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Annual Statement for the year 2012 of the GREAT AMER'CAN ALL'ANCE |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........vvuerercerceieiieiieiieesiessie ittt estesssssnesas | seessessssnes 7,099,512 |.......... 22.9 | i 7,099,512 | .o (01 [N 7,099,512 |......... 22.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt @QENCIES........c.vrrerrereirrrrneeeesreressenssseinns | seseesssessssessssssessessnnes [ I 0.0 | oo [0 [0 (0] 0.0
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..............ccccecee. | ovvviveinenane. 2,567,517 |............ 83 | o 2,567,517 [.oooveeieerereeen, [0 I 2,567,517 |............ 8.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccceeevveveererccseeis | e, 5413841 | . 175 | o 5413841 |0 | 5413841 |........ 17.5
1.43 Revenue and assessment obligations.............cccccveevvvceeeveveviveveienns | cvvvveierennnnn 1,982,229 | o244 | oo 7,582,229 |0 | i 7,582,229 . 24 4
1.44 Industrial development and similar obligations.............cccocceeeveveveeeven | oeveresieieisiieienenns0 [ eeiieen0.0 | o0 0 | e (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 All ONE ..ottt snsssssenes | sesessesssssneans 389,867 |..ccoerenne 1.3 | s 389,867 |..ovrrrerierirrininn (V18 389,867 |..ccoerenee 1.3
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and

hYDF SECUMHIES).....vvveeveieiecicseiete e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMHIES. ..ot
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
321 AFfIIATEA. ...e.eecei e
3.22 Unaffiliated. ..ottt
Publicly traded equity securities (excluding preferred stocks):
331 AfIIATEA. ..o
3.32 Unaffiliated.......cccovrirriirrieesccecs e
Other equity securities:
341 AFIIEE. . ...
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
351 AfIIATEA. ..o e
3.52 Unaffiliated.......coovvrerieiiririe et
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
Real estate investments:
5.1 Property occupied by COMPANY.........ccoerrieieirrinieeesie s
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccvviererieieiesieieiesis
Property held for sale (including $.......... 0 property acquired in
satisfaction Of debt).........ccvivirieiecc
CONFACE IOANS........eeeeie ettt nen
DEMIVALIVES. ...t

3.3

34

3.5

53

Receivables for SECUMHES. ..........ccviveveiireicieiece e e
Securities lending (Line 10, Asset Page reinvested collateral)..............ccccvveveee.

. Cash, cash equivalents and short-term investments...........c.ccocovvnenernininennie
. Other invested assets

............ 0.0
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Annual Statement for the year 2012 of the GREAT AMER'CAN ALL'ANCE |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 AMER'CAN ALL'ANCE |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 0

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 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 0
4. ACCIUAL OF QISCOUNL. ......uveieetictetcie ettt sttt s 42444822824 s RS s R s skt b bbbt 0

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13.....ciiiieis et 0
5.2 Totals, Part 3, COIUMN ...ttt bbb bbb 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

o | | |©

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 0

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

o |o | |©

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 27,038,086

Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........c.cuiuiieiiiee ettt sttt bbb bbb e bbbt bbb bbbt st enas 4,096,380

ACCTUAL O QISCOUNL. ...ttt ettt bbb s bbb b s bbb s s a s b st b st b A2 s b bt bbb b s bbbt n s bbb st sns 12,216

Ea

Unrealized valuation increase (decrease):

41 PAMET, COIUMN 121 ittt (17,305)

4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s 0

4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt 0

A4 Partd, COIUMN T ieeseeeesseeeesseeess s ess e8RS R 8RR RS 0 (17,305)

Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt 0

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et 6,838,106

Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s 246,221

© 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 |©

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 24,045,050

11, Deduct total NONAAMILEEA GMOUNLS..........c.ovuiieiieiseieieise ettt s st s b8 sttt 0

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 24,045,050
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Annual Statement for the year 2012 of the G REAT AM E Rl CAN ALL'AN C E | N S U RAN C E CO M PANY

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.. ...1,099,512 7,129,071 ...1,220,427 .7,022,000
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. TOtalS.cooveeerrcessrreesssrrisniee | crrrerssenessssseenns 7,099,512 | oo, 7,129,071 | oo, 7,220,427 | oo, 7,022,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oooooiieeiiieeciiiees | e 2,567,517 [ oo, 2,735,468 | .o 2,692,361 | oo 2,450,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooirrrarsrieisrniines | o 5413841 | oo 5919942 | oo 5561,370 | oo 5,220,000
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...oscreeninriesssriessssiinns | s 7,582,229 | oo, 8,162,244 | ..cooooovvvvn. 7,759,360 | ..cooovvvinien. 7,125,000
Industrial and Miscellaneous and Hybrid 8. United States........ccoeveveeeees | orvereieceeisienan 389,867 | .o 393,514 | oo 398,523 | oo 380,906
Securities (Unaffiliated) 9. Canada.......ccccoeveveeverneienss | e (0 TR (01 TR RO (01 TR 0
10._Other Countries.......censeereres | ovssiiiinsniiiissiieenes 992,084 | ...ooooiiiniis 990,800 | ...oooveeniiiens 992,050
11. Totals.. ...1,381,951 ...1,390,573
Parent, Subsidiaries and Affiliates 12, Totals. .o [, 0 i |, 0.
13. Total Bonds.......cceesssseessssene | coveviiiiien, 24,045,050 | ..o 25,331,040 | oo, 24,624,091
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 ALLIANCE INSU RANCE COM PANY

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

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 ALLIANCE INSU RANCE COM PANY

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)

Industrial and Miscellaneous (unaffiliated)

6.1 Class 1

6.2 ClaSS 2.....oueeveeerereceie ettt s

6.3
6.4
6.5
6.6
6.7 Totals..

ClIASS 3.

Hybrid
7.1 Class 1
7.2 Class 2
73
74
75
7.6
7.7 Totals

Securities

Parent, Subsidiaries and Affiliates

8.1 Class 1
8.2 Class 2
8.3
8.4 Class 4
8.5 Class 5
8.6 Class6

8.7 Totals..
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Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COM PANY

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
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20
Years

6
Total
Current Year

7 8
Column6 as a Total from Column
% of Line 9.7 6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Total Bonds Current Year
Class 1
Class 2

Line 9.7 as a % of Col. 6

Total Bonds Prior Year
Class 1
Class 2
Class 3

Line 10.7 as a % of Col. 8

Total Publicly Traded Bonds
Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals.....cccveveririenes

Line 11.7 as a % of Col. 6....

Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........cccceeevreiucnnes

Total Privately Placed Bonds
Class 1
Class 2

0

..... ...992,084
..100.0

Includes $.....992,084 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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.
Includes §.......... 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.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....6,893,929;

NAIC 2§........... 0;

NAIC 3 §

0;

NAIC 4§

............ 0; NAIC5$

............ 0; NAIC6S...........0.




Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 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
1.1 1SSUET OblIGAtIONS........cvieiecicicteeee et seesssnaes | coereeiiniinans 10,895,767 | ...ccevvneee. 3,097,673
1.2 Residential Mortgage-Backed Securities.....
1.3 Commercial Mortgage-Backed Securities....
1.4 Other Loan-Backed and Structured Securities.

All Other Governments
2.1 1SSUET ODBlIGAtIONS........covivecieiiiicie et bes
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities..........cccocveverererccrrirennns

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS.......oveurerrereieerireieeerese ettt essneees
3.2 Residential Mortgage-Backed Securities...........ccoouvivrerererrereriesiierns
3.3 Commercial Mortgage-Backed Securities....

................. 2,645,047 9. 2,567,517

80IS

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

4.1 Issuer ObliGations.........ccccvevieriveieieieeeceseseeesssseesseesessssssseseses | seevesssseseessessesesienenQ [ e 1,347,869 | ....ccovvnee. 4,065,972 [ oo (01 R (01 IS 5413,841 | oo 175 [ oo 331,725 | oo 105 | oo 5413,841 | oo 0
4.2 Residential Mortgage-Backed SECUNHES...........covevevrvereeireisieeinae

4.3 Commercial Mortgage-Backed Securities.... . BN RN L0 RN 0. .00 .. 0. L0 .
4.4 Other Loan-Backed and Structured SecUrities............coceveveereereereeiees [ oreiiieeisiscinnd 0 0 | 0 | 0 | e 0 | O 2,454,026 2 (oo 1 [P R

4.5 TOtAIS......cviieeicieiesss ettt sns b ssensnsnntenses | essesessessessenseessansanes (O IS 1,347,869 | ...cooovvnnnn. 4,065,972 | oo (O N [V I 5413841 | oo 17.5 | s 5,585,751 | oo 187 | 5,413,841 [ 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.1 Issuer Obligations............ccccevuee. .0 0

5.2 Residential Mortgage-Backed Securities. .0 0

5.3 Commercial Mortgage-Backed Securities.... . 0. 0. 0. N 0. 00]. .. .

5.4 Other Loan-Backed and Structured SECUNHES..........co.evvrveereeeerereereeres [ esresiesissssiesicssesnians (01 [N [V 966,380 | ...oorerrennnes 845,308 | ....coovvuven 1,811,688 | oo, 5.9 | o (1 I 0.0 | 1,811,688 | oo 0

5.5 TOtAlS ...ttt sns sttt ensnsenents | srenssssessessensses st ansae (O IS 1,071,933 [ .o 4,698,608 | .....cccoocvnnes 966,380 | ..ooovierriinns 845,308 | ...ccovirrnnn 7,582,229 | oo 245 [ 8,669,007 | .o, 291 [ 7,582,229 | oo 0
Industrial and Miscellaneous (unaffiliated)

6.1 1SSUET ODlIGAtIONS.......ccvvrerrireiirerieiieeiee et nses
6.2 Residential Mortgage-Backed Securities...........cccovuviuereieerererieniseinns
6.3 Commercial Mortgage-Backed Securities.... .
6.4 Other Loan-Backed and Structured Securities.............cocrererrerrererennn.

6.5 TOHAIS......ouireiitiec bt

Hybrid Securities
7.1 ISSUEr OBlIgations.........ccvvevevcreeieieicrie e
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities.

7.5 TOHAIS. ...t

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioNS.........cveveveercreeiere et
8.2 Residential Mortgage-Backed Securities..........ccceuvivrerereeverervesiseios
8.3 Commercial Mortgage-Backed Securities............coevevererererrersierennns
8.4 Other Loan-Backed and Structured Securities.

8.5 TOHaIS......ouiieiceie e




Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COM PANY

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

60IS

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
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS.......cvvuvrrierieriieeieeieeieeiseisei s seesnens | ceseessseennees 10,895,767 | covvvvvrcinnee 7593417 | oo 9,256,155 | cevvevvvrnrrnrrnenneennd0 | v | 27,745,340
9.2 Residential Mortgage-Backed SECUMLIES.........ceveveveirseieieissiseiieiiens | cevviveiesesiseiesssinninns (1 0 et —————— 0
9.3 Commercial Mortgage-Backed SECUNHES.........covveeverereriereeicerieens | cvveireveeereenns 92,229 | oo 297,638 | oooveveeeeeseieieeen0 |0 | 0 | 389,867
9.4 Other Loan-Backed and Structured SECUHES..........ovvrrverereeirnrerrirniins | ceerrisrissessiennasd 40,508 [ .o 342,720 | oo 479,320 | .o 1,095,916 [ .o 845308 | ..o 2,803,772 | oD [k XXX [ e XX o 1,811,688 | ..o 992,084
9.5 TOtAIS.....cvveriveiiciieiiiises st | sressnsinnes 11,028,504 | ...oovovrenns 8,233,775 | covvvrrerenns 9,735,475 | covvovvvernns 1,095,916 | ..covovrrrreenns 845,308 | ...cooovrenes 30,938,979 | oo 100.0 [ XXX | e e XXX s | e 29,946,895 | ...covevirernn 992,084
9.6 Line 9.5a52 % Of COl. 6. snessessessnssnssness | srssnssssssssesssssssssees 35.6 | oo 266 | oo 315 | s 35 [ P 100.0 | XXX L XX | e XK e | i 96.8 | oo 32
Total Bonds Prior Year
10.1 ISSUET ODlIGAtIONS........ouieeieriieiieiireeieese st esisnsnnens | rreseiinsies 7,871,439 | oo 9,492,103 | .coovvirin 8,983,589 | ..o 0 [ oo (VN 90,9 CHRIN PO ) .0 N IR 26,347,131 | oo 88.3 | oo 26,347,131 | e 0
10.2 Residential Mortgage-Backed SECUIHES..........coevevvriereerriiereveieienies | e (1 (01 T (0 (01 (U] IO )9, G P XXX oetverenes | e (01 I 0.0 [ oo, (01 0
10.3 Commercial Mortgage-Backed SECUMHES............cocuvvererreeierersiieiiens | e, (1] I 1,027,963 | oovoveeeeina (0 (01 R (] I ), 9., G P 0.9, 0 GO ISR 1,027,963 | ..o 34 | s 1,027,963 [ .oovveereeiend 0
10.4 Other Loan-Backed and Structured SeCUrities...........occvenrrenmenmennennee | ensernsiisiissiisiiisiennes (V1N I 2,454,026 | ..o, (O (O P [V I 9,9, SORTNINY [T D 8,9, SOTRIRTY (RN 2,454,026 | ..o, 8.2 | i 2,454,026 | ..o, 0
10.5 TOHAIS. ..o ntententaes | resiesiesinns 7,871,439 | .o 12,974,092 | ..ccovvvrrnne. 8,983,589 | ..o (U [ (V1N - 90,9 CHTIN PO ) 9,9 NN IS 29,829,120 [ .ovovvveeririirs 100.0 | oo 29,829,120 | covovvvrverereeiciens 0
10.6 Line 10.5858 % 0f COL 8.....uuivuiiiiiiiiiiisiississssssssisssssssssesssssssenss | cosssssssssssssssssssssaes 264 | o 435 | oo 301 | 0.0 [ i 0.0 [ XXX e, XXX [ o 100.0 |.oovenneee. D0, S [P 100.0 | i 0.0
Total Publicly Traded Bonds
11,1 IsSUEr OBlIGAtIONS..........overereeecereiee et
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed SECUMES..........c.ovvvriereirnirerrseiecine | e 92,229 | .o 297,638 | .oveereeeeeeeiens 0 [ oo 0 [ oo (1 [P 389,867 I [P 1,027,963 | oo 34 | 389,867 |...cocvunvn. XXX
11.4 Other Loan-Backed and Structured SecUrities..........oc.vvenrrnminninnennes | s {01 R (O RO [V 966,380 | ....ccovieinne 845308 | ....ccoocecnenee 1,811,688 9 s 2,454,026 | ..o 8.2 | 1,811,688 |.............. XXX
115 TORAIS ..ot . O [ 29,946,895 |.............. XXX
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns 1000 ...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccceviinicniiiniiiniiennne | covvvivniiiniininnennddd o285 | 9.9 |3 |27 [ 968 |t XXX |k XXX ik XX i, 96.8
Total Privately Placed Bonds
12.1 IsSUEr OBlIGAtIONS.........coverererecireieiecs et . O e XXX ootrvveeeien | e 0
12.2 Residential Mortgage-Backed SeCuriies...........coorerrureneereernineeneeens . O e XXX oo | e 0
12.3 Commercial Mortgage-Backed SeCUtiES..........ocvvurerernienrerrirneineireiens | O e, 99,9, SO I 0
12.4 Other Loan-Backed and Structured Securities..........ccooereererneeneneevniones | covnreninninnnennd0,508 | i 342,720 [ 479,320 | 129,636 | 0 | 00992084 | 32 i 0 0.0 [ 0.0, 9, SN [ 992,084
12.5 TOHAIS. ..ottt , . O [ ) 0,9 RN [T 992,084
12.6 Line 12.585@ % 0Of COL. B.......cvvurrvrrerrinrininiineineineineeneesenseeneenens | eonnenmennsnssonseonneendb 1 [ 345 | 83 |l 13 00 [ 100.0 | e XXX i e e XXX [ e e XXX e [ ) 0,9 G 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........cccevenirinirincriniiennne | convinsrnsicnsiennnennn0 1 | i 1 | i 15 |04 00 32 | XX [ XX | XXX | i XXX [ v, 3.2
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Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE 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.ovuiiieeirrirereeieeereeseeieeise et ssestsessessesssssssssesssstns | sessesssssssssessessssssssesssssssssssestas 2,791,034 | oo 2,791,034 | o0 | 0 |
2. Cost of short-term INVESIMENS ACQUINEM..........ccvuiveieeiciieie ettt bbbt sse st bensens | evsesesssssssesssssses e sessensesessaneaes 10,283,145 [ oo 10,283,145 | ooovvceceeeereeseeseeesnsnsseneeneneens [ e eenessneeennd0 | 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............ccuvveieveriieeieieisetese ettt s s s st s st sessesassans | sbssssssessssssassesessssessesessssassesens 6,180,250 | ...cvovveveererereeeeee e LT 02 0 T 0 P | B EOUR 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).......cccovurrrrnrirnrninrrninenseiesnss [ cerrensnnenessssssesssesssssessessnes 6,893,929 | oo 6,893,929 | oo | 0| e

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cooiiuiiiiiiiiiiisiciiccsssesiesssssesessesssssssssnsesnssnes | sossensssssssssisssnsesnssssasssssssensasanss 6,893,929 | ..o 6,893,929 | oD | i esesssesssenessssesssesreseneensd | ereseiniseessseseesssessenssss s snssnsssenssnsesanead

(a) Indicate the category of such assets, for example, joint ventures, transportation eqUIPMENL:.............ccoviiiiiriiiiiies e N/A




Annual Statement for the year 2012 of the G REAT AM E Rl CAN ALL'AN C E | N S U RAN C E CO M PANY

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

SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06
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Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COM PANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0] Crescent Centre APaMMENtS.......ocoresmcsece [R......| Cincinnat......ocoeece [OH... | Great American Insurance COmPaNy........ccee. | s [03/13/2006 [ .0 [ oo 34,483
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Affiliated............eiiiiiiiiisscenssssenssi s ..34,483

4099999. Subtotal - Affiliated...

.34,483

4199999. Totals..........ccco.nc..

.34,483




Annual Statement for the year 2012 of the G REAT AM E Rl CAN ALL'AN C E | N S U RAN C E CO M PANY

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09



Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COM PANY

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 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 AU 4|U.S. TREASURY NOTES 3.875 02/15/13.......ccomeumeremrrrerireerneeineenns SD.. | [ e | e I I 2,625,000 | ...... 100453 | ..ooorernee 2,511,328 | oo 2,500,000 | .cceerrnn2,503,698 | .vooriiciiiriennn0 [ eiiiennn(29,950) [ o0 | 0 10/09/2008 | 02/15/2013
912828 JW 1|U.S. TREASURY NOTES 1.50 12/31/2013... 1,491,094 | ...... 101.297 .1,519,453 1,500,000 | .ooverreern 1,498,140 | o0 | e 1,836 | 0 [ 0 01/26/2009 | 12/31/2013
912828 MH 0|U.S. TREASURY NOTES 2.25 01/31/2015.... T e ...421,675 ....421,580 405,000 | ovivreenre21,675 | 0 |0 |0 | 0 12/31/2012 | 01/31/2015
912828 NV  8|U.S. TREASURY NOTES 1.25 08/31/2015.........oevverrvrrrinrireciierineenns SD.. | [ | e I I 2,520,797 | ...... 102422 ... 2,514,457 | .ovvvonnc. 2,455,000 | oo 2,514,114 | 0 | e (6,684) | 0 | 0 09/19/2012 | 08/31/2015
912828 SZ 4|U.S. TREASURY NOTES 0.375 06/15/2015........cconivrerermminininninnns | coveens e [ I I 161,861 ....162,253 06/21/2012 | 06/15/2015
0199999. U.S. Government - Issuer Obligations............c.ccccocurene R 7,220,427 | .. XXX........ ,129,071 0. 0 ... L0 XXX L XXX | XXX 52,587 )l 130,872 XXX...... | ..... XXX......
0599999. Total - U.S. GOVEMMENL.......rvuirieieieerisiiisissisersssesessrsssisessssssesssseees 7,220,427 | . . XXXeoooi | e 7,129,071 | oo 7,022,000 | .cocoveens 7,099,512 | .o 0 [ i [CENAE)) {1 I 0. XXX [ XXX [ XXX el 52,587 .l 130,872 XXX.ooow. | e XXX......
U.S. States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligation
341535 UX 8|FL ST BOARD OF ED SER D 5.00 06/01/2015..........coevvemrvrmrrierirens (511000 O O AFE] v 1,079,350 | ...... 110.690 | ..ovvrvrne 1,106,900 | ..coovvvvnen 1,000,000 | ..coovvreneee 1,031,882 | oo (U IO (12,410) | oo [0 [P 0 | oo 5.000]........ 3610 (Do | s 4,167 | v 50,000 | 12/15/2008 | 06/01/2015
605580 N6 2| MISSISSIPPI ST SER B 5.00 12/01/2015.........ccvuvrvrerierereerinerceinnns | ceveene I [ AFE] v 1,099,120 | ...... 112.527 | oo 1,125,270 | .ooovrreneee 1,000,000 | ..oovvreeeee 1,044,060 | ...cooovrrrrerirnens [V I (14,139) | covovrrrcrine [V [P 0 | oo 5.000......... 3.400 (Do | o 4167 | v 50,000 | 11/20/2008 | 12/01/2015
939741 TB 0|WASHINGTON SER B 5.50 5/01/2018......ccccvuunieririnnnsisrinsessnissisns | coveens N LAFE] .. ..513,891 | ... 111.844 ....503,298 ...450,000 ..491,576 08/20/2009 | 05/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations. . 2,692,361 | ... XXX........ 2,735,468 2,450,000 | ... 2,567,517 | oo [ iiiiiend(33,507) | o0 | i | XXX [ XXX | XXX | 12,459 ] il 124,750 XXXoveo | o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... . 2,692,361 | .. XXX...oo.. | coevrrrane 2,735,468 | .............. 2,450,000 | .............. 2,567,517 | coovvvrerceeee0 | e (33,507) | o0 [0 [ XX [ XX XXX 12,459 124,750 XXX...... | ..... XXX......
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligations
011415 KQ 8|ALAMO TX CMNTY COLL 5.00 08/15/22 15101900 O [ 1 AFE] o 1,102,580 | ...... 113.953 | v 1,139,530 [ .ovovrrrnee 1,000,000 | ..coovvreenee 1,067,894 | oo 0 | covrreerene(13,350) | o0 [0 [ 105,000 ... 3.400 | FALot | v 18,889 | oo 50,000 | 04/23/2010 | 08/15/2022
414005 GD 4|HARRIS CNTY TX5.00 10/01/2020.........cocovvvrmererrererrreireeineesenienes o | | LIFE | ...566,600 | ...... 124.332 ...621,660 | .. 554,813 16,250 .25,000 | 01/07/2011| 10/01/2020
442331 EH 3|HOUSTON TX PUB IMP 5.00 03/01/16 AFE 1,096,620 | ...... 105.317| . ,053,170 03/29/2010 | 03/01/2016
592112 BK 1|MET GOVT NASHV TN SER B 5.00 08/01/2019 VAFE] 2,484,696 | ... 115.489 12/02/2008 | 08/01/2019

839550 S3 5| SOUTH PORTLAND-ME-TXB 4.50 3/01/2014 JAFE] 310,874 | 104.327 08/15/2007 | 03/01/2014

1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...

2499999. Total - U.S. Political Subdivisions of States, Territories & Possession

U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agenmes and Authontles of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons

03/26/2010 | 10/01/2020
06/11/2007 | 01/15/2019

342816 VC 6|FL MUN PWR SRS A 5.25 10/01/20... AFE] 1,096,110 | 17.217 172,170 ...1,068,391
454622 PZ IN BD BK 5.05 1/15/2019. VAFE| 357,276 | 103.893 ....384,404 362,016

1,000,000

8
645918 YA 5|NJ ECON DEV 5.00 12/15/2017 VAFE] 1,105,360 | e 117.358 1,173,580 ...1,071,933 04/23/2010 | 12/15/2017
658546 RJ 7|N CENT TX HLTH 5.50 06/01/2021 SO B [ I B 1| 1,172,500 | e 124.509 ,245,090 1,000,000 | ... ..1,136,217 03/29/2010 | 06/01/2021
837152 MV 6|SC TRANS REV SRS A 5.00 10/01/2019........evvmrrimrirnrerininriirerinnns | ceveene [ [ 1| AFE| oo 1,074,350 | ... 111753 v 1,117,530 | oo 1,000,000 | ..coovvreenne 1,045,117 03/31/2010 | 10/01/2019
882806 AM 4| TX TECH UNIV 5.00 02/15/18......ccvuseerinrinsissnsnsmsnsnsssesssnessrssssssensns | aenenne | oo | crvssneennns AFE] 1,127,610 | 119.286 | .ovovreene 1,192,860 1,000,000 ...1,086,867 . 04/07/2010 | 02/15/2018
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations . 5 933 206 | .. XXX........ . 6,285,634 5,370,000 ...5,770,540 (1) 0 .. XXX XXX...... XXX... | .oov.........59,935 | ... 276,185 |..... XXXeoven | o XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencles and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities

61212R  H3 3| MT ST HSG SER D 5.20 06/01/2038...........ccveermrererereireriererneerneines | s |1 LIFE | LT48,781 | ...... 105.422 774,852 ...735,000 ) o .38,220 | 02/12/2010 | 06/01/2038
68608N CH 3| OREGON ST HSG 5.00 07/01/2028... . i | T AFE | ..974,998 | ...... 108.438 .997,630 ...920,000 )| e 04/15/2011 | 07/01/2028
917436 YU 5|UT HSG CORP 5.35 01/01/2039. [ESSTRORRRTRRIR JOTN i 1AFE] s, 102,375 | ...... 104129 oo 104,129 | oo 100,000 ) 05/11/2010 | 01/01/2039
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 1,826,154 1,876,610 1,755,000 )| o0 [0 | XK [ XXX | XXX ] .. 28,860 | e.......89,570 oo XXXeovwoo [ e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. .7,759,360 162,244 7,125,000 N om0 0 [ XXX [ XXX [ XXX ] e 88795 .. 365,755 XXX...... | ..... XXX......
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
46620Y AB_ 5] JPMCC 2007-CB18 A3 SEQ 5.447 06/1247 ..o [ L2 ARM 398,523 | .....103.310 393,514 | ... 380,906 MON... ...
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 398,523 | .. XXX oo | e 393,514 | ..ccoeve 380,906 XXX...
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
87244A AA 8|WINDR 2012-1A A CLO FLT 01/15/2024... 498,750 JAJO.. |. 326 0 | 11/28/2012 | 01/15/2024
87244A AR 1|WINDR 2012-1A B2 CLO 3.31 01/15/2024. 492,050 JAJO.. |. 506 0 | 11/28/2012 | 01/15/2024
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Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount Stated

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...... 992,050 | ... XXX.oiooon | o 990,800 | ..ovvvovninne 1,000,000 | ..ooovvivinnnas 992,084 [ ..o [ I 34 [ (O 0 .. XXX.ooou XXX XXX |- 832 0 ... XXXovoo [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 1,390,573 | XXX ewoieen | e 1,384,314 | oo 1,380,906 | ...ocoovvennns 1,381,951 | .o (17,305) | coovvvrrennas [CR4K) ] (O 0 .. XXXt XXX RIS 2,561 | s 20,748 |..... YOO XXX.oooe
Totals
7799999. Total - ISSUET OBlIGAHONS. .......vverreireeris s 21,407,364 | .. XXXooooooo | v 22,070,116 | oo 20,062,000 | ............ 20,851,411 XXX | e 221,587 | i 791,207 YOO XXX.oooe
7999999. Total - Commercial Mortgage-Backed Securities .. et 398,523 [ ... XXX.iooo | v 393,514 | i 380,906 | i, 389,867 XXX e 1,729 | i 20,748 | XXX...... | ... XXX......
8099999. Total - Other Loan-Backed and Structured Securities. e 2,818,204 ...2,803,772 . XXX | 29,692 1 il .89,570 XXXoovoe [ o XXX......
8399999. Grand Total - BONGS...........cvurrvrrrereiriiisisieseesesieeisseesse e 24,624,091 .24,045,050 .(17,309)| .. (196,045) | ..oovvveerreerienn0 |0 [ XXX | XXX | XXX 263,008 ) el 901,525 XXXeovo | o XXX......
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Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COM PANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COM PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

30303# 10 7| FACILITY INSURANCE HOLDING CORP CL.....otiuiiiiniriniirsnissenssssississsninnes | R..... | l .............. 4,375.000 | oo 0 0 (O PSR | I SOOI o I [P [0 N |} I 0 0|A 08/21/1997
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0 (O RN | I [FTRTRRN 0 0 0 [..XXX..... XXX
9799999. TOtal - COMMON SHOCK. ...ttt e 0 0 0 0 0 |..XXX..... XXX
9899999. Total - Preferred and COMMON SEOCK...........covveieiriiiiieieie sttt ssessessssesenss | evsessnsnsnes 0 0 {1 O 0 [ oo [ e 0 [ o0 | e 0 0 [...XXX..... XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COM PANY

SCHEDULE D - PART 3

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

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 MH 0|U.S. TREASURY NOTES 2.25 01/31/2015 12/31/2012 | GOLDMAN SACHS & CO. ..421,674 405,000 3,859
912828 NV 8|U.S. TREASURY NOTES 1.25 08/31/2015........ 07/19/2012 | GOLDMAN SACHS ...257,226 250,000 1,206
912828 NV 8|U.S. TREASURY NOTES 1.25 08/31/2015.......c0cvurieririininnisiissiicsiesesesissississiiens 09/19/2012 | GOLDMAN SACHS 2,263,570 12,205,000 | oo 1,523
912828 SZ 4|U.S. TREASURY NOTES 0.375 06/15/2015. 06/21/2012 | GOLDMAN SACHS & CO. 161,860 [ oo 162,000 | oo 12
0599999. TOHAl = BONAS = U.S. GOVEIMIMENL. ...ttt eesetess s sees et ees s s ee 8848884884088 8oL E4EE 84884 E 18 £ 1£EE40E8 1008 41EE £E8eEEE4oEEoEE14EEE 4L E L8 oLE1EEE44EE L84 EE4EEE1EEE LA 4EEE LR oEEE L8 £LE 1L E LA 1£EE L1 EE £ EE LA E AR E bbbt 3,104,330 1:3,022,000 | .o 6,600
Bonds - Industrial and Miscellaneous
87244A AA 8|WINDR 2012-1A A CLO FLT 01/15/2024 IR 11/28/2012 | DEUTSCHE MORGAN GRENFELL........cvuuuivimiirieiitineieesiieesesisseesssisessesssessss | eesssssssesssesssesssasisssssssssssssssesssessssssssssnes | soeesssssssesssesssnssssesssssssssssssssesssenes 500,000 | ..vvrererereniseenerieeren s 500,000 | ovoocerrrercercrieninnes 0
87244A AR 1| WINDR 2012-1A B2 CLO 3.31 01/15/2024 R 11/28/2012 | DEUTSCHE MORGAN GRENFELL 500,000 0
3899999. Total - Bonds - INAUSHIAl AN MISCEIINEOUS. ... vttt eE e E et £ oeheeeseEEehf R0 8 E bbb ...992,050 1,000,000 0
8399997. TOHAI = BOMAS = PAM 3.ttt 1818888 E 48R EE 18£8 4L 8Lk EE£EEe0EEoeEE 110 £ 1£EEeEE14EEE L 4L E oL oL L4 E L8 EE 4L E LR LR E LAkt 4,096,380 6,600
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 4,096,380 6,600
9999999. Total - Bonds, Preferred @na COMMON SHOCKS. ... .vieiiiiet ettt it itet ettt ete st e etetstsstetesstesesssetesaesesessssesesessehesasseeesesasasses | s1e)esssssssessssesesssssssassesesesssesesaeesesesseseses et eees e sehe s s eAeses oot et et ee A e e es e et et eeseh s oe Aot et ee e b et s s et es et e b et e s b et e ed et et e heten bt e anbebananaenas 4,096,380 | ...oooiiereeieneee e XXX e | et 6,600
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Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COM PANY

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
912827 7L 0|U.S. TREASURY NOTES 4.875 2/15/2012. ... | 02/15/2012. | Maturity 100.0.........cooerrvmrvrerrrerires | coremriesiseeisnieniis | coeeens 1,000,000 | ........ 1,000,000 | ........ 1,014,531 ..1,000,228 0 (228) 0 .1,000,000 02/15/2012.
912828 AJ 9|U.S. TREASURY NOTES 4.375 8/15/12 ... | 08/15/2012. | Maturity 100.0.........cveevererereeierirns [ cerereeesieeisnsniinnns | evenes 1,040,000 | ........ 1,040,000 | ........ 1,082,250 21,043,812 | (V18 I (3,812) [ oo 0 .1,040,000 08/15/2012.
912828 AP 5|U.S. TREASURY NOTES 4.00 11/15/2012.............. ... | 11/15/2012. | Maturity 100.0......ccccviirierinninrinnnins [ornenrsnsssnnniinnns | cevnes 3,040,000 | ........ 3,040,000 | ........ 3,005,484 | ... 3,035,938 | ..o (U I 4,062 | .o [V 4,062 | .o (L 3,040,000 11/15/2012.
0599999. Total - BONAS = U.S. GOVEIMMENL. .....uvuuieieressiesssiesseisessssens e sessssrssssssns | seseessess sttt st sttt entensssnssnnes | snssens 5,080,000 | ........ 5,080,000 | ....... 5,102,265 | ........... 5,079,978 | .o (V)] T 22 | s O 22 | 0 i 5,080,000 |..oooiinnenn0 | viviiiiinnn0 0 |1 191,875 | XXX......
Bonds - U.S. States, Territories and Pc
939741 TB 0 | WASHINGTON SER B 5.50 5/01/2018.........cccoouce | | 05/01/2012. I Sinking Fund Redemption 100.0..... | ........................................ 40,000 | ...coooveuns 40,000 | ...ooovnnead 45,679 | oo 44,314 | i, 0 [ e (4.314) [ v (U I (4,314) | oo (V] IR 40,000 | ..o 0 |0 [ 0 [ s 1,100 | 05/01/2018
1799999. Total - Bonds - U.S. States, TErritories & POSSESSIONS. ... ... rruuiiiririiiiins  torriesisissssssssseesssssssssssenssssssessssessssssssssssssssssessssssssssseens | ossssssssaas 40,000 | ..coorennes 40,000 | ..o 45,679 | oo 44314 | s (V)] (4,314) | oo (U I (4,314) [ oo (V)] T 40,000 | ..ot (O IS | I [P (U 1,100 |..... XXX......
Bonds - U.S. Political Subdivisions of States
839550 S3 5 | SOUTH PORTLAND-ME-TXB 4.50 3/01/2014......... | | 03/01/2012. | Sinking Fund Redemption 100.0..... | ...................................... 120,000 | v 120,000 | oo 116,578 118,741 0 [ s 1,259 | v [ 1,259 [ (V)] 120,000 | .o (O [N | I 0 [ s 2,700 | 03/01/2014
2499999. Total - Bonds - U.S. Political SUDGIVISIONS Of StALES........cvuiiiuiriiiiiiiiiiinis ittt ssnsesssenssnesans | cssssnees 120,000 | ooveeee 120,000 | ooovenee 116,578 118,741 0 [ s 1,259 | oo [ 1,259 [, (V)] I 120,000 | ..oovieriinnn 0 |0 [ i [ 2,700 |..... XXX......
Bonds - U.S. Special R and Special A t
454622 PZ  8|IN BD BK 5.05 1/15/2019........ccerrrirerrcrineirenincens ... | 01/15/2012. | Sinking Fund Redemption 100.0..... | ...ccooveernerenricenne 35,000 01/15/2019.
454622 PZ 8|IN BD BK 5.05 1/15/2019 ... | 07/15/2012. | Sinking Fund Redemption 100.0..... | ...covvvvvvrererinienes 35,000 01/15/2019.
61212R H3 3|MT ST HSG SER D 5.20 06/01/203 ... | 06/01/2012. | Partial Call 100.0........cccovvrererirerns | cevrerreisrireierieninns 65,000 06/01/2038.
61212R H3 3| MT ST HSG SER D 5.20 06/01/2038............cccrvvenee ... 12/01/2012. | Partial Call 100.0.........ccvvvrerrrirerns | vevrvrreiriniererineenes 85,000 06/01/2038.
68608N CH 3|OREGON ST HSG 5.00 07/01/2028.... ... | 04/01/2012. | Partial Call 100.0.........ccccovrverrrerrs | crrerrrrmrieriirerieninns 35,000 07/01/2028.
68608N CH 3|OREGON ST HSG 5.00 07/01/2028.... ... | 07/01/2012. | Partial Call 100.0.........cccerrverrrerrs | e 5,000 07/01/2028.
68608N CH 3| OREGON ST HSG 5.00 07/01/2028 ... | 10/01/2012. | Partial Call 100.0.........cccccevvvcrerrerrs | coveriinrirerirerininns 40,000 » 07/01/2028.
917436 YU 5|UT HSG CORP 5.35 01/01/2039. ... | 01/01/2012. | Partial Call 100.0 ...405,000 ....405,000 414,619 412,114 0 01/01/2039.
917436 YU 5|UT HSG CORP 5.35 01/01/2039. . ... 1 07/01/2012. | Partial Call 100.0.......ccivvrsrinniinnns | coriiseiesiiinsieniinenes 295,000 295,000 302,006 .300,182 0 01/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........c..ciriririiiiiiarerseseiseisseeerssesessnseserssesssssssnessesssssnsessnsssssess | eossenee 1,000,000 | ........ 1,000,000 | ........ 1,021,812 | ........... 1,017,285 | oo 0 0]....39442 |.... XXX......
Bonds - Industrial and Miscellaneous
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47........... .| 01/12/2012. | MBS Paydown 0.91421957.........ccc. | covvvervvmrrverrerernnns | covrrenerern 84,793 | i 64,793 | e 67,789 | oo..66,853 | oo, 0 0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47... ... | 02/12/2012. | MBS Paydown 0.895452985.. 0 .0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/4 ... | 03/12/2012. | MBS Paydown 0.882944569.. 0 0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47... ... | 04/12/2012. | MBS Paydown 0.870151396 12,793 0 .0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47... ... | 05/12/2012. | MBS Paydown 0.860395311........... | c.ocveerernerierincenns 9,756 0 .0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/4 ... | 06/12/2012. | MBS Paydown 0.833940115 26,455 0 0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47... ... | 07/12/2012. | MBS Paydown 0.80994734............. | cooerervrenerrerineenns 23,993 ..23,993 0 .0 06/12/2047.
46629Y AB 5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47... ... | 08/12/2012. | MBS Paydown 0.814734232........... [ cocveevrvennenerieins | v 195,213 ....195,213 0 ...0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47........... | ... | 09/12/2012. | MBS Paydown 0.593762946 20,971 20,971 0 .0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.......... ... | 10/12/2012. | MBS Paydown 0.583602405........... | c.coceerereneennrinneins | ceveerienes 10,161 | oo 10,161 0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47... ... | 11/12/2012. | MBS Paydown 0.474783182.. 113,852 112,279 0 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47........... | ... | 12/12/2012. | MBS Paydown 0.380905805.. 98219 | s 96,862 | ..ocvvvrernens 0 06/12/2047.
999999 ZZ 1|AMORTIZATION ADJUSTMENT......coovvvivernrirerinninns ... 1 01/01/2012. | Amortization Adjustment..........ccoes [ corrvreirnnisiinrnnenns 0 .0 0 01/01/2012.
3899999. Total - Bonds - Industrial and Miscellaneous 598,106 598,106 625,769 617,124 0 (17,493) ] ... (17,493) [ o0 |0 598,106 |0 v | ciiiiiinnn0 [ 21,524 XXX......
8399997. Total - BONAS - Par 4. b | e 6,838,106 | ........ 6,838,106 | ........ 6,912,102 | ........... 6,877,442 | oo 0 .(37,959) | ... 0] (37,959) [ .ovvovvvinnnnc0 | eiiiienn6,838,106 [ o0 [0 | ciiiiiinn0 [ . 256,641 ... XXX......
8399999. TOHAL = BOMAS. .ttt R £t | sereens 6,838,106 | ........ 6,838,106 | ........ 6,912,102 | ........... 6,877,442 | oo 0 [ s (37,959) [ .oovvercerinenad 0 [ (37,959) [ ..ovvovvrrinnnd0 | eiiiirenn6,838,106 | o0 [0 | 0 [ .. 256,641 ..o XXX......
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccuuririiiirieiiiiiiiis eeeteeiseisse st sees sttt sssssessesssasens | seneeens 6,838,106 |......... XXX | v 6,912,102 | ........... 6,877,442 | .occvvvvcrenn) (V) [ [RYACLLS) | — 0 | (37,959) | ..ocvovevrienn0 | 8,838,106 | .ovvviecernn0 | 0 | ciiiiil0 | .. 256,641 | ... XXX......




Annual Statement for the year 2012 of the G REAT AM E Rl CAN ALL'AN C E | N S U RAN C E CO M PANY

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 ALLIANCE INSU RANCE COM PANY

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 12/18/2012. | The Bank of New York Mellon.................. | ...... XXX..... 0 01... 0 0 6,893,929 |. 0 L0 0.020 | ...... 0.020 | Mtly.... | ..
8899999. Total - Exempt Money Market MULUAI FUNGS..........c. oottt sttt st enreen 0 0]... 0 0 6,893,929 |. 0 L0 XXX XXX XXX
9199999. Total - Short-Term Ir TS ettt 0 0. 0 (V] [T 46 I 6,893,929 | ..o (V] [ 0 |..XXX...... XXX L XXX..




Annual Statement for the year 2012 of the G REAT AM E Rl CAN ALL'AN C E | N S U RAN C E CO M PANY

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 G REAT AM E Rl CAN ALL'AN C E | N S U RAN C E CO M PANY

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 0.010 [ .o T |0 [ 15,180 | XXX
PNC Bank..........ccovviveiereieiriceesieeese s Pittsburgh, Pennsylvania . 0.000 {1 R 65,533 | XXX
0199999, Total - OPEN DEPOSIOTIES. ..o cererereeereeesee e seiees e see e sesee et e e se e ses e e et eesee et st ees e e sss et ensse et ansenseenees XXX [ e XXX v | v ] | (L] 80,713 | XXX..
0399999. TOtal CaSh ON DEPOSIL. .....vreresireisieserssisesseseseis st eb bbb XXX... .80,713 | XXX..
0599999, TOIAI CASN........cvuureeierirereiicererie sttt XXX... 80,713 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 10,329 |4. April 2,967 | 7. July. 59,316 |10. October. 72,877
2. February 7,376 | 5. May. 3,567 |8. August. 67,858 | 11. November. 70,536
3. March 6,539 |6. June 3,302 | 9. September. 67,859 | 12. December. 80,713

E25
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Annual Statement for the year 2012 of the GREAT AMERICAN ALLIANCE INSU RANCE COM PANY

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 G REAT AM E RICAN ALL'AN C E | N S U RAN C E CO M PANY

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. ANZONA. e edBAZ | B ettt sttt s et nennns | s 0 0 112,649
4. Arkansas . | PROPERTY AND CASUALTY .....covimirmrimnrrienssesiseessssssessesssesssseesssssssssesssesssensns | e 0 0 159,378
5. California... PROPERTY AND CASUALTY ...oriuiiiiiriirisiesissssisssiesssssssessssssssessessssesesssssenss | ones 0 0 526,260 | ...
6. €0l0rado......euvvrveerereierererereCO [ iiiiis | et | s 0 0 0 0
7. Connecticut " e s | s 0 0 0 0
8. Delaware.........ccccoeevvvverivneecre. DE | oo .Buce. | PROPERTY AND CASUALTY ..ot sssssessesssseenss. | ones 0 0 15,022 | oo 15,068
9. District of COUMDIA. ........ovvreeeiDC [ iiriiiis | oo | s 0 0 0 0
10.  Florida LFL B.... |PROPERTY AND CASUALTY ....ovtrurirrererimsisersssssssssessesesessssssessessssssssenssssesens | oeves 0 0 235,876 | ..o 237,949
L PR 7Yoo OO GA|... B.... |PROPERTY AND CASUALTY ....ovtiuiiurireiiiiseisssisesissesssssessessssissssssssessssssssinsess | oeves 0 0 119,851 | covvvirens 121,556
12, HAWAT e HE L e | s 0 0 0 0
13, 1daho....c.coovvvvevserncicniineiineensenddD [ oo Buis | PROPERTY AND CASUALTY .ottt ssssssessssnsnns | e 0 0 59,926 | oo 60,778
14 TINOIS ..o L [ | et | 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|.. e | st | eres 0 0 0 0
20. Maine ME | e | ettt | eren 0 0 0 0
210 MaYIANG. ... dMD [ i | bttt ettt entenas | eeen 0 0 0 0
22.  Massachusetts ... | PROPERTY AND CASUALTY ....ooriiiiiiriniininissiesssisissiessssssessssssssessssisssssnnns | e 0 0 179214 | v 179,238
23, Michigan........ccccoeueneernerineennenins M| e | ettt | e 0 0 0 0
24, Minnesota........ccccovuvviniiriiniinns . re | e | e 0 0 0 0
25.  Mississippi eemememremreneenreeee VIS | s oo s s s seee e sene e s sennnn | e 0 0 0 0
26, MISSOUM....ooevreeieeieverieiereeeneee MO i | ottt bbbt nnenas | erees 0 0 0 0
27.  Montana.........coueenvernerncrreeeenssMT [ . Buic. [ PROPERTY AND CASUALTY ..oociiirniieieiissise s sssssssissssnsees. | conns 0 0 30,722 | oo 30,727
28.  Nebraska... . e bbb nnenaens | benee 0 0 0 0
29.  Nevada......cooomerneensernercneeeNV [ . Buiis [PROPERTY AND CASUALTY ...oociiiiimrineireisssiesiesssseesessssssesssssssesssssssssssssssssses. | conns 0 0 316,794 | .o 337,138
30, NeW HamPShIre.......oueverererereed NH | s | oo | beees 0 0 0 0
31, New Jersey. M e | ettt entennenn | tenes 0 0 0 0
32, New Mexico........cooorvmrrerrrrereee NM [ 0. Boc. [PROPERTY AND CASUALTY ..ottt esisssssssssssssssssessssssssssssssnnsss. | cones 0 0 705,544 | .o 719,878
33, NEW YOTK..oceeeiereircerneeeeedNY s | e | s 0 0 0 0
34, North Carolina...........cccceernreeessNC | ooi.Bocs | PROPERTY AND CASUALTY ..ot iessssisssessssssssssssessassenss | ones 0 0 372,382 | o 373,784
35, NOMh DAKOtA.......coverreereeeedND | s | e | s 0 0 0 0
36.  Ohio... 4,365,380 4,409,831 0 0
37, OKIANOMA. ... DK s | s | s 0 0 0 0
38, Oregon.......cocoveevseirseresnrenennn.OR | ..o.Bo.. | PROPERTY AND CASUALTY AND WORKERS' COMPENSATION.....ccoouvvvvirneinens | conee 0 0 422,740 | oo 431,984
39, PeNNSYIVANIA. ... PA | | ettt nnenne | eeen 0 0 0 0
40, RhOAE ISIANG. ... d R e | oottt nnenns | eees 0 0 0 0
41, South Carolina..........ccccccevrreeeeeSC | coee.Bucce [PROPERTY AND CASUALTY ...oooiivimriminerieriesienissesessssssessesssessesssssssessnnnes. | conns 0 0 240,070 | ..ooovovrrenee 241,973
42, SOUth DAKOA. ... SD s | et | s 0 0 0 0
43, TEMNESSER.......cveeereververererieee TN s | et | s 0 0 0 0
44, TeXaS...covoinvernrneierinererin X | veren:Buie | PROPERTY AND CASUALTY ..ottt sssssissesssssenes. | eees 0 0 49,938 | ..o 50,648
45, UtAN...cccceedUT i et | e 0 0 0 0
48, VEIMONE.....oiiiriiirrnricincreee VT s | ettt | s 0 0 0 0
47, Virginia.......ocooververrneinecnsenne VA | . Buiis [ PROPERTY AND CASUALTY ...ociiiirininerissriesiessecesesissssessesssessesesssssesssnnnes. | conns 0 0 TAT53 | oo 79,767
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. . . e e | s 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 25,037 | oo 25113
59. Total............... XXX [ i D90 SO 4,365,380 | ..covvrrirnnns 4,409,831 3,646,155 ....3,742,820
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR........cccoruvere [ vonec B.... |PROPERTY AND CASUALTY .....vtrmrimrrrermmmisersesssssssesssesessesssssssessessssssssenssssesnes | oeves 0 0. 25,037 | oo 25,113
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 | s 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]. 25,037 | oo 25,113

E27




2012 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets 2 | Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 59
Cash Flow 5 | Schedule P-Part 2H-Section 1-Other Liability-Occurrence 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 60
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 60
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K—Fidelity, Surety 60
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 60
General Interrogatories 15 | Schedule P-Part 2M-International 60
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 61
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 61
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 61
Overflow Page For Write-ins 101 | Schedule P-Part 2R-Section 1-Products Liability—-Occurrence 62
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 62
Schedule A—Part 2 E02 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 62
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 62
Schedule A-Verification Between Years S102 | Schedule P-Part 3A-Homeowners/Farmowners 63
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 63
Schedule B-Part 2 E05 | Schedule P—Part 3C-Commercial Auto/Truck Liability/Medical 63
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 63
Schedule B-Verification Between Years SI102 | Schedule P-Part 3E-Commercial Multiple Peril 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 64
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 64
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 64
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 64
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 65
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 65
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 65
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 65
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 65
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 66
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 66
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 67
Schedule D-Summary By Country SI04 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 67
Schedule D-Verification Between Years SI03 | Schedule P-Part 38—Financial Guaranty/Mortgage Guaranty 67
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 68
Schedule DB—Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 68
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 68
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 68
Schedule DB—Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 69
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 69
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 69
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 69
Schedule DB—Part D E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 69
Schedule DB-Verification SI14 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 70
Schedule DL-Part 1 E23 | Schedule P-Part 4J-Auto Physical Damage 70
Schedule DL-Part 2 E24 | Schedule P-Part 4K-Fidelity/Surety 70
Schedule E-Part 1-Cash E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 70
Schedule E-Part 2-Cash Equivalents E26 | Schedule P-Part 4M—International 70
Schedule E-Part 3-Special Deposits E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 7
Schedule E-Verification Between Years SI15 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability I
Schedule F-Part 1 20 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines I
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 72
Schedule F-Part 3 22 | Schedule P-Part 4R-Section 2-Products Liability—Claims-Made 72
Schedule F-Part 4 23 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 72
Schedule F-Part 5 24 | Schedule P-Part 4T-Warranty 72
Schedule F-Part 6-Section 1 25 | Schedule P-Part 5A-Homeowners/Farmowners 73
Schedule F-Part 6-Section 2 27 | Schedule P—Part 5B—Private Passenger Auto Liability/Medical 74
Schedule F-Part 7 28 | Schedule P—Part 5C-Commercial Auto/Truck Liability/Medical 75
Schedule F-Part 8 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 76
Schedule F-Part 9 30 | Schedule P-Part 5E-Commercial Multiple Peril 77
Schedule H-Accident and Health Exhibit-Part 1 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 79
Schedule H-Part 2, Part 3 and Part 4 32 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 78
Schedule H-Part 5-Health Claims 33 | Schedule P-Part 5H-Other Liability—Claims-Made 81
Schedule P-Part 1-Summary 34 | Schedule P-Part 5H-Other Liability-Occurrence 80
Schedule P-Part 1A-Homeowners/Farmowners 36 | Schedule P-Part 5SR-Products Liability-Claims-Made 83
Schedule P—Part 1B-Private Passenger Auto Liability/Medical 37 | Schedule P-Part 5R-Products Liability-Occurrence 82
Schedule P—Part 1C-Commercial Auto/Truck Liability/Medical 38 | Schedule P-Part 5T-Warranty 84
Schedule P—Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 39 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 85
Schedule P—Part 1E-Commercial Multiple Peril 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 41 | Schedule P-Part 6E-Commercial Multiple Peril 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 42 | Schedule P-Part 6H-Other Liability-Claims-Made 87
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 43 | Schedule P-Part 6H-Other Liability-Occurrence 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 44 | Schedule P-Part 6M-International 87
Schedule P—Part 1H-Section 2-Other Liability—Claims-Made 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 88
Schedule P—Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 88
Schedule P-Part 1J-Auto Physical Damage 47 | Schedule P-Part 6R-Products Liability-Claims-Made 89
Schedule P-Part 1K-Fidelity/Surety 48 | Schedule P-Part 6R-Products Liability-Occurrence 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 90
Schedule P-Part 1M-International 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 92
Schedule P—Part 1N-Reinsurance — Nonproportional Assumed Property 51 | Schedule P Interrogatories 94
Schedule P—Part 10-Reinsurance — Nonproportional Assumed Liability 52 | Schedule T-Exhibit of Premiums Written 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 53 | Schedule T-Part 2-Interstate Compact 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 97
Schedule P-Part 1R-Section 2—Products Liability-Claims-Made 55 | Schedule Y-Detail of Insurance Holding Company System 98
Schedule P—Part 1S-Financial Guaranty/Mortgage Guaranty 56 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 99
Schedule P-Part 1T-Warranty 57 | Statement of Income 4
Schedule P—Part 2, Part 3 and Part 4 - Summary 35 | Summary Investment Schedule Slo1
Schedule P—Part 2A-Homeowners/Farmowners 58 | Supplemental Exhibits and Schedules Interrogatories 100
Schedule P—Part 2B-Private Passenger Auto Liability/Medical 58 | Underwriting and Investment Exhibit Part 1 6
Schedule P—Part 2C-Commercial Auto/Truck Liability/Medical 58 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 58 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2E-Commercial Multiple Peril 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P—Part 2F-Section 1-Medical Professional Liability-Occurrence 59 | Underwriting and Investment Exhibit Part 2A 10
Schedule P—Part 2F-Section 2-Medical Professional Liability—Claims—-Made 59 | Underwriting and Investment Exhibit Part 3 11

INDEX




	SI01 - Summary Investment Schedule
	SI02 - Sch. A-Verification
	SI02 - Sch. B-Verification
	SI03 - Sch. BA-Verification
	SI03 - Sch. D-Verification
	SI04 - Sch. D-Summary by Country
	SI05 - Sch. D-Pt. 1A-Sn. 1
	SI06 - Sch. D-Pt. 1A-Sn. 1
	SI07 - Sch. D-Pt. 1A-Sn. 1
	SI08 - Sch. D-Pt. 1A-Sn. 2
	SI09 - Sch. D-Pt. 1A-Sn. 2
	SI10 - Sch. DA-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Pt. A-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Pt. B-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Pt. C-Sn. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Pt. C-Sn. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. DB-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. E-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 3
	E07 - Sch. BA-Pt. 1
	E08, E09 - Sch. BA-Pt. 2
	E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E15, E16 - Sch. D-Pt. 5
	E15, E16 - Sch. D-Pt. 6-Sn. 1
	E15, E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index



