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Annual Statement for the year 2014 of the GREAT AMER'CAN PROTECT'ON INSURANCE 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. .......cuueerrieieeieiriieieiesseiseie st ensssinens | sebeeessnsines 2,003,104 |............ T8 | i 2,003,104 | ... (110 [ 2,003,104 |............ 7.8
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. | oevvereiunnnn 3,255,909 |.......... 126 | oo 3,255,909 | ..oveverciriiine (1 I 3,255,909 |.......... 12.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............c.ccoevevreereieeneererneens | cervrneneennend99,999 |19 | i00499,999 |0 | 499,999
1.43 Revenue and assessment obligations . 9,373,052
1.44 Industrial development and similar obligations.............c.ccccoeveeiveveiens | ovrverviiennn 1,533,047 |............ 59 | o 1,533,047 | oo (01 I 1,533,047
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 AlLOtNEI ..o ereeecsseessssisssssseesssessssssssesssnsnes | sessnnssesssssesssnssnsensnnsQ [ eonerrennsnd00 | vt (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] I 0.0 [ o (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 Line 1.521.......c.cccviueininenerinineinciiein | veveerneineneenns 806,005 |............ 3| 806,005 |....oovverieerreriene 0 | v 806,005 |............ 3.1
1,523 All ONEI....vvveiririese et sssssnssns | sessessenssnesnnes 498,885 |........... 19 | s 498,885 |...covvererririrnenns (V1 [T 498,885 |........... 19
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
............ 1.8

............ 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
......................... 0 | covvmrrnceisneinen0 | iiinn0.0
......... 9,9, 9, SO (R0, 9, GRS B, 0,0, %
......................... 0. 3,872,089 |..........15.0
......................... 0 |0 | i 0.0
......................... 0].......25809,589 |.....100.0
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Annual Statement for the year 2014 of the GREAT AMER'CAN PROTECT'ON INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

10.
1.

© ©® N o

10.

1.
12.
13.
14.
15.

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI..........ccieiciciieciesete ettt bbbttt bbb s bbbt bbb 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccriurieieiereieiecese ettt saes 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........oeuririerririree e eeseesnes 0 0
Current year change in encumbrances:
3.1 Totals, Part 1, Column 13... 0
3.2 Totals, Part 3, Column 11... 0 0
Total gain (loss) on disposals, Part 3, Column 18.... 0
Deduct amounts received on disposals, Part 3, Column 15..... . - . L I 0
Total foreign exchange change in book/adjusted carrying value: N 0 N E
6.1 Totals, Part 1, Column 15 0
6.2 Totals, Part 3, Column 13 0 0
Deduct current year's other-than-temporary impairment recognized:
T Totals, Part 1, COIUMN 12......eceeeeeeeeeee ettt sttt a et s ettt essnsntasne st esnsnansseaetanensnessnans 0
7.2 Totals, Part 3, COIUMN 10........iiiiiiiir s 0 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt 0
8.2 T0talS, Part 3, COIMN O....oouuiirieiceresiseeesess ettt 0 0
Book/adjusted carrying value at end of current period (LINES 142+3+4-548-T-8)..........ccecvrerrrrrreieireieiesie et s et ss st s s 0
Deduct total NONAAMItEA BMOUNIS.............cuuuiiiiiiii bbb bbb 0
Statement value at end of current period (LiNe 9 MINUS LINE 10).........ceviiriiiiieeieiietsetes e ses sttt st tes e b ss s st sttt st bbb se sttt s s benses e baes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI.........c. ettt sttt neaen 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........crurrerrurireinireseineissesseseese ettt eesnes 0
2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........cccoueuirireeiiiesee e 0 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12. ...t ses s 0
3.2 TotalS, Part 3, COIUMN 1. ...ttt ettt ettt e s st s e et et et et et et et et et et et sesese st sese st sssn et et snenenenenennans 0 0
ACCIUAL OF BISCOUNL........ooioiii bbb 0
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9
5.2 Totals, Part 3, Column 8 0
Total gain (loss) on disposals, Part 3, Column 18 0
Deduct amounts received on disposals, Part 3, Column 15 0
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............coruririinrirrirrre ettt nsnes 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13..... ettt ettt sttt s e sttt ae b st et s et et e st s s s saasseaebananeesnnans 0
9.2 Totals, Part 3, COIUMN 13.........oiiiiiirr e 0 0
Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COlUMN T1.......iiiiiir bbb 0
10.2  Totals, Part 3, COIUMN 10........cocuioeieeieiceeieccte ettt es ettt st a et s et s et as et s et sn st senssasssnantasanentans 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.ccceeriiieiicreieeeieee e 0
TOtAI VAIUBHON AIIOWEANCE.........cverririieriiriii it bbb bbb 0
SUDLOLAI (LINE 11 PIUS LINE 12)....viveieireiicieiieete ettt bbbt b bbb a b s b bR b bbb e b s s s e s b se bbb s bbbt s bt bbb s st b e b st bt bns 0
Deduct total NONAAMItEE @MOUNES..........c.uevererir ittt s e ss bbb E eS8 £ £ 8 EeEE AR E bbb n bbb 0
Statement value at end of current period (LINE 13 MINUS LINE 14).......ccuiiireieiiesicie et s bbbttt b bbb bbbt b st naes 0

S102




Annual Statement for the year 2014 of the GREAT AMER'CAN PROTECT'ON INSURANCE COMPANY

© © N o

10.

1.
12.
13.

-

< N

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI..........ccieiciiiieiceisie ettt bbbt bbb s bbb st bbbt 0
Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 16........cvveeviieceeiieeecte ettt ettt a sttt a st sa st et s et s st e s s s naessnsntasanentans 0
3.2 Totals, Part 3, COIUMN 12........coiiiiieieeieete ettt sttt 0 0
ACCTUBL OF GISCOUNL. ..ottt ettt e st et s s bbb s s s s st s s bbb e s e bs bbb st en s b s bae s s e bbb st b bt s s sess st anta 0

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13...
5.2 Totals, Part 3, Column 9.....

Total gain (loss) on disposals, Part 3, Column 19.....

Deduct amounts received on disposals, Part 3, Column 16..

o o o o

Deduct amortization of premium and AEPrECIALION............c.ccciueviiiicieiet et b bbb sttt s bbb bbbttt

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17....... 0
9.2 Totals, Part 3, Column 14...

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15........coeieiceceeie ettt s s et bbbt se ettt es e 0
10.2 Totals, Part 3, COIUMN 1.ttt bbb bbb 0

Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5+8-7-8+9-10)..........ccccevrririirerereriesie ettt sa s sneen

Deduct total NONAAMILEEA BMOUNES...........ccoeieiiiriteieictse ettt s bbb s s b8ttt s bbbt b et s s

o o o |©o

Statement value at end of current period (LINE 11 MINUS LINE 12).......cuviriirririniinrisiseiesss et essss e ssessss s sesssssssssessessssssessessssssessssssssessessssssnssassans

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI.........ccviiiiiiictcicie ettt s bbb bbbt a bbb s b b s s bbbt es st s et baes 19,753,226

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........c.ouieiciieieeieieeieee ettt s s s bbb bbb s s b st b bbb s s nens 5,234,677

ACCTUAL OF GISCOUNT........vociiieictetie ettt s s8££ e3R8 e £ s R bbb sttt 2,653

Unrealized valuation increase (decrease):

A1 PAt 1, COIUMN 121t 0

4.2 Part 2, SECHON 1, COIUMN 15 ...ttt ettt a et e bttt st et s st et essnae s st benansees 0
0
0

4.3 Part 2, SECHON 2, COIUMN T3.. ..ottt s st
A4 Part 4, COIUMN Tttt bbb st bbb st s bbbttt 0

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.ciueieieieieeieeisee ettt ettt ettt s s ae st s sttt es b b s s saesessnaents 0

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............cc.cueieicieieieieiese ettt bbbt banes 2,919,259

Deduct aMOrtiZAtION Of PIEMIUM.........cevcveeeeice ettt ettt s e et se st s s bbb s s s b s bRttt n s s s b ee b s bbbt b s e bbb n e 133,797

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15, sttt a e et seb e bt s st s e bbb s s s e ns e s anes
8.2 Part2, Section 1, COIUMN 19........iiiiiieirr bbb
8.3 Part 2, SECtON 2, COIUMN 16........coouivirerireieeiiieie sttt
8.4 Part 4, COIMN 15, ... bbb

o o o |©o

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

9.1 Pt 1, COlUMN T4 ...
9.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbt a st
9.3 Part2, SEction 2, COUMN T4...........iiiiiiiiiei bbb
9.4 Partd, COMUMN 3.ttt bbbt bbb bbb ettt ettt 0

Book/adjusted carrying value at end of current period (LINES 142+3+4+5-6-T+8-9).......cciuiiueieieiiieieiiseiese ettt st 21,937,500

Deduct total NONAAMItEEA BMOUNES............c.cviviiiieicietee ettt bbb s bbb s bbb s bbb bbb s et b bbbt se s 0

Statement value at end of current period (LINE 10 MINUS LINE 11).......oviuiiiiieiictcieeseetst ettt bbb b s bbb bbbt et es s bt baen 21,937,500
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Annual Statement for the year 2014 of the GREAT AMER'CAN PROTECT'ON INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoveeerverns | covvvverirnnirnennnne 2,003,104 | oo 2,002,500 | oo 2,004,063 | ...oocvvrerrirene 2,000,000
Governments (Including all obligations 2. €aANAA. ... | e {1 (0 [0 U 0
guaranteed by governments) 3. Other Countries......ccccovirrie | crrisriereiessesierssissienians {0 R [0 PR [0 P 0
4. TotalS....ooveereneesnenins | v 2,003,104 | .o 2,002,500 | oo 2,004,063 | ..o 2,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.cooieiieeiiieiiieen | e 3,255,909 | .o 3,379,735 | oo 3,462,410 | oo 3,000,000
U.S. Political Subdivisions of States, Territories
and Po ions (Direct and guaranteed) 6. TotalS.....oovoreirniiieiesiens | v 499,999 | . 499,405 | .o 500,000 | .ovorriineiens 500,000
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......... ...11,424,087 11,198,253
Industrial and Miscellaneous and Hybrid 8. United States. 4,823,044 ..4,804,601
Securities (Unaffiliated) 9. Canada...... .0
10. Other Countries.........ccocvvnee | onnivnnisniininniisiinsninnnns0 | oo, ....0
11. Totals............. ..4,804,601
Parent, Subsidiaries and Affiliates 12, TOtalS...oveernrreriscrserienns | cvnernsnrenssesssnrsenesnnnensQ | s .0
13. Total Bonds........osurssuserens
PREFERRED STOCKS 14. United States........ooveecvvrerree | wovvrrrnnrennrernnnenid67,500 | oo 499,250 | ..oveereirerrenenne 625,000
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveverriiiens | e {0 TR 0 | oo 0
16. Other Countries........ccovvriees | oo 0 ] e 0 [ o 0
17, TotalS. ..o | v 467,500 | .o 499,250 | ...ovvoviriniiicninns 625,000
Parent, Subsidiaries and Affiliates 18, TOtalS....cvivcveveriieiieciieeien | e 0 | e [0 0
19. Total Preferred Stocks...... | .....ccccccevvvvvennnn 467,500 | .oooveveeen 499250 | oo, 625,000
COMMON STOCKS 20. United States......covvemveervrees | cervrrrrerneeeneeeeeeneneennes (0 O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNada.......cocevieereieirieiens | e {0 R [0 T 0
22. Other COUNTIES........oucrnierne | covrneeneeneisnerenesisesesenenans 0 ] e 0 [ oo 0
23, Totals.....coooririiniiniieiieins | e 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtalS ..o | et {0 [0 T 0
25. Total Common StockS....... | .oovveviiniiniiiiiiniiniiinans 0 [ o, 0 [ oo 0
26. Total StoCKS.....uummmermmrnnnns | coviniiriirisienenad 467,500 | ..ooocveiniiiens 499,250 | .o 625,000
27. Total Bonds and Stocks....| .......ccooceeuuce. 21,937,500 | cooovrrrerrirenn 22,628,021 | ..oovvvrerrinnene 22,594,327
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Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa 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

2,003,104

5,830,317

Totals

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 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa 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)

8.1
8.2
8.3
8.4
8.5
8.6
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Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY

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

NAIC Designation

1 2
1 Year Over 1 Year
or Less 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
Column6asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

9.

Total Bonds Current Year

Ling 9.7.@5@ % Of COL. B...ocvevireieiiisieisissei s snseneenes

.............. 24,295,186
................ 1,002,027

Total Bonds Prior Year
NAIC 1....
NAIC 2....

NAIC 3iee bbb

NAIC 4ottt
NAIC5....
NAIC6....
Totals......cccoverrrrernne,

Line 10.7 252 % 0f COl. 8......coviiiriiecisse e

Total Publicly Traded Bonds

NAIC Tt
NAIC 2....
NAIC 3....

NAIC ..o

NAIC 5.t
NAIC6....
Totals..
Line 11.7 as a % of Col. 6......
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoverernene.

................ 2,758,226
.1,002,027

Total Privately Placed Bonds
NAIC Tt
NAIC 2....
NAIC 3....

NAIC 4.....oooorirricr s

NAIC 5.ttt
NAICG....

TOHAIS ..o

Line 12.7as@ % Of COl. B......c.ovrverieereeeecce e
Line 12.7 as a % of Line 9.7, Col. 6, Section 9............c.cccune.....

................... 127,563
........................... 3.0
........................... 0.5

..................... 17,476
........................... 0.4
........................... 0.1

Includes $.....4,306,003 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§....3,827,213; NAIC28§............ 0; NAIC3§........ 0; NAIC4S........ 0; NAIC5S.......... 0; NAICGS.......... 0.
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Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Ca
1

rrying Values By Major Type and Subtype of Issues
6 7 8

2 3 4 5 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 Issuer Obligations.........ccoevieierisieieiseeieeeseessssessssenessssenes | seesseniennene 820,213 | o, 2,003,104 | oo [0 |0 05,830,317 | 0230 | 8,237,432 | 329 | 5,830,317

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 Issuer Obligations
2.2 Residential Mortgage-Backed Securities
2.3 Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities
3.3 Commercial Mortgage-Backed Securities..
3.4 Other Loan-Backed and Structured Securities...

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations.......
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities..
4.4 Other Loan-Backed and Structured Securities...

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities
5.3 Commercial Mortgage-Backed Securities..
5.4 Other Loan-Backed and Structured Securities...

...5,340,303

.............. 10,906,099

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations
6.2 Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities..
6.4 Other Loan-Backed and Structured Securities...

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities.............c.covvverrierverecreinennen.
7.4 Other Loan-Backed and Structured Securities.............cccoeevevrrerererinnae

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities
8.3 Commercial Mortgage-Backed SecUrities............ccovueverriereerniniinnns
8.4 Other Loan-Backed and Structured Securities.........c..ccouvvreririeiienns
8.5 OIS ...ttt
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Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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
9. Total Bonds Current Year
9.1 ISSUET OBlGALIONS........cvvoirircici sttt | seeiesissins 4,333,438 | ..o 5,685,980 | ...cocovvvnne 2,996,821 | ..cocvvcennee 2,135,783 | oo (V10 [ 15,152,022 | c.oovvvrrricrinene 59.9 | e XXX e e XX s | e 15,152,022
9.2 Residential Mortgage-Backed SECUNHIES...........c.cveiveveeiereieiiciieieis | cvvereeieieieins 113,339 | .o 340,095 | .oovevireia 207,532 | covvrviran. 127,563 | oo 17476 | oo 806,005 | ...ccoovvirrrercrren. 3.2 [ XX s e XX | e 0
9.3 Commercial Mortgage-Backed SECUTtIES...........ccccevvveverivererriiceeiins | o 299,672 | coovverereinns 199,213 | oo 0 [ coeeveeeeenrerenen0 0 | e 498,885 | ..covvvererereie 2.0 | XXX e e XK | e 498,885
9.4 Other Loan-Backed and Structured Securities... .1,684,537 .3,203,997 1,003,101 | ...co..e.......681,645 | ..o 2,267,022 | oo 8,840,301 ...5,340,303
9.5 TOHAIS. ..vvu ettt es 6,430,986 9,429,285 4,207,453 | ............2,944 991 | .............2,284,498 | .............. 25,297,213 20,991,210
9.6 Ling 9.5a5 @ % Of COl. B...ouvuuivririieiiirnsirssiissiississsisssssssssssssssssssssssess | sseesssssssssssesssssses 254 | s 37.3 | s (X3 I i - I oo < X | 1 [FVRRRRO 100.0 [.ooveiereeece XXX [ XX s [ XX s [ i 83.0
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS. .......cvviercerriiciiiiiie et seseesssssenes | soesssssseenens 8,237,432 | coovrrrns 4,261,127 | v 1,855,394 | ..o 1,037,557 | oo (V1 R ) 0.9, SO IS ) .0 SO IS 15,391,509 | oo 615 | e 15,391,509 | ..o, 0
10.2 Residential Mortgage-Backed SECUIIES...........cueruurvrnrirerinrinsineins | oreeeeieiieeens 106,670 | oo 387,105 | oo 237477 | e, 147,218 | oo 21,848 | .o )., SO IS )., SO ISR 900,017 | oo 36 | (O 900,017
10.3 Commercial Mortgage-Backed SECUtIES............ccovveverveveerererieeieies | v 174543 | ..o 324,358 | oo {1 (0 R [0 [ )9, G IS )99, G I 498,901 | oo 2.0 | oo 498,901 | oo 0
10.4 Other Loan-Backed and Structured SECUMtES..........c.vvueeeineineirneis | oveseinsinsines 44,962 | ..o 3,783,538 | oo 473,849 | oo 740,992 | ..o 3,183,865 |...ccconee. P ., SO Y., SO [P 8,227,207 | oo 329 | o 4,726,584 | ....occceenee. 3,500,623
10.5 TOHAIS. ..o veeeeeereeeeere ettt ettt enenes | feeeeesessenens 8,563,606 | ...ccovenene 8,756,128 | ....covvvenve. 2,566,420 | ......ce.e. 1,925,767 | ..ooveen 3,205,713 | .o ) 0.9 G PO ) 0.9 G 25,017,634 | .oovvoerene 100.0 | oo 20,616,994 | ............. 4,400,640
10.6 Line 10.585 @ % Of COL 8.......cvvuiieririiriniisiisnississi s | evesssesssesssesssesnses 342 | s 35.0 | i 10.3 | o, TT | i, 128 | D0, SO R ) O.0, SO [PVRRROO 100.0 [ oo ), .0, R [FOOOOO 824 | i 17.6
11. Total Publicly Traded Bonds
11,1 1SSUET OblIGAtIONS......evvecececereereree et sseessensnes | seeseesessenens 4,333,437 | oo 5,685,980 | .ovvoererenee 2,996,821 | ..coovvennne 2,135,783 | o 0
11.2 Residential Mortgage-Backed SECUILIES...........cocevevivcreriiieiiieeiees | e 0 | e 0 | e 0 [ e (0 R 0 . .
11.3 Commercial Mortgage-Backed SeCUNES............ccovivveievrierieiieeiiens | e 299,672 | ccvvevvreernn 199,213 | oo {0 R (0 (0 A 498,885 | ...covverercerennn 20 | o 498,901 | ovvveverecererne, 20 | s 498,885
11.4 Other Loan-Backed and Structured SeCUMtiEs..........c..vvvrrerrvrrveriinns | onrensnesninnens 960,536 | ..o 667,668 | ....cocvnirinns 763,432 | oo, 681,645 | ...ccovenenee 2,267,022 | ..coovvnnnnens 5,340,303 | ..o 290 | s 4,726,584 | ..o, 18.9 | i 5,340,303
115 TOAIS... oo nens | siesbiensaeneeas 5,593,646 | ...cccovrenne 6,552,860 | ...covvrennen. 3,760,253 | ..ooooveenne 2817428 | ..o 2,267,022 | ....cooveeene 20,991,210 | oo 83.0 | oo 20,616,994 | ....ccooovvrvrriien. 824 | e, 20,991,210
11.6 Line 11.585 @ % Of COL. B....eoverereeeiciereieesere et
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12.1 1SSUET OblIGAtioNS........cveevvrereririrnrisrieieessissieessssessssssssesssssssssssnnes | sessnsssssssssnssssssssnssensQ | vevnnesnsnssnnssnssiensenQ | veviennrnssssisninsnen0 | e | o0 |0 |00 [0 | eien0.0 | b XXX | e 0
12.2 Residential Mortgage-Backed Securities .806,005
12.3 Commercial Mortgage-Backed Securities 0 | 0 | 0.0 | XXX | e 0
12.4 Other Loan-Backed and Structured SECUMES..........c..vvvrrerrerrvrriinns | ovresrisninnens 724,001 | oo 2,536,329 | .o 239,669 | ..o 0 [ oo (O 3,499,999 | i 138 | v 3,500,623 3,499,999
125 TOAIS...coocieieei s | estneseeneenees 837,339 | oo 2,876,424 | ..o 447,201 | oo 127,563 | oo 17476 | v 4,306,003 | ..cooovvirne 17.0 | o 4,400,640 | ..o 176 e e XXX s | e 4,306,003
12.6 Lin€ 12.58S5 @ % Of COL. B....covvvrererinirerireieesssstseesssiessssisesssssssssssens | evsssssssssssssssseens 194 | o 66.8 | oo 104 | oo 30 | e 04 | oo 100.0 |.oovvrerenee ) .0, S IS XXX oevvierres | erierieeece XK e [ e s e XK s [ i 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, SECHON 9......covvvniiniiieineiinniinns | onresrisrissessinnens 33 | s 14 | s 1.8 | i 0.5 | e, 0.1 | e 17.0 [ P ., SO Y .0, SRR [STRIRI 0.0, SRS FRTRIRIOND ¢, ¢, RIS VOO 17.0
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Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Bonds

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

. Book/adjusted carrying value, DeCember 31 Of PHOT YEAT..........c.rwuererurireeereeeereiseeeneess st et ssessssessseeans

. Cost of short-term iNVESIMENES ACAUITED...........civiieicicie et

o ACCIUAL OF QISCOUNL.......voeeeeie ettt

. Unrealized valuation iNCrease (ABCTEASE)..........ccvuveveeiirereeseieies ettt s bbbt sa st b st benee

. Total gain (I0SS) ON QISPOSAIS..........uruurerreriereeireeeeeereiseeeee ettt e st en s

. Deduct consideration received 0N diSPOSAS............c.iuiveieiiieiieicieeieie ettt

. Deduct amortization Of PrEMIUM.........cccciieiicece e bbb bbb b s seaas

. Total foreign exchange change in book/adjusted Carrying ValUe.............c.cvcveveevcveeesieieesieeeeteee et

. Deduct current year's other-than-temporary impairment reCOgNIZEd............ocrurerierieresineeneireieeseeseeessseseeseesesees

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

. Deduct total nonadmitted @MOUNES..........c.eriririeiriee et

............................................ 5,731,908

............................................ 6,244,000

............................................ 5,731,908

............................................ 6,244,000




Annual Statement for the year 2014 of the GREAT AMER'CAN PROTECT'ON INSURANCE COMPANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09



0l

Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE 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

E Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912828 C7 3 |U.S. TREASURY NOTES 0.875 04/15/2017. | SD.. | .. | | S 2,004,063 | .....100.125 2,002,500 2,000,000 2,003,104 0 (959) 0 0].....0875 | .....0.806 |AO.... 3,750 8,750 | 04/10/2014 | 04/15/2017.
0199999. U.S. Government - Issuer Obligation 2,004,063 XXX 2,002,500 2,000,000 2,003,104 0 (959) 0 0 XXX XXX XXX 3,750 8,750 XXX XXX
0599999. Total - U.S. Government 2,004,063 XXX 2,002,500 2,000,000 2,003,104 0 (959) 0 XXX XXX XXX 3,750 8,750 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
419791 VT 2 [HAWAII ST SER DT 5.00 11/01/2017. SD.. ...111.530 557,650 500,000 525,148 0 (8,363) 0 0 5.000 3131 [ MN...... 4,167 25,000 | 11/12/2009 | 11/01/2017.
574193 JR 0 | MARYLAND ST 1ST SER A 4.00 03/01/2025, SD.. ...112.104 560,520 500,000 540,049 0 (3,901) 0 0 ....4.000 MS.. 6,667 9,056 | 03/18/2014 | 03/01/2025.
709141 V7 7 [PAST-3RD-REF-2004 5.37507/01/2016. SD.. | oo [ | e 1FE ...1,190,220 | .....107.086 1,070,860 1,000,000 1,042,671 0 (27,590) 0 0 5.375 12460 | Mo | s 26,875 | e 53,750 | 04/29/2009 | 07/01/2016.
70914P  SK 9 [PAST1STSER5.00 06/01/2024.............ccovvccccccicciccscccccssiccicssiiscsssiisscssiiiisssiiss | cevveene | oo | v 1] AFE] 581,615 | ....119.422 597,110 500,000 574,646 0 (6,969) 0 0 5.000 ...2.760 | JD.... 2,083 25,000 | 03/18/2014 | 06/01/2024.
93974C  C9 9 [WASTREF SERR-2012A5.00 07/01/2024.........voviiiccccccccccceccce | f ] 1] 1FE 581,380 | ....118.719 593,595 500,000 573,396 0 (7,985) 0 0. 5.000 ....2.536 | JJ.... 12,500 12,500 | 03/18/2014 | 07/01/2024.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. 3,462,410 XXX 3,379,735 3,000,000 3,255,909 0 (54.,807) 0 0 XXX XXX XXX 52,292 | oot 125,306 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 3,462,410 XXX 3,379,735 3,000,000 3,255,909 0 (54,807) 0 0 XXX XXX XXX 52292 | ............ 125,306 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
438670 Q3 8 | HONOLULU CITY & CNTY G 1.538 11/01/2018 SD. ] 1] 1FE 500,000 | ....... 99.881 499,405 500,000 499,999 0 0 0 ....1.538 | .......1.538 | MN..... 1,282 7,690 | 10/26/2012] 11/01/2018.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 500,000 XXX 499,405 500,000 499,999 0 0 0 0 XXX XXX XXX 1,282 7,690 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 500,000 XXX 499,405 500,000 499,999 0 0 0 XXX XXX XXX 1,282 7,690 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
130534 A9 1 | CAPOLLUTION CTL 4.75 12/23 (PCG)....evrvrreverrrmsnnneereveensssssenesesesssssnsens | sevviee | oo | mverenes 1] 2FE .....1,005,000 | .....105.280 1,052,800 1,000,000 1,002,027 0 (775) 0 0 4.750 ...4.660 | JD.... 103,958 | 47,500 | 10/21/2010 | 12/01/2023.
455057  YC 7 [IINFIN AUTHREV 4.00 11/01/17 SD.. o[ | e 1FE] s 1,125,390 | ....108.333 1,137,497 1,050,000 1,080,602 0 (10,217) 0 0 4.000 12.920 |MN. ] 7,000 | oo 42,000 | 05/06/2010 11/01/2017.
645791  CZ 5 | NJENVRNMNTL TRUST A-R 4.00 9/1/26 SD.. 504,545 | ....118.264 591,320 500,000 504,181 0 (277) 0 0 4.000 13910 | MSe | e 6,667 | .coocovcnnen 20,000 | 08/30/2013 | 09/01/2026.
64990E DG 9 [NY ST DORM INC TAX A 5.00 12/15/2027.. ..119.977 599,885 500,000 560,532 0 (5,048) 0 0 5.000 3.260 1,111 25,000 | 03/19/2014 | 12/15/2027.
67760H HE 4 [ OH ST TPKA 5.00 02/15/2021........ccccccecerevevevererecereressverevesereresssesesssssesesesesesssins | weveeeee | o [ v | e 1FE 876,154 | ....111.849 917,162 820,000 846,753 0 (5,840) 0 0 .5.000 A3 | FAG | 15,489 | ..ooovvvevennn 41,000 | 06/24/2009 | 02/15/2021.
717817 MQ 0 [ PHILADELPHIA ARPT REV 5.00 06/15/2018............ccommmmmerrreveiirisnsernesieearannns SD.. oo [ | e TFE| s 571,370 | ....113.016 565,080 500,000 534,457 0 (9,351) 0 0 5.000 ...2.890 | JD..... 1,111 25,000 | 10/27/2010 | 06/15/2018.
79642B  CE 1 [ SAN ANTONIO TX WTR 5.50 05/15/2015 SD.. o[ | e AFE] cod 588,945 | ....101.904 509,520 500,000 506,224 0 (16,504) 0 0 5.500 12120 |MN ] 6,539 | oo 24,475 | 09/30/2009 | 05/15/2015.
870487 CG__ 8 | SWEETWATER PCR WY 5.25 07/26 (IDA).........oooocooviivcciiiiiccicccciecciiccccines o o] e 1] 1FE 538,424 | ....115.176 598,915 520,000 531,020 0 (2,078) 0 (] I 5.250 ...4.736 | FA.... 11,375 27,300 | 03/07/2011 | 07/15/2026.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 5,775,407 XXX 5,972,179 5,390,000 5,565,796 0 (50,091) 0 0 XXX XXX XXX 53,250 252275 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
34073N X9 6 [ FL HSG FIN CORP 4.70 07/01/2032 227,125 | ....101.818 234,181 230,000 227,532 0 88 0 0 ... 04/13/2010 | 07/01/2032.
373539 ZB 4 | GA ST HSG 5.00 06/01/2029 299,379 | ....107.602 301,286 280,000 287,382 0 (6,633) 0 0 JD.... 04/25/2011 | 06/01/2029.
60416Q FZ 2 |MNHSG FIN B 2.95 09/01/2044.............ccoocorevevererevivereriverereseserericesenessseresisisiren | svvveens | oo [ evvinnnns 1] AFE] oo 497,815 | ....101.983 507,687 497,815 497,816 0 0 0 0 ...2.968 | MON... 08/13/2014 | 09/01/2044.
61212R 4G 8 [ MT ST BRD OF HSG B-13.50 12/01/44............ocooovovveeeiemveecremrnennsnssssssssssssssnnnns | sevveese | oo | cvvvveee 1] AFE] o 493,574 | .....116.084 557,203 480,000 492,013 0 (1,228) 0 0 ...3.159 | JD.... 08/29/2013 | 12/01/2044.
61212R  H3 3 [ MT STHSG SER D 5.20 06/01/2038............ccccoevecerererevererevcreresiveressseseresssesesisns | seveeeee | oo | cvvvvece 1] TFE] cod 570,500 | ....103.382 578,939 560,000 563,914 0 (1,491) 0 0 ...4.890 | JD.... 02/12/2010 | 06/01/2038.
647200 X4 1 [NMMTGE FIN CL I B-12.8507/01/2043..........covvvveeeremrmererrrrierisssennensinsinesnss | eoveoe | oo [ v 1] AFE] o 442,358 | ...... 99.919 444,220 444 581 442,465 0 147 0 0 ...3.011 | MON.. 08/29/2014 | 07/01/2043.
647200 X6 6 | NMMTGE FIN SFM C 14.50 10/01/2043 1,008,672 | ....102.769 996,733 969,877 1,009,503 0 733 0 0 08/08/2013 | 10/01/2043.
64970H CF 9 [ NEW YORK CITY HSG DEV 4.95 05/15/2036.. 1,026,450 | .....101.361 1,013,610 1,000,000 1,004,679 0 (5,401) 0 0 4.372 08/25/2010 | 05/15/2036.
71782U AR 9 | PHILADELPHIA PA HSG 5.25 12/01/2015 856,973 | ....100.374 818,048 815,000 815,000 0 0 0 0 5.250 42,788 | 04/21/2011] 12/01/2015.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securitie 5,422,846 XXX 5451,908 5,277,273 5,340,303 0 (13,785) 0 0 XXX 209,675 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.............o.oooooooovsiooisiiiiiissiissii | s 11,198,253 XXX ] s 11,424,087 | ..........10,667,273 | .............10,906,099 0 (63,876) 0 0 XXX | XXX | ......80,681 | ........... 461,950 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
46637V AA 3 [ JPTEP 2012-2 A SEQ 3.00 09/17/42 | | . | R | ....... 1FE 805,384 | ....102.050 836,534 819,729 806,005 0 1877 0 ......3.000 | ........3.343 | MON... 2,049 24,592 | 12/02/2013 | 09/17/2042.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 805,384 XXX 836,534 819,729 806,005 0 1,877 0 0 XXX XXX XXX 2,049 24,592 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46631B AD 7 [ JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049 499,219 | .....102.160 510,800 500,000 498,885 0 (16) 0 0f.... 5.787 MON... 2411 29,393 | 12/14/2007 | 06/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 499,219 XXX 510,800 500,000 498,885 0 (16) 0 0 XXX XXX 2411 29,393 XXX XXX
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Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE 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

E Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03878D AA 2 | ARCLO 2013-1A A CLO FLT 02/15/2023 223 | TFE| s 500,000 | .....100.156 500,781 500,000 500,000 0 (867) 0 0 ...2.161 ..2171 | MON... 510 | s 10,895 | 01/16/2013 | 02/15/2023.
09626U AA 6 [ BLUEM2013-1A A1 CLO FLT 05/15/2025, 23 [ AFE] cod 500,000 | ... 98.300 491,500 500,000 500,000 0 86 0 0 ...1.432 ...1.435 | FMAN. 935 | i 7,307 | 04/15/2013 | 05/15/2025.
404225 AV 6 | HSART 2013-T1 A3 ABS 2.2891 01/15/2048...........cccoeeveuvcvucrccrevmenrcrecnverecsseranes [ covevene [ oo | v [ 1FE 500,000 | ....... 98.598 492,990 500,000 500,000 0 0 0 0 2.289 .2.300 | MON... 01/16/2013 | 01/15/2048.
404225 AZ 7 [HSART 2013-T2 A2 ABS 1.1472 05/16/2044............cooovenvevrerecrermnmneerrrneerisrenss | oo [ oo [ e | 1FE 500,000 | ....... 99.943 499,715 500,000 500,000 0 0 0 0 L1147 .1.150 [ MON... 05/17/2013 | 05/16/2044.
404225 BD 5 | HSART 2013-T3 A3 ABS 1.7932 05/15/2046.............ccceeveccrerucevereviccrercccscsasssen | v [ o | cvvrrss 2 | TFE] o 499,998 | ... 98.983 494,916 500,000 499,999 0 0 0 0 .. 1793 ...1.800 | MON... 05/17/2013 | 05/15/2046.
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024 223 1FE 500,000 99.350 496,750 500,000 500,000 0 160 0 0 ...1.651 ...1.654 | JAJO... L1720 ] s 8,442 | 11/27/2012| 01/18/2024.
78447V AC 2 [ SLMA 2013-B A2B ABS FLT 05/15/2030.........cccceeeeeeeeeeeiiieiiiicii v f o | e 2] 1FE 500,000 | ....... 99.812 499,058 500,000 500,000 0 (3) 0 0 ....1.261 ....1.264 | MON... 298 6,380 | 04/25/2013 | 06/17/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 3,499,998 XXX 3475711 3,500,000 3,499,999 0 (624) 0 0 XXX XXX XXX 4,624 59,170 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 4,804,601 XXX 4,823,044 4,819,729 4,804,888 0 1,237 0 0 XXX XXX XXX 9085 | et 113,155 XXX XXX
Totals
7799999. Total - Issuer Obligations.........ooocooooiocioiiiiiiiiiiiiiiiiiiciiisiciiiicicic s | s 11,741,880 XXX s 11,853,819 | ............10,890,000 | .............11,324,808 (V] I (105,857) 0 0 XXX XXX XXX | s 110,573 394,021 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie 805,384 XXX 836,534 819,729 806,005 0 1,877 0 0 XXX XXX XXX 2,049 24,592 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 499,219 XXX 510,800 500,000 498,885 0 (16) 0 0 XXX XXX XXX 2411 29,393 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securitie: 8,922,844 XXX 8,927,619 8,777,273 8,840,301 0 (14,409) 0 0 XXX XXX XXX 32,056 268,845 XXX XXX
8399999. Grand Total - Bonds. 21,969,327 XXX 22,128,771 20,987,003 21,470,000 0 f s (118,404) 0 0 XXX XXX XXX | 147,090 | ... 716,851 XXX XXX
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Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY

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 Rate per Current Year's

or Share Other-Than-

ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC

g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment B/AC.V. Exchange Change | Desig- Date
CUSIP Identification Description Code | n [Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) inBJA.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
61747S 50 4 | MORGAN STANLEY A 6.1856 ..25,000.000 | . .25.00 | ...18.700 ..467,500 | ....19.970 499,250 625,000 6,389 25,348 0 0 0 0 0 | ...P3LFE | 06/27/2006.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 467,500 XXX 499,250 625,000 6,389 25,348 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks 467,500 XXX 499,250 625,000 6,389 25,348 0 0 0 0 0 [ XXX XXX
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Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY

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

or Rate per Current Year's Other- NAIC

ei Share Used Than-Temporary Total Change in Total Foreign Market

g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date

CUSIP Identification Description Code [ n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B./A.C.V. (a) Acquired

9899999. Total Common and Preferred Stock. 467,500 XXX 499,250 625,000 6,389 25,348 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 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY

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 Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  C7 m TREASURY NOTES 0.875 04/15/2017 | 04/10/2014 GOLDMAN SACHS 2,004,063 2,000,000 0
0599999. Total - Bonds - U.S. Government 2,004,063 2,000,000 0
Bonds - U.S. States, Territories and Possessions
574193  JR 0 [ MARYLAND ST 1ST SER A 4.00 03/01/2025 03/18/2014......... BANC OF AMERICA SECURITIES 543,950 500,000 167
70914P  SK 9 | PAST 1ST SER 5.00 06/01/2024 03/18/2014......... RAYMOND JAMES & ASSOCIATES. 581,615 500,000 7,639
93974C _C9 9 | WA ST REF SER R-2012 A 5.00 07/01/2024 03/18/2014......... RAYMOND JAMES & ASSOCIATES. 581,380 500,000 5,556
1799999. Total - Bonds - U.S. States, Territories & Possessions. 1,706,945 1,500,000 13,361
Bonds - U.S. Special Revenue and Special Assessment
60416Q FZ 2 | MNHSGFIN B 2.9509/01/2044. 08/13/2014......... ROYAL BANK OF CANADA 500,000 500,000 0
647200 X4 1 [NMMTGEFIN CL | B-12.8507/01/2043 08/29/2014......... ROYAL BANK OF CANADA. 458,089 ......460,391 109
64990E DG 9 | NY ST DORM INC TAX A 5.00 12/15/2027. 03/19/2014......... GOLDMAN SACHS 565,580 500,000 6,875
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 1,523,669 1,460,391 6,984
8399997. Total - Bonds - Part 3 5234 677 4,960,391 20,345
8399999. Total - Bond 5,234,677 4,960,391 20,345
9999999. Total - Bonds, Preferred and Common Stocks 5,234,677 XXX 20,345




vi3

Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION 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
1 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) / Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal Disposal Disposal During Year Date
Bonds - U.S. Government
912828 CJ 7 |U.S. TREASURY NOTES 4.7505/15/2014........ovvvccicvcisee | . 05/15/2014. 2,500,000 ....2,500,000 | ......... 2,586,250 2,505,524 0. . (5,524) 0 (5,524) 0 2,500,000 0 0 0].....59,375 | 05/15/2014.
0599999. Total - Bonds - U.S. Government 2,500,000 2.500,000 2,586,250 2,505,524 0 (5,524) 0 (5,524) 2,500,000 0 0 0].....59375 XXX
Bonds - U.S. Special Revenue and Special Assessment
34073N X9 6 [FLHSG FIN CORP 4.70 07/01/2032 .| 10/01/2014. | Partial Call 80,000 80,000 79,000 79,111 0 80,000 0 0 0 .3,174 | 07/01/2032.
373539 ZB 4 | GA ST HSG 5.00 06/01/2029 .| 10/01/2014. | Partial Call.............cocvevevevevemerevevessseressssssssssssssssssssssssssssssess | ossesmsesssmsssssasmsssenens | sovevmnenens 120,000 | ..ooouveeene 120,000 21,384 57,910 0 120,000 0 0 0 06/01/2029.
60416Q FZ 2 | MNHSGFIN B 2.9509/01/2044 .| 12/01/2014. | MBS Paydown 2,185 2,185 2,185 0 0 2,185 0 0 0 09/01/2044.
61212R 4G 8 [MT ST BRD OF HSG B-13.50 12/01/44............coooovrmveirrervivirinivininnnnnns ..| 12/01/2014. | Partial Call 20,000 20,000 20,566 20,552 0 20,000 0 0 0 12/01/2044.
61212R  H3 3 [MT STHSG SER D 5.20 06/01/2038 .| 12/01/2014. | Partial Call 55,000 55,000 56,031 55,531 0 55,000 0 0 0 S 06/01/2038.
647200 X4 1 |NMMTGE FIN CL 1B-12.8507/01/2043............cccmrrrerrmmrririnnnnens .| 12/01/2014. | MBS PaydOWN.......cocovvevvvcvervvcverrnevcsnnnsssenssssssssssssssssssesenes | onsesssmsmsmmmsmsmsmmnsesnns | covsssiesiis 15,811 ...15,811 ...15,732 0 0 15,811 0 0 0 f s 101 | 07/01/2043.
647200 X6 6 | NMMTGE FIN SFM C [4.50 10/01/2043 .1 12/01/2014. ] MBS Paydown. 30,123 30,123 31,328 0 0 30,123 0 0 0 756 | 10/01/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special A nts. 323,118 ....323,118 226,225 213,103 0 323,118 0 0 0 XXX
Bonds - Industrial and Miscellaneous
46637V AA 3 | JPTEP 2012-2 A SEQ 3.00 09/17/42 | . | 12/17/2014. | MBS Paydown 96,141 96,141 94,458 94,477 0 251 251 0 96,141 0 0 0 s 1,708 | 09/17/2042.
3899999. Total - Bonds - Industrial and Miscellaneou 96,141 96,141 94,458 94,477 0 251 0 251 0 96,141 0 0 0 1,708 XXX
8399997. Total - Bonds - Part 4. ....2919,259 ..2,919250 | ... 2,906,933 2,813,104 (V] I (12,740) Of (12,740) 0 2,919,259 0 0 0 72,820 XXX
8399999. Total - Bonds. ....2,919,259 ..2,919259 | ......... 2,906,933 2,813,104 (] I (12,740) 0] (12,740) 0 2,919,259 0 0 0].....72820 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS ... ....2,919,259 XXX | 2,906,933 | ............ 2813104 | ccocccccccccn 0. 2,740) 2,740 919,259 ........12,820 XXX
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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 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7

1 2 Codes 5 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- | Total Foreign December 31 of
ei Valuation Current Year's| Temporary Exchange Current Yearon | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) /|  Impairment Change in Bond Notin Due and Effective | When Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B./A.C.V. Par Value Actual Cost Default Accrued Rate of Rate of | Paid During Year Interest
Exempt Money Market Mutual Funds
825252 30 7 | Invesco Advisors Inc. Treasury Portfolio Cash Management | | . | 12/17/2014. ] The Bank of New York Mellon...........cccoceee. | oovoo XXX...... 3,827,213 0 0 0 0 0 .......3,827,213 0 0] ... 0.010 | ...... 0.010 | Mtly.... 685
8899999. Total - Exempt Money Market Mutual Fund 3,827,213 0 0 0 (U [ XXX | i 3,827,213 0 0 XXX XXX XXX 685
9199999. Total - Short-Term Investment; 3,827,213 0 0 0 (] I XXXoweors 3,827,213 0 0 XXX XXX XXX | s, 685 | .
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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. 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 2014 of the

GREAT AMERICAN PROTECTION INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest | Amount of Interest
Rate of Received During | Accrued December
Depository Code [ Interest Year 31 of Current Year Balance *
Open Depositories
The Bank of New York Mellon New York, New York wrrrr0.010 0 0 6,226 | XXX
PNC Bank Pittsburgh, Pennsylvania ......0.000 0 0 38,651 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 44,876 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 44,876 [ XXX]
0599999. Total Cash XXX XXX 0 0 44,876 [ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.. 48,360 | 4. April 49,361 [ 7. July 49,366 | 10. October 46,556
2. February 47,359 | 5. May. 47,364 | 8. August 49,649 | 11. November.........ccccoew. | voverrienrisiisieins 43,651
3. March 47,364 6. June 43,598 |9. September..........cccoeee f oo 43,922 | 12. December.......cccoovees | oo 44 876

E26




Annual Statement for the year 2014 of the GREAT AMERICAN PROTECTION INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

XA

NONE




Annual Statement for the year 2014 of the GREAT AMERICAN PROTECT'ON INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama.....cccoorrvccreeiiiiiennenrenens AL i 0 0 0 0
2. Al@SKa........oorereieerr AK ] v 0 0 0 0
3. ANZONA..eire AZ| 0 0 0 0
4. AKKanSas......oeiciinnennsniins AR oo 0 0 0 0
5. California.....ccccccccccovomrmceeernnninnnn (07 I 0 0 0 0
6. Colorado.........ccomeeerrvreeeuermrrnererennd (010]) IS 0 0 0 0
7. Connecticut.........ccccccccvevcvuieieviiesl CT| i 0 0 0 0
8. Del 0 0 0 0
9. District of Columbia 0 0 0 0
10.  Florida 0 0 0 0
B €1-To o T (C7:} I— 0 0 0 0
12.  Hawaii Hi s 0 0 0 0
13. 0 0 0 0
14, 0 0 0 0
15. 0 0 0 0
16. 0 0 0 0
17. 0 0 0 0
18. 0 0 0 0
19. 0 0 0 0
20. 0 0 0 0
21. 0 0 0 0
22. .| PROPERTY AND CASUALTY. 0 0 831,485 873,366
23, Michigan.........cooeeveriveeiisriienii M e 0 0 0 0
24, MiINNESOta........cvvrreerrrirrserinnnnd MN T s 0 0 0 0
25 Mississippi (V] I— 0 0 0 0
26. 0 0 0 0
27. 0 0 0 0
28. 0 0 0 0
29. 0 0 0 0
30. 0 0 0 0
31. 0 0 0 0
32 New Mexico.. M| . PROPERTY AND CASUALTY 0 0 226,902 234,777
33.  New York.. 0 0 0 0
34.  North Carolina..........coooucvvurnncrene.d NC 0 0 0 0
35.  North Dakota........ccccoeveerrerercerenns ND 0 0 0 0
36, ONI0..ccieeccerceecre ! OH|.....B.....| PROPERTY AND CASUALTY. 3,780,090 3,986,283 0 0
37.  OKIahOMA.......oocermcrreereeriirsereennd OK 0 0 0 0
38, OregoN....ooceceneiesiiiesriensieind (]33 |- 0 0 0 0
39.  Pennsylvania...........cooocorirmerind (7. [R— 0 0 0 0
40.  Rhode Island...........ccoocvveemerrrennd (] [— 0 0 0 0
41. .| PROPERTY AND CASUALTY. 0 0 520,807 520,650
42. 0 0 0 0
43. 0 0 0 0
44, 0 0 0 0
45. 0 0 0 0
46. 0 0 0 0
47, Virginia.......coooeennrnicciinnsiins: VA o 0 0 0 0
48.  Washington........ccccooeummrvrvvercciecet WA i 0 0 0 0
49.  West Virginia.......cccoooevrrrrvveveeernnnae WV s 0 0 0 0
50.  WISCONSIN.......comvemrrrrvvvciriirnriieiess WI s 0 0 0 0
51, WYOmINg....ccooommmmrevvvvemnnnnnnriiens WY s 0 0 0 0
52.  American Samoa..................cccocoees AS| v 0 0 0 0
53.  Guam... 0 0 0 0
54.  Puerto Rico. 0 0 0 0
55.  US Virgin Islands.. 0 0 0 0
56.  Northern Mariana Islands.. 0 0 0 0
57.  Canada........iiicieinieinnd 0 0 0 0
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,780,090 3,986,283 1,579,193 | oo 1,628,793
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

5898.  Summary of remaining write-ins for
line 58 from overflow page..........cc..... XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0 0

E28
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