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Annual Statement for the year 2013 of the GREAT AMER'CAN ALL'ANCE INSU RANCE 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. tr@aSUMY SECUMHES.......ucvueerireieeieiiieieieseiseie s sebsensssisens | sebeeessnsen 4,569,551 |.......... 14.6 | i 4,569,551 | ...coovrivireiiriene (110 I 4,569,551 |.......... 14.6
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......veuvrrerrereirrrrnrereeeresssneseienns | sereesnssessssesnssensnnssens (O] I 0.0 | o (0 (0 (0] 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........cuvererernienies | covvrevremsssssiessenesseenns (0] I 0.0 [ oo (01 (0 (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....cvervveiriiiieicisiesie e ssesnss | sebessesesssssssensessssneen (0] I 0.0 | oo (01 (0 (O] 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..............cccccee. | wovvvereerinne 2,462,858 |........... A 2,462,858 |....ccovvvervireinrnn, (1 I 2,462,858 |........... 7.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 5,193,618
1.43 Revenue and assessment obligations 9,069,736
1.44 Industrial development and similar obligations...............ccoeveeveeviceies | covrveieieieieie e 0 |00 [0 [0 [ 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocevereereeneereeseseienes | eeerereeeessissesininen0 [ reieeee0.00 | o (01 0 [ e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccooovevvvene | vevrerveeesiciieineinnnn0 [ iiieeen0.0 | o (01 O (01 T (O] IO 0.0
1,513 All OtNE ..ottt stensnssens | senesessessassnssessenssnsan 0 [ orirreeen0.0 | e (01 DO 0 (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeveeveneirniniinnennennd 0 feoeireeend0.0 | (0 0 [ e (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 Lin€ 1.5271........covvieinieeieinieeieen | v 0 fiiveiereend0.0 [ e (01 (0 (O] I 0.0
1,523 All ONEI ..ottt sstenssnssens | seesessessenens 2,665,036 |...........8.5 | oorrrririnnn 2,665,036 |...corvreerirrirerinen. (V1 2,665,036 |............ 8.5
2. Other debt and other fixed income securities (excluding short-term):

© o N o

21

22
23

Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
Unaffiliated non-U.S. securities (including Canada
Affiliated securities

Equity interests:

3.1
32

3.3

34

3.5

Investments in mutual funds
Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential Properties..........covvevereernrenririnrnreseessssseseeeseenens
Multifamily residential properties.
COMMENCIAl [OANS.......cvvereriierirrie et
Mezzanine real €state I0aNS..........cocueieiueeniiniireiieesee s

Real estate investments:

5.1
52

53

Contract loans

Property occupied by COMPANY.........cccocurieieiiiriieieiesseie s
Property held for production of income (including $.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §.......... 0 property acquired in

satisfaction of debt)

DBIIVAIVES. ...ttt nnn

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets
. Total invested assets

............ 0.0
............ 0.0

............ 0.0
............ 0.0

............ 0.0
............ 0.0

............ 0.0
............ 0.0

.......................... 0 [oieenn00 | i 0 0 .00
.......................... 0 [riieenn0.0 | i 0 0 0.0
......................... O RSN | B ISR 0
......................... 0 [ om0 | iiinn0.0
......................... O RSO | B ISR 0
......................... 01,208,000 |...........3.9
......... 9,9, 9, SO (R0, 9, GRS B, 0,0, %
......................... 0.n.3,060,564 |...........0.8
......................... 0 |0 | i 0.0
......................... 0].......31,219,905 |.......100.0
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Annual Statement for the year 2013 of the GREAT AMER'CAN ALL'ANCE INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee 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) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb 0

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 0

8.2 Totals, Part 3, COIUMN ...ttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes 0

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

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

52 Totals, Part 3, COMN B N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

101 Totals, Part 1, COIUMN 1.t es st 0

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2013 of the G REAT AM E Rl CAN AL LlAN C E IN S U RAN C E COM PANY

© o N o
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 0
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb 0
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0 0
ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es 0

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIMN 13... ..ottt bbb 0
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb 0

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

o | | |©

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt 0
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0 0

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s 0
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

o |o |o |©

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 24,045,050

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 8,540,457

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 10,108

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 0

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 5,423,580

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 220,695

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st

o O O |©o

Deduct current year's other-than-temporary impairment recognized:

9.1 P, COIMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN T4........o it 0
94 Part4, COIMN 13ttt R 0 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 26,951,340

Deduct total NONAAMILEEA BMOUNES.........eveiiiieieiciecisie ettt 8 AR Rttt 0

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 26,951,340
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Annual Statement for the year 2013 of the G REAT AM E Rl CAN AL LlAN C E IN S U RAN C E COM 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.. ...4,569,551 4,567,718 ..4,606,442 4,522,000
Governments (Including all obligations 2. CaNada.. ..o [ e [0 [0 (01 RN 0
guaranteed by governments) 3. Other Countries......oovrrrinee [ orrnrnsisisisssesissessins [0 [0 [0 U 0
4, TOtaIS.cooveererrresssressnrriisnnes | e 4,569,551 | coooovnnrreiisniiennas 4,567,718 | oo 4,606,442 | oo 4,522,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooocreeissricsssiinsssiienns | v 2,462,858 | ..o, 2,578,833 | oo, 2,618,132 | oo, 2,385,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....coviriernirrinrsiiinne | o 5193618 | .o 5504467 | .oovviiiine 5401075 | oo 5,055,000
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.oosreensriesssrinsssiisnns | v 9,069,736 | .ovovviciiins 9447274 | s 9,315,905 | ..vveeiiiris 8,650,000
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevvveees | oevverviiieiieinas 2,665,036 | ...coocveeriierene 2,634,647 | covvereiinn 2,669,829 | ...cocoevrrirne 2,662,326
Securities (Unaffiliated) 9. Canada.......ccoevevererieiieeis | e 0 | (01 TR (01 TN 0
10._Other COUNtres. ..crreeenrreee | covernnnrieissrieennas 2,990,542 | oo, 2,934,475 | oo, 2,988,982 | ..o 3,000,000
11, Totals...ooscrsesssisssins | s, 5,655,578 | .ooveeniriiiisiniens 5,569,122 | ..cooveviicriiinnins 5,658,811 | ..ovveerinrrirnnanes 5,662,326
Parent, Subsidiaries and Affiliates 12, TotalS.....veeeeveeeveeceeeeeeces Lo (01 U [0 O (01 O 0
13. Total Bonds.......ccessssvenssanes | coviessiiiinen, 26,951,340 | ..o 27,667,414 | oo, 27,600,365 | ..ocooocreiciieen. 26,274,326
PREFERRED STOCKS 14. United States.......coovcermmereens [reveeimmeriiseeiennerinseceee LU O (U O 0

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. United States......cc.ueeeermeens | eermeeremnnererseeesnesreneend LU R (U PO 0

Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooeeeiereeierenns | e [0 T [0 RN 0
22. Other Countries......coocuvvirens | eoneriesiiiiiissi i 0 ], 0 i, 0

23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiiisieiees | 0], 0 i, 0
25. Total Common StockS....oo. | oo 0 i 0 i, 0

26._Total StOCKS....ouvmmmmsssrisins | v 0 i 0 i, 0

27. Total Bonds and Stocks.... | ..........cccco...... 26,951,340 | ..oocvovvreirne 27,667,414 | oo 27,600,365
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Annual Statement for the year 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M 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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa 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)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M 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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa 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)

Totals...

Hybrid Securities
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Annual Statement for the year 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M 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

Line 10.7 as a % of Col. 8

3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa 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)
9. Total Bonds Current Year
7 Totals.....ooeveerenrnnes 5
9.8 Line9.7a52 % 0f COL B....ouvevirieiisieiecceieecesseeessenenenns | everessnisresnsssnsenens 12 | vnereerisssienieneeeen8.5 | o293 | i | i 7.0 i 100.0 [ XXX e XXX e et XXX e [t 817 18.3
10. Total Bonds Prior Year

Total Publicly Traded Bonds

Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn.
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovveerverennnes

Total Privately Placed Bonds

0

........................... ..27,369

12.8 Line 12.7 asa % of Col. B.......cccevvrrrrrerenns .05

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccvvceveveveecees | vveencinieieiinieieneenn 2.0 [ oo 122 [ b [ 0.1

(@) Includes $.....5,490,543 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.

(¢) 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.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§....3,002,978; NAIC2§............ 0; NAIC3S§..... 0; NAIC45S..... 0; NAIC5S............ 0; NAIC6S............ 0.




Annual Statement for the year 2013 of the GREAT AMERICAN ALLIANCE INSURANCE 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 1
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........ceveveeeceeieictete et sessnsns | eveeseesinasnens 3,002,978 | ...ocevereee. 4,569,551 . 2 s 7,572,529
1.2 Residential Mortgage-Backed Securities..... . . . |

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

1.5 TOtAIS. ...ttt

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS.......oveieereeieciecseie et ssssnenens | rvessessssessesensesesseneees 0
3.2 Residential Mortgage-Backed SECUMLIES..........cc.covuveererrerrererseiieiiens | e, 0
3.3 Commercial Mortgage-Backed Securities.... .0
34 . .0
3.5 TOtAIS. .ottt sensenss | fesssssssessensessesssenaanes 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt
4.2 Residential Mortgage-Backed SECUNtiES.........cccovvveevevreeereeieeereeinias
4.3 Commercial Mortgage-Backed Securities.... . .. 0. 00|.. . .
4.4 Other Loan-Backed and Structured SECUItES..........cccevevveervcrerereeirins | oo, {1 I {01 (L1 I (1N I 0] e, (01N I 0.0 | oo, (V1N I 0.0 [ oo (1N I 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........ccccceeunee
5.2 Residential Mortgage-Backed Securities.
5.3 Commercial Mortgage-Backed Securities.... . .. 0f.. 00].
5.4 Other Loan-Backed and Structured Securities..........co..corvevvnrrerinninns | vsrcssissiissiissnsssinnneen0 | o0 [0 |, 799,093 |...coooevee 2,104,671 | .ccovoevn 2,903,764 | coovvoiannd A 1,811,688 [ .o 59 | 2,903,764

5.5 TotalS....oovvesciiiriiiis e | o0 | 2,129,381 3,532,163 | 1,303,552 | ..ovovvveene 2,104,671 | .o 9,069,736 | ..ooovrvsniiiniirnnns KIURTH I 7,582,229 | oo, 245 | 9,069,736

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtiONS........cvurverererieierise e
6.2 Residential Mortgage-Backed Securities.............cccoevevererrerererveeinnns
6.3 Commercial Mortgage-Backed Securities.... - . 6. 13]. .
6.4 Other Loan-Backed and Structured SeCUNtiEs............vvverrererernerieiiens | corerrisrssssenes 586,096 | ...cccovrinnens 3,658,225 | ..o 1,218,853 . . 5,490,543

8.5 TOHAIS.....eee s | 641,876 | ....cocoooeeve.. 3,767,481 | ..o 1,218,853 , . . 5,490,543

Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities.

7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities.

8.5 TOHAIS. ...ttt




Annual Statement for the year 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M 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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa 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........ouieuercirciii st ssesssstsneas | rneiesissis 3,157,847 | oo 10,166,041 | oo 7,566,629 | ..coovvvrrinnnn. 504,459 | ..o | 21,394,976
9.2 Residential Mortgage-Backed SECUMLIES..........cc.evueererrerererseiieiien | cevireiieiesiessssesenins {1 0 e —————— 0
9.3 Commercial Mortgage-Backed SECUIHES..........ccvvvevereerereierieieeniens [ ceveieerieieiinnns 55,780 | covvvvvrererernn. 109,256 | ..ooeveveverieieereeieenn0 [ ceeeieieee0 | 0 | 165,036
9.4 Other Loan-Backed and Structured Securities.............cooevvvereervereveerens [ o 586,096 | ...cccvevnenen 3,658,225 | ... 1,218,853 | .o, 826,462 |............... 2,104,671 | .o 8,394,306
9.5 TOtAIS.....cvvervrrircrrciisi ittt sttt st snsensis | enniiesienies 3,799,723 | v 13,933,522 | oo 8,785,481 | .ccvvvrvenne. 1,330,921 [ .o 2,104,671 | oo 29,954,318
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 12.7 | s 465 [ o 203 [ s 44 i, 70 [ 100.0
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 10,895,767 | coevovrveeennee 7,593,417 | oo, 9,256,155 | .eovverreriieieeienne 0 [ v 0 [ ) 0.9 G DR 90,9 CHIININ U 27,745,340 | oo 89.7 | oo 27,745,340 | oo 0
10.2 Residential Mortgage-Backed SECULIES..........ccveuieieiersiesieierieiiens | oo {1 (11 R (1] R (01 R (U] IS D9, % RN SRR )9, GO TR (01 I 0.0 | oo (01 R 0
10.3 Commercial Mortgage-Backed Securities............cooeveuereeverierisesereenes [ o, 92,229 | oo 297,638 | oo (0 T (01 (U] IS D, 9.0, N RN )90, GO (BTN 389,867 | oo 13 | s 389,867 | oo 0
10.4 Other Loan-Backed and Structured SECUMHES..........cccerrerrenerrnerrnerennees | covneensissinsinaas 40,508 [ ..cccocovinrene 342,720 | oo 479,320 | ..., 1,095,916 | ..o 845308 |............. 0,9, ST [ XXX i, 2,803,772 | oo, 9.1 [, 1,811,688 | ...cccovvnnneee. 992,084
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 11,028,504 | ...oovvveennee 8,233,775 | oo 9,735,475 | ccovvvvrn. 1,095,916 | .cooovvvrrennene 845,308 | ... ) .9 N P 90,9 CHUININ T 30,938,979 | ..o 100.0 | oo 29,946,895 | ....coovvvvnvnn. 992,084
10.6 Line 10.5a5 @ % Of €Ol 8. ssssesesssssssenssnssssssnsanes | essessssssessasssssssssas RIS 26.6 | oo 315 | i 35 | s 2.7 [, XXX i, XXX oo [ oo 100.0 |, XXX ooiiriiens | e 96.8 | .o 3.2

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities

11.3 Commercial Mortgage-Backed Securities..........c.ccvevevercrvereerccsesiies | v 55,780 | cvevvrerernn. 109,256 [ ..oooevieccicnd (01 U (01 ESUOUSUSRURRUROORt | B [STOSSUSPRRIO 165,036 [ ..oovevevecrceeene 0.6 [ 389,867 | oo 13 ] e 165,036

11.4 Other Loan-Backed and Structured SECUMES...........ccrververernrernrrenies | orisiississississisiens 0 ] e 0 ] e (U1 I 799,093 |............... 2,104,671 | oo 2,903,764 | ..o 9.7 | 1,811,688 [ ..o 5.9 | 2,903,764

115 TOHAIS . essens | oesbessnesnees 3,213,627 | oo 10,275,297 | covvovvverieinnee 7,566,629 | ....cccooune. 1,303,552

11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .53

11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoocevcrncrincrinsiinene | convvnniissiisninnneeen 107 | i 343 [ iiiiiiinn28.3 | i 4.4

Total Privately Placed Bonds

12,1 1SSUET OBIIGAtIONS. ...t ssessessnsns | eessessessssssssseessessesens (01 (01 (01 (0 0 | om0 | 0.0 [ 0 0.0 [ XXX | e 0
12.2 Residential Mortgage-Backed SECUMHES. .........oeverurerreenrerrereeenrireireees | ceereereiieeseeneeseieeeeneens (01 (01 (01 [V 0 | cveeeeeeieieereeeieend0 | o020 | 0 | e 0.0 [ XXX e [ e 0
12.3 Commercial Mortgage-Backed SeCUtIES. .........cvuneenrrrrencnriirinenes | e (01 (01 (01 (O 0 | e | o020 | 0 | 0.0 [ XXX e [ e 0
12.4 Other Loan-Backed and Structured SECUMHES...........ccovvvrremrenrerniereens | e 586,096 | ...ccoooovnenn. 3,658,225 | ..oovvvrinnn. 1,218,853 [ .o, 27,369 [ oo [V I 5,490,543 | oo 18.3 [, 992,084 | ..o 32 [ .0, ST R 5,490,543
12.5 TOHAIS....ceoercieieeeeeee s | eebesenssnseeees 586,096 | ...ooevriennn 3,658,225 | ...covvvrrinne 1,218,853 [ oo 27,369 | oo (VN [P 5,490,543 | oo 18.3 [ oo 992,084 | ..o 32 [ ). 0.9 U R 5,490,543
12.6 Lin€ 12.585@ % Of COL B.....ouvvunveierriieiiniinsieeiseiseieiieissessssssseseees | coneesseisseessecneennees 107 [ oo B6.6 | ..overrrereiirerieeis 222 [ s 0.5 [ oo 0.0 [ oo 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0

12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvivciinnicinniie ] o, 20 ] i, 122 ] i A1 ] i (0N I O 00 ] i, 183 | L., ST R D, SR R D9, S I ., SR 18.3
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Annual Statement for the year 2013 of the GREAT AMERICAN ALLIANCE 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, DECEMDET 31 Of PHOF YEA.........ccciiuiieireieiitsite ettt sssse s ssse s sssssssesssns | eesessessssessessssssese s sss s sesen 6,893,929 | ..o 6,893,929 | oo n0 | e [ e
2. Cost of Short-term iNVESIMENS ACUITE...........cvuevivieeieieteee ettt ettt ss bbb sssssesannns | evtessssissessesssssse st essesses et s senas 5,671,159 | cooveeeetee s LN T 1 T O 0 OO 0 N PP
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo 0 [ o0 [ 0 [
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 | coereereeeeese e O | o0 | 0 |
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn L0 OO O | coveeeeeeeeeeeeeeesssseseeseseseeseerenen0 | 0 | e
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 9,562,110 | coocvoeeererereee e 9,562,110 [ coovvereieeeeeeeeeeeeseeeereeesiesrereend0 | e nd0 | e
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen O | oo O [ o0 | e 0 |
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 | e O | o0 | 0 | e
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ] e 0 ] coiiiirernsssnsrsrssssnsnssesssseessnessesnesn0 | s ssesessnsneesesenenes0 | eenesne sttt
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccveurrinrrrrrrniinennirsinsssesees | cevvsenesssnssssesssssssssssssesssssesenns 3,002,978 | oo 3,002,978 | o0 | e [ e

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iiiiiieiiiieiiciisisiesesiesisessesssssssessssessesssssssnssnses | eessssesissensesssnsossssssssnssssessssneas 3,002,978 | .o 3,002,978 | o0 | e esesssesensssnesssnssnssssrsneseld | sresresssessensissssenssnssnesssessnessessnsessssessansns




Annual Statement for the year 2013 of the G REAT AM E Rl CAN AL LlAN C E IN 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 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M 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 11 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) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0] Crescent Centre ApaMments........cooeserecc [R......| Cincinnati.......cooe [OH... | Great American Insurance COmpany.......oce. | e [03113/2006 [0 [ 34,483 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated... ..34,483 0 0 0 0
4599999. Subtotal - Affiliated ..34,483 0 0 0 0
4699999. Totals ..34,483 0 0 0 0
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Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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Annual Statement for the year 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M PANY

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
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 MH 0|U.S. TREASURY NOTES 2.25 01/31/2015.........cevrmerrrerereeemennrneenennns | SDe oo v | e 1| e 421,675 | 102234 | ..o 414,049 | oo 405,000 (8,000) 0 0 12/31/2012| 01/31/2015
912828 NV 8|U.S. TREASURY NOTES 1.25 08/31/2015........ccvvvrvrvrvererrverrvnrneereninnens | SDue [ [ [ i 1] 2,520,797 | ... 101.594 .2,494127 .2,455,000 (22,159) 0 0 09/19/2012 | 08/31/2015
912828 SZ 4|U.S. TREASURY NOTES 0.375 06/15/2015. JUOPR 10 0 VR PRI OO 1 . 162,354 | .. ....162,000 47 0 0 06/21/2012 | 06/15/2015
912828 WA  4|U.S. TREASURY NOTES 0.625 10/15/2016........c00esirerienriinniasirssninns SD.. [ [ [ e 1] 1,502,109 | ..o SRRK] 1,497,188 | oo 1,500,000 (119) 0 0 10/31/2013 | 10/15/2016
0199999. U.S. Government - ISSUET OblIGAtIONS...........uuueiiiiiiiiririiriesis s ees XXX .4,567,718 4,522,000 (30,232) 0 0 [ XXX [ e XX | XXX | e 16,257 | ocon.. 40,408 | oo XXX | e XXX......
0599999. Total - U.S. GOVEIMMENL........civiieiieririsseisseisssnsssesssnsssessnssssssnssnes XXX .4,567,718 4,522,000 (30,232) 0 0 [ XXX [ e XX [ XXX | e 16,257 | oeiee. 40,408 | oo XXXeooooe [ oo XXX......
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
341535 UX 8|FL ST BOARD OF ED SER D 5.00 06/01/2015. ...1,079,350 | ...... 106.459 ..1,064,590 .1,000,000 (12,862) 0 0 5.000]......... 3.610(JD....... 4,167 12/15/2008 | 06/01/2015
605580 N6 2|MISSISSIPPI ST SER B 5.00 12/01/2015 ...1,099,120 | ...... 108.784 ..1,087,840 | .. .1,000,000 ....1,029,436 (14,624) 0 0 5.000]......... 3.400 (JD....... 4,167 11/20/2008 | 12/01/2015
939741 TB 0| WASHINGTON SER B 5.50 5/01/2018........cccoisumrenmmrenmmressmmsnsnnsnnne | evnnene | oo | evvrennnnne | W AFE | i 439,662 | ...... 110754 | oo 426,403 | ..o 385,000 (6,168) 0 0 5.500]......... 3.581 [MN...oo. | woovrririns 3,529 | s 21,175 | 08/20/2009 | 05/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations.........cccccoovvceccsvcscsiciice | v 2,618,132 | ... XXX........ ..2,578,833 .2,385,000 (33,654) 0 0 |..XXX........ XXX XXX | e 11,863 | 121175 XXX oo [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). . 2,618,132 | .. XXX........ ..2,578,833 .2,385,000 (33,654) 0 0 ]..XXX........ XXX...... XXX | 11,863 | e 121175 | XKoo [ XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
011415 KQ 8|ALAMO TX CMNTY COLL 5.00 08/15/22... AFE] 1,102,580 108.119] . .1,000,000 ...0 (13,808) 0 04/23/2010 | 08/15/2022
414005 GD 4|HARRIS CNTY TX 5.00 10/01/2020..........ccomevemrrrmrerirererrerrninnrinerirenes | cvvees .| IFE] .................566,600 | ...... 117165 . ....500,000 .0 (6,300) 0 01/07/2011 | 10/01/2020
442331 EH  3|HOUSTON TX PUB IMP 5.00 03/01/16......c.oevvumrererireineinnerineeneernens | eoveees | e [ oeeireens 1|.1FE| .............1,096,620 | ...... 100.745 | . .1,000,000 .0 (25,438) 0 03/29/2010 | 03/01/2016
592112 BK 1|MET GOVT NASHV TN SER B 5.00 08/01/2019.. VAFE] 2,484,696 | ... 111414 . ..2,673,936 .2,400,000 0 (11,398) 0 12/02/2008 | 08/01/2019
839550 S3 5|SOUTH PORTLAND-ME-TXB 4.50 3/01/2014...c..covvnvieiniinnnincisninnns | cove AFE] 150,579 | 100.688 | . 156,066 ....155,000 .0 766 0 08/15/2007 | 03/01/2014
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 5 401 075 |..XXX........ .5,055,000 .0 (56,178) 0
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 5,401,075 | ... XXX........ . ..5,504,467 .5,055,000 ....0 (56,178) 0
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issue
342816 VC 6|FL MUN PWR SRS A 5.25 10/01/20 AFE .1,000,000 1,057,561 (10,830) 0 03/26/2010 | 10/01/2020
454622 PZ 8|INBD BK 5.05 1/15/2019 LAFE] 325,000 961 0 06/11/2007 | 01/15/2019
645791 CZ 5|NJ ENVRNMNTL TRUST A-R 4.26 9/1/26.........cccconuenee. AFE] .. 504,545 | 105177 | . +500,000 | coovvrereren 504,459 | iiiiieiennn0 [ s (86) 0 08/30/2013 | 09/01/2026
645918 YA 5|NJ ECON DEV 5.00 12/15/2017.......cccovvrerervrmrererirneeneresnernensrenerneernne | SDe [ [ovevveens | WIFE | 1,105,360 | ... 114279 . .1,000,000 (13,562) 0 04/23/2010 | 12/15/2017
658546 RJ 7|N CENT TX HLTH 5.50 06/01/2021 . L 1,172,500 116.887 | . . .1,000,000 | ..ovvennee (14,122) 0 03/29/2010 | 06/01/2021
837152 MV 6|SC TRANS REV SRS A 5.00 10/01/2019........covvrerermrererrnrenrrnerrenns | evceene [ [eoverene T | WAFE | i 1,074,350 | ..... 107.688 | ..............1,076,880 | .......c...... 1,000,000 | ..cooovvrvenne 1,033,682 (11,435) 0 03/31/2010 | 10/01/2019
882806 AM 4| TX TECH UNIV 5.00 02/15/18 . 1,127,610 | ... 115.631 ..1,156,310 .1,000,000 ....1,070,980 (15,887) 0 04/07/2010 | 02/15/2018
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 6,394,298 | ... XXX........ ..6,508,530 .5,825,000 ...6,165,972 . (64,962) 0 |0 [ XXX e XXX [ XXX | 65,554 | 0ol 273,913 XKoo [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obliga" of A 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 ................. 1|.1FE| .. ...590,875 | ...... 100.217 | . ....580,000 ...585,598 (1,472) 0 02/12/2010 | 06/01/2038
647200 X6 6|NMMTGE FIN SFM C 14.50 10/01/2043..........cccovvvmervmrrmerrenrinirnens | evveen | e [ overiens 1|..1FE 1,040,000 . .1,000,000 1,039,057 (943) 0 08/08/2013 | 10/01/2043
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034.........ocooeremeeeeincinnins [ evvee | e [ rvrirens 1| AFE ] s 480,000 | .......99.126 | ..oovvrireee 475,805 | oo 480,000 | ..ooovvernenns 480,015 | .ooovverrircrinns 0 15 0 05/31/2013 | 07/01/2034
68608N CH 3| OREGON ST HSG 5.00 07/01/2028.........oocoovvernriirissiasiianisssnssnisnnes | oniees | oo | eeviinnens 1AFE] e, 810,732 ....765,000 (4,473) 0 04/15/2011 | 07/01/2028
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SecUrties. ... ...ovoverrininieiniissiseiscens 2,921,607 . .2,825,000 (6,872) 0 [0 [ XXX [ XK [ XXX ] 32,022 el 77,535 XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............cccccuiiiniiiiiiiiiniicnniicicsiccis 9,315,905 | ... XXX.oooooo | ooerenn 9,447,274 | i 8,650,000 | .............. 9,069,736 | ...ooovviniinniinan 0 (71,834) 0 |0 | XXX [ XXX [ XXX | e 97,576 el 351,448 XXX [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46629Y AB 5 | JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47......covoovvveiviiiniiisiiiscissiinnns | ....... I . | .......... 2 | ARM [ s 169,834 | ...... 101.360 | .ooovvvvrines 164,534 | oo 162,326 | oo 165,036 | eooverirrriniseninad 0 (1,944) 0 0 5447 ......... 4.076 [MON... | oo 737 | i 8,842 | 10/27/2010 | 06/12/2047
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 169,834 | ... XXXoooooo | covriiiine, 164,534 | ..cooovvnnn. 162,326 | ..ccovvrnnnnen 165,036 | .coovverriian 0 (1,944) 0 0 |..XXX........ XXX XXX | e 737 | o 8,842 | ... XXXoooot [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03878D AA 2| ARCLO 2013-1A A CLO FLT 021152023 [ IR]23] AFE] o 500,000 | .....100.500] ... 502,500 | oo 500,000 | oo 500,867 | oo 0 867 | 0 0 2.167]........ 2482 MON...| 512 [ 9,811 | 01116/2013| 02115/2023




Annual Statement for the year 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M PANY

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

1’0l

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
08179X AA 3 [BSP 2013-IA A1 CLO FLT 07/15/2024..........oeveivvnrriverreriniererieninns | covees R| . 23| ..1FE 498,250 98.120 490,600 | .oovvririnnes 500,000 | ..coverernens 498,388 | ....ccoovrrerirens 0 138 0 0. 1.472] 1.546 | JAJO.. | coovvrirrrnns 4,130 | oo 0 | 05/06/2013 | 07/15/2024
09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025 e [ s R| . 23| AFE | oo, 500,000 | ........ 98.400 | ..ovvrirnnne 492,000 0 0| 1441 1.481 | FMAN. | oo 940 | o 3,732 | 04/15/2013 | 05/15/2025
12549B AC 2|CIFC 2013-2A A1L CLO FLT 04/21/2025 BV [ I 23|.1FE 498,683 98.125 ....490,625 0 0. 1476 ... 1.483|JAJO.. | ... 05/15/2013 | 04/21/2025
404225 AV 6|HSART 2013-T1 A3 ABS 2.2891 01/15/2048. OO I [ [ 2[AFE| oo 500,000 | ........ 97.904 | ..o 489,520 0 0| nn2.289] e 2.300 [MON... | ... 01/16/2013 | 01/15/2048
404225 AZ 7|HSART 2013-T2 A2 ABS 1.1472 05/16/2044.........c.covvevmrvrseinrienrrerins | o I [ 2[AFE| o 500,000 | ........ 99.601 | ..o 498,006 0 0| 1147 | e 1.150 | MON... 05/17/2013 | 05/16/2044
404225 BD 5|HSART 2013-T3 A3 ABS 1.7932 05/15/2046. OO I [ [ 2|.AFE] .. 489,200 0 0| e 1793 e 1.800 | MON... | ... 05/17/2013 | 05/15/2046
63861G AA 8|NMART 2013-T1 A1 ABS 1.08 06/20/44 OO I I [ 2|.AFE] .. 499,831 0 0....1.080]..... 1.083| MON... | ... 06/04/2013 | 06/20/2044
78447V AC 2| SLMA 2013-B A2B ABS FLT 05/15/2030..........c0ovvrmrrrmrrnernnirersniseeres | wveene [ I 20 AFE | s 500,000 | ........ 98.712 | v 493,558 0 0| 1267 1.346 | MON... 04/25/2013 | 06/17/2030
87244A AA 8|WINDR 2012-1A A CLO FLT 01/15/2024... Rl e 23|.1FE 500,000 98.750 ....493,750 | .. 0 0. 1,644 ... 1.660 | JAJO.. 11/28/2012 | 01/15/2024
87244A AR 1| WINDR 2012-1A B2 CLO 3.31 01/15/2024........c0ovrmrniinninninnssiinsinens | cveies Rl 23 AFE| oo 492,050 | ........ 93.000 | .ovvviirires 465,000 | .. ....500,000 | ... ...493,059 970 0 0 3.310]......... 3.622 | JAJO.. 11/28/2012 | 01/15/2024
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities s . 5,488,977 | .. XXXewoovooe | o 5,404,589 | ...cccooonv. 5,500,000 | ...ccooovinnes 5,490,543 | ..o 0].. 1,531 0 0 .. XXXooeono XXX XXX | 14,020 ) el 63,116 XXXeoowo [ e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s . 5,658,811 | ... XXXurwooows | corverernnes 5,569,122 | oo 5,662,326 | ..o 5,655,578 | .oveseereiinninnd 0 (414) 0 0 .. XXXt XXX XXXt | v 14,757 | i 71,958 | ... XXXeooooe [ XXX......
Totals
7799999. Total - ISSUET ODIIGAHONS. ... vveiesirsereerisseis st | snrssenisns 19,019,948 | ... XXX.oooowwr | crrirrinnns 19,159,548 | ..o 17,787,000 | ... 18,391,998 | i | i (185,026) 0 0 .. XXXt XXX XXX | s 187,804 | ...........687,470 |.... XXX oo [ o XXX......
7999999. Total - Commercial Mortgage-Backed SECUMHES...........ovuuriiieiiriiiiiissiisiiiesissis s ssisssiaas 169,834 ... XXX....0... . 164,534 ....162,326 (1,944) 0 0 .. XXX........ XXX XXX... T3 8,842 ] XXX [ o XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . | 8,410,584 | .. XXX........ . ..8,343,333 | .. .8,325,000 0 (5,341) 0 0 .. XXXt XXX XXX [ 46,042 | ...........140,651 | ..... XXXeoooe [ o XXX......
8399999, Grand TOtal = BONMS...........cvuuiireireiiniiieiieeie ettt annins | aebiessines 27,600,365 | ...XXX.ooooot | corerrinnns 27,667,414 | ........... 26,274,326 | ...........26,951,340 | .....cccocrvrrnnn. (U] (192,312) 0 0 ]..XXX....... XXX XXX | s 234,583 | ............836,963 | ..... XXXvooes [ e XXX......
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Annual Statement for the year 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M 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 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M 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 11 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......coovnireriiernnens | R..... | | 4,375.000 0.000 () R 0 ... 0 0 0 0 (] {1 I A 08/21/1997
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........c.cccouiniiiiiiniiiiiininniiniicnniinis | covsrsnossssessnen0 | XXX....... (01 OO ) [ [P 0 0 0 0 0 XXX..... XXX
9799999. Total = COMMON SEOCK....verreririisireiii et ensenesnns | sessnnsssnnssensensenessnnsenn0 | oneees XXX {01 [FTOTOORRRTOROTOON o I [PV 0 0 0 0 0 XXX XXX
9899999. Total Common and Preferred STOCK. ..........viiiiiieisis e ensssenssnesensssssesenessee | aeevennsnensnnenenonnnssrenonnesQ | evenees XXX..oo... (L[ [T RTOO RO O I IO 0 0 0 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 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M PANY

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

SCHEDULE D - PART 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 MH 0|U.S. TREASURY NOTES 2.25 01/31/2015 12/31/2012 | GOLDMAN SACHS & CO. 0 0 (21)
912828 WA 4|U.S. TREASURY NOTES 0.625 10/15/2016. 10/31/2013 | GOLDMAN SACHS.......ccovvivinirnirianes 1,502,109 1,500,000 438
0599999, TOtal - BONAS = U.S. GOVEIMIMENL. ........ccoiveieeiteieiiiteieeisetestetieteestsss st st ssess e st sssessessessssessessessesessessesssssssessessesansessesssssnse  siessesssssessssessesssssssessessessssessesssssesessessessesantesses et esses et et antessessessnsansessessnsnns 1,502,109 1,500,000 417
Bonds - U.S. Special Revenue and Special A
645791 CZ 5|NJ ENVRNMNTL TRUST A-R 4.26 9/1/26 .... | 08/30/2013 | BANC OF AMERICA SECURITIES.......... 504,545 | ..o 500,000 222
647200 X6 6|NM MTGE FIN SFM C 14.50 10/01/2043........ .| 08/08/2013 | JP MORGAN SECURITIES INC......ccoovvvriirriieiisieinnieierissiessesissessssesssssssensnes 1,040,000 1,000,000 0
686087 NS 2| ORHSG & CMNTY SVCS B 2.50 07/01/2034.........ovvnivririiiissnsismissssssnssssesssnsssssssnsenes | sosesssesssseens 05/31/2013 [ JP MORGAN SECURITIES INC.....oovrimiiminirinnsnssssenssssissenssssssssssenssssssssmsssnssssnsss | senssssesssesas 500,000 | ..o 500,000 0
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIal ASSESSMENES. ... tvuutruisirsersstestesersstsses st ersstesess st seeens st emssereess0e | EoeesseE 88 o488 E 11888880kt 2,044,545 2,000,000 222
Bonds - Industrial and Miscellaneous
03878D AA 2|ARCLO 2013-1A A CLO FLT 02/15/2023........ 01/16/2013 | SANDLER O'NEIL & PARTNER 500,000 0
08179X AA 3 |BSP 2013-1IA A1 CLO FLT 07/15/2024.........ccomvvrriirieieiirieississississiessssienes 05/06/2013 | CITIGROUP.........covvvrirerrririrnninnns 498,250 0
09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025 Reeeeeins 04/15/2013 [ CITIGROUP.......ooeirirmriririeriesisseeseeissisess s ssesssesssee | sevssesssssesns 500,000 0
12549B AC 2|CIFC 2013-2A A1L CLO FLT 04/21/2025 ... | 05/15/2013 | RBS SECURITIES/GREENWICH..... 498,683 0
404225 AV 6|HSART 2013-T1 A3 ABS 2.2891 01/15/2048... w... | 01/16/2013 | WELLS FARGO BROKERAGE...........ccooomivimririeieriserinerienes 500,000 0
404225 AZ 7|HSART 2013-T2 A2 ABS 1.1472 05/16/2044... ....| 05/17/2013 | CS FIRST BOSTON 500,000 0
404225 BD 5|HSART 2013-T3 A3 ABS 1.7932 05/15/2046... .... | 05/17/2013 | CS FIRST BOSTON 499,998 0
63861G AA 8|NMART 2013-T1 A1 ABS 1.08 06/20/44 .... | 06/04/2013 | CS FIRST BOSTON 499,997 0
78447V AC 2| SLMA 2013-B A2B ABS FLT 05/15/2030. . | 04/25/2013 | CS FIRST BOSTON 500,000 0
3899999. Total - Bonds - Industrial and Miscellaneous. 4,496,927 0
8399997. Total - Bonds - Part 3. s 8,043,582 8,000,000 639
8399998. Total - Bonds - Summary Item from Part 5........ccccoccvvvivriiirinnns 496,875 | ot 500,000 209
8399999. TOtal = BONAS. ... cvvieirerisi s 8,540,457 8,500,000 848
9999999, Total - Bonds, Preferred and COMMON STOCKS...........vurrruiruiiriereiiiisiresisisesesiessssses st ensesssnes 8,540,457 848
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Annual Statement for the year 2013 of the GREAT AMERICAN ALLIANCE 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
CusIP 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
912828 AU 4|U.S. TREASURY NOTES 3.875 02/15/13 ... | 02/15/2013. | Maturity... 2,500,000 2,500,000 | ........ 2,625,000 0 (3,698) 0 ..2,500,000 | ..ovviveceen0 [0 | 0| 48,438 | 02/15/2013.
912828 JW 1|U.S. TREASURY NOTES 1.50 12/31/2013.... 1213172013 | MAtUTiY...c oo erissisenissninns | sevessesensssnsssessnns | svvnees 1,500,000 | ........ 1,500,000 | ........ 1,491,094 0 1,860 0].......1,500,000 L0 e [0 | 24,120 | 12/31/2013.
0599999, Total - BONdS = U.S. GOVEIMMENT. .....rvuiriiitiriitisrssisstesesssse st sss s sersss etssenssss s s an bbbttt ensansnsrenss | ennsas 4,000,000 | ........ 4,000,000 | ........ 4,116,094 0 (1,838) 0 [ 4,000,000 |.....ccoouenend {5 SO o I EERORTORORTOROION | ) OO 72,558 |..... XXX......
Bonds - U.S. States, Territories and P ions
939741 TB 0 | WASHINGTON SER B 5.50 5/01/2018................... | | 05/01/2013. | Sinking Fund Redemption 65,000 | ............ 65,000 | .coovrennne 74,229 | oo 71,005 | oo [\ . (6,005) 0 (6,005) (] I 65,000 | ..oooiorinnns (O FSOOTOOOTS | J [P I ISR 1,788 | 05/01/2018.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ..o coviriemississsiissressnienes 65,000 | ...ococneead 65,000 | ..o 74,229 | oo, 71,005 | v 0] e (6,005) 0 (6,005) 0 s 65,000 | ..ot {0 FSOOOORRTOOOSL oI [FYROORTOOTOOON ) ISP 1,788 |..... XXX.....
Bonds - U.S. Political Subdivisions of States
839550 S3 5 | SOUTH PORTLAND-ME-TXB 4.50 3/01/2014......... | | 03/01/2013. | Sinking Fund Redemption..........cce. | oovveinnssreninnins | ovnennenns 165,000 | ........... 165,000 | ........... 160,294 | ..o 164,046 | ..o 0 954 0 954 (V] I 165,000 | ..coovirenns {5 IO o I IESPORTORORTOROION | N IR 3,713 | 03/01/2014.
2499999. Total - Bonds - U.S. Political SUbIVISIONS Of SEALES. ... oirisisssissens s ssssssns s ssssssssssnsenes | snssssssans 165,000 | ..cocvonnee 165,000 | oo 160,294 | .o 164,046 | ..o 0 954 0 954 0 [ 165,000 | ..o 0 0 i | 3,713 |..... XXX.oone
Bonds - U.S. Special Revenue and Special A t
454622 PZ 8|INBD BK 5.05 1/15/2019........ccovrvemerirerirerernceinninns ... | 07/15/2013. | Sinking Fund Redemption, 45,000 | ..cooouennn 45,000 | ............43,452 | ..o 44,029 | ..o 0 848 0 848 (V18 O 45,000 01/15/2019.
61212R H3 3|MT ST HSG SER D 5.20 06/01/2038.............cocvenncer o | 12/01/2013. | Partial Call..........cvverrrerierirneernnees [ v | s 155,000 | ..ocveneee 155,000 | .oeeeers 157,906 | oo 156,889 | ..ovvevvvreenns0 | e (1,889) 0 (1,889) (V1 IR 155,000 06/01/2038.
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034. ... | 10/01/2013. | Partial Call 20,000 20,000 ...20,000 0 0 0 0 ...20,000 07/01/2034.
68608N CH 3| OREGON ST HSG 5.00 07/01/2028............oeceonecns ... | 10/01/2013. | Partial Call..........ocveeeveerirerernerrnnes [ v | e 155,000 | ...........155,000 | .. . 162,814 O] s (7,814) 0 (7,814) 0. .155,000 07/01/2028.
917436 YU 5|UT HSG CORP 5.3501/01/2039...........cccovrveennnee. 1 01/01/2013. [ Call..ooveiiiinissisniisissiserienes | e | e 100,000 | ........... 100,000 | .oovveeee 102,375 | oovinnn 101,349 | v (U I (1,349) 0 (1,349) 0 [ 100,000 01/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special A IS et | ererenens 475,000 | ....co..... 475,000 | ........... 488,000 | ..o 485,081 | oo 0] e (10,204) [ ..ovovvviinnennd (V] I (10,204) | ..ooovvvnnennd 0 s 475,000 | ..ooviiinn0 | o0 |0 117,203 XXX.oon
Bonds - Industrial and Miscellaneous
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 | 12/12/2013. | MBS Paydown 218,580 218,580 228,689 223,722 0 (4,307) 0 218,580 7,510
3899999. Total - Bonds - Industrial and Miscellaneous 218,580 218,580 228,689 223,722 ...(4,307) 0 (4,307) 0 .218,580 7,510
8399997. Total - BONAS - PAM 4. e bbbttt s | cniiad 4,923,580 | ........ 4,923,580 | ........ 5,067,305 (21,400) 0 (21,400) 0 ..4,923,580
8399998. Total - Bonds - Summary Item from Part 5 500,000 500,000 | ........... 496,875 3,125 0 3,125 0 500,000
8399999. Total - Bonds.. 5,423,580 ..5,564,180 ..4,945,692 .(18,275) | .. 0 .(18,275) ] .. 0 ..5,423,580
9999999, Total - Bonds, Preferred and COMMON STOCKS...............cc.evireririeiiiiiiiins coieiieiiesiiesiereseessssisssieseesessessesesesssesssessssessessisssines | ooviones 5,423,580 | ... XXXoovorors | crvis 5,564,180 4,945,692 (18,275) | .. .0 ..(18,275)] .. .0 ..5,423,580




S3

Annual Statement for the year 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M PANY

SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - Industrial and Miscellaneous
40536P AC  7|HLCYN 2006-1A C CLO FLT 05/21/2018............... | R | 05/31/2013 | ROYAL BANK OF CANADA....... | 11/21/2013 | MBS Paydown........ccccoouvnirninins | cvvveriinnns 500,000 500,000 0 3,125 0 3,125 0 0 20 0 2,551
3899999, Total - Bonds - Industrial and Miscellaneous. 500,000 500,000 0 3,125 0 3,125 0 0 .0
8399998. Total - Bonds 500,000 500,000 0 3,125 0 3,125 0 0 .0
9999999, Total - Bonds, Preferred and Common Stocks 500,000 0 3,125 0 3,125 0 0 .0




Annual Statement for the year 2013 of the GREAT AMER'CAN ALL'ANCE INSU RANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted $..........0.

0

NONE

CusIP
Identifi-
cation

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets
Included in
Amount Shown in

Column 7, Section 1

5

Number of Shares

6

% of Outstanding

NONE
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Annual Statement for the year 2013 of the G REAT AM E RI CAN ALLIAN C E I N S U RAN C E CO M 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
825252 30 7|Management | . | 12/31/2013. | The Bank of New York Mellon. ....3,002,978 0 0 0 0 3,002,978 0 Mtly.... 1,172
8899999. Total - Exempt Money Market Mutual Funds ceeenn3,002,978 0 0 0 .. XXX 3,002,978 0 . XXX.. 1,172
9199999. Total - ShOM-TEMM INVESIMENES. .........vvecieuieieeitseeiseiseieeets st b bbbttt seinns | orsisseiian 3,002,978 0 0 (V] [ 0 XXX 3,002,978 0 XXX 1,172




Annual Statement for the year 2013 of the G REAT AM E Rl CAN AL LlAN C E IN 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. D-Sn. 1
NONE

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2013 of the

GREAT AMERICAN ALLIANCE INSURANCE 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..............ccoeervreerminrenrirernrrennenes NEW YOrk, NEW YOrK..........cuivuireririerniineiienirereniseeesissisesesnens | ceveeniens | oees 0.010 0 XXX
PNC Bank S Pittsburgh, PENNSYIVANIA. ..o | ceviinsin | oeves 0.000 0 ...51,312 [ XXX
0199999. Total - Open Depositories.. XXX... XXX..
0399999. Total Cash on Deposit.... XXX... XXX..
0599999, TOAI CASN........cvvurerriraeeseiseieeaese sttt XXX... XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 70,028 | 4. April 68,935 | 7. July. 62,852 | 10. October. 58,348
2. February. 84,058 | 5. May. 66,244 | 8. August 63,001 | 11. November. 56,989
3. March 68,669 |6. June 66,870 | 9. September. 61,341 | 12. December. 57,587
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Annual Statement for the year 2013 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description 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

XA

NONE




Annual Statement for the year 2013 of the G REAT AM E Rl CAN AL LlAN C E IN S U RAN C E COM 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
1. Alabama......ccooveeenevercnereenn AL | s | e [V IO 0] 0. 0
2. Aaska.... O I 0] e 0. 0. 0
3. ANZONA..cereeee AL | B.... | PROPERTY AND CASUALTY .....crtvumuimermmrmmerierissssensssesesssssssesssesssssesssssssssssses. | sonseeons 0 | e 0 111,656
4. Arkansas..........cccoceeerivrcenenen AR | i B.... [PROPERTY AND CASUALTY......ccccovrvmrurnnns 0] e 0 162,336
5. California... LCA ... B.... | PROPERTY AND CASUALTY......ccccovvvemrenne 0 | e 0 519,700
6. C0l0rado........ccovvvereeriierierenreiCO [ i [t nses | erinies (1 I 0. 0
7. Connecticut 0| v 0. 0. 0
8. Delaware... . PROPERTY AND CASUALTY......cooonvrrvenn. 0| e 0 15,321 15,335
9. District of Columbia.................... DC | cvvvns [ et | ereenes 0| v 0. 0. 0
10.  Florida......cccoovevvvncrerreesinned FL | i O.... | PROPERTY AND CASUALTY .....ccovvvrunrrnns 0 | e 0 236,387 236,466
11, GeOrgia.....cvveeereeerrcrirererneeres. GA [ i B.... | PROPERTY AND CASUALTY......coccovrvemenne 0 | e 0 128,063 | oo 138,278
12, HAWATL. o HE | s | o | s [V IO 0] 0. 0
13, 1daho....ccccoevvvvrvvevveincrverineinee D | i Bue. | PROPERTY AND CASUALTY ..o 0 | e 0 60,974 61,133
14.  lllinois. (N I (/] 0. 0
15, INGIANA. ..o N i et | eerienes 0 | e 0. 0. 0
16. (N I (/N 0. 0
17. 0 | oo 0. 0. 0
18, KENHUCKY...vevvirericeericenieeeed Y it | bbbt | sreniaees (N I 0. 0 .. 0
19. 0 | e 0. 0. 0
20. 0| e 0. 0] 0
21, MAYIaNG.....coceeirreedMD [ i [ e enians | eeeeia (1 I 0. 0. 0
22.  Massachusetts...........c.ccooeeeee.. MA | ....B.... | PROPERTY AND CASUALTY......ccvvvirrriniinee 0| v 0
23.  Michigan, (N I 0. 0 0
24, MINNESOtA. ... MIN i | e | erierins 0| v 0. 0. 0
25.  Mississippi.. [V I 0. 0. 0
26.  Missouri 0 | e 0. 0] 0
27.  Montana..........cccoeeecvvieererneeec MT | 1. Biis. | PROPERTY AND CASUALTY oottt ssesesennnes | oovevenas 0 e 0 .30,452 .30,478
28.  Nebraska... 0| v 0. 0 0
29. NV |....B... |PROPERTY AND CASUALTY.......ccooorruvrrrenns 0 | oo 0 313,179 330,152
30.  New Hampshire..........cccoorrueence. INH | s | ettt nnentes | eeneeees (] I (] 0. 0
31, New Jersey.... (VN 0. 0 0
32.  New Mexico... 0 | e 0 706,367 708,871
33.  New York (VN 0. 0 0
34, North Carolina 0 0 370,692 ...370,622
35, NOMth Dakota.......ccvevveneererencecND s e ssnssssensssiens | ennneniensseeenennnens 0| s (/N 0 0
36.  ONi0.....oocvovrrrerrerrrnerneeirseenneOH | ciii.Biisc [PROPERTY AND CASUALTY ...vimrimrinerieniseerseisssssssssnsenssssssesssssssesssssnenses | eoneennensenen d, 404,848 | oo 4,629,446 | ....... 0. 0
37. 0 0 0
38, Oregon......cccoevvmeenseersernneeneniOR | oeeo.B.... |PROPERTY AND CASUALTY AND WORKERS' COMPENSATION........ccveurvrerinnens [ wveerneernerinnnrnernenns0 | v 0 429,267 440,495
39.  Pennsylvania. 0| 0. 0. 0
40.  Rhode Island.. 0 0 0. 0
41. 0| e 0 243,531 243,318
42.  South Dakota. [V I 0] 0. 0
43.  Tennessee. 0 0 0 0
44, 0 | e 0 .50,000 .50,000
45. (N I 0. 0. 0
46. 0 0 0 0
47.  Virginia... 0| e 0 T3786 | oo 75,683
48.  Washington.... (N I (] (] - 0
49.  West Virginia.. (1 I (] — 0. 0
50, WISCONSIN.....couierierinirineeeed W i s | et 0] i 0. 0. 0
51.  Wyoming (N I (/] 0. 0
52. 0 | oo 0. 0. 0
B3, GUAM..cciecreerecrinreneriennieeeslOU | i [ bbbt | nrians (U I 0. (] I 0
54.  Puerto Rico [V I 0. 0. 0
55.  US Virgin Islands (N I (] 0. 0
56.  Northern Mariana Islands........... MP [ s et | i (V1 I 0. 0. 0
57.  Canada.......oerneeneenns CAN | ceovvnes | v . (U I 0. 0] 0
58.  Aggregate Alien and Other.......... OT | .. XXX.. | coveeee XXX oot [V I 0 .25,535 .25,559
59.  Total XXX | XXX SOOI DTSSR 4,464,848 | .......cocvvne. 4,629,446 3,654,881 3,724,943
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR........c.corr | vov:B... | PROPERTY AND CASUALTY ..oovovrvvrers N 0 25,535 25,559
5802. 0 | e 0. (V] I 0
5803, ettt | setesiesens | eeeetesiese ettt b et R bbb bbbttt entenn | ebenins (/N I 0. 0. 0
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX oot | s [V I 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @boVe).......ovuvrvriiriririnninns XXX XXX ensienees | ceeneenes (VN 0 .25,535 .25,559
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