROPERTY AND CASUALTY ..o 1,792,013 0 0
37, OKIANOMA. ... OK s | e | s 0 0 0 0
38, OrEGON...cieiirerrieeneen sl OR s | oo | e 0 0 0 0
39, PeNNSYIVANIA. ... PA s | ottt nnenne | eeen 0 0 0 0
40, RhOAE ISIANG. ... d R e | oottt nnenns | eees 0 0 0 0
A1, SOUtN CarOliNG. ... SC | s | e | s 0 0 0 0
42, SOUth DAKOA. ... SD s | et | s 0 0 0 0
43, TEMNESSER.......cveeereververererieee TN s | et | s 0 0 0 0
A4, TEXAS...cerereeerernriersnireeerinninenins LK | et | oottt | s 0 0 0 0
45, UtAN...cccceedUT i et | e 0 0 0 0
48, VEIMONE.....oiiiriiirrnricincreee VT s | ettt | s 0 0 0 0
A7 VIEGINIA. oo VA i | ottt snenne | eeen 0 0 0 0
48, WASKINGLON. ...t WA | e ottt nnenns | eeen 0 0 0 0
49, WESEVIFGINIA. ..ot WV i | oottt enne | eeen 0 0 0 0
50, WISCONSIN.....vrverecerereeremnreeed W s | e | nes 0 0 0 0
510 WYOMING.coueeieierriierreerereeeee d WY i | oottt | cees 0 0 0 0
52, AMENICAN SAMOA.......ocvrerirererendAS | s | et | s 0 0 0 0
53, GUAM...ciirvceiernreinenienreerer sl OU [ i [ | e 0 0 0 0
54. PR it | et | enen 0 0 0 0
55.  US Virgin Islands............c.ccccoouuu. VI cririeiine | oot | eres 0 0 0 0
56.  Northern Mariana Islands VP | e | ot | eree 0 0 0 0
57.  Canada.......occevererniiininnind CAN | .. e bbb nnenaens | benee 0 0 0 0
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 0 0
59. Total............... XXX [ i D90 SO 1,792,013 | .o 1,792,383 | oo 819,206 | ..ovvvererriins 819,375
DETAILS OF WRITE-INS

BBOT. ittt | cerreinnes | e | cenas 0 0 0 0
BB02. et sssnnin | e | eebi e | ceies 0 0 0 0
BB03. ittt | e | e bbbt | cenas 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX oo [ e XXX et ssseeensenssens | oeees 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX | i XXX ot senens | s 0 0 0 0
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