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Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:

1.1 U.S. treaSUMY SECUMHES. .......cvueerrreieeieieeieisiesiseisee st ses s | sebeeesssnsens 7,817,185 | .......... 426 | oo 7,817,185 | o (110 I 7,817,185 |.......... 42.6
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............cc.ccceeee. | ovvveveivevennee 534,921 |..oeeene 29 | 534,921 | .o (01 I 534,921 |..oeeen 29
1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations

1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations...............ccoeveeveeviceies | covrveieieieieie e (0] IO 0.0 | oo (01 (01 U (O] IO 0.0

1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA............ccoovevvercereeeienieeeens | ceereresneeiesnenierenses v 0.0 | oo (01 0 [ e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevveeecviec | cerveviercviniieieinnnnd0 i 0.0 [ oo (01 O (01 T (O] IO 0.0
1,513 All OtNE ..ottt stensnssens | senesessessassnssessenssnsan (V] I (00 (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 Lin€ 1.5271........covvieinieeieinieeieen | v (O] I 0.0 | oo (01 (0 (O] I 0.0
1,523 All ONEI ..ottt sstenssssens | sensessessessnssessenssnenn (V] I (00 (01 D [0 (V] I 0.0

2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
3. Equity interests:

3.1 Investments in MUtUal fuNdS.........coocvierernincnineneseesneneen | venerseneneresneeeenn0 [ e 0.0 | v (V1 O (0 RN (V1N I 0.0
3.2 Preferred stocks:
321 AR, .. v sesnessensnnsnnes | serensessnnsensenseenene0 | e 0.0 [ e [0 O (O (V1 O 0.0
3.22 Unaffiliated.......ccoreerieeeereinincreieiseieeeseieeseeseessseeesesssseseessssenssnens | eoneeessessnsssessssenssnessQ | veveeeeneens (00 (01 P [0 (V] I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEG. ...t nenseniens | cneressesinenessnseneneens0) | vereeeneens (00 (01 D (0 (V1N I 0.0
3.32 Unaffiliated........ccovvvrrerieirninnencneneeresssssssssssisenssensenins | eevnsssssssssenenennendQ | onernenen: 0.0 [ v [0 PR (O (V1 O 0.0
3.4 Other equity securities:
341 AR, .. oo | serenssenenenenrenend0) | e 0.0 [ v (01 O (O (V10 O 0.0
342 Unaffilidted........c.oovveieeieieescseeseeeeninnins | cerensensenssenssennsennend0 [ e 0.0 | oo [0 O (O O (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..ot ensensenes | sereneensiensiennsennsennene0 | e 0.0 | oo [0 O (O (01 O 0.0
3.52 Unaffiliated.......ccovvrirrerieirinsissieissseiessssssessssissssessssssssssssssssnens | snsssesssssssssesssssenssnsssQ | veveesennens (00 (01 D 0 (010 O 0.0

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY........ccocuieiriiciirieieessieie s | veesssessesssssssesesesenes (0] I 0.0 | oo (01 (0 T (O] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccoeveviereiiiieieeeesies | e (0] I 0.0 [ oo (01 (0 (O] I 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)........cccovvevriveciiccceee s | e 0. | 0.0 | 0 [ (0 (O] I 0.0
8. COMrACt I0@NS........cerereececereireeireieieeeeeneeseeseetseessssesssesseesesssesesssssensssssessenssnssnns | eesnessesssnsnesesssnssnssni [ eonnerneenni020 | o0 [, [0 (V] I 0.0
T DEIIVALIVES. ..ot O ] 0 [ (1 RN (V1N I 0.0
8. Receivables for SECUMHES. .........ovurererrrereireincnrireireneineessieneneessesensseseessssnnsseesns | nesnessesssesnsssessnsssnnni [ eonneeneennd0L0 | o0 [ 0 (V] I 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)............ccococveveeveven | ceverveveinvevenieieieennc0 [ eieeeeen0.0 | o0 [ D,9,%, GRS D )9, G IR XXX
10. Cash, cash equivalents and short-term investments...........ccccoceeviercrirsivennnnn. 2 | e 4,802,248 | (1 I 4,802,248 |.......... 26.2
11, Other invested @SSetS.........covverrinicreinirecrnnseeneenenenennenssssssnensensnens | esnssnesssssenessnsresnd |00 | i i, 0 [ i 0 [ 0.0
12. Total INVEStEd @SSELS.........cieieceeeeececeeeceee e sssseeee s e e enenenenenenenenenenenens | evnnnnn 18,353,708 | ........100.0 | ... 18,353,708 | .o (N — 18,353,708 |........ 100.0
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Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE 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
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Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOK YEAI..........ciueiiiiiiieie ettt bbbttt bbb bbbttt 0

2. 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

3. 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
4. ACCIUAN OF QISCOUNL.........oocveieiciecicee ettt ettt bbb e s s s et s s b s s s e s s e st s bbb s s e s st ettt b bt en s s bt s s se s s st 0

5. 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

© © N o

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

10. 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

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

12, Deduct total NONAAMIEEA GMOUNLS...........c.cviiieeicicisieic ettt bbb sttt s st b bbb bbb bbbttt

o o o |©o

13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......vvuiiuiriirerirrieisissie sttt sttt ssents

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 19,184,258

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 5,217,398

ACCTUAL OF GISCOUNT........vociiieictetie ettt s s8££ e3R8 e £ s R bbb sttt 1,334

< N

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

4.3 Part2, Section 2, COIUMN 13.........iiiii bbb 0

44 PArtd, COIUMN 1ottt (14,199 (14,199)

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 50,489

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............cc.cueieicieieieieiese ettt bbbt banes 10,826,907

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 60,913

© N o o

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

9. 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

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9).........cccueiiieriiiiiiseies ettt nans 13,551,460

11, Deduct total NONAAMIEEA AMOUNLS...........c.cvieieeicictce ettt ettt b s bbb s bbbttt b b seees 0

12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cruiiiiiiicreieeieiieeist ettt ettt bbbt b et s bt a b aebesanseaas 13,551,460
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Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoveerverns | covvrverirnnirrcnnnns 7,817,185 | oo 7,759,052 | oo 7,825,139 | oo, 7,793,000
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....oovoererieenenins | v 7,817,185 | oo 7,759,052 | .o 7,825,139 | oo 7,793,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | v 534,921 | oo 567,905 | oo 543,950 | .o 500,000
U.S. Political Subdivisions of States, Territories
and Po ions (Direct and guaranteed) 6. TOtAlS. ..o | e 0 [ o [0 [0 P 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals......... ..5,198,839 5,012,691
Industrial and Miscellaneous and Hybrid 8. United States. 116,918 117,000
Securities (Unaffiliated) 9. Canada...... .0
10. Other Countries.. w0 |
11. Totals............. 116,918
Parent, Subsidiaries and Affiliates 12. Totals..... w0 e
13. Total Bonds........osurssuserens
PREFERRED STOCKS 14, United States......vvvvvvrrrens | cevrrernreineeerssreseneeenens (0 O 0
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..cvoriniiei i | e 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOtalS....cvivcveveriieiieciieeien | e 0 | e [0 0
19. Total Preferred Stocks..... | ..o, 0 [ o, 0 [ oo 0
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.....ovmmuvmsmnnnsns | coviriiriisiisiisiisiinnan 0 ] e 0 [ oo 0
27. Total Bonds and Stocks....| .......ccooceeunce. 13,551,460 | ..covvrrirnnn. 13,740,423 | oo 13,684,846
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT 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

7,817,185

12,459,969

Totals

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

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




90IS

Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT 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)

0.6
0.0
0.0
..0.0
0.0
0.0

0.6

0.0
0.0
0.0
0.0
0.0
0.0

0.0

8.1

8.2
8.3
8.4
8.5
8.6

0.0
0.0
0.0
0.0
.00
0.0

........................... 0.0
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT 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 4 5 6 7
Over 5 Years Over 10 Years Over 20 Total Column6asa
Through 10 Years | Through 20 Years Years Current Year % 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

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.

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

NAIC 4.....oooorirricr s

NAIC 5.ttt
NAICS....
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.....

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $
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 Z* designations. The letter "Z" means the NAIC designation was not assigned by the

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1°§.....4,642,784;

NAIC 2§.......... 0; NAIC3S§.... 0; NAIC4S... 0; NAIC5S.... 0;

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

NAIC6S......... 0.
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Ca

Maturity Distribution of All B
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..........cccevieieisieieseeieeeseessssessssensessssenes | seeseseniennnnih, 042,784 | v, 7,817,185

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

................ 1,859,947

5.3 Commercial Mortgage-Backed Securities.. 0 o0 |0 | .0 20 0.0 | 0 0.0 | 0
5.4 Other Loan-Backed and Structured Securities... ...393,209 | .............1,199,872 | ...............761,334 | ..... ....785,250 | ... 3222433 | el 77 3,088,554 | e 161 ...3,222,433
5.5 TOMaIS. ....cveviveeeeetctetetcecctcteeeeeee e e sessnsnsnsnsnsnnnnnnnnns | eviereieierernnnrniDD0,38T | i 1,241,650 | .............. 1,199,872 | ............ 1,265,227 | ..cooeerernnns 785250 | .o 5,082,380 | ..cooooirieieeeeen27.9 | 4,966,159 | 289 | 5,082,380

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...

................... 116,974

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities

7.3 Commercial Mortgage-Backed SECUNHIES..........covrereerrerrerrinenrenrinnes | wonrnerninenennrnnnnens0 [ v |0 e 0 | o0 | 0 | 0.0 | 0 0.0 | (1 [
7.4 Other Loan-Backed and Structured SECURtIES. .........crvvrrverrerrerrrnenrens | orensrinsnrnsesninninneend | o {0 R {0 {0 0 ] e 0 o000 |00 | e (|
7.5 TOtAIS...ceoeeeceeisiei st snssns e senssnssnssssssnsens | eessssssnssnssssenssnssnsnnsd | eonessssensssessessessneanenns {0 (O [ (O [ {01 P 0 o000 |00 | e (|

8.1 Issuer Obligations

Parent, Subsidiaries and Affiliates

8.2 Residential Mortgage-Backed Securities
8.3 Commercial Mortgage-Backed SecUrities............ccovueverriereerniniinnns
8.4 Other Loan-Backed and Structured Securities..........c.cocreuveniniunnenns
8.5 TOrAIS. ...t s




Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT 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
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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 OblIGAtioNS.........cvvevevrieieieisireiessseessssenessiesesesssssssesssssnns | evvensennnennnidy 190,397 | 8,782,600 | oo 534,921 | i, 503,893 | .ovoveeeeend 0
9.2 Residential Mortgage-Backed SECUNHIES. .........ovurereeneerernincennnriinens | erreereersenneneenneneeeen0 | vvnenrnsiscineinennn0 | 0 | e (01 O 0
9.3 Commercial Mortgage-Backed SeCUrities............ccccoveeveerreverieeieeneins | cevevereeviieeeieiennnn0 | e [0 | e 0 [ e 0
9.4 Other Loan-Backed and Structured Securities... ol [ 761,334 ....185,250
9.5 TOtAIS....o et ssssnssssssesssssessessenssnes | ensnessessnnsssDy 2885 169 | vovvrinnnnnn 9,175,809 | v 1,734,793 | 1,265,227 | oovverererenne 785,250
9.6 Ling 9.5a5 @ % Of COl. B...ouvuuivririieiiirnsirssiissiississsisssssssssssssssssssssssess | sseesssssssssssesssssses 28.8 | s 50.4 | oo, 9.5 | e, 7.0 | e, 4.3
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS. .......cvviercerriiciiiiiie et seseesssssenes | soesssssseenens 8,006,517 | w.oovvvrrenns 5,007,565 | ...ocvenereiriericrienens (V10 1,044,231 | oo (V1 R ) 0.9, SO IS ) .0 SO IS 14,058,312 | oo 734 | e, 14,058,312 | coovvverrirriieins 0
10.2 Residential Mortgage-Backed SECUNHES...........cvcvevverererieieiisiieins | coveveieieresesessienans 0 [ o 0 [ o (01 I (01 N (0] I XXX vt | evrerreiinins XXX oeviveies | evvereieessiesisiien [0 IO 0.0 [ oo (O T 0
10.3 Commercial Mortgage-Backed SECUMHES..........crwrrrrrrerrernireenrireirnies | erereeeeieeeneisesesnnen {1 R [0 (01 I (01 I (V] IS )%, 0, SO IR )0, 0 GO (TR (0 IO 0.0 | oo (0 I 0
10.4 Other Loan-Backed and Structured SeCUMtIES. ........c.rvvreerruniiriiinis | onrisiisnineens 556,248 | ...ccocvnnen. 1,767,443 | oo 1,073,014 | oo 302,100 | ..ooovvcienes 1,389,749 | ..o P ., SO Y., SO [P 5,088,553 | ..o 26.6 | v 3,088,554 | ... 1,999,999
10.5 TOHAIS. ..o veeeeeereeeeere ettt ettt enenes | feeeeesessenens 8,562,765 | ..covvunene 6,775,007 | .coovverenee. 1,073,014 | ..o 1,346,330 | ...coooenne 1,389,749 |............ ) 0.9 G PO ) 0.9 G 19,146,865 | ..oovvvvereenenns 100.0 | coovrrreenee 17,146,866 | .............. 1,999,999
10.6 Line 10.585 @ % Of COL 8.......ovvuiiiririiriniisiisnisrissississs s | evesssesssesssesssesnnes 4.7 | s 354 | o, 5.6 | o, 7.0 | e, 73 | D0, SO R ) O.0, SO [PVRRROO 100.0 [ oo ), .0, R [FOOOOO 89.6 | i 10.4
11. Total Publicly Traded Bonds
11,1 1SSUET OblIgatioNS........vvureieererrireiecreeneireserecneseieessensessesssensnnsnnnns | seveesennnnndy 150,397 | i 8,782,600 | oo 534,921 | oo 503,893 | .o 0
11.2 Residential Mortgage-Backed SECUItIES...........cccccvviveereeeieviieeiens | cveveeeereesiieieieeen0 | e 0 | e 0 [ e (0 R 0
11.3 Commercial Mortgage-Backed SECUMHES...........cruererrrerrerrireineineireies | eeereieieeineieesseneenns (0 (0 (01 O (01 O 0
11.4 Other Loan-Backed and Structured SECUMtIES. ... | oveseeseinsenees 82,768 | ..o 393,209 | .o 1,199,872 | o 761,334 | oo 785,250 | ..ovvoviinnnes 3,222,433 | i 177 | s 3,088,554 | ..o 161 | v 3,222,433
115 TOAIS... oo nens | siesbiensaeneeas 5,233,165 | ..covvrrres 9,175,809 | ..ovvvvrrenene 1,734,793 | .o 1,265,227 | ..o 785,250 | ..oovvvcienee 18,194,244 | ..oovoiii 100.0 | v 17,146,866 | ....cooovvvvcrrnne 89.6 | .o 18,194,244

11.6 Line 11.5858 % Of COL B....ovvveereece s
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

12. Total Privately Placed Bonds
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed Securities

12.4 Other Loan-Backed and Structured SECUMLIES.........ocvevvvvreireirieiienns | covrrersissessenisessisnnns [ [0 [0 [ [ [0 P 0.0 | oo 1,999,999
12.5 TOMAIS.....veceecieci ettt ettt ssessssaens | sentssassaessesbssesaeseans (0 O (01 OO (01 O (018 O (01 OO (01 0.0 | e 1,999,999
12.6 Lin€ 12.58S5 8 % Of COL. B....ocvvvereicreercetersee et eevesesens | cvvevesiesessssssee e 0.0 [ oo 0.0 | oo, 0.0 | oo, 0.0 | oo, 0.0 | oo, 0.0 [, ) 0.9, SN DR XXX oo

12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.......c...ccovvvnnvisniiisnines | cvvvnniissiissiisniinas 0.0 | i) [ 0.0 [ i, (01 0.0 [ v 0.0 | D9, SN PR XXX
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

............................................... 583,038

.......................................... 12,522,936

............................................... 583,038

.......................................... 12,522,936




Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens 0
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns 0

3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 0
3.2 SECHON 2, COIUMN 9.ttt bbbt 0

4. Total gain (loss) on termination recognized, Section 2, Column 22

5. Considerations received/(paid) on terminations, Section 2, Column 15.....] NNE .....................................................................................
6. Amortization:

8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt 0
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans 0

7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20 0

7.2 Section 2, Column 23 0
8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN T8....eiiiiiieicieiie ettt s8Rttt 0
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans 0
9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7 + 8)....cuciiiiiiiieeeceeeesee sttt st sae sttt
10, DEAUCE NONAAMILEA ASSES........vviiriviiieiieictiisie ittt b e s st bbb s 4 b s bbb s s b s e ebntes st b s bbb n s
11, Statement value at end of current period (LINE 9 MINUS LINE 10).........covuiiuereieriieeie ettt esae sttt b st s st et b st aess s b st s st nen
Futures Contracts
1. Book/Adjusted Carrying Value, December 31, prior YEAr (LINE 6 PHOT YEAI).........vurureurerrrereersessessessesessssesessessssssessesssssssssessessssssessessssssessassssssessesssssessessassssssessasssnsnns
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)............cccccceeiieriicveeeicesieee e
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............eeeurrniemeinneensnneennens 0
3.12 Section 1, Column 15, prior year 0 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MiNUS.............ccoeeveiverercrenreisieieiennas 0
3.14 Section 1, Column 18, prior year 0 0 0
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceueveerieieirennnns 0
3.22 Section 1, Column 17, Prior YEar........cevveuevrnrnrrrerereeseesesssneeessennensd 0
Change in amount recognized: N
3.23 Section 1, Column 19, current year to date minus.........c.ccc.ovvee.... M. 8
3.24 Section 1, ColUMN 19, PrOF YEAI........cceivrrierreireieieeseiese et ssssssenan 0 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....ceuieceeireiieiereie et sesse e sseess s ss e se st st 8 e s8££ 8588828212 E e85 8 2Rt ren
4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)...........ccceuueee. 0
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17).......... 0
4.22 Amount recognized (Section 2, COlUMN 16).........ccevrrumrenrerrereeneereireineenns 0 0
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).....ccvueiitiieieeiieiiisseie sttt ssee sttt s s8££t s 828880 E e E SRttt
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGLIONS IN PHIOT YEAT...........ceiiueiiiieisicie ettt b s bbb st b et b s bbb bbb bbb s s s s e
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtioNS IN PrIOF YEAI..........cvcvuiviiiieicicteie ettt bbb s
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 =4.3 = 5.1 =5.2).....cuviiiiieereiieteeesee e tesie ettt st naen
7. DEdUCE NONAAMILEEA @SSEES........cucveieieciiiiie ettt b a st s bbb s s s b s bbb st s bbb bbb st
8. Statement value at end of current period (LINE B MINUS LINE 7).......covivuevrrieeieicteees e setess sttt bbb s sttt s b b en s ettt s s s bt es e sanseneen

Si11
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions
3

Components of the Replication (Synthetic Asset) Transactions

1 2 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

Beginning Inventory

Add: Opened or Acquired Transactions

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value.......

Less: Closed or Disposed of Transactions.................ccceuueeee.

Less: Positions Disposed of for
Failing Effectiveness Criteria..........

Less: Decreases in Replication (Syntheti
Transactions Statement Value.......

c Asset)

Ending inventory.........cccocoveennenienicnnns

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10

Total Replication Total Replication Total Replication Total Replication Total Replication

Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)

of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
........................................................................ 0 reveenreniesesnensssseenennen0 | v 0 |0 [l
.................................... 0 [ o0 | e 0 rvereeenreresseessssesenennen0 | e [0 | 0 [
.............. XXX oo | eovrrierisninsseississinniseens0 | e XX | e 0 |t XX e | evereseeieesssieeienen0 [ e XX s [0 e XXX s [ e
.................................... 0 | coveeeeeerereeresseeeeeeeenns0 | evreeeeieeeeeeeeeieeeend0 | e 0 | 0 | 0 0 0 0 [
.................................... 0 [ o0 | e [0 | 0 |0 |0 | 0 0 |
.............. D, S (SO | 1 [SUTIND 0.0, GRS [FSRURRRRRROoR | ) [RUSURRD 0.0, GO [OOSRt | I FSTRSOTTIIND .00, GOSNl [DSUUURURRRRRRsot B ISTRTIND .0, O GOl [P OTU
.................................... 0 | eoverierienieeisriesissiinieendd | evsierieciiscssissiesiesieeen0 |0 | viveieiesissieiississiesieeen0 |0 [0 [ | |,




Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 0
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance..............ccoevivinienninieienesieesessenenne 0
3. SUDLOLAI (LINE 1 PIUS LINE 2).....euieeereerieeiireieiseeisteisee st steee et es s e et et s 5888858848228t nen
4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 0
5. Part D, SECHON 1, COIUMN B......o.voveeeeceeeeceeteees ettt ettt sttt ettt e b a et s s sa s e st st et et s s et et es et en st ee s et et ensstesnsnensnas 0
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt
Fair Value Check
7. PartA, Section 1, COlUMN 16.........oocuiiiiciiiicissss e NONE .................................. 0
8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas 0
9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s
10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 0
11, Part D, SECtion 1, COIUMN O......ouiiiiiii bbb bbb 0

12.  Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 0
14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e 0
15, Part D, SECHON 1, COIUMN ... bbb 0
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans

Si14



Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

. Cost of cash equivalents acquired

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

. Book/adjusted carrying value, December 31 Of Prior YEar..........ccevevverieieiiiseeie e

o ACCTUAL OF QISCOUNL........oooiiiii s
. Unrealized valuation iNCrease (ECrEASE).........cueuuireireiiiirssieieissieseisesss et esees
. Total gain (I0SS) ON QISPOSAIS........evevueuiiireiseiiierieieee ettt et s e
. Deduct consideration received on disSposals............ccccvvvieineinrereinnind N ON
. Deduct amortization Of PrEMIUM...........cvcveieieicieseesete ettt eenes

. Total foreign exchange change in book/adjusted carrying Valug..............ccovveeveereeriereeereeeeisesiennns

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........cccccvuvnne..
. Deduct total nonadmitted @mOUNLS.............ccceeiriireiriieiecee st

. Statement value at end of current period (Line 10 MinUS LINE 11)....cvoveereisinissirsisc s ssisnessesniens

=

Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE A - PART 1

OWNED December 31 of Current Year

Showing all Real Estate
5 6

1 2 Location 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Current Year's Other-
Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned
Date Date of Last Value Less Fair Value Less Current Year Impairment Change in B/ACV. Exchange Change in Less Interest on Taxes, Repairs, and
Description of Property Code City State Acquired Appraisal Actual Cost {Amount of Encumbrances| Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B/ACV Encumbrances Expenses Incurred

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE A - PART 3

H : H : H n n
Showing all Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales under Contract
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13

Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted
Permanent Carrying Value Other-Than- Total Foreign Carrying Value Gross Income

Improvements Less Temporary Current Year's | Total Change in Exchange Less Amounts Foreign Exchange| Realized Gain Earned Less Taxes, Repairs

and Changes in Encumbrances Current Year's Impairment Change in B/A.C.V. Change in Encumbrances on | Received During | Gain (Loss) on (Loss) on Total Gain (Loss) | Interest Incurred | and Expenses

Description of Property City State | Disposal Date Name of Purchaser Actual Cost Encumbrances Prior Year D i R i Encl 1ces (11-9-10) B.J/A.C.V. Disposal Year Disposal Disposal on Disposal | on Encumbrances Incurred

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13
Book Value/Recorded Current Year's Other-Than- Date of Last
Date Investment Excluding Accrued | Unrealized Valuation Increase |  Current Year (Amortization) Temporary Impairment Capitalized Deferred Interest | Total Foreign Exchange Change Appraisal or
Loan Number Code City State Loan Type Acquired Rate of Interest Interest (Decrease) Accretion Recognized and Other in Book Value Value of Land and Buildings Valuation

General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

NONE




Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

Loan Number City

3

State

4

Loan Type

5

Date Acquired

6

Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

Ggo03

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Loan Number

Location

2

City

State

lLoan Type|

Date
Acquired

Disposal
Date

7

Book Value/Recorded

Change in Book Value/Recorded Investment

U Valuation

Accrued Interest Prior Year:

Increase (Decrease)

Current Year's
(Amortization) Accretion

10

Current Year's Other-Than-|
Temporary Impairment
Recognized

"

Capitalized Deferred
Interest and Other

12

Total Change in Book
Value
(8+9-10+11)

Total Foreign Exchange
Change in Book Value

14

Book Value/Recorded
Investment Excluding
Accrued Interest on
Disposal

Consideration

Foreign Exchange Gain
(Loss) on Disposal

Realized Gain (Loss) on

Disposal

Total Gain (Loss) on

Disposal

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE BA - PART 1

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

CUSIP Identification

Name or Description

Code

Location
4 5
City State

6

Name of Vendor or General Partner

7

NAIC
Desig-
nation

8

Date
Originally
Acquired

9

Type and
Strategy

10

Actual Cost

1"

Fair Value

Change in Book/Adjusted Carrying Value

12
13 14
Current Year's
Book/Adjusted Unrealized (Depreciation) or
Carrying Value Less | Valuation Increase |  (Amortization) /
Encumbrances (Decrease) Accretion

15

Current Year's
Other-Than-
Temporary
Impairment
Recognized

16

Capitalized
Deferred Interest
and Other

Total Foreign
Exchange Change
inB/A.C.V.

Investment
Income

Commitment for
Additional
Investment

20

Percentage of
Ownership

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of Encumbrances Ownership

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 " 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange
Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest BJAC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) inBJAC.V Disposal Consideration Disposal (Loss) on Disposal| on Disposal Income

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 11 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 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 Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 L4 0 |U.S. TREASURY NOTES 1.00 09/15/2018. SD. || .4,215,004 | ..... 99.281 | oo 4,169,813 | ...cccoonuuv 4,200,000 | ...ccvvvuenes 4,213,896 0 (1,198) 0 0. 1.000 |...... 0.876 |MS...... 12,462 0 | 10/06/2015. | 09/15/2018.
912828 L6 5 |U.S. TREASURY NOTES 1.375 09/30/2020 SD.. |.. 502,305 |..... 98.281 491,406 500,000 502,305 0 0 0 ....1.375 1,747 0 | 10/14/2015. | 09/30/2020.
912828 SM 3 |U.S. TREASURY NOTES 1.00 03/31/2017. SD. |..]... ..3,107,740 |...100.156 3,097,833 3,093,000 3,100,984 0 (6,340) 0 0. 1.000 7,859 30,930 | 12/05/2014. | 03/31/2017.
0199999. U.S. Government - Issuer Obligation: 7,825,139 XXX ...7,759,052 ..7,817,185 0 (7,537) 0 0] XXX XXX XXX 22,068 30,930 XXX XXX
0599999. Total - U.S. Government 7,825,139 XXX ...7,759,052 ..7,817,185 0 (7,537) 0 0] XxX XXX XXX 22,068 30,930 XXX XXX
U.S. States, Territories & F (Direct and ) - Issuer Obli
574193  JR 0 |MARYLAND ST 1ST SER A 4.00 03/01/2025 | SD.. | | ......... 1 l ...... 1= P 543,950 |...113.581 567,905 500,000 534,921 0 (5,128) 0 0 [ 4.000 |...... 2.760 [MS...... | oo 6,667 | ..oooreenne 20,000 |03/18/2014. | 03/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 543,950 XXX 567,905 500,000 534,921 0 (5,128) 0 0 XXX XXX XXX | s 6,667 | .oovirne 20,000 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 543,950 XXX 567,905 500,000 534,921 0 (5,128) 0 0] XxX XXX XXX | oo 6,667 | ...ooovvenee 20,000 XXX XXX
U.S. Special Revenue & Special A Obli andallN d Obli of Ag and Authorities of and Their U.S. Political - Issuer Obli
452024  GA 4 [IL MUN ELEC A 5.25 02/01/2019......ccuurreerreerrreeeneesseeesenesseeessessssessssesssssssssessssssssssnsssssssssnsssssnsssenssss | cneneen | | sevreenc] | ooneee 1FE ...104.744 879,850 840,000 848,441 0 (7,460) 0 0 | 5.250 06/06/2008. | 02/01/2019.
645791  CZ 5 |NJENVRNMNTL TRUST A-R 4.00 9/1/26. SD. [ [ e | e 1FE | ... ...116.575 582,875 500,000 503,892 0 (289) 0 0. 4.000 08/30/2013. | 09/01/2026.
845040 FN 9 [SOUTHWEST HIGHER ED 5.00 10/01/2016 SD.. [ | [ AFE | e 570,020 |...103.058 515,290 500,000 507,613 0 (9,908) 0 0 [ 5.000 02/23/2009. | 10/01/2016.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 1,972,214 XXX ..1,978,015 ....1,840,000 ..1,859,947 0 (17,657) 0 0 XXX XXX XXX
U.S. Special Revenue & Special A Obli and allN d Obli of Ag and Authorities of and Their U.S. Political - Other Loan-Backed and iti
207758 D8 6 |CTHSG FIN AUTH F-2 2.75 11/15/2035......cooveeeeeeeeeeeeeeeeeeeeeeeseeeeeeeeeseseesssssesesssssnsnsssnssssnnssssssssnnsss | evveeee | oo | coonereinnees | eevees 1FE ...101.261 313,909 310,000 319,743 0 (373) 0 (V) 2.750 11/21/2012. | 11/15/2035.
57419P  GW 3 | MARYLAND ST CMNTY 4.55 09/01/2022..........ovvrurrrerenrireerenesrienessssssssssssessensssssssssssssssssssssssssssssses | eeveeee | oo | wovenensd [ eevens 1FE ...102.070 852,285 835,000 825,581 0 1,176 0 (V) 4.550 03/04/2011. | 09/01/2022.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034............ccooomrrieriinerisriineiiissiisssiisssissssssssssssssssssssssnsnas | evveene | oo | connieensd [ 1FE ...100.878 462,090 458,068 458,068 0 0 0 0 . 3.050 06/24/2015. | 12/01/2034.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44..........ooveoererrrrirereinerieeriinerissesesnesisesessesssssssssensssssessensnnnes | eenieee | oo | coveenes] [ oeiene 1FE 115417 519,377 450,000 460,074 0 (1,188) 0 0 | 3.500 08/29/2013. | 12/01/2044.
647200 X6 6 [NMMTGE FIN SFM C 14.50 10/01/2043...........cooorrirriinricniisnsisseisesiisssisssisssssssssssssssssssssssnnnns | coneeee | | eevvenn] [ i 1FE ...103.097 942,948 914,623 949,021 0 (5,178) 0 0 ... 4.500 08/08/2013. | 10/01/2043.
708796 B9 7 |PAHSG SFM 113 4.00 10/01/2041.......cooiiieiiiiiiiissiiisssiisssiissiissssesssssssssessssssssssssnssssssssenssssssssnens | oneese | oo | svvivnen] | onene 1FE ...104.883 215,010 205,000 209,945 0 (844) 0 0 [ 4.000 09/09/2011. | 10/01/2041.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. 3,226,625 XXX 3,305,619 3,172,691 3,222,433 0 (6,408) 0 0 XXX . XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 5,198,839 XXX 5,283,633 5,012,691 5,082,380 0 (24,066) 0 0] XxX XXX XXX | i 53,002 ....207,270 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
478115 AA 6 | JOHNS HOPKINS 5.2507/01/2019 | SD.. | | ......... 1 [ ...... AFE | s 116,918 |...110.968 129,833 117,000 116,974 0 14 0 0 [ 5.250 |..... 5.257 || .. ..6,780 | 03/19/2009. | 07/01/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 116,918 XXX 129,833 117,000 116,974 0 14 0 0 XXX XXX XXX . ..6,780 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 116,918 XXX 129,833 117,000 116,974 0 14 0 0] XxX XXX XXX | e 3,071 | e 6,780 XXX XXX
Totals
7799999, Total - ISSUET OBNGALIONS. .......c.ereessereserieserie e esee e eeseeesseess s sttt ettt | nssessnees 10,458,221 XXX | e 10,434,804 | ........... 10,250,000 | ............ 10,329,027 0 (30,308) 0 0] XxX XXX XXX | oo 63,097 .....146,810 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 3,226,625 XXX 3,305,619 3,172,691 3,222,433 0 (6,408) 0 0] XxX XXX XXX ..118,170 XXX XXX
8399999, GFANG TOMAl = BONGS...........ooovvveereeerreeereieeeeeseeeiseeesseee e esss s ssssssssensssessssensssns | orvsisnsens 13,684,846 XXX | s 13,740,423 | ............ 13,422,691 | ............ 13,551,460 0 (36,717) 0 0] XxX XXX XXX ..264,980 XXX XXX
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT 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
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary BJ/A.CV. Total Foreign Exchange |  Desig- Date
CUSIP Identification Description Code gn| Number of Shares Share Rate per Share] Value Value Fair Value Actual Cost Declared but Unpaid Dunng Year but Ungaid Increase (Decrease) Accretion Impairment Recognized (15+16-17) Chﬂg in BJA.C.V. nation Acquired

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

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

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 Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Change in | Indicator Date
CUSIP Identification Description Code [gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) BJ/A.CV. (a) Acquired
9899999. Total Common and Preferred Stock. 0 XXX 0 0 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.

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT 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.
912828 L4 0 |U.S. TREASURY NOTES 1.00 09/15/2018........ccrvrmvrmerrerirririernrcirnienns 10/06/2015........ GOLDMAN SACHS... 4,215,094 . 2,538
912828 L6 5 |U.S. TREASURY NOTES 1.375 09/30/2020........cccovsrmmrerimrmnnerenes 10/14/2015........ GOLDMAN SACHS... 502,305 ...500,000 282
0599999.  Total - BONAS = U.S. GOVEIMIMENL. ...ttt es sk 48 50 6440t eLE b8 8L 04088 E kL0 L 0L 8 E 000 E 4L eE L e0E L E Lt bbb s A4717,398 | s 4,700,000 2,820
Bonds - U.S. Special R e and Special A
60535Q  LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034........cccovmmiimiiniriiinrinsienisnines 06/24/2015........ 500,000
3199999. Total - Bonds - U.S. Special REVENUE ANU SPECIAl ASSESSIMIENES. .. ... .. evurerirrertsiseeressietsissseeessasesessassssssssses | eesessasssessasssessassssesessseseesesssesssesseeeesaeEseEteesaeEseEEseE e s eeE 18108 e A0 8 o088 481 E o010 10808 E b bt s bbbttt en st entes tanes 500,000
8399997, TOtAl = BONMS = P 3.ttt etk E R0 EfeE e £E4eEE o R e EoEEEE e L e EEE R EE oL E £ EE L E e EE LR E R E SR E LR E LR LR eEE R taes 5,217,398
8399999, TOUAI = BONGS.........cvuivreveieiieveeieteieeisetete sttt seese et et steseessessessssessessesessessesssesesessessesssssssessessesessessesssssssessessess | sesesssessessssessessessesassassesssssesessessesssessessessesessessessesassessessesessessessesansessessessssessessesansessessessesessessesesessessessesensessesnsensessessesantensesrsee  sesas 5,217,398
5,217,398

9999999,

Total - Bonds, Preferred and Common Stocks
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT 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 Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJAC.V. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JAC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
912828 DM 9 |U.S. TREASURY NOTES 4.00 02/15/15........cccocoevvvern. .. | 02/15/2015. | Maturity ....1,900,000 | ........ 1,900,000 | ........1,966,453 | ..........1,901,323 | ..ccccovucncd (1] I (1,323) 0 (1,323) 0] s 1,900,000 0 0 () I 38,000 | 02/15/2015.
912828 EN 6 [U.S. TREASURY NOTES 4.50 11/15/2015... .| .. | 11/15/2015. | Maturity. 2,300,000 2,300,000 ..2,371,156 2,308,975 0 (8,975) 0 (8,975) 0 .2,300,000 0 0 0] ....103,500 |11/15/2015.
912828 MH 0 |U.S. TREASURY NOTES 2.25 01/31/2015.... .|| 01/31/2015. | Maturity. ...1,273,000 | ........ 1,273,000 ....1,275,057 0 (2,057) 0 (2,057) 0 1,273,000 0 0 0. 14,321 | 01/31/2015.
912828 NV 8 |U.S. TREASURY NOTES 1.25 08/31/2015.... .| .. | 08/31/2015. | Maturity. 35,000 ...35,000 " 35,215 0 (215) 0 (215) 0 35,000 0 0 (1 IO 438 | 08/31/2015.
912828 PM 6 |U.S. TREASURY NOTES 2.125 12/31/2015.. . | 12/31/2015. | Maturity ........1,900,000 | ........1,900,000 | .. ,913,953 | ...........1,902,909 0 (2,909) 0 (2,909) 0 [ e 1,900,000 0 0 0 ... 40,375 | 12/31/2015.
0599999. Total - Bonds - U.S. Government ....7,408,000 | ........ 7,408,000 | .......7,612,986 | ..........7,423479 | ....ccccceeecd 0] (15479) | oo 0 [ (15,479) [ ... 0] s 7,408,000 0 0 0]...196,634 XXX
Bonds - U.S. Special Revenue and Special A
20775B D8 6 |CTHSG FIN AUTH F-2 2.75 11/15/2035 .. | 12/03/2015. | Sinking Fund Redemption 90,000 92,936 0 (2,931) 0 (2,931) 0 90,000 0 0 0| 1,608 | 11/15/2035.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034. .. | 12/01/2015. | MBS Paydown ...41,932 0 0 0 0 0 0 41,932 0 0 0 286 | 12/01/2034.
61212R 4G 8 |MT ST BRD OF HSG B-1 3.50 12/01/44 .| .- | 12/01/2015. | Partial Call 35,000 35,876 0 (876) 0 (876) 0 35,000 0 0 0 963 | 12/01/2044.
647200 X6 6 |NMMTGE FIN SFM C|4.50 10/01/2043. .| 12/01/2015. | MBS Paydown 55,255 . 57,512 0 (49) 0 (49) 0 55,255 0 0 (| 1,515 | 10/01/2043.
708796 B9 7 |PAHSG SFM 113 4.00 10/01/2041 . [ 12/29/2015. | Partial Call..........ccooooorviiciisiicscicssiccscissicsscissi | o | o 130,000 130,000 | ...........135,300 | ..occocvereee 133,671 | oo 0] (3,671) 0 (3,671) 0 130,000 0 0 0 | 4,176 | 10/01/2041.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 352,187 352,187 363,845 319,995 (L] (7,527) 0 (7,527) 0 352,187 0 0 0 8,548 XXX
Bonds - Industrial and Mi:
09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025.............cccoeeeec. .| 09/23/2015. | BANC OF AMERICA SECURITIES...........ccovvvimmiiianns | o | e 493,850 | ........... 500,000 | ........... 500,000 500,000 0 0 0 0 0 500,000 0. (6,150) | ......... (6,150) | ......... 6,402 | 05/15/2025.
404225 AZ 7 |HSART 2013-T2 A2 ABS 1.1472 05/16/2044 .|..| 05/15/2015. | MBS Paydown 500,000 500,000 500,000 500,000 0 0 0 0 0 500,000 0 0 0 2,390 | 05/16/2044.
404225 BD 5 |HSART 2013-T3 A3 ABS 1.7932 05/15/2046 o] 1 10/15/2015. [ MBS Paydown...............covverveenrienriinneiinneisenisnnees [ covnneisnniienennniees | eereennns900,000 | i 500,000 | ........... 499,998 499,999 0 1 0 1 0 500,000 0 0 0. 7,148 | 05/15/2046.
478115 AA 6 |JOHNS HOPKINS 5.2507/01/2019........cccovuvreerricnnens .1 02/19/2015. | Partial Call...........cccoevueriecnieeriiicnieceisenieneiieniins | ceereisenissseineniiens | coeeenc 466,751 | i 410,000 | ........... 409,713 409,858 0 142 0 142 0 410,000 0. 56,751 | ......... 56,751 | ....... 12,995 | 07/01/2019.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030 . 1 09/22/2015. | BARCLAYS CAPITAL . 500,000 500,000 500,000 0 0 0 0 0 500,000 0 (3,281) (3,281) 5,084 | 06/17/2030.
3899999. Total - Bonds - Industrial and Miscellaneous ....2,457,320 | ....... 2,410,000 ..2,409,711 2,409,856 0 144 0 144 0 2410000 | ...ocooeeeen0 | e 47,320 47320 | ....... 34,019 XXX
8399997. Total - Bonds - Part 4 10,217,507 10,170,187 10,386,542 0 (22,862) 0 (22,862) 0 0,170,187 47,320 47,320 | .....239,201 XXX
8399999. TOtAL - BONAS. ... feeieehe s | conea 10,217,507 |....... 10,170,187 |....... 10,386,542 0 (22,862) 0 (22,862) 0 e 10,170,187 | .....ccc00 | ..ooo 47,320 47,320 | .....239,201 XXX
Preferred Stocks - Industrial and Mi
842400 75 6 |SOUTHERN CAL ED 5.349. | . ‘ 09/16/2015. | Call 6,094.000 609,400 0.00 | oo 606,231 | ...cccooecad 620,430 | ........ (14,199) | ..o (V1 I 0 [ (14,199) 0 606,231 0.3,169 | ..........3,169 | ... 22,379 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous. 609,400 XXX .606,231 | ... ...620,430 | ........ (14,199) ...(14,199) 0 606,231 0].....3169 | ........3,169 | ....... 22,379 XXX
8999997. Total - Preferred SIOCKS = PaAIT 4. Lttt | cesnieanies 609,400 XXX ovn.006,231 | ..620,430 | ........ (14,199) .0 (14,199) 0 606,231 0]....3169 | .......3,169 | ....... 22,379 XXX
8999999. Total - Preferred Stocks. 609,400 XXX 606,231 | .............. 620,430 | ........ (14,199) | oo (O [P [ (14,199) 0 606,231 0]....3169 | ........3,169 | ....... 22,379 XXX
9899999. Total - Preferred and COMMON SEOCKS..........vuuuuuuuiieeiei it bbbt bbbk | cnbesniens 609,400 XXX | e 606,231 | ..............620,430 | ........ (14,199) | ..oovvvecrienncn 0 [ 0 [ (14,199) 0 606,231 0]....3,169 | ........3,169 | ...... 22,379 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS.........vuuuriuuiirisierisisii s oisissss s s st | cnssa 10,826,907 XXX 10,992,773 | ....... 10,773,761 | ........ (14,199) (22,862) 0 (37,061) [ 10,776,418 | ....cccoovvnnc 0 .....261,580 XXX
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE D - PART 5
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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Changein | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | on Disposal Disposal Disposal During Year | Dividends




Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE 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 Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual | Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis| ~ Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares % of 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.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received | Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B./A.CV. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
825252 30 7 [Invesco Advisors Inc. Treasury Portfolio Cash Management............cccovvciiienns ‘ ........... | . | 12/31/2015. | The Bank of New York Mellon...........cccoceviorsnenininns [ oonnes XXX..... 4,642,784 0 0 0 0 0 ..4,642,784 0 0]...0.050 |... 0.050 | Mtly....
8899999. Total - Exempt Money Market Mutual Fund: 0 0 0 [\ P XXX......... X ,642,784 0 0 XXX XXX XXX
9199999, Total - SNOM-TEIM INVESIMENTS. ... 00 ikt | snnsisnsess 4,642,784 0 0 0 [ D, S [ 4,642,784 0 0 XXX XXX XXX
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule/|  of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Income|  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/AC.V. Accretion | Hedged ltems Exposure Entity end (b)

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Indicate
Exercise, Strike Price, | Cumulative Prior| ~Current Year C Unrealized Total Foreign Hedge
Description of Item(s) Hedged, | Schedule / | Type(s) of Date of Expiration, Rate or Index | Year(s) Initial Initial Costof | Consideration 0 Valuation Exchange Current Year's | Gain (Loss) on | Adjustmentto | Gain (Loss) on | Effectiveness at
Used for Income Generation or | Exhibit Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or Number of Received | Cost of Premium Premium Received (Paid) |  Current Year Book/Adjusted | d Increase Change in (Amorization) / | Termination | Carrying Value | Termination - | Inception and at
Description Replicated Identifier (a) or Central Clearinghouse Trade Date Expiration Date Sale Contracts _|Notional Amount (Paid) (Received) Paid | (Received) Paid | on Termination Income Carrying Value | e (Decrease) BJAC.V. Accretion Recognized | of Hedged Item Deferred Termination (b)

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 " 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Cumulative Variation Margin Hedge
Schedule /| Type(s) of Date of Gain (Loss) Used to| Variation Margin Gain (Loss) Effectiveness at
Number of Notional Description of Item(s) Hedged, Used for Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Cumulative Deferred Adjust Basis of for All Other Recognized in Potential Inception and at | Value of One (1)
[Ticker Symbo| ~ Contracts Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price| ~ Fair Value Carrying Value | Variation Margin | Variation Margin Hedged Item Hedges Current Year Exposure Year-end (b) Point
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 17 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge
Type(s) Date of Indicate Exercise, Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of Item(s) Hedged, Used for | Schedule / Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity or| Cumulative Variation Recognized in Adjust Basis of Inception and at
[Ticker Symbo| Contracts Notional Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price Sale Margin at Terminati Current Year Hedged Item Deferred Termination (b) [ Value of One (1) Point,

NONE




Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value " 12
5 6 7 8 9 10
Credit
Master Support
Agreement Annex Fair Value of Acceptable Contracts with Book/Adjusted Contracts with Book/Adjusted Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exch: C party or Central Clearinghouse (Y orN) (YorN) Collateral Carrying Value > 0 Carrying Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 0 0

¢cd

NONE
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(I, Vorlv)

NONE




Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5

NAIC Designation
CUSIP Identification Description Code / Market Indicator Fair Value

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: § ONAIC2: § ONAIC3: § 0 NAIC4: § ONAIC5: $ ONAIC6: § 0

NONE

E24




Annual Statement for the year 2015 of the GREAT AMER'CAN SP'R'T |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2015 of the

GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
The Bank of New York Mellon. New York, New York 0 0 5,030 | XXX
JP Morgan Chase Indianapolis, Indiana. 24 0 79,999 | XXX
PNC Bank Pittsburgh, Pennsylvania 0 0 74,435 | XXX
0199999. Total - Open Depositorie: 24 0 159,464 | XXX
0399999. Total Cash on Deposit 24 0 159,464 | XXX
0599999. Total Cash 24 0 159,464 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 169,939 | 4. April 165,022 | 7. July. 161,605 | 10. October. 160,952
2. February. 167,480 |5. May. 164,665 | 8. August 161,360 | 11. November. 159,707
3. March 176,431 | 6. June 182,597 | 9. September. 170,574 | 12. December. 159,464

E26
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Annual Statement for the year 2015 of the GREAT AMERICAN SPIRIT INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4
Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7
Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2015 of the GREAT AMERICAN SP'R'T |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........ccccooonriinriiiriis 0 0 0 0
2. Alaska.......oiiii . 0 0 0 0
3. Arizona... PROPERTY AND CASUALTY. 0 0 121,827 123,670
4. Arkansas. PROPERTY AND CASUALTY. 0 0 176,524 187,409
5. California.... 0 0 0 0
6. Colorado 0 0 0 0
7. 0 0 0 0
8. . | PROPERTY AND CASUALTY 0 0 101,523 103,058
9. 0 0 0 0
10.  Florida. 0 0 0 0
11, Georgi ... |PROPERTY AND CASUALTY. 0 0 35272 40,801
12, Hawaii H o 0 0 0 0
13. . | PROPERTY AND CASUALTY. 0 0 300,993 297,844
14.  lllinois. 0 0 0 0
15, Indiana.......cccoovereeveriinrirerinenns . | PROPERTY AND CASUALTY 0 0 79,999 79,999
16. lowa 0 0 0 0
17, Kansas.......ccovrvninninninies 0 0 0 0
18.  Kentucky. 0 0 0 0
19.  Louisiana. 0 0 0 0
20. Maine...... 0 0 0 0
21.  Maryland. 0 0 0 0
22.  Massachusetts.............ccccoon. MA|... B.... [PROPERTY AND CASUALTY 0 0 133,343 133,208
23. 0 0 0 0
24. 0 0 0 0
25. 0 0 0 0
26. Missouri 0 0 0 0
27.  Montana 0 0 0 0
28.  Nebraska. 0 0 0 0
29.  Nevada... . | PROPERTY AND CASUALTY 0 0 312,039 310,982
30. 0 0 0 0
31. 0 0 0 0
32. . | PROPERTY AND CASUALTY 0 0 668,841 667,058
33.  New York.... 0 0 0 0
34, North Carolina. . | PROPERTY AND CASUALTY 0 0 365,147 367,644
35. . 0 0 0 0
36. PROPERTY AND CASUALTY. 5,647,185 5,622,123 0 0
37. 0 0 0 0
38.  Oregon . | PROPERTY AND CASUALTY. 0 0 387,919 446,351
39.  Pennsylvania.. 0 0 0 0
40.  Rhode Island... . 0 0 0 0
41.  South Carolina PROPERTY AND CASUALTY. 0 0 133,343 133,208
42. South Dakota 0 0 0 0
43.  Tennessee.. 0 0 0 0
44, 0 0 0 0
45. 0 0 0 0
46.  Vermont.. 0 0 0 0
47.  Virginia.... . | PROPERTY AND CASUALTY 0 0 229,591 229,358
48.  Washington 0 0 0 0
49.  West Virginia... 0 0 0 0
50.  Wisconsin 0 0 0 0
51.  Wyoming..... 0 0 0 0
52.  American Samoa, 0 0 0 0
53. 0 0 0 0
54.  Puerto Rico. 0 0 0 0
55.  USVirginIslands.............ccccco....... AT/ 0 0 0 0
56.  Northern Mariana Islands. 0 0 0 0
57. 0 0 0 0
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 502,305 491,406
59.  Total XXX XXX 5,647,185 5,622,123 3,548,667 3,611,995
DETAILS OF WRITE-INS

5801. U.S. DEPARTMENT OF LABOR..... |. ..|PROPERTY AND CASUALTY 0 0 502,305 491,406
5802. 0 0 0 0
5803. 0 0 0 0

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

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)...........ccovrvvsniuennnees XXX XXX 0 0 502,305 491,406

E28
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