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statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt ennens | feesennees 2,451,307,142 | oo (V1 I 2,451,307,142 | .......... 2,451,329,881
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......vecereeiiecieie ettt sttt stensnen | eressessnnennes 88,762,462 | ..o (01 I 88,762,462 | .....ccev.ne. 70,438,032
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 1,104,613,784 | oo (V1 I 1,104,613,784 | .......... 1,065,595,443
3. Mortgage loans on real estate:
3 FIISEIENS ettt | sereseennea 111,328,573 | oo (V1 I 111,328,573 | v 112,036,413
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......cvovviicveceieieciee ettt st b bbbt nsesenaas | sevssssesassinsas 1,044,865 | ..o [0 1,044,865 | ....cocevveneee 1,075,636
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovviicveiiie ettt sttt bbb sssssnaas | sensesassnans 49,118,926 | ..oooevvveeeecrea (0] I 49,118,926 | ............... 49,480,991
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....(11,149,619)), cash equivalents ($.....23,331,199)
and short-term investments (§.....171,129,406)...........ccccurrrermrreermmeresneesssesesesessssssesssssssseses | seeeesssnnees 183,310,986 | ...vvrveverrercrirceinnne (O I 183,310,986 | ......cc.... 240,268,671
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
7o DBIVALVES. ....ceveevesceeeieeesees sttt enani s | iesstnesiensse s 1,000 | oo (O 1,000 | ovveeeeieceis 76,225
8. OtherinVested @SSELS..........cocuuiiiiiiii sttt nniennes | feseeesieneas 25,808,658 | .......oovevrierieieii (O O 25,808,658 | ............... 23,722,486
9. ReCeivables fOr SECUMEIES. ... | esisesiesisenes 3,476,986 | ...ooovvvriiriiiiniies (U A 3,476,986 | ....cocovivenee 1,117,850
10.  Securities lending reinvested COllateral @SSELS...........cvviurieiiirieieiesisie et | srersesessesessssssessesened (0 (0 T {0 U 0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 1) sesesessesnes | ernneenaas 4,018,773,382 | ovoveveeeeeeies (1 I 4,018,773,382 | .......... 4,015,141,629
13. Title plants less §.......... 0 charged off (for Title iNSUFErS ONIY)........ceveieuriieieieirieieisesieieiees | seveisesssesessssesseseees (0 U (0 R (0 T 0
14.  Investment income due and @CCTUB...........ccociiiiiiiniinie e | e 29,881,320 | ..oovvoririieieii 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccccvveevies | vovverrnnnee 218,030,571 | oo 11,407,742 | .o 206,622,829 | ............. 216,669,704
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvevrvieniinies | vevvirennens 106,102,171 | coeverereereeeies (V1 I 106,102,171 | e 99,406,469
15.3  Accrued retroSpective PrEMIUMS.........cceuiieieiciieieieissiesseissssssese e ssssssessessssssessess | sressesssssssessessssessesseses (0 (0 (0 0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.cvuriiririiriiir s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccococevevevevees | vveviveeeieesceend [0 R 0 [ oo 0 | e 0
18.2 Net deferred taX @SSEL.........cc et ress st esssenssans | erssseessanes 78,890,061 | ovoovverericereeris (U R 78,890,061 | ...cvovunvne. 93,918,720
19.  Guaranty funds receivable OF 0N ABPOSIL...........ccviveeveirireieieeee e ssses e | sevesesssssessssssessesnead (0 (0 (0 I 0
20. Electronic data processing equipment and SOftWarE.............covevveveeereeveeeeie e eniens | cvvevesesnes 56,666,764 | ............... 55,523,582 | ...ocoovvernne. 1,143,182 | oo 1,162,159
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUSRSTTIRY ISR 4,041,825 | ..o 4,041,825 | ..o 0 | e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........cccvvrrrreinrnnnnns | cenreveerrennennes 438,604 | ..o (01 438,604 | ..o 0
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 6,644,010 | ..ooovverirnnnn 479,269 | ...coovveenee. 6,164,742 | .....ccoonve. 7,209,584
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25. Aggregate write-ins for other than invested asSets............coeevceieievesieeseee s | cveveniinnas 558,840,563 | ............... 28,826,955 | ............. 530,013,608 | ............. 772,358,710
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)............rveerirrrmierimerrieeieesisesssesssesssssssssssssssessssssesseses | seeseenes 5,111,525459 | ............ 100,279,373 | .......... 5,011,246,086 | .......... 5,273,621,832
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28.  Total (LINES 26 AN 27)........couerrviririrciirriisnereiessiessssesss s sesssessssess s ssssssssesssnessssenses | sesssneees 5,111,525459 | ............ 100,279,373 | .......... 5,011,246,086 | .......... 5,273,621,832
DETAILS OF WRITE-INS
1100, Rttt | sttt (U R (O R [V N 0
T102. Rttt | enei sttt (U R (O [V R 0
1103, Rttt | ensi sttt (O R (O [V S 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | o0 | e 0].... .0
2501. Receivable from Federal Crop Insurance Corporation...............ccoeeeeevricverereresieesssseesssesnns | ovveresennens 280,568,075 280,568,075 | ............. 524,198,640
2502. Company oWNEd life INSUFANCE............cceuireiriieiieie et seaessnaebens | eevesessnsens 131,299,601 | oo (0] I 131,299,601 | ............. 130,136,542
2503. Funds held @s COllALETAL............c..uruimreeueirerierireriecee st ssssensses | eesseessnnes 110,248,852 | ....ovvvverrricinnne (O R 110,248,852 | ............. 105,148,035
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 36,724,035 | ....cocouee 28,826,955 | ...ccovvernee. 7,897,080 | ..cccvveeene 12,875,494
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE)........ccuuiureriiiiriicreseresenesenesenesenesenenes | cresenescnens 558,840,563 | .....oovrene 28,826,955 | ....coceev. 530,013,608 | ............ 772,358,710
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statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident Year $.....182,883,073).......c.cvvcuerrrerereiesessesesessssssssssssssessss s ssesssssessssssssssssssssesssssssssesssssssnsans | ssssssssonsssssessnses 1,994,720,104 | ...coovveveieee 2,162,836,984
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vurirriririieiereeere e eessssssees | sesesseseessessseesssssssssees 1,799,225 | oo 815,174
3. LOSS QQUSIMENT EXPENSES........ovcvveieeieiiicretsise ettt s bbb s bbb bbbt s st e st bt b s s s b st et en s sesesannetenas | srebessssesesinsetensnneans 335,231,748 | ..o 332,841,401
4. Commissions payable, contingent commissions and other Similar Charges............c.cceveveicicieieceeese et | cvevesessessssessssseenens 39,649,807 | .cvovereeriericins 50,612,111
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 102,701,828 | ..o 97,708,424
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 11,570,912 | v 13,188,428
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......verererrernrerrerernerneerrernes | rvereereesseessessesessenens 31,208,416 | ooeveeeeeis 26,981,918
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....309,715,590 and including
warranty reserves of §.....16,079,058 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt...........covveeieinineeseessseessen | e 746,336,136 | .ooveverrereiinns 743,763,641
10, AQVANCE PIEMIUML.....cociiiiteiitiie ettt ettt bbb b s bbbt et et s bbb bbb s bbb e st s st et s e s bbb et essnsesasntes | ebessssesesssetesassesesasntebensebes s ene 0 | o 0
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t | eestsenes st L0 RN 0
11,2 PONCYNOIAETS........vucvtectcisi ettt s bbb a et b s s s s b b s et s s s b s st s ssnaessnants | ebessssesessssetessssae s st b st s s eee 0 | o 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........ccrveiverriirieereiieese et sesessesesseseesnns | evessessssssessssssessenes 40,093,276 | ..ovvvverererriereinns 39,264,421
13.  Funds held by company Under reiNSUraNCe trEALES............cocvvuiveviieireieiierecee ettt bbb es e sebns | srevessssesessssesesssseans 184,193,774 | oo, 352,041,660
14.  Amounts withheld or retained by company for aCCOUNt Of ONETS...........c.cvcviieeiciieie e snsns | eveesessesse s ssssseenes 132,575,640 | .cooovveerereee 140,359,337
15, Remittances and items MOt AlIOCALE. ..o s | s 5,179,813 | v 2,275,328
16, PrOVISION fOF TBINSUIANCE. ......o.vuvecveieieeiceite ettt ettt sttt st s bbb et s et a st s bs s s s ssessssssansessnsans | svssssessssssessssssessesas 21,059,752 | .o 21,059,752
17. Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........ccvrvrierirririrre ettt srensnes | srerssssessessessss e ssessens e ssessensnes (0 I 2,917,760
18, Drafts OULSTANMING. ....vvuvevrcercerrie sttt s st en s ensantans | sEesssssnssessantsnssessent st ssensensnes 0 [ e 0
19.  Payable to parent, subsidiaries and affiliates
20, DIIVALIVES. ...t
21, PaYADIE fOF SECUMEIES. ... .. veererereerieireie ittt sttt sttt
22, Payable fOr SECUMHES IBNAING. ......v. vttt se s s st b st ess s ssessensanssnens | sesastssssnssastassssssessessanssessassensans 0 | o 0
23.  Liability for amounts held Under UNINSUIEA PIANS..........c.vuererirrieerireirincineiseis e isseseesssesee s ssssssesssssessssssessessessssssessessansses | sesesssssssssessssssssessesssssessassassns 0 | o 0
24. Capital notes §........ 0 and interest thereon §.......... [0SO DSOS (0 I TR 0
25.  Aggregate WIite-iNS fOr HADIIHIES. ........ v ettt ettt s ssessenes | fastsssssssssssssssssessns (124,479,309) | .oovvverrereinrinnenes (129,575,049)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).............ocruinnrecnereeeeseeseessisseseeseieesssssssseens | eeseeessesesesenseeees 3,547,633,888 | ...ovvvvreeieinns 3,862,328,713
27, ProteCted CEll HADIIIES. ........cvuerveeiveieciii ittt | ethbstsbsese sttt bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NG 27)........ccuuereriermeeeerererseessseeiesseessseesssessesssse st ess s seess st ess s ssessessssensensss | ssssssssssssssssesesns 3,547,633,888 | ..o 3,862,328,713
29.  Aggregate write-ins for SPECIal SUMPIUS UNDS........c..ovuiurirririeeieieiieise ettt ettt ns s stenes | sebssssestessssssessessnes 153,707,347 | oo 156,706,593
30, COMMON CAPIEAI STOCK.........cuiecveceii ittt ettt bbbttt n e nbenas | sbebsesissensessesesantenes 15,440,600 | .oooooveeeeeeeeeieieeeeee 15,440,600
31, PrEfErTed CAPItAl STOCK. .......cvureureuriuieeecie ettt sttt f s f bbb n bbb s s tes | enEent et RE ettt et 0 [ e 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.cciueiieiciiiis ettt sbenas | stesessstessesssbesse s s ssse s snsenee 0 [ e 0
33, SUIMPIUS NOLES.......cuveiviieietctite ettt bbbt s bbbt s bbb s s s st s s bbb s bsbnns | buessesestessesstenses e sn s ssessesnnsene 0 [ e 0
34.  Gross paid in and CONHDULEA SUMPIUS..........ecueirieieisiieicictesie ettt sttt 303,971,128 302,508,415
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvuvruieiieiieiiie ettt sttt bbbt bbb bbb st s s bbb ans 990,493,123 936,637,511
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) vttt | srebes bbb 0 [ 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt | ebet e sttt bt enans {0 ORI 0
37.  Surplus as regards policyholders (LINES 29 t0 35, 1SS 36).........ueveuiuriieieiiiieieisisie st ses st sssssssessessesens | stessesssssssassassesns 1,463,612,198 | ..oovoveeiiirinans 1,411,293,119
38, TORAIS ...ttt R | bseest et 5,011,246,086 | ....coccovvvrrrrerenne. 5,273,621,832
DETAILS OF WRITE-INS
2501, Accounts payable and Other TADIIIIES. ..ottt ssnsenes | stessessssessessesnssnsenses 29,211,449 | .o 27,072,201
2502. RetroSpective Premilm PAYADIE. ...........ouruieireireeriieeseieeeeseseiseeseessseee st ss st ss et s st eese sttt es s s e tensenaes | sbeesesseseenstenseenetens s sees 16,589 | oo 59,343
2503. Retroactive reINSUFANCE CEABM.........cvviiriirireiriiiissieieiss ettt bbbttt s s bt s st santensens | essnsantessesntensessnes (153,707,347) | coovvverrrereirrinns (156,706,593)
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE.........curvririerirriniieeireieeeeissieisstssese et ssssssssssessens | ssessessssssssssssssessessesssssessassanes 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 8DOVE)..........cueuuiirsireesrisrriesseresssisssesesssenesesssssnesssesssensssessesesssssssesssssessess | eonsesessnsssssssssessacs (124,479,309) | ...ovvveeveeerrernciena: (129,575,049)
2901, RetroaCctive MEINSUTANCE GaIN........c..rvuurerrirreriseiereeseessestsessse sttt sttt enteens | sbestsssisest st ntnees 153,707,347 | oo 156,706,593
2002, oSSRttt | eeRt et L0 SRR 0
2903, oottt 8 R R £ Rttt | st ettt (0 RN 0
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAGE........ccuiueiiiieiricteeeee sttt sae e | sesssesessssessssssesessseses s b sansenas 0 | o 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE)........ruuiuuiiuieieiieieiiaresstee e senssnessessmsees s s ssnssnssesssnssesssnssnssness | eossssssssssnsssessssssenns 153,707,347 | oo 156,706,593
3201.
3202.
3203.
3298.
3299.
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statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY
STATEMENT OF INCOME

25.
26.
27.
28.
29.
30.
31,
32.

33.

Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred iNCOME taX........ovvureerereeneereieec s
Change in nonadmitted assets
Change in provision for reinsurance.
Change in surplus notes...............
Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred t0 SUPIUS.........cceveviveve e
Surplus adjustments:

331 Paid iN..oereeeeeeee s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

...... 1,194,241

77,100 | ..

....... 229,300

................. (7,983,612)] ...
.................. 5,681,399

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 256,789,726 |....ccovvene. 247,351,263 |........... 1,896,686,019
(written $ 287,336,217 | .covvrneene. 290,834,086 1,137,059,740
. (written $ ..214,025,277 | .. ....179,192,881 ...1,248,124,879
(written $ 330,100,666 |.............. 358,992,469 1,785,620,880
DEDUCTIONS:
2. Losses incurred (current accident year $.....201,551,588):
2.1 DIFECR. vttt ettt R et ntens | srentnenniees (55,601,979) | ..ovvrvereene 27,979,848 | .......... 1,072,916,011
2.2 Assumed ..148,250,492 | .. ....114,028,121 ..534,329,067
2.3 CUBH. ...ttt ettt nsentns | sententenenntens (8,325,557) | ..eoverrrrenns 19,879,325 |.... 703,478,807
2 NBL ..o Rttt ntennn | entntiesaenes 100,974,070 | .............. 122,128,644 | ... 903,766,272
3. Loss adjustment expenses incurred..... ...49,099,505 | ....ccoevneve 40,733,851 ..189,492,992
4. Other underwriting expenses incurred............. ..152,002,070 |.. ....145,993,049 577,264,246
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. NetinCOME OF PrOtECLEA CEIIS........vueeiecirieii ettt bbb
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vvoveuiiririeieieieisieseie e ssesnens ....28,025,022
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccoriieeee sttt s st ....36,506,945 61,323,528 193,041,614
10. Net realized capital gains (losses) less capital gains tax of §.....11,498,681... 18,440,913 |.. o ....45,841,651
11. Net investment gain (loss) (Lines 9 + 10) ....54,947 858 59,503,631 238,883,265
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged Off $.....374,798).........cvurriererrerineessereesee st sssesssssess s ssessssssssesens | ersessssssessnssnes (374,798) | ...cvrverrrnn (735,477) ...(2,791,838)
13. Finance and service charges not included iN PrEMIUMS...........cccuiurieicieirieieeie et ssenas | sbessssessesinsenees 170,629 | ..cvovvreenne 173,997 | ...
14. Aggregate write-ing for MiSCEIlANEOUS INCOME...........cvurvririirrieieiieriseie ettt ssensensss | snsssssssssssasennes (469,587) [ ..ovvveerirrenenns (675,778) ....(2,131,240)
15. Total other income (LINES 12 thrOUGN 14).........cueieiciicieisee ettt bbb tenses | onbssbessesssssnsns [(IENER) ] — (1,237,258) ....(4,224,785)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15) ...82,299124 | .............. 108,403,299 | .... 349,755,849
17. Dividends t0 POICYNOIABTS...........c.evieeuiicicieisies ettt bbbt s et s s nsetenan 124,380 | ..o 498,516 971,005
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) LB21T4744 107,904,783 | .... 348,784,844
19. Federal and foreign income taxes incurred...... 24,103,341 |.. 20,101,134 ....11,957,666
20. Netincome (Line 18 minus Line 19) (to Line 22) ....58,071,403 87,803,649 276,827,178
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cviiveiieieiiiieieieisisesseiessstese st sssssssessessnss | sessssesens 1,411,293,119 |........... 1,476,281,993
22. NetinCome (fromM LINE 20)...........cveviveieeicreieie ettt b st s st e s st s bbbt s s nes ....58,071,403 | ................ 87,803,649
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd (0 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....16,194,266.. 32,483,586 .(12,240,462)|.

34. Net remittances from or (t0) HOME OffiCE.........ccuiiiieiccececee et
35. Dividends to stockholders ...(45,000,000) | .. .(85,000,000)|. 340,000,000)
36. Change iNrBASUNY SEOCK.........cveiieveiiiiieieiiissie ettt bbb bbb st bbb s s s st entensens | sebessessessnsassessssantessesad (0 R 0]...
37. Aggregate write-ins for gains and I0SSES N SUMPIUS..........vuuririerririeirniirieie ettt enes 3,356,364 | ....cooirnnns 4,975,658 (2,934,410)
38. Change in surplus as regards policyholders (Lines 22 through 37).........c.cuevieiiniiriieieisieie s ...52,319,078 | ..o (5,230,083) (64,988,874)
39. Surplus as regards policyholders, as of statement date (LINeS 21 PIUS 38)........cuvervrrereerrinenrireireeneneeseeseeseesseeseeeess | seseeeneens 1,463,612,198 |........... 1,471,051,910 |..ccoene 1,411,293,119
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).......... 0 0

1401. Company owned life insurance.... ..1,163,060 | .. ..4,685,257
1402. Amortization of intangibles....... .(2,052,900) | .. 6,535,200)
1403, MiISCEIANEOUS EBXPENSE. ......uvuiverririiisiseiseisssesseesstesse s sss e sss s st et sttt es s st s s bbb s s en et b s s ssessssansensnsns | esssantessesnseses 420,254 (281,297)
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........vreirrrrrrerririrrireireiseieesssiesssesssessessssessesssessssss | sessssssssssessssesssssssssessnd 0

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) . 2,131,240)
3701. Change in fOreign EXChANGE MESEIVE. ..........cuuiureririrecereieeseees ettt sttt s st s et s e sen s ententnns | sesessssssssnsans 3,356,364 | ....coovrrrnenns 4,975,658 .(2,934,410)
3702.

3703.

3798. Summary of remaining write-ins for Ling 37 from overflow Page.........ccccceveiiiericereicsseee e eseessesesenens | evenreressnsssesssneessssseesns0 | vvveesieee s 0.

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... ruruririieaeeseiieiiseesseseessnsssesse sttt sss st ssnsssens | sesessssessssseans 3,356,364 | ..oooiirinenns 4,975,658 ...(2,934,410)
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statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE..........ovve et ssssessssenssesssasesens | rovessesesons 336,723,281 | ............. 338,051,134 | .......... 1,761,320,519
2. NEtiNVESIMENTINCOME......coiviiieticctetee sttt st bttt bbbt s s st b s st e s s set et essebesnssanssnastananans | sesseresnsesas 38,250,073 | ............... 61,422,579 | ............. 199,672,195
3. MiISCEIANEOUS INCOME........ovveiitiieictee ettt s et b sae bbb se s bs s s s s s s ssessssansesnsnsessesansensesanss | snsesissessessnsanes 216,085 | .o, (772,805)( ... (2,374,842)
4. Total (Lines 1 through 3).. .375,189,439 .398,700,908 |..........1,958,617,872
5. Benefit and [0SS related PAYMENLS..........ccovviveeiciieeeieceee ettt ettt st st a s benans | sresansinas 259,022,041 | ..ccveee. 148,594,466 | ............. 727,495,843
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............cceveeieerneiersiseeieiesies | eeveeiseieiesesiseieiean (01 R (01 OO 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovveviiiveieiieieeeie s | ceereinaaes 206,207,302 | ...cvueee. 207,175,681 | ............. 768,312,521
8.  Dividends paid t0 POIICYNOIAETS.........ccueiieiieieicieie ettt ss s s sntessessntes | svsesssensessessnes 124,380 | .ovovrvrrriernnns 498,516 | .ovvrererrinnn 971,005
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccvevererrervererriens | cvrerereians 31,375,524 |............... (5,688,235)] ..coovvenne 77,653,879
10 Total (LINES 5 tIOUGN 9)...vvvuuevermmerisiciessesisicsisse s ssssee s sss sttt sesss st ssnnnes | enesesseees 496,729,248 | ........c.... 350,580,428 |.......... 1,574,433,248
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10)........ccuiueieiirieiieieisieiese ettt sesssssnns | sesesnsenes (121,539,809)] ... 48,120,479 | ............. 384,184,624
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...ovouieveieeiiseersss ettt | seresete 101,012,175 | ..covvvvvenn. 219,003,705 | ...ooourens 813,880,856
12.2 50,338,471 809,301 .180,645,648
12,3 MOIAGE [0ANS.......ucvecvieeieeiees ettt sttt bbbt s ettt s st s s st s s st sesse s sansesntansenanns | seessssnssessesinsas 708,209 4,156,934 | ............... 82,246,749
12,4 REAIESIALE ...ttt | eesene e (U [ (01 RO 0
12,5 Other iNVESIE @SSELS........cvvuuvereirieriierieriie sttt sas st ennins | coneseseesnns 17,712,290 | v 1,142,762 | oo, 48,367,217
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccovveeerenenenenneneneneenens | e 27,030 [ oo (15,866) [ ..eovvrrereeeenee (297,656)
12.7  MISCEIIANEOUS PrOCEEAS. .......covvveeiictreeieteiese ettt s et es st sae st s et b st s s sas s st sses e sestesesassenanns | snsessssssnes 20,068,847 | ............... 26,439,342 | oo, 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt ss s sssssssesnnas | essessesinens 189,867,021 | ............. 251,536,177 | .......... 1,124,842,814
13.  Cost of investments acquired (long-term only):
131 BONGS..eetueeeessaeeetseesssse et sas bbbttt sst s | sesienetas 102,241,939 | ...oocvvernn. 202,276,304 | ....oovevees 584,209,995
13,2 SHOCKS. o vveuueereeereesseeeeseees et es s eess sttt ensnnnns | rneneensenas 31,865,285 | ..ooovvvernen 48,019,799 | ...ovvvernn. 340,482,828
13,3 MOIJAGE I0BNS......oucveiiieieciiicie ettt bbbt s bbb s s s s s ensenanns | sbessessessnsensessnsantennna (0] I 14,795,249 | ............... 30,545,249
13.4 Realestate 703,682 .3,351,127
13.5  Other INVESIEA @SSES........cvvuurvercrerscrirerieris ittt 2,057,496 | ....ccoeveneee 29,668,475
13.6  MisCEllaNBOUS APPHICAHIONS. ..........cvvvieerceceee ettt ettt sae st 2,460,015 | oo, 922,650
13.7 Total investments acquired (LINES 13.110 13.6).....c.cviiuriieieieiseeeesceee ettt 270,312,545 | ............. 989,180,325
14.  Netincrease (decrease) in contract 10ans and PreMiUM NOLES.........c.vuwerurerreenrirrenirneeneieessssseeesessesssessessesssssssssesssssns | sesessessssessssesssssssssessn (U1 (01 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 @Nd LINE 14).......oreriieiiericeeeeeeesieicsessteseessesesssessessssessensns | sesveesisinnens 35,026,908 |.............. (18,776,368)| ............. 135,662,490
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceererieeciric ettt sttt sttt s nsnentas | sressessssssssnssansnsnnssens (01 U {1 U 0
16.2 Capital and paid in SUPIUS, €SS trEASUNY SEOCK..........ccvevevireieciees ettt st ses st sssssssenns | sovesesssissnes 1,462,713 [ oo 1,303,985 | ....occvvvnen 4,630,820
16.3 BOITOWEA fUNGS........vouiiiiiieicicie ittt bbbttt | eesessneesneesne s (U [ (01 OO 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cccvvvririieeeieseieeeesee e | e [0 IR (1 [ 0
16.5 Dividends t0 STOCKNOIAETS..........vuuevecercrriceiieieei ettt sssssnssnes | nnesesesenns 45,000,000 | ...ocveennen 85,000,000 |......c.... 340,000,000
16.6 Other cash provided (applied) ...13,092,503 |... 215,741,004 | ... (77,612,881)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cccccevun.es 29,555,216 | ............. 132,044,989 |............ (412,982,061)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......cccccoeeveneuene [ corireireinnee (56,957,685) ............. 161,389,101 | ...ooeeeve. 106,865,053
19. Cash, cash equivalents and short-term investments:
19,1 BEYINNING Of YEAI.....cvvrurvetreeeisereiteesssee s st et es bbbt ssst s | sesiesstanas 240,268,671 | .....coceeees 133,403,618 | ....ccoennee. 133,403,618
19.2  End of period (LINe 18 PIUS LINE 19.1)........vverrverereereerereeeeeisreeseecrseecseeec s seeesseeessseesseessesesssssessesssssssssnssssnsees | consessseees 183,310,986 | ............. 294,792,719 | ............. 240,268,671
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Stock option compensation (included in L7, L9, and L16.2)........ccocveueieereieieieeircieesseisessssssssssssessesssssessenes | cevveeseesennees 462,713 | i 1,303,985
20.0002  EXChange Of Dt SECUMLIES..........covueveviveieicies ettt sttt sss s snaas
20.0003  Securities acquired in paid in Kind interest PAYMENL...........c.cocricieeicieecsee et
20.0004  Securities acquired from liquidation distribution 49,329 | ... ..55,603
20.0005  Securities acquired from dividends/return of capital distribution 15,602,332 | ccovvrrrnee. 15,602,332
20.0006  EXChange Of @QUILY SECUMHIES. ........rurererrerieirersssiseeessstessss e ssesssssssssesssssssssessesssssssssessssssssssssessesssssssssessansnssnssens | sessessssssesssssessnsnnssens (01 SRR O ) ISR 24,229,864
20.0007  Exchange of debt to other invested assets securities. ....375,000
20.0008  Exchange of debt 10 @qUIty SECUMHES. ... .overurieieiieieeisi s seisrs e ssesssssssensensssssssssessnssessenssnssssssssesssnssnssesssnsanes | sossssssssnsssssssssssenssnssesd | sesnessssssssnssnssssssssnsnsd | serssesssssssssennes 372,107
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Statement for March 31, 2012 of the GREAT AMERlCAN |NSURANCE COMPANY

1) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A. Accounting Practices

The financial statements of Great American Insurance Company (‘the Company”) are presented on the basis of accounting practices
prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for purposes of determining its
solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures Manual has been adopted as a component of prescribed or permitted practices by the state of Ohio. The Company has no
prescribed or permitted practices that would result in differences between NAIC SAP and the state of Ohio basis, as shown below:

(1) Net Income Ohio Basis

(2) State Prescribed Practices
(3) State Permitted Practices
)

4) Net Income, NAIC SAP

,-\,\,-\,\
-
= 2=

8

Statutory Surplus Ohio Basis
State Prescribed Practices
State Permitted Practices

Statutory Surplus, NAIC SAP

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

03/31/2012 12/31/2011
$ 58,071,403 $ 276,827,178
$ 58,071,403 $ 276,827,178
$ 1463612198 $ 1,411,293119
$ 1463612198 $ 1,411,293119

Effective January 1, 2012, the Company adopted Statement of Statutory Accounting Principles No. 101, Income Taxes, a replacement
of SSAP No. 10R and SSAP No. 10 (SSAP 101). SSAP 101 amends the deferred tax asset admittance test set forth in SSAP 10R, by
limiting the admissibility thresholds based on current period risk-based capital levels and modifying the disclosure requirements. The
adoption of SSAP did not have an impact on the Company’s financial statements.

BUSINESS COMBINATIONS AND GOODWILL - No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS
A-C. No significant change.

D. Loan-Backed Securities

1. The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine effective yields; significant changes in estimated cash flows from the original purchase assumptions

are accounted for on a prospective basis.

2. The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2012.

3. The following table shows each loan-backed security with a credit-related other-than-temporary impairment (‘OTTI")

recognized during 2012:
OTTI Charge
Amortized Present Value Recognized in Amortized
Cost of Projected Income Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Statement After OTTI Time of OTTI Reported
12641QAF9 561,512 534,030 27,482 534,030 176,750 3/31/12
46627MAD9 680,191 616,582 63,609 616,582 552,095 3/31/12
47232DAB8 715,134 536,921 178,213 536,921 802,262 3/31/12
47232DAK8 21,282 17,131 4,151 17,131 15,774 3/31/12
47232DBJ0 462,708 432,414 30,294 432,414 357,144 3/31/12
47232VAJ1 28,380 18,052 10,328 18,052 31,773 3/31/12
47232VDS8 106,472 89,365 17,107 89,365 46,350 3/31/12
47232VEG3 49,676 27,026 22,650 27,026 63,625 3/31/12
525241AL9 509,188 323,855 26,511 482,677 482,676 3/31/12
75970JAD8 2,167,857 1,836,151 331,706 1,836,151 881,180 3/31/12
TOTAL XXXX XXXX 712,051 XXXX XXXX XXXX
4. The following table shows all loan-backed securities with an unrealized loss:
Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss
$54,929,676 $(2,218,479) $95,705,779  $(17,069,220)
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Statement for March 31, 2012 of the GREAT AMERlCAN |NSURANCE COMPANY

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at March 31, 2012.
The Company has the intent to hold such securities until they recover in value or mature.

E-G. No significant change.

6.) JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES - No significant change.

7.) INVESTMENT INCOME - No significant change.

8.) DERIVATIVE INSTRUMENTS - No significant change.

9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A. No significant change.
B. The Company paid the following dividends to American Financial Group, Inc. (“AFG”):

Date Amount Type

3/26/2012 $ 45,000,000 Extraordinary

C - L. No significant change.
11.) DEBT - No significant change.

12.) RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND
OTHER POSTRETIREMENT BENEFIT PLANS

No significant change.
13.) CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS
A - C. No significant change.

D. The Company paid the following dividends to AFG:

Date Amount Type

3/26/2012 $ 45,000,000 Extraordinary

E — M. No significant change.
14.) CONTINGENCIES

No significant change.

15.) LEASES - No significant change.

16.) INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH
CONCENTRATIONS OF CREDIT RISK

No significant change.
17.) SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A - B. No significant change.

C. The Company did not have any wash sale transactions involving securities with a NAIC designation of 3 or below or unrated
securities during 2012.

18.) GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE UNINSURED PORTION OF PARTIALLY
INSURED PLANS

No significant change.

19.) DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant change.
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20.) FAIR VALUE
A

1. Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities that are carried at fair value in the financial statements into the three-
level fair value hierarchy as reflected in the following table. See item 4 below for a discussion of each of these three levels.

Description Level 1 Level 2 Level 3 Total

Assets:
Bonds:

U.S. Government and government agencies $ -3 -3 - 8 -

States, municipalities and political subdivisions - 3,799,432 - 3,799,432

Foreign government - - - -

Residential MBS - 19,708,525 1,152,596 20,861,121

Commercial MBS - 7,347,007 - 7,347,007

All other bonds - 19,584,971 8,592,789 28,177,760
Total bonds - 50,439,935 9,745,384 60,185,320
Preferred stocks 11,738,200 19,948,273 3,999,000 35,685,473
Common stocks 604,071,032 1,242,429 17,936,800 623,250,261
Other investments - - - -
Total assets accounted for at fair value $ 615,809,232 $ 71,630,638 $ 31,681,185 $ 719,121,055

2. Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Total gains Total gains
and (losses)  and (losses)

Balanceat  Transfersinto  Transfersout includedin Net included in Purchases & Sales & Balance at
12/31/2011 Level 3 of Level 3 Income Surplus Issuances Settlements 3/31/2012
States, municipalities and political
subdivisions $ 3,890,941 $ - % (379285) $ (4929 $ - $ - $  (93,156) $ -
Residential MBS 1,281,984 - (135,563) (350,699) 372,748 - (15,875) 1,152,596
All other bonds 7,017,800 2,939,186 (5,419,454) 22,745 (367) 4,167,009 (134,130) 8,592,789
Preferred stocks - 3,999,000 - - - - 3,999,000
Common stocks 11,709,650 - - (223,350) 6,450,500 - 17,936,800
Total $ 23,900,375 $ 6,938,186 $ (9,347,873) $ (332,883) $ 149,032 $ 10,617,509 $  (243,161) $ 31,681,185

3. Fair Value Recognition of Transfers Between Levels

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market
observable inputs. All transfers are reflected in the table above at fair value as of the end of the reporting period.

4. Inputs and Techniques Used in Estimating Fair Value

Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient
frequency and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial instruments
consist primarily of publicly traded equity securities and highly liquid government bonds for which quoted market prices in
active markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in
inactive markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially
over time or among market makers, or in which little information is released publicly); and valuations based on other
significant inputs that are observable in active markets. The Company’s Level 2 financial instruments include corporate and
municipal fixed maturity securities and MBS priced using observable inputs. Level 2 inputs include benchmark yields,
reported trades, corroborated broker/dealer quotes, issuer spreads and benchmark securities. When non-binding broker
quotes can be corroborated by comparison to similar securities priced using observable inputs, they are classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value
of Level 2 financial instruments in which one or more significant inputs are unobservable. The unobservable inputs may
include management's own assumptions about the assumptions market participants would use based on the best information
available in the circumstances. The Company's Level 3 is comprised of financial instruments whose fair value is estimated
based on non-binding broker quotes or internally developed using significant inputs not based on, or corroborated by,
observable market information.

The Company’s investment managers, American Money Management Corporation (an affiliate) is responsible for the
valuation process and uses data from outside sources (including nationally recognized pricing services and broker/dealers) in
establishing fair value. Valuation techniques utilized by pricing services and prices obtained from external sources are
reviewed by AMMC's internal investment professionals who are familiar with the securities being priced and the markets in
which they trade to ensure the fair value determination is representative of an exit price. To validate the appropriateness of
the prices obtained, these investment managers consider widely published indices (as benchmarks), recent trades, changes
in interest rates, general economic conditions and the credit quality of the specific issuers.

B. The Company has no additional fair value disclosures.
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C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as
reflected in the following table. See item 4 above for a discussion of each of these three levels.

Aggregate Fair

Description Value Admitted Assets Level 1 Level 2 Level 3

Assets:
Bonds:

U.S. Government and government agencies $ 22232234 $ 21931372 $ 21628313 § 603,921 $ -

States, municipalities and political subdivisions 1,139,762,197 1,083,968,734 - 1,102,458,337 37,303,860

Foreign government 207,252,593 195,339,083 - 207,252,593 -

Residential MBS 337,589,786 303,363,083 - 302,368,569 35,221,217

Commercial MBS 253,163,070 237,772,003 - 253,163,070 -

All other bonds 644,902,160 608,932,867 2,475,000 604,756,192 37,670,968
Total bonds 2,604,902,041 2,451,307,142 24,103,313 2,470,602,683 110,196,045
Preferred stocks 91,848,813 88,762,462 27,997,700 50,958,283 12,892,830
Common stocks 623,250,261 623,250,261 604,071,032 1,242,429 17,936,800
Mortgage loans 111,620,723 111,328,573 - 111,620,723

Total financial assets

21.) OTHER ITEMS - No significant change.
22.) EVENTS SUBSEQUENT

$ 3,431,621,838

$ 3274648438 $ 656,172,045 $ 2,522,803395 $ 252,646,398

There have not been any events subsequent to March 31, 2012, which may have a material effect on the financial condition of the

Company.
23.) REINSURANCE - No significant change.

24.) RETROSPECTIVELY RATED CONTRACTS - No significant change.
25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

The provision for incurred losses and loss adjustment expenses for claims arising in prior years decreased by $51 million and $31
million as of March 31, 2012 and March 31, 2011, respectively (see page Q13).

For 2012, the $51 million decrease in reserves for prior years is primarily attributed to (i) $52 million of favorable development relating to
multiple peril crop insurance business (i) $3 million of favorable development relating to the fidelity & crime business (i) $3 million of
favorable development relating to the directors & officers liability business (other liability — claims made), partially offset by (iv) $8 million
reserve increase relating to the run-off program business.

For 2011, the $31 million decrease in reserves for prior years is primarily attributed to (i) $19 million of favorable development relating to
multiple peril crop insurance business (i) $8 million of favorable development relating to the directors & officers liability business (other
liability — claims made) (iii) $8 million of favorable development relating to the favorable extra contractual obligation settlement, partially
offset by (iv) $13 million reserve increase relating to the run-off program business.

26.) INTERCOMPANY POOLING ARRANGEMENTS - No significant change.

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

32.) DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES - No significant change.

33.) ASBESTOS/ENVIRONMENTAL RESERVES - No significant change.

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

35.) MULTIPLE PERIL CROP INSURANCE - No significant change.

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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6.1

6.2

6.3

6.4

6.5

6.6
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7.2

8.1

8.2

8.3

8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes, dateof change: s

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No [ X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

Not applicable

State as of what date the latest financial examination of the reporting entity was made or is being made. 1213172011

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2006......................

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 2/19/2008.........ccccvernne

By what department or departments?
Ohio

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:
Not applicable

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No [X]

If response to 8.1 is yes, please identify the name of the bank holding company.
Not applicable

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

() Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Not applicable

Has the code of ethics for senior managers been amended? Yes[ ] No [X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

Not applicable

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

Qo7



statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY

9.31

10.1

10.2

1.

PN

1.2

14.

[N

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

If the response to 9.3 is Yes, provide the nature of any waiver(s).
Not applicable

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:
Not applicable

. Amount of real estate and mortgages held in other invested assets in Schedule BA:

. Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

G 0

Yes[ | No [ X]
T 7,408,071
G 0

If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 $ 7,728,000 $ ....7,995,000
14.22 $ $
14,23 COMMON SHOCK.........cecviereceeieeets sttt ettt sttt s e se s et ensstes s ne st sssetssensnesssnas $ $ ....481,363,524
14.24 Short-Term Investments............ $ LS 0
14.25 Mortgage Loans on Real Estate $ . $ .. ..32,184,945
14.26 All Other. $ .. $ .. ....3,409,470
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ $ ....524,952,939
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @boVe..........c.ccovvvevveevrvecrerereeernns $ LSRN 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ | No[X]
If no, attach a description with this statement.
The Company has one open foreign currency forward contract to hedge the foreign currency exchange risk associated with a foreign
denominated investment in an affiliated bond.
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ 1]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]
16.4  |If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ | No [ X]

17.2 I no, list exceptions:

046110228 Assura Group of NY Limited Ser B, 140661AK5 Capmark Finl Grp B FR 09-30-15 C11!, 61686ZZZ1 Morgan Joseph Triartisan Ser D,

658256J37 NC ST Preref Pub A 5.00 03-01-20 C15, 98883*ZZ2 Naylor Publishing L+ 1025 12-31-12
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[

If yes, attach an explanation.
Not applicable

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.
Not applicable

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Not applicable

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

]

than zero? Yes[ | No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

............ 0.0 |........0.000 %

Total. o oesreeieisesssiienenes | e XXX | o XXX........

Operating Percentages:

5.1 A&H loss percent 82.2 %
5.2 A&H cost containment percent 19.0 %
5.3 A&H expense percent excluding cost containment expenses 28.7%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]

If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?

Code Number Name of Reinsurer Jurisdiction (YES or NO)

U.S. Insurers

45-1680669.......... Community Pacific Insurance CoOmMPaNY INC...........c.orururereererineenseseiseeseieieesssessssesssssssessssessssess e sssssesssenns US oo | e
36-2950161.......... EVanston INSUrANCE COMPANY.. ... uuiiuieireireeeeeessrsseesses e e ssesessss st s st ses st ses sttt st sns s US oo | e
All Other Insurers
AA-1120116......... Lloyd's Syndicate NUMDET 3902..............ovuriiirieiieiieiieiisesssesesssesssssssssss s essesssesssssssssssssnses
..|AA-3770334......... Owner Operators Insurance Company LTD .

AA-0053328......... Premier International Insurance Company..
AA-1320031......... SCOF GIODAI P&C S.E.......e ettt st aneeen
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL ... L 5,182,017 | coovvrrrrirenn 4,642,458 | ...covvrrnn 1,702,170 | oo 2,160,241 | .oovveinne 23,362,341 | oo 20,900,408
2. Alaska.... AK ... [ISSOTOON EOOT 549,326 ...227,063 115,325 12,658 | 835,666 ....865,696
3. ANZONA.. e AZ|.... L 2,818,646 2,203,541 587,134 641,863 19,315,351 | v 21,720,101
4. Arkansas........oninenen. AR]...... [T IO 2,783,587 | coveveireinne 2,076,853 | ..ovvrvrinne 13,520,624 | ....ccovvvvnen. 3,566,476 | oo 8,906,567 | ..oovvrrrrriinn 9,321,803
5. California.......ccooceveeereeererneiins CAl...... [T IO 26,249,224 | ........ccconne. 24,470,078 | .coovvvvene 10,317,722 | oo 7,980,725 | ..ovvunnn. 161,469,864 | .............. 174,456,440
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 5,055,210 | coveverrrierenns 3,092,456 | ..ovoriiinnes 5,077,989 | oo 1,718,197 | v 12,266,583 | ..cvvovvvrnnes 15,626,810
7. Connecticut..........oouvnrvrirennen. CT|.e [OOSR 1,507,341 [ oo 993,233 | o (5,330,667 .coovvererriirns 111,344 | oo 12,695,267 | c.covvvvvrrnnes 13,935,152
8. Delaware.......cccccoomermerniirneinnees DE[...... Lo | e 6,377,350 | oo 5,906,626 | ...cooovrrvrrriinnn 92,675 | oo 79,565 | .ovvvcvenens 40,433,895 | ...coovvrrnns 37,334,065
9. District of Columbia................. DC|..... Lo | e 1,995,450 | .ooovvvvirnneen 1,395,538 | oo 64,166 [ .ooovvovvererinns 165,807 [ oovoverrirnnns 6,536,196 | ..ovorerrerine 8,193,111
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 12,570,875 | ccvvvvvrrnnen 11,568,323 | ..ovvveiinnes 5,928,045 | oo 9,690,995 | ...cocvvinnne 64,400,137 | oo 81,271,315
11, GEOrGia....cvveeeeereereerreineiees GA|...... Lo | e 6,930,602 | oo 4,621,379 | oo 17,132,887 | oo 8,584,435 | ...cocvvvenne 28,610,559 | ..ooovveeiennee 27,594,011
12, HaWali...oooeeeeeeeeeeeeins HI....... L 1,490,411 | oo 1,666,950 | ..ooovvvrveriirs 899,197 | v 231,813 | oo 9,783,594
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ...1,215,600 ..1,233,367 | .... 688,253 [ oo 399,435 ..3,419,419
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 8,727,617 11,205,127 | covvvrrienns 41,315,478 | oo 27,117,767 72,712,358
15, Indiana......ccocovvvmernennenneennndN [ i Lo | e 2,180,480 | .ooovvrreinnee 2,369,403 | ...oocrvrinne 23,622,464 | .....covovvennes 8,735,917 18,239,754
16, 1OWa...oiececcncnee A L ..1,676,393 ...1,375,100 ...16,144,852 .15,100,595 21,230,655 ...14,889,992
17, Kansas.......ovenennennene KS [ i, L 16,442,169 10,743,742 58,468,794 | ....oevovrrns 4,451,441 12,820,483 14,103,931
18, Kentucky.....oooveeveeneeneernecnne KY [ i Lo | e 3,189,764 | ..vvverines 3,713,810 | v 3,938,359 | ..o 3,964,378 | ..ovvrviinne 15,006,568 | ....ocovvvennce 20,564,900
19.  Louisiana..........cccooererrrmreen LA [ oo, [T ISP 2417154 | oo 1,352,288 | ..ooovvvrririrns 884,509 | .ooovervrrinnn 443,609 | ..occvreerenee, 7,929,512 | oo 10,435,225
20. Maine.....cccouermeinernernrinnenn ME | i [ESSURTOON ISP 294,884 | ..o 268,814 | oo, 19,246 | oo 18,337 | v 1,207,481 [ oo 1,325,891
21. Maryland........c.ccooooevrverrienee. MD | .o Loevreees | e 3,248,070 | coovovrrrrenns 2,643,844 | .o 1,013,800 | .ooooovvrnn 611,328 | oo 24,743,971 | oo 27,459,744
22. Massachusetts.........ccccoee. MA | ... Loervoees | e 4,558,320 | .ovovrrrrrirnn 4,205,402 | .ovovevrrinens 1,784,706 | ..coovvvrrenees 1,867,248 | ................ 22,144,231 | oo 26,425,810
23, Michigan........ccccoovmvvmrvereenee ML Lo | e 6,611,636 | .ccoovvrrnrrnnns 5,786,721 | coovvverrnnn 4,278,346 | ...oovvvrenes 5,778,026 | .............. 149,864,617 | .............. 149,077,320
24, Minnesota.........cccccvevverrenen. MN | i Loeeroees | e 3,218,986 | ..coovverernne 2,301,370 | covrrerrrnnne 9,483,265 | ..ocoveriinnn 1,415,006 | ....ccovneee. 20,800,194 | ..ooevvereneee 25,486,569
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [OOSR 1,314,170 | oo 1,184,698 | ..oooovvvvrirns 591,284 | oo 476,531 [ oo 8,443,506 | ..ocvvvvrierine 8,753,179
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | Loerroees | e, 5,954,157 | covvrvrrennnnnd 6,284,423 | ..oovoerrenn 32,484,512 [ oo 12,065,882 | ....cooevenee. 26,402,573 | covvvverennn 24,905,132
27. Montana........cccccoeeverrnrrnneenc MT | [ISSURTOON IO 784,698 | oo 915,144 | oo 847,228 | oo 77,515 [ oo, 1,657,650 [ ..ooovvvrrree. 2,134,174
28. Nebraska.........ccccoerrmrvereeen NE | Lo | e, 764,204 | oo 786,152 | coovvvrerrrnnes 9,420,138 | covevverirriann 4,150,418 | oo 6,659,973 | .oovvverirerinn 6,941,748
29. Nevada......ccoomrevmrcrmrcrnrernen NV | [N ISP 2,116,416 | oo 1911728 | oo 434,997 248,765 16,105,143
30. New Hampshire............c......NH| ....... [N IO 193,943 ...181,873 113,977 ....26,208 ....3,613,321
31, New Jersey.....coevmevmrrennene. NJ | oo L 5,364,050 6,350,493 2,419,334 1,024,930 | ...coevvveeee. 34,290,527
32, New Mexico........ccoconrvnrrennee NM| ... [N IO 881,310 | oo 662,137 | ooverrrrrnne 112,842 [ oo PALIWL 7 3,049,732 | v 3,060,607
33, New YOrK.....ooooeoerrerieneenn NY [ [N ISP 12,873,956 | ..covverrrnee. 11,294,359 | ..oovverinne 2,704,096 | ..oovoverirrennne 1,411,818 | oo 57,503,923 | ....ccoooenennn 63,531,431
34.  North Carolina..........ccc.coe.......NC | ....... [N ISP 6,188,796 | ..cooovvrrrrnnn 5,808,499 | ..o 8,578,471 | oo 6,513,831 | oo 29,094,251 | oo 31,343,420
35.  North Dakota.........ccccoevereeeee . ND | oo [N IO 405,936 | .ooooveeriennn 672,481 | oo 17,277,903 | oo 2,506,969 | ..oovverirrrinnns 9,011,858 | .ovvevrreienn 6,466,753
36. ONi0...coosvererrerereisrineen . OH [N ISP ATAATT | s 3,936,293 | oo 4,490,912 | oo 1,098,109 | ..coovvvveeeen. 26,096,387 | ...oovvrrenne 30,088,544
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [T ISP 7,514,931 | v 6,128,073 | .ovvvrrirrnnnn 4,095,917 | oo 528,073 | ovvvvrrreiinn 8,984,986 | ..coocovrrrrenn 9,365,847
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 1,988,734 | oo 2,108,617 | oo 3,171,823 | e 369,783 | oo 12,675,074 | coovvvene. 11,602,138
39. Pennsylvania...........cccooeenn . PA | ..o [N ISP 8,585,375 | covrvrrirenn 9,041,526 | ..covvrrieane 2,454,728 | ..o 531,760 | oo 33,911,663 | oo 38,573,048
40. Rhode Island.........cccccoseennee. Rl e [T IO 264,117 | oo 1TTAT9 | oo 194,118 [ oo 27,347 | oo 2,411,459 | oo 2,371,743
41. South Carolina...........ccc.cee.....SC| ... [T ISP 2,078,461 | oo 1,788,182 | oo 2,146,970 | oo 1,796,120 | ..coovvnneeeee. 11,027,461 | oo 12,337,213
42.  South Dakota.........cccccoevreeeeee.SD | e [T IO 549,281 | oo 1,221,198 | oo 9,094,821 | .oovoiinne 9,479,462 | c.ovvorin 3,036,530 | oo 5,028,376
43. Tennessee........covmeveeenmene IN | i [T IO 2,826,329 | .coovvrrinne 2,140,587 | oo 878,311 | oo 1,347,397 | oo 16,590,222 19,184,490
VYIS -V T- TN . § ISV L. 14,224 167 | . .15,625,663 | .... 17,307,242 .79,275,408 | . ...89,402,964
45, Utah..coooonneenlUT [N IS 1,532,812 | oo 2,412,837 | oo 1,116,676 | .ovoovvereeeeen 914,796 | oo 6,843,449 | ..o 6,949,352
46.  Vermont.........cooovevnrvnrrnecennn VT | i [T IO 109,459 | oo 103,629 | oo b 408 | 02,535 | 798,416 | .oooveriene. 1,618,839
47. \Virginia.. VAL L ..3,533,075 2,822,645 ..31,037,959 ...30,159,441
48.  Washington.........c.cccccovirniennce. WA[...... L 3,172,188 3,700,971 | oo 1,404,230 | ... 1,602,833 | oo 22,831,830 20,024,506
49.  West Virginia........ccccoevervreeen. WV ....... [N IO 574,138 | oo 560,037 | ovevvrenrirnneeen 87,102 [ i 464,303 | 1,834,414 | i, 2,382,198
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... Lo | e 2,782,537 | oovereireis 3,103,144 | ............... 12,423,288 | ................ 2,942,418 | oo 13,627,885 | ..cvvvvrirnne 24,344,697
51, Wyoming......cocovevenevenerenerennens WY |...... Lo | s 510,818 | .o 580,950 | .oveverrerrnenn 125,220 [ i 158,837 | e 669,012 | .ovoverveieiis 629,306
52.  American Samoa..........c....... AS ... ISP DO (01 RN 0 [ |0 [ (01 T 0
53, GUAM..coieiens GU]....... ISR DO (01 R 0 [ |0 [ (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... Lo | e 71,160 [ oo 277,375 | ovvveireeneenn219,808 [ oo 37,047 | e 418,251 | oo 672,637
55.  US Virgin Islands............c.cco...... VI ....... Nurrior [ (0 0 |0 o0 | [0 0
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO 0 [ om0 [0 e (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... [T IR 12,403,419 | oo 12,763,024 | .................5,827,407 | ..................6,528,098 | ......ccc..... 67,861,034 | ..oovvverennee 58,824,476
58. Aggregate Other Alien............. OT [ XXXt | e, 369,420 | .o 946,938 | ..o 11450 [ i 11,904 | 17,313,246 | .o, 908,153
59.  TotalS....couwrirriiniisiiseiseisrinnens () ) 231,964,346 | .............. 215,554,641 | ..............355,290,839 | .............156,282,672 | ........... 1,311,812,405 | .......... 1,370,931,902
DETAILS OF W
5801. XXX......
5802. XXX......
5803. XXX......
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R (01 TR (01 U (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... 0,9 S R 369,420 | ..o 946,938 | ..o, 11,450 | v, 11,904 [ oo 17,313,246 | .o, 908,153
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2012 of the GREAT AMERlCAN |NSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust IlI DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC (80%) OH 27-1577326
MidMarket Capital Partners, LLC (51%) DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BM
Hangar Acquisition Corp. OH 31-1446308
PLLS, Ltd. WA 91-1508643
PLLS (UK) Limited GB
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
| Risico Management Corporation DE 31-1262960
Atlas Building Company, LLC OH 27-4521779
Dixie Terminal Corporation OH 31-0823725
Flextech Holding Co., Inc. OH 31-1733037
GAI Holding Bermuda Ltd. BM 98-0606803
GAIl Indemnity, Ltd. # GB 98-0556144
Marketform Group Limited (71.8%) GB
Marketform Holdings Limited GB
Caduceus Underwriting Limited GB
Lavenham Underwriting Limited # GB 98-0412245
Marketform Limited GB
Gabinete Marketform SL ES
Marketform Australia Pty Limited AU
Studio Marketform SRL IT
Marketform Management Services Limited GB
Marketform Managing Agency Limited GB
Sampford Underwriting Limited # GB 98-0431601
Marketform Trust Company Limited GB

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement for March 31, 2012 of the GREAT AMERlCAN |NSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Financial Resources, Inc. * DE 06-1356481
AAG Holding Company, Inc. OH 31-1475936
Great American Financial Statutory Trust IV CT 58-646032
Great American Life Insurance Company * OH 13-1935920 63312
Aerielle IP Holdings, LLC » OH 45-2969767
Aerielle, LLC » DE 26-4391696
Annuity Investors Life Insurance Company * OH 31-1021738 93661
Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277
Bay Bridge Marina Management, LLC (85%) MD 27-0513333
Brothers Management, LLC (99%) FL 20-1246122
Consolidated Financial Corporation Ml 36-3383108
FT Liquidation, LLC OH 45-3988240
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC - Stoneleigh, LLC FL 45-3829557
GALIC Brothers, Inc. (80%) OH 31-1391777
GALIC Pointe, LLC » FL 45-1144095
Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * IL 45-0252531 67083
Skipjack Marina Corp. MD 52-2179330
Loyal American Holding Corporation OH 20-3568924
Loyal American Life Insurance Company * OH 63-0343428 65722
American Retirement Life Insurance Company * OH 59-2760189 88366
GALAC Holding Company OH 45-4121852
Great American Life Assurance Company * OH 95-2496321 62200
United Teacher Associates, Ltd. » X 74-2180806
United Teacher Associates Insurance Company * > 58-0869673 63479
AAG Insurance Agency, Inc. KY 31-1422717
Ceres Group, Inc. DE 34-1017531
Central Reserve Life Insurance Company * OH 34-0970995 61727
Provident American Life & Health Insurance Company * OH 23-1335885 67903
United Benefit Life Insurance Company * OH 75-2305400 65269
Ceres Administrators, L.L.C. DE 34-1880408
Ceres Sales, LLC DE 34-1947043
Ceres Sales of Ohio, LLC OH 34-1970892
HealthMark Sales, LLC DE 34-1920479
Continental General Corporation NE 47-0717079
Continental General Insurance Company * OH 47-0463747 71404
Continental Print & Photo Co. NE 47-0562685
QQAgency of Texas, Inc. > 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Holding, Inc. OH 42-1575938
Agricultural Services, LLC OH 27-3062314
United States Commodities Producers, LLC (51.3%) MT 45-4110027
United States Livestock Producers, LLC (51.3%) NV 27-2354685
Livestock Market Enhancement Risk Retention Group * NV 27-4395897 14084
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. > 59-1671722
Great American International Insurance Limited * IE
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
| Premier International Insurance Company * TC 98-0627464

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement for March 31, 2012 of the GREAT AMERlCAN |NSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments " OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MX
Financiadora de Primas Condor, S.A. de C.V. (99%) MX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAl Warranty Company of Canada Inc. CN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. > 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ > 31-0974853 38024
Great American Lloyd's, Inc. > 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (52.4%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. KY 98-0191335
Hudson Management Group, Ltd. \ 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Group, Inc. DE 43-1415856
TransProtection Service Company MO 43-1254631
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BM
Safety Claims and Litigation Services, LLC MT 20-5546054
Penn Central U.K. Limited GB
Insurance (GB) Limited * GB
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. » CN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
Superior NWVN of Ohio, Inc. OH 31-1737792
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement for March 31, 2012 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

[4%9)

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
31-1544320.. |0......... 0000944701NYSE..... American Financial Group, INC........ccoeveveivirenrninnnnnneinensisneneinens | OHueiieid [UDPuciiii ettt ownership......... | coeead 0.00 [ 1o 0.....
31-6549738.. |0......... (0SSR ISR American Financial Capital Trust Il American Financial Group, Inc . | Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.evv... 0.....
16-6543606.. |0......... (0 JSSRTRRIRY I American Financial Capital Trust Il American Financial Group, Inc . | Ownership......... | «.... 100.00 |American Financial Group, InC.........cccccvvenee. 0.....
16-6543609.. |0......... (0 JSSUTRINY IR American Financial Capital Trust IV American Financial Group, INC...........ccocuvinerriniinienene. Ownership........ | ..... 100.00 |American Financial Group, InC.........cccc.cecenc.. 0.....
31-0996797.. |0......... (OISR ISR American Financial Enterprises, Inc American Financial Group, Inc. . | Ownership......... | ... 100.00 | American Financial Group, Inc...........cccc.ce... 0.....
31-0828578.. |0......... [0 SRR USSR American Money Management Corporation American Financial Group, Inc. ... | Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
27-1577326.. |0......... [0 SRR U American Real Estate Capital Company, LLC...........cccoeviennierninnns OH.......... NIA .o American Money Management Corporation..................... Ownership......... | ... 80.00 | American Financial Group, InC..........cccccuu... 0.....
27-2829629.. |0......... (0SSN ISR MidMarket Capital Partners, LLC American Money Management Corporation.................... Ownership......... | co..... 51.00 | American Financial Group, Inc.............ccc.c..... 0.....
41-2112001.. |0......... (0SSN ISR APU Holding Company American Financial Group, INC........cccccveveivieieniieneenns Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc.c..... 0.....
23-6000765.. |O0......... [0 SRR POSR American Premier Underwriters, INC..........covevviennncnicnsieennnes APU Holding Company...........ccceeueeriereneenienneeseeeneenns Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc...... 0.....
23-6297584.. |0......... (0SSR ISR The Associates of the Jersey COmMPany.........ccoevveeenernrnrernsinserieens American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.cev... 0.....
37-1094159.. |0......... [0 SRR USRI Cal C0al, INCu.ovivvceee e American Premier Underwriters, Inc. Ownership......... | ..... 100.00 | American Financial Group, InC...........ccccvee... 0.....
95-2802826.. | 0......... (VISR IS Great Southwest COrporation..............oeeeeeeerereeernsrereessiseieeenes American Premier Underwriters, InC..........cccccoeevvrinennnne Ownership......... | ..... 100.00 |American Financial Group, InC.........c.cc.cecenc.. 0.....
35-6001691.. |0......... (0SSR ISR The Indianapolis Union Railway Company American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.cee... 0.....
13-6400464.. |0......... [0 SRR U Lehigh Valley Railroad Company. American Premier Underwriters, Inc Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
20-1548213.. |0......... [0 SOOI U Magnolia Alabama Holdings, INC.........cccccoveiriiiiniennieesieeeees American Premier Underwriters, INC.........ccccocoevvvevrininnnne Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuun... 0.....
20-1574094.. |0......... [0 SRR USSR Magnolia Alabama Holdings LLC...........ccccceuieriiieinicenireesieeseeens Magnolia Alabama Holdings, Inc. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
13-6021353.. |0......... [T I The Owasco River Railway, INC........cccoveieivnieiesieie s American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc............cccc..... 0.....
31-1236926.. PCC Real Estate, Inc. American Premier Underwriters, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc...... 0.....
76-0080537.. .. |PCC Technical Industries, Inc.. .. | American Premier Underwriters, Inc.. . | Ownership e 100.00 | American Financial Group, Inc... 0.....
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, Inc. Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.vev... 0.....
06-1209709.. Penn Central Energy Management Company..........ccccoeueenvemeniineenes DE........ NIA. ..o American Premier Underwriters, Inc. Ownership........ | ..... 100.00 |American Financial Group, InC.........ccccccvvene.. 0.....
23-1537928.. .. |Penn TOWers, INC.......c.ccovvverevcececrcrererennens . . . ..| American Premier Underwriters, Inc.. . |Ownership......... | ..... 100.00 | American Financial Group, Inc... 0.....
23-6000766.. Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc Ownership......... | ...... 66.67 | American Financial Group, Inc...........cc.cc...... 0.....
0. 23-6207599.. |0......... [0 SRR USSR Pittsburgh and Cross Creek Railroad Company...........ccccoeeriivernieennas PA.......... NIA ..o American Premier Underwriters, Inc Ownership......... | ... 83.00 | American Financial Group, InC..........cccccuu.... 0.....
0. 23-1707450.. |0......... [0 SRR USRI Terminal Realty PeNn Co........cccevieirieiiienieeseeeee e DC.......... NIA .o American Premier Underwriters, Inc Ownership......... | ... 100.00 | American Financial Group, InC.........ccccceuu.... 0.....
0. 23-1675796.. |O......... [0 SRR POSR Waynesburg Southern Railroad Company...........ccoceeeriereneinrnnnenn. PA........... NIA..cone American Premier Underwriters, INC........c.ccovveveieininines Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc.c..... 0.....
Ouvovvee | erererieresnenesessenessssesessesees | Qreeiveiees | eeveisseneseinns [V (OISO ISR GAl Insurance Company, Ltd APU Holding Company. . |Ownership......... | ..... 100.00 | American Financial Group, Inc............ccc...... 0.....
(I 31-1446308.. |0......... (0SSR ISR Hangar Acquisition Corp APU Holding Company. .... |Ownership......... | ..... 100.00 | American Financial Group, InC............cccevv... 0.....
(I 91-1508643.. |0......... (0SSR ISR PLLS, LE. oottt APU Holding COmMPany...........ccoeeurerrieieeeeneeneeeneenneenns Ownership......... | ..... 100.00 | American Financial Group, Inc............cccce.... 0.....
Ouvev [ errerrerrrrerernerenennsnesessseenenens | Qe | e [ (VISR I PLLS (UK) LIMItEd........ceeverierieiriseireiseeeiseise e PLLS, L. e Ownership......... | ..... 100.00 |American Financial Group, InC.........cccc.cevene.. 0.....
(I 91-1242743.. |0......... (0SSR ISR Premier Lease & Loan Services Insurance Agency, INC.........c.cooceveene. WA......... NIA...oone. APU Holding COMPaNY.........curverrrrreririreereireeneseereenseeens Ownership......... | ..... 100.00 | American Financial Group, InC...........ccccee... 0.....
0uree | e [ S 91-1508644.. |0......... (0SSR ISR Premier Lease & Loan Services of Canada, INC........c..covvvvvrcrivirnnnns WA......... NIA...oon. APU Holding Company...........cccueeeereeneeeeeneeneeeeeneeneens Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.c.... 0.....
0084.. | American Financial Group, Inc... {22179....|95-2801326.. |0......... [0 SOOI U Republic Indemnity Company of America A, APU Holding Company..........ccoceeieniieinieeeeneseennns Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
0084.. | American Financial Group, Inc... [43753....| 31-1054123.. |0......... [0 SRR U Republic Indemnity Company of California A Republic Indemnity Company of America............ccccceune. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu.... 0.....
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Statement for March 31, 2012 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 il

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
31-1262960.. |0......... (0SSR ISR Risico Management Corporation...............coweeeeeereenereeeuneeneeeneeneenenes DE......... NIA...one. APU Holding CoMPany..........cceueeeureeneeeeenerseneeeeneeneens Ownership......... American Financial Group, INC........ccccccvveenee 0.....
27-4521779.. |0......... [0 SRR USSR Atlas Building Company, LLC .|OH.......... NIA .o American Financial Group, Inc. . | Ownership......... American Financial Group, InC...........cccc..... 0.....
31-0823725.. |0......... [0 SO USSR Dixie Terminal Corporation v |OH.e NIA ..o American Financial Group, Inc. .... | Ownership......... American Financial Group, InC..........cccc..... 0.....
31-1733037.. | 0......... [0 ST USRI Flextech Holding Co., INC....c.cuevviiiiniierceeesee s OH.......... NIA..ccoiie American Financial Group, INC........cccoevviriniriennininnnnns Ownership......... American Financial Group, InC..........ccccevn... 0.....
98-0606803.. |0......... (0SSN ISR GAI Holding Bermuda Ltd BM.......... NIA.....cccooe.. American Financial Group, Inc . | Ownership......... American Financial Group, INC...........cccooune. 0.....
98-0556144.. |0......... (0SSN ISR GAI Indemnity, LEd........covreierieieieiseeeessesss s GB.......... A GAl Holding Bermuda Ltd . | Ownership......... American Financial Group, INC........ccccccvvvnne. 0.....
Marketform Group Limited ...|GB GAI Holding Bermuda Ltd Ownership......... American Financial Group, Inc 0.....
.. | Marketform Holdings Limited... ... |GB.... .. | Marketform Group Limited..... ..| Ownership American Financial Group, Inc... 0.....
Caduceus Underwriting Limited .|GB Marketform Holdings Limited Ownership......... American Financial Group, Inc 0.....
Lavenham Underwriting Limited GB Marketform Holdings Limited Ownership......... American Financial Group, Inc 0.....
.. | Marketform Limited.............. ...|GB.... .. | Marketform Holdings Limited. .. | Ownership.... American Financial Group, Inc... 0.....
Gabinete Marketform SL Marketform Limited...........ccovieeniinieeceeeeens Ownership......... American Financial Group, Inc 0.....
O [rreereenesnnesneessesssnees | Qe | oeeniseiieens (IS [0 SRR USRI Marketform Australia Pty Limited Marketform Limited . | Ownership......... American Financial Group, InC..........ccccevn... 0.....
Ouveves | eereerreeneesnenesessensesssensessesees | Qreeveees | oo [V (OISO ISR Studio Marketform SRL (L Marketform Limited .... |Ownership......... American Financial Group, INC...........cccooune. 0.....
[0S TR [0SO IR [V (0SSR ISR Marketform Management Services Limited...........c.cocoovveirinieieniinnnns GB Marketform Holdings Limited...........cccovvrvviniinriinrnnnn. Ownership......... American Financial Group, INC........ccccccvvvnne. 0.....
0 [0SO IR [V (0SSR ISR Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... American Financial Group, INC........ccccccvvvennes 0.....
98-0431601.. |0......... (0SSN ISR Sampford Underwriting Limited Marketform Holdings Limited Ownership......... American Financial Group, INC........cccccccvvuennns 0.....
..................... 0uvvveree [ O [ evieviennene | Marketform Trust Company Limited.........cvveveeevnienerensnerereses Marketform Group Limited...........ccccounerrervrnerrcirernnenenn | OWNEIShip....... American Financial Group, Inc.........cc.ccconever | 0o
06-1356481.. |0......... [0 S DRSS, Great American Financial Resources, Inc. American Financial Group, INC........ccoeoevieveieieeniieennnns Ownership......... American Financial Group, InC..........ccccc....... 1.
31-1475936.. |0......... (0SSR ISR AAG Holding Company, INC.........ccririnineeiniseeeeeseeeeseeseeseseens Great American Financial Resources, Inc. ....| Ownership......... American Financial Group, INC........ccccccvvveeee 0.....
58-646032.... | 0......... [0 SR U Great American Financial Statutory Trust IV...........cccoevvieenicsnieens CTue. NIA .o AAG Holding Company, INC.........cccoecvrrirrrinniierieinnns Ownership......... American Financial Group, InC..........cccc....... 0.....
13-1935920.. |0......... [0 SRR USRI Great American Life Insurance Company. AAG Holding Company, INC........cccoecvrivnninniieinirinns Ownership......... American Financial Group, InC..........ccccv.... 0.....
45-2969767.. |0......... (0TSRRI ISR Aerielle IP Holdings, LLC Great American Life Insurance Company.............cc.cuueene. Ownership......... American Financial Group, INC...........cccoouune. 2.
26-4391696.. |0......... (0SSN ISR ACTIElE, LLC....oiiicieiecee ettt Great American Life Insurance Company............ccc.cvvene. Ownership......... American Financial Group, INC........ccccccovvnne. 2....
31-1021738.. |0......... (0SSN ISR Annuity Investors Life Insurance Company A i Great American Life Insurance Company. Ownership......... American Financial Group, INC........ccccccvvnne. 0.....
27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company. Ownership......... American Financial Group, INC........ccccccvvvennns 0.....
27-0513333.. Bay Bridge Marina Management, LLC...........ccccoueuevmrnnirernnncrerenen. Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
20-1246122.. .. | Brothers Management, LLC..... .. | Great American Life Insurance Company.. . | Ownership American Financial Group, Inc... 0.....
36-3383108.. Consolidated Financial Corporation Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
45-3988240.. FT Liquidation, LLC Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
20-4604276.. .. | GALIC - Bay Bridge Marina, LLC. .. | Great American Life Insurance Company.. . | Ownership American Financial Group, Inc... 0.....
45-3829557.. GALIC - Stoneleigh, LLC Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
31-1391777.. GALIC BrOthers, INC........cvvvireieiriieiieiseissieisissiese e sssssssenees Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
45-1144095.. .. | GALIC Pointe, LLC... .. | Great American Life Insurance Company.. . | Ownership......... American Financial Group, Inc... 2.
........ 26-3260520.. Manhattan National Holding Corporation.............cccceeeereieuerncnneineenns Great American Life Insurance Company. Ownership......... American Financial Group, Inc 0.....
0084.. | American Financial Group, Inc... |67083....|45-0252531.. | 0......... [V JSSURTRORINY I Manhattan National Life Insurance Company..........c.cocvevernerreerninnns [ A Manhattan National Holding Corporation............c..ccceveue. Ownership......... American Financial Group, INC.........ccccccvvnne. 0.....
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0ureree | e [ S 52-2179330... [0.ceveee [ O | e Skipjack Marina Com.........c.ureurrereeirinieeeieesesseesee et seieeseeeaees MD NIA...one. Great American Life Insurance Company............ccocveeeene. Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccveeee | ...
0uereies [ [0 20-3568924.. [0....cco. [ O [ Loyal American Holding Corporation..............cccecevieriniennieeenieinnns OH NIA .o AAG Holding Company, Inc Ownership......... | ... 100.00 | American Financial Group, Inc...........cccecevee | 0.
0084.. | American Financial Group, Inc... [65722....|63-0343428.. [0......... | O.coevevvvccns | covvreieinnen Loyal American Life Insurance Company. Loyal American Holding Corporation..............cccceervveennnns Ownership......... | ... 100.00 | American Financial Group, Inc..........cccceceven | 0.
0084.. | American Financial Group, Inc... [88366....|59-2760189.. [0......... | O.cevevvvvrens [ cevvrrieinnen American Retirement Life Insurance Company..........ccccoevevririeneninnns OH A, Loyal American Life Insurance Company.............ccoceeeene Ownership......... | ... 100.00 | American Financial Group, Inc..........ccccecvvee | 0.
0ureeees | e [ S 45-4121852.. | 0..ovvevee | O [ GALAC Holding Company. Loyal American Life Insurance Company.............cc.ccvvve. Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo.e. | ...
0084.. | American Financial Group, Inc... [62200.... | 95-2496321.. Great American Life Assurance Company. A Loyal American Life Insurance Company.............cccevve Ownership......... | ..... 100.00 | American Financial Group, Inc............ccccvveer | ...
[0S OO [0 S 74-2180806.. United Teacher Associates, Ltd..........cccorvivrvrinrerenirenerennnrensnnins | Tevvvenee [NIAc e AAG Holding Company, INC.........cccevirrmrrinrnieireinsrninns Ownership......... | ..... 100.00 | American Financial Group, InC.........ccccovevneen | 1oeeo.
0084.. | American Financial Group, Inc... |63479....|58-0869673.. .. | United Teacher Associates Insurance Company. . | United Teacher Associates, Ltd......... .. |Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | ...
[0S OO RRRN [ S 31-1422717.. AAG Insurance Agency, Inc. Great American Financial Resources, INC.........ccccvvvvvrenee Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccvveer | ...
[ (I 34-1017531.. Ceres Group, INC.....cc.vvevieeereicieieiieesietee s Great American Financial Resources, Inc. Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccecev.e. | 0.
0084.. | American Financial Group, Inc... [61727....| 34-0970995.. .. | Central Reserve Life Insurance Company... . | Ceres Group, INC......covvvvreecrncininnnes Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccveeeee | ...
0084.. | American Financial Group, Inc... [67903....|23-1335885.. Provident American Life & Health Insurance Company Central Reserve Life Insurance Company Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccevee. | 0.
0084.. | American Financial Group, Inc... [65269....|75-2305400.. [0......... | Oucovvevvvernns | cevvrrieinnnnn United Benefit Life Insurance Company. Provident American Life & Health Insurance Company.... | Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccecvven | 0.
0........ 34-1880408.. [0...cocce. | Oueeeeevees [ Ceres Administrators, L.L.C......cccccoeveevveisceee Ceres Group, INC........ceueiveieeiseeseessese s Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo..e. | ...
0........ 34-1947043.. 0..oocevee | Oueeeee [ Ceres Sales, LLC.......cooieeeeeeeeeeee ettt Ceres Group, INC......covveiereeiseeieesssesessssiesseenenns Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvverr | ...
0........ 34-1970892.. [0...ccovee | O [ Ceres Sales 0f Ohio, LLC.........ccvvvieiiicecceee e Ceres Sales, LLC Ownership......... | ..... 100.00 | American Financial Group, Inc............ccccoveer | ...
34-1920479.. [0.eovee [Oureee | e HealthMark Sales, LLC........c.coirrrrieeeseseess e Ceres Sales, LLC Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | 0.
47-0717079.. 0. [ Oucs | e Continental General Corporation.............c.eceuerniererreneenerneeerensinenens Ceres Group, INC........cevrrcrrierinieerssnceeesiseeeeenes Ownership........ | ..... 100.00 | American Financial Group, Inc...........cccceeven | 0.
| 47-0463747.. 0. | O e Continental General Insurance COMPaNy............ccoeueereerereeeereenenenenns Continental General Corporation..............ccoeeurcerinennenes Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccveeee | ...
47-0562685.. | 0.....ocee | O [ Continental Print & Photo CO.........cccvvviiiiirireeneneecsiseeieeas Continental General Corporation...........c..cceeeeureeriernens Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccveeer | ...
34-1947042.. [ 0..covee [ O [ QQAGENCY Of TEXAS, INC.....oeriicieeee e Ceres Group, INC........ccveeeiereeeinerieesiseeeseeeeeeenne Ownership......... | ... 100.00 | American Financial Group, Inc...........cccccevee | 0.
31-1395344.. {0..ooeeve [ Oucee i Great American AdVISOrS, INC.......c.cvviveeieviiiiiiceies s Great American Financial Resources, Inc. ..| Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccecvven | 0.
42-1575938.. | 0.coovevee | O | e Great American Holding, INC..........oeiveieieiiiiieccsee s American Financial Group, INC.........cccccoeeirieieniiereienns Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo.e. | ...
27-3062314.. [0.ceover [ Ouces | e Agricultural SErVICES, LLC.........oeveieriirieieesseeseiese e nens Great American Holding, INC.........cccovviereieinieieneiens Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.cccceeeeer | ...
45-4110027.. | 0.eovvevee | O [ Unites States Commodities Producers LLC Agricultural Services, LLC Ownership......... | ... 51.30 | American Financial Group, Inc..........c.ccccoueer | ...
(I [ S 27-2354685.. United States Livestock Producers, LLC Agricultural Services, LLC Ownership......... | ... 51.30 | American Financial Group, Inc..........ccccccvueer | 0.
0084.. | American Financial Group, Inc... | 14084....|27-4395897... Livestock Market Enhancement Risk Retention Group...........cccccvveveenee NV. A United States Livestock Producers, LLC............cccocvvunee. Ownership........ | ..... 100.00 | American Financial Group, InC...........c.cceevens | 0.
0084.. | American Financial Group, Inc...|35351....|31-0912199.. ..| American Empire Surplus Lines Insurance Company.. . | Great American Holding, INC.........ccccocvevniiriirenenne oo | OWnership......... | ... 100.00 | American Financial Group, Inc...........ccccceeee | 0.
0084.. | American Financial Group, Inc... [37990.... | 31-0973761.. American Empire Insurance Company...........ccceeeereerereeceneeneeeeeneennens American Empire Surplus Lines Insurance Company....... Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccveeer | ...
0. 59-1671722.. [ 0. [ O [ American Empire Underwriters, INC...........ccceevreiriennicenieesieiens American Empire Insurance Company . | Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccev.ee. | 0.
0. vevernnnnee | Qs [, .. | Great American International Insurance Limited.. . | Great American Holding, Inc.. Ownership......... | ... 100.00 | American Financial Group, Inc...........cccecevee | 0.
0084.. | American Financial Group, Inc... [23418....|73-0556513.. Mid-Continent Casualty Company Great American Holding, Inc . |Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo... | ...
0084.. | American Financial Group, Inc... [ 15380.... | 73-1406844.. Mid-Continent Assurance COMPaNY............ccvverreerivnreerseessienserersesnsns Mid-Continent Casualty Company Ownership......... | ..... 100.00 | American Financial Group, Inc.............ccceeeeer | ...
0084.. | American Financial Group, Inc... [13794....| 38-3803661.. .. |Mid-Continent Excess and Surplus Insurance Company. . | Mid-Continent Casualty Company. . | Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoeeee. | ...
[0S OO RTRN [ S 30-0571535.. Mid-Continent Specialty Insurance Services, INC.........coovvvrvivreirrenns Mid-Continent Casualty Company Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | ...
0084.. | American Financial Group, Inc...|23426....|73-0773259.. | 0.....ccc. | Oucervevverene | cevreririinne Oklahoma Surety COMPaNY..........ocevirerreeririreeriesiseereeineiesseesees Mid-Continent Casualty Company...........cccvererrirnienennes Ownership........ | ..... 100.00 | American Financial Group, InC...........ccccevven | 0.
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0ureree | e [ S 98-0627464.. |0......... (0SSR ISR Premier International Insurance Company...........coceueeeerereeeeneeneieeneens TCviee A Great American Holding, INC..........coovnirrnrcincnisiicnens Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.cee.. 0.....
0084.. | American Financial Group, Inc... [ 16691....|31-0501234.. |0......... [0 SRR USSR Great American Insurance ComMpPany...........cccoueeeerirereirieinenereenissennnns OH.oove [ American Financial Group, INC.......c.cccovevivirieireeniniennnns Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu... 0.....
0neeiee [ [0 45-2969767.. |0......... [0 SO USSR Aerielle [P HOIdINGS, LLC........coiieieriieeceeees e OH Great American Insurance Company.............cccoeerireeennn. Ownership......... | ... 37.50 | American Financial Group, InC..........cccccouu.... 2.
26-4391696.. |0....ccoe. [ O [ ACTIEIIE, LLC....oiiieiicees et DE Great American Insurance Company.............cccoeverireennnn. Ownership......... | oo 37.50 | American Financial Group, InC.........cccceevvnn. | 2.0
31-1463075.. [0.coover [Oucee | e American Signature Underwriters, INC..........ccccoueverinieeneieneisesninns OH Great American Insurance Company............ccceeveereenes Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo.e. | ...
59-2840291.. Brothers Property COrporation............ccveveeenieeieeensnseiessseneneenns OH Great American Insurance Company............coeveeeenreeenes Ownership......... | oo 80.00 | American Financial Group, Inc..........ccccccvverr | 0.
20-5173494.. Brothers Le Pavillon, LLC DE Brothers Property Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | ...
20-5173589.. .. | Brothers Le Pavillon (SPE), LLC.. ..|DE. .. | Brothers Le Pavillon, LLC...... ..| Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | ...
25-1754638.. Brothers Pennsylvanian Corporation... PA Brothers Property Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccvveer | ...
59-2840294.. Brothers Property Management Corporation.............c..coeeveurenienennnnns OH Brothers Property Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccoeeer | ...
20-4498054.. .. | Crescent Centre Apartments................... . |OH.... .. | Great American Insurance Company. ..| Ownership......... | ... 100.00 | American Financial Group, InC.........cccoeeveee | 1oece
31-1277904.. Crop Managers Insurance Agency, Inc KS Great American Insurance Company.............cccoeeerireeennn. Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccccevee. | 0.
31-0589001.. [ 0..covver [ O [ Dempsey & Siders Agency, Inc. Great American Insurance Company.............cccoeeverireennnn. Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccecvven | 0.
31-1341668.. [0....ocoe. [ O [ Eden Park Insurance Brokers, Inc Great American Insurance Company............ccoeeveerennes Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo..e. | ...
Ouvvvee | cerverrenieensenenessenessssesessesees | Qveerreees | veveissenieinseenns Ourvvvees [ O e, El Aguila, Compafiia de Seguros, S.A. de C.V.....ccoovvvvrivinreirinienns MX Great American Insurance Company............coeveeeenrenenes Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvverr | ...
Ouvovree | errererneerennsnenesnenesseenensesnes | Qrevrvenees | ceveinenneinsinnns Oueevveee [ O e Financiadora de Primas Condor, S.A. de C.V.....ccccoovvvvinnnne El Aguila, Compafiia de Seguros, S.A. de C.V................. Ownership......... | oo 99.00 | American Financial Group, Inc..........cccccevvenr | ...
(I 39-1404033.. [0.ceovee [Oucve | e Farmers Crop Insurance Alliance, Inc Great American Insurance Company............coeveerienrenenes Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | 0.
[V 13-3628555... [0..ccocvee [ Ouvercs | e FCIA Management Company, INC..........ccuueerernrniirernineeneeeessinseenns Great American Insurance Company...........cc.eeeeererennen. Ownership........ | ..... 100.00 | American Financial Group, Inc...........cccceeven | 0.
[0S PSS RURTRURRRIOPRN ) PSSR IR 0uevees [ O | e Foreign Credit Insurance Association Great American Insurance Company...........cc.eeeereereenenee Management..... | ......... 0.00 [American Financial Group, INC........ccoecveveens | 31
O 31-1753938.. [0.ceoveee [ O | e GAIl Warranty Company Great American Insurance Company...........co.eeeeeereenenee Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccveeer | ...
(S 31-1765544.. [ 0...coov [ O [ GAIl Warranty Company of Florida............ccceerieenieinnieesiessneens GAI Warranty Company..........ccccoeerireeernieeeesesnessnseeenns Ownership......... | ... 100.00 | American Financial Group, Inc...........cccccevee | 0.
O [rrerreenessnesneesnesssnees | Qv | eeenieeiienns [0SR 0 SRR IR GAI Warranty Company of Canada Inc Great American Insurance Company.............ccceverireennnn. Ownership......... | ... 100.00 | American Financial Group, Inc..........ccccecvven | 0.
(I 45-1144095.. [0..oovee | O [ GALIC Pointe, LLC Great American Insurance Company............cccoeeveerennes Ownership......... | ... 35.00 | American Financial Group, InC..........cccccovvvens | 2.
0uvveves | e [ S 61-1329718.. [0.ceover [Oucee | e Global Premier Finance COmMPany...........cocueeriereienireiseensiessenessseenns Great American Insurance Company............coeveeieereennes Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.cccceeeeer | ...
[0S USRI [ S 74-2693636.. [0.....coo. [Ouvrrercrcs | e Great American Agency of Texas, Inc Great American Insurance Company............coeveevenrenenes Ownership......... | ..... 100.00 | American Financial Group, Inc............ccccvveer | ...
0084.. | American Financial Group, Inc... | 26832....|95-1542353.. Great American Alliance Insurance Company. Great American Insurance Company............coeveeeerrenenes Ownership......... | ..... 100.00 | American Financial Group, Inc..........c.ccccvveer | ...
0084.. | American Financial Group, Inc... |26344....| 15-6020948.. Great American Assurance CompPany..........c.cceuereereneurersersnemreessnnens Great American Insurance Company...........cc.eeererennen. Ownership........ | ..... 100.00 | American Financial Group, InC...........c.cceevens | 0.
0084.. | American Financial Group, Inc... |39896....|61-0983091.. .. | Great American Casualty Insurance Company. .. | Great American Insurance Company. Ownership........ | ..... 100.00 | American Financial Group, Inc...........ccccceeee | 0.
OIS OSSR [ S 31-1228726.. Great American Claims Services, Inc Great American Insurance Company Ownership......... | ..... 100.00 | American Financial Group, Inc..........ccccccveeer | ...
0084.. | American Financial Group, Inc... | 10646.... | 36-4079497.. Great American Contemporary Insurance Company. Great American Insurance Company Ownership......... | ... 100.00 | American Financial Group, Inc...........cccccev.ee. | 0.
0084.. | American Financial Group, Inc... |37532.... | 31-0954439.. .. | Great American E & S Insurance Company..... .. | Great American Insurance Company. Ownership......... | ... 100.00 | American Financial Group, Inc...........cccecevee | 0.
0084.. | American Financial Group, Inc... [41858....| 31-1036473.. Great American Fidelity Insurance Company Great American Insurance Company Ownership......... | ..... 100.00 | American Financial Group, Inc.............cccoo... | ...
0uee [ [ 31-1652643.. Great American Insurance Agency, Inc Great American Insurance Company............coeveevenreennes Ownership......... | ..... 100.00 | American Financial Group, Inc.............ccceeeeer | ...
0084.. | American Financial Group, Inc... [22136.... | 13-5539046.. .. | Great American Insurance Company of New York.. . .. | Great American Insurance Company. American Financial Group, Inc..........c..cccooee. | 0.
0084.. | American Financial Group, Inc... | 38024....| 31-0974853.. Great American Lloyd's Insurance Company.............coeveerernrreeeennennens Great American Insurance Company.

American Financial Group, Inc
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0ureree | e [ S 31-1073664.. |O......... (0SSR ISR Great American LIoyd's, INC.........oorevrvereeencineneeeneneinenneineeecenneenennnes | Tevivvniens [ DS Great American Insurance Company.............eeeereereenenee Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.cee.. 0.....
0uereies [ [0 31-0856644.. |0......... [0 SRR USSR Great American Management Services, INC.........cccccoveeereenveeeneens | OHeciie | DS Great American Insurance Company.............ccceeerieennnn. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceuu... 0.....
0084.. | American Financial Group, Inc... [ 38580....| 31-1288778.. |0......... [0 SO USSR Great American Protection Insurance Company..........cccocoecevveereenenns [ OHociiir [ DS Great American Insurance Company.............cccoeerireeennn. Ownership......... | ... 100.00 | American Financial Group, InC.........ccccceuu.... 0.....
0ueeeies [ [0 31-0918893.. |0......... [0 ST USRI Great American Re INC........cccocvvvieirniieinninesnieenineesnessssesnnnennns | DEvviecces [ DS, Great American Insurance Company.............cccoeverireennnn. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceune.. 0.....
0084.. | American Financial Group, Inc... ..|31-1209419.. | 0......... (0SSN ISR Great American Security Insurance Company............ccoeveevereerrecnneees | OHuciviiiii [DSeiiiiine Great American Insurance Company............ccceeveereenes Ownership......... | ..... 100.00 | American Financial Group, Inc.............ccc....... 0.....
0084.. | American Financial Group, Inc... ..|31-1237970.. Great American Spirit Insurance COmpany...........ccocvevveeerevrerennnsecnnes | OHuvviioies [DSeiiiiiiine Great American Insurance Company............coeveeeenreeenes Ownership......... | ..... 100.00 | American Financial Group, Inc............ccceuv... 0.....
59-1263251.. Key Largo Group, INC......cvveeeiiinreiinseieissisieieisssssseeeessseseesessssenns Great American Insurance Company............coeveeeenrenenes Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
34-160739%.. National Interstate Corporation............ S DS .. | Great American Insurance Company. Ownership N 52.40 | American Financial Group, Inc... 0.....
34-1899058.. American Highways Insurance Agency, Inc National Interstate Corporation.............cocoeveereevereerrerienenns Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
31-1548235.. Explorer RV Insurance Agency, INC.........covurreuneeneinesieeneeseneneeneens National Interstate Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
98-0191335.. .. |Hudson Indemnity, Ltd............. .. | National Interstate Corporation.. Ownership......... | ..... 100.00 | American Financial Group, Inc... 0.....
66-0660039.. Hudson Management Group, Ltd National Interstate Corporation Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
34-1607396.. |0......... [0 SRR USRI National Interstate Insurance Agency, INC........ccovevernreeniensienns National Interstate Corporation............ccccoeevreerireeninnns Ownership......... | ..... 100.00 | American Financial Group, InC..........cccceune.. 0.....
0. [0 R 36-4670968.. |0......... [0 SRR PSR Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, INC...........cccvueeene Management..... | ......... 0.00 [American Financial Group, InC..........ccccvvvue. 0.....
0084.. | American Financial Group, Inc... | 32620....| 34-1607395.. | 0......... [0 SRR POTR National Interstate Insurance COmMPaNY..........ccceueeriereeeninreeienennns National Interstate Corporation.............ccevrevverrieireeriinnnns Ownership......... | ..... 100.00 | American Financial Group, InC............cccevv... 0.....
0084.. | American Financial Group, Inc... [11051....|99-0345306.. | O......... (0SSR ISR National Interstate Insurance Company of Hawaii, INC.............ccovrruene National Interstate Insurance Company...........coccceverennene Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.oev... 0.....
0084.. | American Financial Group, Inc... [41106....| 95-3623282.. | 0......... (0SSN ISR Triumphe Casualty COMPANY.........ccvirurerrirrinieireinserersseseseesessseenes National Interstate Insurance Company...........ccccvvrvennene Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.evv... 0.....
Ouvevs [ et [ - 43-1415856.. |0......... (VISR I Vanliner Group, INC..........cevieiiereineieiensisresiesiseiseneessesesessenenns National Interstate Insurance Company...........ccccovvereeneen. Ownership........ | ..... 100.00 |American Financial Group, InC.........c.ccccevene.. 0.....
0urree | e [ S 43-1254631.. |0......... (0SSR ISR TransProtection Service COMPaNY..........cvveeeeeerinieereereeeeseeseeenenns MO.......... (DS T Vanliner Group, Inc Ownership......... | ..... 100.00 | American Financial Group, InC...........cccc.ee... 0.....
..|86-011429%.. | 0......... (0SSR ISR Vanliner Insurance Company Vanliner Group, Inc Ownership......... | ..... 100.00 | American Financial Group, Inc...........cccc.cee... 0.....
..................... 0uevveees [ O | vevereveeen | Vanliner Reinsurance Limited........c.coevcrcencncneninencneinnenencenns | BMucii | DSeee [ VaNIner Group, INC..veeeecececevcececncccncseeeenenneee.. | OWNErship....... | .....100.00 | American Financial Group, Inc..........ccccccveeee | 0.
20-5546054.. |0......... [0 SRR USRI Safety Claims and Litigation Services, LLC..........cccoovviviirvrennreninnne MT....o. DS National Interstate Corporation..........cccccocevrirnerieninnn. Ownership......... | ... 100.00 | American Financial Group, InC..........cccceune.. 0.....
..................... Oueceveeee [ Oueveveeves | evevevenen | Penn Central UK. Limited........c.coverericeieicicsieieseseieieseieiseeennns | GBuviin | DS | Great American Insurance Company.............cooeevveeneeeee... | OWnership........ | .....100.00 | American Financial Group, Inc.............cccoo... | O.....
..................... Oueveveeee [ Ouveveceves | ceevveveennn. | InsUrance (GB) Limited........c.cvevvereievieiesisiiesesseiiesessensesesssniens | GBuveiniens | DS, | Penn Central UK. Limited.........coocvcerveicccnieicsniennenn. | OWnership....... | .....100.00 | American Financial Group, Inc..........cc.cccevvee. | ...
27-2226948.. |0......... (0SSN ISR Pinecrest Place LLC Great American Insurance Company............coeveevenrenenes Ownership......... | ..... 100.00 | American Financial Group, Inc............cccco.... 0.....
871,850,814 |0......... (0SSR ISR PLLS Canada Insurance Brokers Inc Great American Insurance Company............coeveeeerrenenes ownership......... | oo 49.00 |American Financial Group, INC.........ccccc.vee... 0.....
31-1293064.. Professional Risk Brokers, INC............ccoeueireueiernimrerninereneeneieinns Great American Insurance Company...........cc.eeererennen. Ownership........ | ..... 100.00 | American Financial Group, Inc 0.....
72-1331800.. .. | Strategic Comp Holdings, L.L.C... .. | Great American Insurance Company. ... | Ownership e 100.00 |American Financial Group, Inc... 0.....
36-4517754.. Strategic Comp Services, L.L.C....... Strategic Comp Holdings, L.L.C.....c.ccoevvivrnininrcrncins Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
32-0050970.. Strategic Comp, L.L.C...... Strategic Comp Holdings, LL.C.......cccccvvirenee .| Ownership......... | ... 100.00 | American Financial Group, Inc 0.....
31-0686194.. ..| One East Fourth, Inc.... .. | American Financial Group, Inc... Ownership N 100.00 | American Financial Group, Inc... 0.....
31-0883227.. Pioneer Carpet Mills, Inc American Financial Group, Inc . | Ownership......... | ... 100.00 | American Financial Group, Inc 0.....
31-1737792.. Superior NWVN of Ohio, Inc American Financial Group, Inc . | Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
31-1119320.. .. | TEJ Holdings, Inc............. . .. | American Financial Group, Inc... Ownership......... | ..... 100.00 | American Financial Group, Inc... 0.....
31-0728327.. Three East FOUrh, INC.........ccoviirieiiceiecseeeseee e American Financial Group, Inc . | Ownership......... | ..... 100.00 | American Financial Group, Inc 0.....
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Asteris Explanation

1 Another affiliated company owns 1% or less of the shares.

The entity is owned by more than one company within the AFG Group.

2
3
4

Great American Insurance Company is the majority member of the Association

Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.




Statement for March 31, 2012 of the GREAT AMERICAN |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

N
SO UTA WN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty............ccooevvererrerennnn.
. Ocean marine
. Inland marine........
. Financial guaranty.
. Medical professional liability - occurrence
. Medical professional liability - claims-made.
. Earthquake..........ccoeveviviecenicienns
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage
. Aircraft (all Perils)........coevveveererereeeirieennns

. International..
L Warranty......coeenereenseeee s
. Reinsurance-nonproportional assumed property..........c.ocoevereerereinennenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability......

...5.749.490

.1,180,726
..9,834,523

.0
38,315
10,839,365

.0

2679,928 | .

...445,139
..24,150,733

(175,137)
..18,507,405

....2,861,704

35, TOMAIS...vuveverererreeerses ettt 256,789,726 | ...coovvvrrrrrrrrnns (55,601,979)
DETAILS OF WRITE-INS
3401, Collateral ProtECHON..........cvvvevreiiireie e sresees | seressessssnsesesssenes 2,659,307 | ...... ....2,861,704
3402. Supplemental unemployment... 20,6271 | e 0
3403, s .0 .0
3498. Sum. of remaining write-ins for Line 34 from overflow page 0 | 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34)......ccvuvnivnirinrinniiiniiinnins | sovessmesserssiesnesnens 2,679,928 | ...... ....2,861,704
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 134,594
2. AlIEA INES..... et sseesssssse e stesssssessessssssssssessennns | seessssessnesnessesssnsnesnessennnsnD, 221,155 | i 45,227,155 ....36,951,491
3. Farmowners MUIIPIE PETl..........cciveiuiiiiieeieesie e stsssseinns | evesesses e sesse s ssse e sneas 5,090,439 | oo 5,090,439 | ..o 4,434,318
4. HOmEOWNETS MUILIPIE PEIl........civiieieiiieie ettt ssssiens | ctestesess s s bbb bees 0 | oo 0 L A3121
5. Commercial MUIPIE PETl.........ovuurirriirieiieieieieeeeeeseseees e | ceeee .11,309,299 ...11,309,299 ..8,939,202
6. MOrtgage QUAIANLY.......ccccviveireiciesie et sssessesssssssessesnss | sesessessessssessesssssssessessssessessssssssssessessnsQ. | veviessssossessssssesesessesse et ssse s sene 0
8. OCEAN MAINE.......eecvveeeeeteeee ettt et tes e ssseses st sssesessnsssssensens | setesessesesesissssesessesessaesesnsesans 627,999 | oo 627,999 601,007
9. INIANA MAMNE.......eoeeieiieie ettt sttt | eeeee .10,284,541 ...10,284,541 ..9,556,247

. International..

. Financial guaranty..........cccccoeeerrerrcveinennen.
Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake.........ccoevveveeeiecsicienns
. Group accident and health............cc.cc........
. Credit accident and health.............cocoeininenine s
. Other accident and health
. Workers' compensation....
Other liability-occurrence...........ocvvveveinne

Other liability-claims made
Excess workers' compensation

...490,719
..22,728,555

490719
22,728,555

...36,055.345
.42.103.295

30, WAITANEY.....civcicitecee ettt ans

31. Reinsurance-nonproportional assumed property.

32. Reinsurance-nonproportional assumed liability........

33. Reinsurance-nonproportional assumed financial lines. . e | .

34. Aggregate write-ins for other lines 0f DUSINESS..........cc.ccvvicveieiieiiieeriieiens | e (2,991,024) | ..o (2,991,024) | ..o (5,719,277)

35, TOMAIS....uuvevireriscie sttt ettt | srestensns st sttt 231,964,346 | ...oooovverreerseeis 231,964,346 | ...ooovvverereeeene 215,554,641

DETAILS OF WRITE-INS

3401, Collateral ProtECHON..........ccvevececieiteictreeie ettt ssssnsens | evsessssssessss st tes e benes (3,031,873) | oo (3,031,873) | oo (5,719,277)
3402. Supplemental UnemMpPIOYMENL..........ccccoevivriieiiireieieee e .0
3403. 0
3498. Sum. of remaining write-ins for Line 34 from overflow page. .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......ceuiererereiiereiiseiesiiens | eerssieiesscssiesiseiessssissinians (2,991,024) | oo (2,991,024) [ oo (5,719,277)
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Statement for March 31,

a120iie. GREAT AMERICAN INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

10

1 3 4 5 6 7 8 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2012 2012 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2012 LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2009 + Prior.....c.. | cooeveereeienaan 635,236 | .oooeieeeereanna 795,316 | oo 1,430,552 | coooovovrersirnas 58,878 | oo 134 | e 59,013 610,756 ....1,229 1n(39,148) | oo (4,750
2. 2010u s [ e 141,250 | .o 195594 | i, 336,844 | oo 33,819 | i 325 | oo 34,144 | e 120,884 | oo, 1,369 | i 180,989 | 303,242 | 13,453 | oo (12,911)] oo 541
3. Subtotals
2010 + Priof...cco. | veveverevernenn 776,486 | ..................990,910 | ....ccoccr.. 1,767,396 | .o 92,697 | oo 459 | o 93,156 731,640
4, 201 | e 403482 | .................324,800 | ......ccun.un. 728,282 | oo 197,105 | oo 6,870 | .o 203,975 | i 195,737 | oo, 7,250 | oo 274,050 | i ATT037 | (10,640) | .ocverieirean (36,630) ] .cvovvreeririanes (47,270)

5. Subtotals

2011 + Prior........
6. 2012.ciieens [eererieinis .0, SO ISR 0.9, SO R 2.9, SO P .0, SO [ 18,669 | oo 18,669 [..ocovernee D0, O IR 59414 | ... 123469 | .................. 182,883 | ............... 20,0, SO I .0, SO I XXX
7. Totals....oooeeveens | e, 1,179,968 | .....c0e...... 1,315,710 | oo 2495678 | ..occvvvrrneee. 289,803 | oo 25,997 | oo 315,800 | coovererrenees 927,377 | oo 69,262 | ..oveeeeer 1,333,313 | 12,329,952 | e 37211 | e (88,689) | ...vvvvreriirnnns (51,478)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7

End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,

As Regards Line7 Line 7 Line 7

Policyholders | ...cccovcvene 1,411,293

| P 32% (2. e, (6.7)% 3. oo (2.1)%

Col. 13, Line 7

Line 8

Ao (3.6)%




statement for March 31, 2012 ofthe. GREAT AMERICAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

NO

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

NO

4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement?

YES

Explanation:
1.

2.

3.

4

Bar Code:
*+ 1 6 6 91 2 01 2 4 9 00000 1 =
* 1 6 6 91 2 01 2 45510000 1 =

* 1 6 6 9120123650000 1 *
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statement for March 31, 2012 ofthe. GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Equities and deposits in pools and asSOCIAtIONS............ccceerieriieeceiiesee e ssresessnnes | cvesesresesinnens 7,529,783 | ooeveveevveieieeeeenn0 | e 7,529,783
2505. Other assets and receivables ...6,147,852 ....5,780,555 | .... ....367,297
2506, INTANGIDIES........c.oevieeiecicteiece ettt st ssssnaenens | araeseesensenes 23,046,400 | ...coovnee. 23,046,400
2597. Summary of remaining WIite-iNS fOr LINE 25..........ccovvcueieieieeiieiciesseseeissiesessessesissssssssssesnsss | sevsesssssnanns 36,724,035 | ... 28,826,955
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statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........cviiiieieiciicisie ettt ense s | sestessesssessessesssansenees 50,556,627 | .cocveveereriieieieiiins 50,362,551
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. .........cviiiueiieicicieie ettt
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted Carrying VAlUE...........c.ewerururirirnrenrireieciseeseieeesise s essess e sssssenenees
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses
8. Deduct CUITENt YEar'S AEPIECIATION. ... vttt s st ennns | sbsesssssssssssssessssnssnsensesnes
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas
11. Statement value at end of current period (Line 9 minUS LiN€ 10)..........cccceiieiiiiiiiicieiiciseeseeteseseeesssssesssseressssssesssserens | sreresssesssissesessssesssnns
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEar...........ccevcuvveveeeseeeeeeseeieeveses | eveeveisesesessessesessenns 112,036,413 | oo 162,777,782
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts reCeIVEd ON QISPOSAIS...........c.wruurerierirrereireieeeieisese ettt nnns
8. Deduct amortization of premium and mortgage interest points and commitment fees..........ccoeevererverieiesisiieesee s
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covovrrirrnrssiininnens 111,328,573 | oo 112,036,413
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, SUbLOAl (LINE 11 PIUS LINE 12)...e.eeiieeeeieiieciseieiecisstsee sttt sttt n s ss st ensssssessentas | sastssssssssssssssssessasens 111,328,573 | oo 112,036,413
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........cuoiiiiioieiieisiei ettt ssssassssssssssessesns | sressessssssssssssssssssesans 111,328,573 | oo 112,036,413
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCemMBEr 31 Of PHOF YEAI...........covuiveieiciieie ettt | sessessesssessessessssssenaes 23,722,486 | oo 42,632,205
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveiiviieiciccsceee ettt b s ensnes | sbessesssssssssessesssbensenas 16,800,000 | .oooovveveeeieeeeeeeeeeeeee 12,575,308
2.2 Additional investment made after @CQUISIION. ..........cc.cveviieeicie ettt snaes | seesesssssesssssssessesensenseses 1,136,290 | covvevieeeeeee 17,093,167
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae 0 [ e 0
4. ACCTUAL OF QISCOUNL.......vueeveircicieietsc ettt ettt s s st s s nnbentes | fessessessstessesstensessesnsansessnsnnsanta {1 3,105,148
5. Unrealized valuation iNCTEASE (AECIBASE).........cuuevriiireiieieiiteie ettt bbb s s bbb b s s saesnans | sressnsassesssssnsessessstensenas 1,747,380 | oo 1,061,901
6. Total gain (I0SS) ON AISPOSAIS.........cvererreriieririierissiseiesissessee sttt sttt s st s s st st st ensensns | snsssssssessassnssnssessensnssnes 114,792 ..(3,894,605)
7. Deduct amounts received on disposals............. .17,712,290 48,367,217
8. Deduct amortization of premium and EPrECIALION. ............ccevevieieeieeetree ettt sse s besaes | stessesssessessssssssessss s eseesessnssen 0 | o 0
9. Total foreign exchange change in book/adjusted carrying value....... 0 | e 0
10. Deduct current year's other than temporary impairment reCOGNIZEM............coeieueirieieieeree et seseies | sretesssssesssssres s esessssssessnsesessnsens (R 483,421
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 25,808,658 23,722,486
12.  Deduct total NONAdMItEA GMOUNES........c..ceviiiieieiieisee ettt s s ss b s s s s snsssenes | aretessssesessssssessnsesessnsesesnsetennsees 0 | e 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cuiieieiiiieieiiiisieseissiesiessssssiessesesssssssesssssssessesssssssenses | srossassesssssssessessssessenas 25,808,658 | ...ooooreieiireieians 23,722,486
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAT ..o eeseineeeesstsesseeennes | sreesseseeessssesseneens 3,587,363,356 | ..eovvrrrriirireireins 3,595,583,638
2. Cost of bonds and StOCKS ACQUIMEA...........ccviiveiiriieiicie ettt et ae bbbttt bessnaesens | sessebesssssesissssesnseans 134,107,224 | ..o 924,692,823
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 1,673,415 | oo, 11,589,457
4. Unrealized valuation iNCrEASE (AECIBASE).........ccuirririirereiireiei ettt bbbt sesss et bessebessssnaebanns | sebsssebessssssesissesesnseaas 46,930,472 | oo (25,059,180)
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 31,296,423 | ..o 109,346,128
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvcuiiiiriiiiiiece et sssaens | sessesesssesessssesessaeeas 151,350,634 | ..o 994,526,504
7. Deduct amortization Of PrEMIUML.........c.cciueieicieieie ettt sttt bbbt nsesenbnes | biebsnssssessssensessesentensesas 4,188,317 | oo, 16,529,450
8. Total foreign exchange change in book/adjusted CAITYING VAIUE. ............c.cvuvveeieiiereee ettt st ssssssesnns | svessssssssssssesssssssesessssenes 267,000 | .oveveercrereieeee e (7,500)
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 1,415,551 | oo 17,726,058
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccoovrrirrrerierierrieiesesieiseesessessesns | crevesssisssssesissnnens 3,644,683,388 | ...ccovererirnn 3,587,363,356
11, Deduct total NONAAMItEEd AMOUNES..........ccciuiiveiciiieieie ettt s ettt st esseses | stessessssessessesse st sttt ent st ntenae 0 | e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)......coieiiuiiuiiiieiiisieiciecteses st essssssessssssessensns | sressssssssnssssessnssneas 3,644,683,388 | ......ccooveiiiinnns 3,587,363,356
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O )OO OO OSSOSO IR 2,345,447,552 | ...oooovvrrrirreriienne 329,148,466 | .....cooornrrrirenns 325,854,475 | ..o (23,671,904) | ...cvvvnrrriri 2,325,089,639 | ....oooverrerrrinrerinnneriinnenn0 |0 | e 2,345,447,552
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 208,081,255 | ....oovorrrirrncenenns 22,826,810 | ..oocveeereeriricnnens 16,373,849 | .coooorrricriiineenns 7,167,448 | oo, 221,701,862 | ...cvvveeerrerrcrrimnnerisereninnee0 [ evvcrrinnennssesssssseenennd0 [ 208,081,255
BT 0= I - OO RPURPPPRTY SRR 21,968,567 | ..covevrrrrereireenenene 8,298,119 | .o 6,240,176 | ..o 12,390,818 | .o 36,417,328 | ..oovvervrreenereiereineeenn0 |0 e 21,968,567
A, CIASS 4 (B).rrurverrmeeerseeeesseeeesseesessssess st eess sttt ettt | seseeesst s reneeen 19,887,911 | oo 1,877,674 | oo 5,016,001 | .ooveorrererrrrrirrinnnens 2417118 | oo 18,966,702 | ..veeorerrerrreernnreernnneernneee | om0 | s 19,887,911
B, ClASS 5 () eersuerreruueressneressseessssesessseesssssessss st et eses sttt ennnens | sesese st st 17,281,580 | vveoreerereceineeriseeeeneeens 1 75,997 [ oovveeeeenerenseenens (452,705) | .oveooeeerrneriinnenns 16,752,878 | cvveovrrernecrennererinneeennneen [ om0 | s 17,281,580
B, ClASS B (8).rvruuerrereuerrerseresieesiseesisieesis et st | s e 4,925,437 | oo (] IR 1,827,548 | ..o 430,450 | .oovvoviiirniriens 3,528,339 | ..ovvvcrcnsnrrnncrrinnnennnnen 0 |0 | 4,925,437
7. TOMIBONGAS.....coveveiieeicsee ettt 2,617,592,302 | ..coovevreririrrenes 361,951,069 ....355,388,047 | ....oovvererieiennes (1,718,777) 102,622,436,547 | ..o [0 | 2,617,592,302
PREFERRED STOCK

8. ClASS Tuuveeeeeiieretieesi ettt ennnins | arrese et 27,886,899 | ...ocvrverrriricenenns 1,000,000 | ...cvvvormererrreeereeriseneieeen (U RN (8,907,270) | c.vovvvrevereririrens 19,979,629 | ..covovvrirrerrrrnreriinserrinneen [ o0 | . 27,886,899
0. ClASS 2.ttt | seestent st s tanes 36,697,503 | ...oooviieirienns 10,500,000 | ..oovovererrreeireeeeereieeeeees (01 R 7,109,273 | oo 54,306,776 | ...oovvverrrrrrrereinnerenerenn0 | e 0 v 36,697,503
10, CIASS B..ouurverueeeessaeeesseeeesseeeessseess st sss ettt s st rnees | eeesssssness st 2,500,000 | vevooomreeerrrersreeessneeeeseneees (O (1 3,043,747 | covvveeeererrirneens 5543, TAT | coveoervernnerernnereennnnrnnnnneen0 | e | e 2,500,000
11, ClASS 4ottt | neses st 3,353,630 | .cvvevuurrerrneririeeens 5,578,680 | cvvvvvuurrerrrereriseenennenrirneen (U R | 8,932,310 | covevrcverrnerrrnerrinnnerisenen0 | e [ e 3,353,630
12. Class 5

13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo 0 | oo 0 | oo 0 | im0 | o0 | 0
14, Total Preferred SIOCK. ... ..ottt sesesessesssnssenses | sessssssssesssssssssesees 70,438,032 | ..o 17,078,680 | ...ovveiiiiiinne s [ 1,245,750 | oo 88,762,462 | ....ccoovvvivninrinnninninneineinnnn0 [ iiiiiniesnnen0 | 70,438,032
15.  Total Bonds and Preferred SOCK..........wrvuurrermrrrerreeeenneeesisseeesesesessseesssnesessns | sosseessssesessnnees 2,688,030,334 | ..ooooverrvererieenns 379,029,749 | ...oovverrrries 355,388,047 | ..o [CYRX07Y) ) — 2,711,199,009 | .oovoovvverrerrrerererernnereinneeen0 | o0 | e 2,688,030,334

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....171,129,406; NAIC2$

0;

NAIC 3§

0;

NAIC 4§

............ 0; NAIC5S.........

0;

NAIC6S.......... 0.




statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS.......oveveerrrererrreririienes | v 171,129,406 |................ XXX ovoeveireinveeneenne | cvveneeeneinseenenees 171,129,406 | oo 8,849 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YT ........c.vuiuriieireieieiee sttt s st esssss | sestessessssessessssssessens 166,262,421 | oo 36,862,052
2. Cost of Short-term iNVESIMENES ACGUITET...........c.ivueieiiiieieicteee ettt s s st ssstans | sbessessssssesessssssnsenens 259,709,130 | ovvevevererereierae 1,801,078,863
3. ACCTUAL OF BISCOUNL. ...t | eebnes s LU NN 0
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vururrurrrreerresreseieeeeseesesseeseessesssesseeseessstsesessessess e ssessessasssessessessasssessessessssssessns | sesessesssssessessssssssessssssesessessnnens 0 [ e 0
5. Total gain (I0SS) ON QISPOSAIS.........c.ccevevieeiiiieisiete ettt ettt a bbb s st bbb b st b s aebe s s sebessnsebenas | suebessssesessssetesesses et st e bnseb et s aeee 0 | o 0
6. Deduct consideration reCeived 0N AISPOSAS............cccvueviiieeiiiiiiseieie ettt sse s besaesas | stessesssesaesaesssenaenais 254,842,145 | ..o 1,671,678,494
7. Deduct amortization Of PIEMIUM...........ccceiiieirecre ettt bbb b s bbb bbb se b b s s bbb ebessesesnans | srebessssesesissetesenseses s et ebnsebes s eee 0 | o 0
8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 U 0
9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccevivrieiierriiieieiseseessieiessssenes | srevesisssssesessssssenis 171,129,406 | .o 166,262,421
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuu it ssiesessssssiesssrstsssessesssssnsessssssessesns | sressesssssssassesssssssesse 171,129,406 | ..o 166,262,421
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statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY

10.

1.

3.1
3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........ciueiueieiirrieeiieiiessiese sttt sse bt b st sse bbb s bbb s s s st st
COSt PAIG/(CONSIAETANION TECEIVEA) ON BATHIONS .. -.vrrerosereseresersssersesersssesssseesesesessessesesessessesesee s ses et eese s esseseses e ssee s sseee s sere e
Unrealized valuation INCIEASE (ABCTEASE).........cvuiuiuireiseiiieiseiettiesse ettt s st s bt b s s s8££ s bbb s s Rttt s et
Total gain (loss) on termination recognized

Considerations received (paid) on terminations

AAMOTHZALON. ... eSS
Adjustment to the book/adjusted carrying value 0f REAGE IEM..........ciii ettt ents
Total foreign exchange change in book/adjUSted CAMTYING VAIUE.............ceiuiurereiiceeere ettt sttt f bbbt s s
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7 4 8)..cuiieiiieiieerisie sttt

DEAUCE NONAAMIEA @SSES.........vucveciieitcietie ettt ettt bbb s bbb s b st A b bbb s A s bbb st b s bbb bbb s bbb b bt n st en

Statement value at end of current period (LIne 9 MINUS LINE 10).........ccuiieiiiiiiiicee ettt sttt b bbb bbb st b s bbb b s s bns

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying Value, DECEMDET 31, PHIOT YEAI........v.rurrrrurrerresrreeesessesessesessessssssessessssssessessessssssessassssssessessssssessasssssssssessessassssssessesssssessasssssnssessesssnssessassanes

Net cash deposits (Section 1, Broker Name/Net Cash DepoSits FOOINOE).........ciuiuiueiieiiiiiiieieiss ettt sttt

Change in variation Margin 0N OPEN CONMTACES.........c..wururrereererrereiresers e eseessssseesessesessess e ssessessses st st s sess s s s ssessenssesessensessessesssnssnes 0

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............cccccvvecvevennnen 0

3.22 Section 1, ColUMN 17, PHiOF YT .......c.urveererrerrerreereeeereeenseseesessseessessenns 0 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus.............ccccceuverennne 0

3.24  Section 1, Column 16, Prior YEAI..........coevvvevererirerieeeeieeeesseiss e N_e_NE 0 0
SUDLOAL (LINE 3.1 MINUS LINE 3.2)......euieieeereieeieeteie it eseesseteeseessseeeeesemeseesmsecsesess e eaeeseseseasessaresssstenseeeseeestees e e e st eesee b e seesee b e e s b ee bbb s e b s st en bt
Variation margin on terminated contracts during the year. 0

Less:

4.21 Amount used to adjust basis of hedged item 0

4.22 AMOUNt TECOGNIZED........evvevrivieeiercie e 0 0

Subtotal (Line 4.1 minus Line 4.2).....
Dispositions gains (losses) on contracts terminated in prior year:

LT T T oo 74T OSSOSO
5.2 Used to adjust Dasis Of NEAGEA IEMS..........cciuiieiiiiiceicceie ettt s bbbk s s R bbbt
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt ettt
DedUCt NONAUMITEA @SSELS.........couiiiiiiii bbb bbb

Statement value at end of current period (Line 6 minus Line 7)

Qsi04

76,225

(83,100)

(83,100)

0

0

(189,900)

(113,675)

0

(113,675)




statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE
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statement for March 31, 2012 ofthe. GREAT AMERICAN INSURANCE 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 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen (113,675)

2. Part B, SECtion 1, COIUMN T4 ..o 0

3. TOLAI (LINE 1 PIUS LINE 2)...uerieeieieceeieiiecieeeets et seseee st e e ssse s st s e85 2842858425845 E e 2E e E ek sese s et en st ren i (113,675)
4. PArtD, COIUMN B...c.oiiiii bbb 1,000

LT =4 TR 0o 111 T2 T PP (114,675)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.uiiiiriieieiiieie ettt (113,675)

8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan 0

9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns (113,675)
10, Pt D, COIUMN 8. ettt ettt et et e et et et et ettt es sttt es s asesenesaseseseseseseseseseeeeeeees et eees et et esetetetesetasasesssasaearasananas 1,000

11, PaMED, COIUMN Ottt R (114,675)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiriieieieteie ettt a bbbt e sttt b bbbt s b s et b bbbt nn 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21.......uiiiiiii bbbt 10,071
14, Part B, SECHON 1, COIUMN 1.ttt ettt b s sttt b bbbt se et s ettt bnen 0
15, PaMED, COIUMN 1.ttt 10,071
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0

QsSl107



Statement for March 31, 2012 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCEmMBEr 31 Of PHOF YEAI..........civiveieieieiee et ssssnsens | essessesssssses s sesse e ssssssesaes 32,227,212 | oo 22,424,304
2. Cost of cash €QUIVAIENES BCQUITE. ........cciueireieiiiieieiiiseie ettt ens e sbntes | sbstessessssssessessssentes s snsessenas 12,895,687 | oo 47,858,568
3. ACCTUAIL OF BISCOUNL........ooieiiiiii bbb | bbbt bbb 0 | oo 0
4. Unrealized valuation iINCTEASE (AECTEASE)........c.cuueireuierireirriiiesieieiss ettt ss st essesesanss | ssebssssssassessessssessesssssssassessesassessesnsansenas 0 [ o 0
5. Total gain (loss) on disposals
6. Deduct consideration received 0N dISPOSAIS..............cccvicvevieireiiieierce st s e a bt ss e snas | sesesessssebess b e s s st b st sn e 21,791,700 | oo 38,055,660
7. Deduct amortization Of PIrEMIUM..........ccciicieiicte ettt b bbb bbb st et ssaesans | ebsesesssissebassstesessssesesssebessssesesnsebensnseea 0 | o 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE..............cccocucvriiueiiiiesie e eessseiens | cveresss s s ses s sse s sene 0 | oo 0
9. Deduct current year's other than temporary impairment FECOGNIZEA...........cuveururieririeirieee e ssreeeessseens | seseessessesssrsss s ssseesessssessessessnsesssssssnsns 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccecvvrirrrrerreerierieresiesieins | cevereesiessss s ssssesenes 23,331,199 | oo 32,227,212
11. Deduct total NONAAMItIEA AMOUNES...........cveurrirrirerieererr et | tesessses st 0 | o 0
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ciiimereinenmensessesesssessesesssssessssssssssssesssseseas

QSI108
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

1 Location 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvement St Loui MO. ....11/30/1999 | Worldwide Building, St Loui 0 0 0 122,385
Building, Land, and Improvements. Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina 0 0 0 212,549
Building, Land, and Improvement Whitefield NH ....06/01/2005 | Mountain View Gramd Resort LLC. 0 0 0 7,057
Building, Land, and Improvement; Florida City. FL ....09/24/2009 | Florida City Center. 0 0 0 2,826
Building, Land, and Improvement: Miramar. FL ....12/28/2010 | Tropical Storage 0 0 0 9,546
0199999. Totals 0 0 0 354,363
0399999. Total 0 0 0 354,363
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B.JA.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE




Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

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

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings

NONE

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

2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type |  Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

Mortgages With Partial Repayments

Biltmore Hotel Coral Gables. | OO IO 08/13/1999.... | 03/12/2012.... | cevoovvvvvrirrrinen 109,864 (U O 0 (U I 0 0 [ (U1 I 109,864 | ..o 109,864 |.......... 0 0. 0
Singer Island Condominiun| Singer Island | ORI ISR 04/06/2006.... | 03/05/2012.... | ..ecvereverrrrirnene 191,463 (U RO 0 [V I 0 0 [ (0 191,463 | oo 191,463 | .......... 0 0. 0
One East Fourth, Inc........ Cincinnati....... 12/30/2008.... | 03/26/2012.... | ..ovovvevrrrerrrines 176,389 (VI 0 (V1 I 0 0 [ (01 I 176,389 | oo 176,389 | .......... 0 0 . 0
Dixie Terminal Corporation| Cincinnati....... .[12/30/2008.... | 03/26/2012.... | vevereervreirereens 56,628 (01 N 0 0 0 0 | 0 0 0f... 0
JQH- Murfreesboro.. .| Murfreesboro... 08/16/2007.... | 03/01/2012.... | ccooovvvvciirine 66,488 0 0 0 0 0 0 0] ... 0
Wild Dunes Resorf Isle of Palms 03/30/2011.... | 03/12/2012.... | cevooevvrerrrrirene 38,963 0 0 0 0 0 .38,963 0 0. 0
Miami Beach Marina......... Miami.....o.coovene 1 11/22/2011.... | 03/12/2012.... | covovvviiininnnd 68,414 O I 0 0 0 0 ... 0 68,414 | oo 68,414 0 0] ... 0
0299999. Total - Mortgages With Partial Repayments. e et | srbenienenne i 708,209 [ N 0 0 [ 0 0 [ (] 708,209 | ..o 708,209 | .......... 0 0]... 0
0599999. Total Mortgage: PP OP U POPSRTPRPROROTR) OPPPRPOPRP 708,209 (U P 0 [V 0 0 [ (U [ 708,209 | ...coovvvvrrirnne 708,209 |.......... 0 0. 0
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Snow, Phipps, & Guggenheim Il, L.P. Wilmington Snow, Phipps, & Guggenheim II, L.P 01/08/2010.... 0 0 717,368 0 0 1.0
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington . | Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 0 0 115,921 0 0 1.8
722480 ZZ 6| Pineapple Square Properties, LLC Sarasota . | The Isaac Group Holdings, LLC. 04/19/2006.... 0 0 68,000 0 0 8.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 901,290 0 0 .. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 O|GALIC Pointe, LLC Destin GALIC Pointe LLC 03/25/2011.... 0 0 35,000 0 0 35.0
000000 00 O|Pinecrest Place, LLC Pinecrest . | Pinecrest Place, LLC. 11/09/2009.... 0 0 200,000 0 (V] 100.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 0 235,000 0 0 ] XXX
Any Other Class of Asset - Unaffiliated
000000 00 0 | AMMC CLO X WAREHOUSE GEOrge TOWN....ovuvveriserrerssssrrerssnnes | KY e | UBS Securities LLC 02/06/2012.... 0 0 16,800,000 0 0
3799999. Total - Any Other Class of Asset - Unaffiliated 0 16,800,000 0 0
3999999. Subtotal - Unaffiliated 0 17,701,290 0 0
4099999. Subtotal - Affiliated 0 235,000 0 0
4199999. Totals. 0 17,936,290 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [§ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain(Loss) | Gain(Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
909283 AA 1| United Air Pass-Th. Cert 9.20% 3-22-08 Wilmington DE... | Distribution 10/30/1996 | 01/11/2012 0 0 0 0 0 0 0 0 79,522
247367 AC 9| Delta Air Lines 9.375% 9-11-07 Wilmington DE... | Distribution 08/31/2008 | 01/24/2012 0 0 0 0 0 0 0 0 2,251
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil. 0 0 0 0 0 0 0 0 81,772
Joint Venture or Partnership Interests That Have Underlying Ct teristics of Common Stocks - Unaffiliated
000000 00 O] Caltius Partners Ill, L.P Los Angeles. CA... | Distribution 06/25/2004 {02/03/2012 175,164 0 0 0 0 0 (0] I 175,164 | .........175,164
000000 00 0| Snow, Phipps, & Guggenheim I, L.P Wilmington DE... | Snow, Phipps, & Guggenheim II, L.P 01/08/2010 {02/09/2012 60,754 0 0 0 0 0 0 60,754 60,754
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington DE... | Snow, Phipps, & Guggenheim, L.P .| 02/06/2007 | 01/06/2012 547,103 0 0 0 0 0 0 547,103
000000 00 0|Panda Hereford - Ethanol Acquisition, LLC Wilmington DE... | Ethanol Acquisition, LLC 05/09/2009 {03/21/2012 0 0 0 0 0 0 0 0
000000 00 0] Orchard Tosca Investment Partners, L.P Mason OH... | Orchard Investment Management, LLC................. 08/19/2011 {01/20/2012 14,476 0 0 0 0 0 0 ....14,476
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 797,497 0 0 0 0 0 0 ..830,517
Any Other Class of Asset - Unaffiliated
000000 00 0] AMMC CLO X UBS WAREHOUSE...........ccccovuuinnururinres George TOWN................... | KY.... | UBS Securities LLC 02/06/2012 | 03/22/2012 0 0 0 0 0 0 0].....16,800,000 | ... 16,800,000 0 0 0 457,897
3799999. Total - Any Other Class of Asset - Unaffiliated 0 0 0 0 0 0 0 ..16,800,000 | ..... 16,800,000 0 0 0 .457,897
3999999. Subtotal - Unaffiliated 797,497 0 0 0 0 0 0 17,597,497 | ... 17,712,290 | oo [V 114,792 | ........ 114,792 | ........ 457,897
4199999. Totals 797,497 0 0 0 0 0 0 [ 17,597,497 | ... 17,712,290 | oo 0 o 114,792 | ........ 114,792 | ........ 457,897
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 RZ 5|U.S. TREASURY NOTES 0.25 01/15/2015 ‘ ........... ‘ ...01/20/2012 | GOLDMAN SACHS. 2,988,984 3,000,000 165 |1
0599999. Total - Bonds - U.S. Government 2,988,984 3,000,000 165 XK
Bonds - U.S. Special Revenue and Special A
485077 AX 9 [KS CITY MO 300 WYANDOTTE 5.70 01/01/2025...........cvvvvemrivieriniinisnssiesissssisssssssissssssssssssssssssssssssnse | cossessenes ....02/01/2012 | US BANCORP/PIPER JAFFRAY 3,004,065 2,770,000 15,350 | 1FE
59465M B4 6 |MIHSG DEV AUTH A2 4.75 10/01/2046............crveeemrerreeererreeeserssisssesssissessssssssssesssssssssssssessssssssssssesssssen. | sessneeses ....02/10/2012 | BARCLAYS AMERICA 993,750 1,000,000 0 | 1FE
59465M D3 6| MIHSG DEV AUTH C 3.50 10-01-22.........ccmmreurrereeriisneisesissssssesssssssssesssssssssesssssssssessssssssssessssssssssssssssnssss. | sosssssnes ....02/08/2012 | BANK OF AMERICA/ML 3,000,000 3,000,000 0 |1FE
60416S BE 9| MN HSG FIN AGY-D 4.00 07/01/2040........cc.cmmueemummmremmsnemmmsssssmsssssssssssssssssssssssssssesssssssssssssssessssssssssssssses | aessesseees ....03/28/2012 | RBC DOMINION 2,660,075 2,500,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 9,657,890 9,270,000 15,350 e XXX
Bonds - Industrial and Miscell
001752 AA 2| AMMC CLO 2012-10A E FLT 04/11/22 R ....02/06/2012 | UBS WARBURG 4,167,009 4,410,000 0 | 3FE
001752 AC 8| AMMC CLO 2012-10A F FLT 4/11/22 R ....02/06/2012 | UBS WARBURG 2,157,960 2,450,000 0 |3FE
03938L AW 4| ARCELORMITTAL 4.50 02/25/2017 02/23/2012 | J. P. MORGAN SECURITIES 3,987,640 4,000,000 0 | 2FE
05956K AA 6 |BALL 2010-HLTN HLTN SEQ FLT 11/15/2015 ....01/05/2012 | GOLDMAN SACHS & CO 8,711,367 9,553,247 13,992 |12
06366Q W8 6|BANK OF MONTREAL 2.50 01/11/2017. [~ ....01/06/2012 | J. P. MORGAN SECURITIES. 5,987,700 6,000,000 0 | 1FE
064159 AM 8| BANK NOVA SCOTIA 2.55 01/12/2017 [ ....01/05/2012 | BARCLAYS AMERICA 6,986,000 7,000,000 0 | 1FE
064255 AH 5|BK TOKYO-MITSUBISHI UFJ 2.35 02/23/2017 R ...02/114/2012 | MORGAN STANLEY & CO 3,997,760 4,000,000 0 | 1FE
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15..........coveuuumermeemmmrrerimmseiesssssssssssssssssessssssssssssssesssssssessssssnns | sevsessnes ....01/10/2012 | Liquidation 686 673 0 |42
140661 AJ 8| CAPMARK FINL GRP A 7.00 09/30/14.........ocvrvverierriereesrismessssssessssssesesssssssessssssnesssssssssssssssssssssssesssssnss | sessessnes ....01/10/2012 | Liquidation 1,020 1,010 0 |4Z
233851 AK 0 [ DAIMLER FINANCE 2.95 01/11/20717 ...ouvoumreeereenreeeseeeisesisesessessssessssessssessssssesessssssssssssssssssesssssssssnesssssssses | sevesneeees ....01/04/2012 | CITIGROUP. 7,986,000 8,000,000 0 | 1FE
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....01/26/2012 | Capital Interest 2,181 7,092 0 |1FM
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 02/26/2012 | Capital Interest 2,157 7,055 0 |1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....03/26/2012 | Capital Interest 2,292 7,309 0 |1FM
47232V EB 4 [JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/3.........ccccummerrveummrerissmeensisssessssesssssssssssssssesssssssesssssssssssssnnes | coseeseenes ....03/26/2012 | Capital Interest 390 11 0 |1FM
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014.......oouverrrinerirereererissssesessssessssessssesssessssessssesssssessssssssssessssesess | sesesesees ....03/20/2012 | Exchanged 456,782 702,741 0 |42
50065W AC 0 |KOREA NATL OIL 3.125 04/03/2017 RS- ....03/26/2012 | BARCLAYS AMERICA 6,979,420 7,000,000 0 | 1FE
60688Q AA 3|MIZUHO CORP BANK LTD 2.55 03/17/2017. R ....03/13/2012 | MIZUHO. 3,993,480 4,000,000 0 | 1FE
69318F AA 6| PBF HOLDING CO LLC 8.25 02/15/2020...........cccrmrreeuumrreeearrrerianessesssssessssssssssssssssssssssssssssssssssssssssssnnes | sessessnes ....01/27/2012 | CS FIRST BOSTON CORP. 1,973,150 2,000,000 0 | 3FE
714264 AF 5| PERNOD-RICARD SA 2.95 01/15/2017 R ....01/05/2012 | J. P. MORGAN SECURITIES 4,991,650 5,000,000 0 | 2FE
780255 ZA 6 |RPIFINANCE TRUST TL L+275 11/9/2016. ....03/06/2012 | BANK OF AMER/ML 1,197,000 1,200,000 0|4z
78442F EM 6| SLM CORP MTN 6.00 01/25/2017 01/25/2012 | DEUTSCHE MORGAN GRENFELL 1,978,840 2,000,000 0 | 2FE
78446V AB 5|SLMA 2012-A A2 ABS 3.83 01/17/2045 ....02/06/2012 | CS FIRST BOSTON CORP 2,299,965 2,300,000 0 | 1FE
78573A AB 6 | SABMILLER HOLDINGS 2.45 01/15/2017.......cvvverrieriirnieiisessesiissnesiessssssssssesssssssssssssssssssssssssesssssnssssssns. | wessnnenes ....01/10/2012 | J. P. MORGAN SECURITIES 4,990,450 5,000,000 0 | 2FE
83149U AC  5[SLMA 2011-B A3 ABS FLT 06/16/2042 FB..........covveummrrermmereesieeseismsessesseeessssssesssssssessssssesssssssessssssssssses | coneesssees ....03/30/2012 | GREENWICH CAPITAL MARKETS, INC 4,843,750 5,000,000 6,922 [1FE
903243  AA 1| URS CORP 3.85 04/01/2017......courveureemererereisenissssssesesssessssessssessssesssssssssesssssssssesssssssssessssssssssssssssssssessss. | sossessees ....03/09/2012 | MORGAN STANLEY & CO 3,994,480 4,000,000 0 | 2FE
95829T AB 1| WESTERN GROUP 2.875 03/15/2017......oceuumerreeerrrerismereeissneeesassessssssssesssssssssssssesssssssssssssssssssssssesssssnes | aessessnes ....03/06/2012 | GOLDMAN SACHS & CO 5,000,000 5,000,000 0 | 1FE
984121 CF 8| XEROX CORP 2.95 03/15/2017......oomerverrrerrrireiiiesissessisssesesssssesssssssssesssessssssesssesesssnessssessssssssssesssssssssnssssns. | cosssssnees ....03/08/2012 | BANK OF AMER/ML 998,750 1,000,000 0 | 2FE
98883* ZZ 2| NAYLOR PUBLISHING L+1025 12/31/2012.........cevrveermmerrerreereesiessssssesesssssesssssssessssssesssssssessssssssssssssneses | sessneeses ....03/30/2012 | Capitalized Interest. 22,186 22,297 0 |4Z
989701 BB 2| ZIONS BANCORP 4.50 03/27/2017.....oouuuierruuusssessessssssssssssssssssssessssssssssssssssessssssssessssssessssssssessssssssssssssesnsss | sesssssenes ....03/22/2012 | DEUTSCHE MORGAN GRENFELL 1,885,000 2,000,000 0 | 2FE
3899999. Total - Bonds - Industrial & Miscellaneous. 89,595,065 91,661,435 20,914 DS
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market

Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
8399997. Total - Bonds - Part 3 102,241,939 | i 103,931,435 | ..o 36,429 |.......... YO
8399999. Total - Bonds 102,241,939 | v 103,931,435 | ..ovvveissnriiissssrirsesssinnans 36,429 | .......... YO
Preferred Stocks - Industrial and Miscellaneou

486606 50 2[KAYNE ANDERSON MLV INV E 4.25 04/01/2019 ....03/14/2012 | BANK OF AMER/ML 40,000.000 1,000,000 0.00 0 |RPILFE

56062Y 20 1|MAINSOURCE FINANCIAL A 5.00. ....03/29/2012 | BANK OF AMER/ML 3,000.000 2,813,340 0.00 0 | P4UZ

808513 AE 5| SCHWAB CHARLES 7....oouiriiiurriiimereisssessessesesssssssesssssssesssssssessssssssssssssssssssessssssssssssssesessssssssssssssesnes | sessseeses ....01/23/2012 | CS FIRST BOSTON CORP. 3,000,000.000 3,000,000 3,000,000.00 0 | P2LFE

902973 83 3| US BANCORP B.50.........c0uuurvermriimrrimaiiiaesssessssssssesssesesssse st ssse st st sss sttt sissssssesessseses | essssenens ....01/18/2012 | MORGAN STANLEY & CO 300,000.000 7,500,000 0.00 0 | P2UFE

929328 30 0| WSFS FIN CORP A B.00.......cciiuuuuuuimeisssmimessssiassssssesss ssssssssssesssssssssesssssssssssssssssssessssssssssssssssssssssssssssssss | sessessenes ....03/29/2012 | BANK OF AMER/ML 3,000.000 2,765,340 0.00 0 |P4UZ
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 17,078,680 XXX 0 ... XXX
8999997. Total - Preferred Stocks - Part 3 17,078,680 XXX 0 [ RO S
8999999. Total - Preferred Stocks. 17,078,680 XXX 0 s XXX i
Common Stocks - Industrial and Miscell

001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22 02/06/2012 | UBS WARBURG 6,790,000.000 6,450,500 XXX

039380 10 0|ARCH COAL INC ...03/12/2012 | INTERSTATE 85,000.000 1,003,136 XXX

039380 10 O ARCH COAL INC........coviivieiiiiiiisiciisesississssess s sssssss s sssssssssssssssssssssans | sossennnes ....03/23/2012 | INTERSTATE 70,000.000 823,116 XXX

086516 10 1| BEST BUY CO INC.....ooourveeimeriesinrsesseesssssseesessssesssssssessssssesssssssessssssssssssssssssssesssssssssssssssesssssssssssssses. | sesseeeses ....02/01/2012 | IS GROUP INC 88,000.000 2,135,989 XXX

086516 10 1| BEST BUY CO INC....ooouuriermieriesissessieseesssessessssesssssssesssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssen. | sesseneses ....02/02/2012 | ISI GROUP INC 35,000.000 851,403 XXX

086516 10 1| BEST BUY CO INC.....ocourieririeiierieiisesssissssessssessssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses. | sesseneses ....02/03/2012 | INTERSTATE 52,800.000 1,280,157 XXX

086516 10 1| BEST BUY CO INC.....ooourietiuerietiessesseessssssessessssessssssessssssesssssssesssssssssssssssssssessssssssssssssssssssssssssssses. | sessoesses ....02/27/2012 | ISI GROUP INC 10,000.000 249,806 XXX

140661 10 9| CAPMARK FINANCIAL GROUP INC......oovverirrireririnrireriiessisessssesessssssssssssessssesssssesssessssssessssesssnessssesssnese | aovesesees ....01/10/2012 | Liquidation 140.000 2,401 XXX

43785V 10 2|HOMESTREET INC ....02/10/2012 | FRIEDMAN BILLINGS RAMSEY 20,000.000 880,000 XXX

43785V 10 2 [HOMESTREET INC. 03/09/2012 | STOCK SPLIT 20,000.000 0 XXX

477700 ZA 9 {JOBSON MEDICAL LLC ....03/20/2012 | Exchanged 88,899.940 0 XXX

68620A 10 4 | ORGANOVO HOLDINGS INC......ccovouuurreerimmrreaseserssssssesesssssessessssesssssssessessssessssssssesssssssessssssesssssssessessenseses | sesseneeses ....02/27/2012 | Private Placement 500,000.000 500,000 XXX

910047 10 9| UNITED CONTINENTAL HOLDINGS.........ccooievirrriississsisssesisesssssssssssssssssssssssssesssssssssssssssssssssssssssssnssssnnes | sosssssnes ....02127/2012 | INTERSTATE 20,000.000 408,672 XXX

910047 10 9| UNITED CONTINENTAL HOLDINGS......coocoumimiuesrimmmesssssissssesssssssssssssssesssssssssssssssessssssssesssssssessssssssssssssnenns | seesssseres ....02/28/2012 | STRATEGAS, 10,000.000 201,425 XXX
9099999. Total - Common Stocks - Industrial & Miscellaneous. 14,786,605 XXX
9799997. Total - Common Stocks - Part 3 14,786,605 XXX
9799999. Total - Common Stocks. 14,786,605 XXX
9899999. Total - Preferred and Common Stocks 31,865,285 XXX
9999999. Total - Bonds, Preferred and Common Stocks. 134,107,224 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
250088 AZ 4 |DES MOINES FED COURT 4.34 01/15/2015............ | ..... 01/15/2012| Sinking Fund Redemption 100.0. 0 0 7,000 .0 0 (V1 I 25 |01/15/2015
250088 AZ 4 |DES MOINES FED COURT 4.34 01/15/2015............ | ..... 02/15/2012| Sinking Fund Redemption 100.0. 0 0 11,000 .0 0 (V1 IO 80 [01/15/2015
250088 AZ 4 |DES MOINES FED COURT 4.34 01/15/2015............ | ..... 03/15/2012| Sinking Fund Redemption 100.0. |. 0 0 12,000 .0 0 (V1 I 130 |01/15/2015
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032.......ccconvvurerrerrnnrs | verer 01/15/2012| MBS Paydown 0.00376436 0 0 90 .0 0 0 0 |01/01/2032
31287TM  US 7 |FGLMC C62393 PT 6.5 1/1/2032.......ccrvvvvrvcrrvrrrrns [ s 02/15/2012| MBS Paydown 0.00375712 0 0 91 .0 0 0 1 (01/01/2032
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032........cconvvevrrrerirnnns | verer 03/15/2012| MBS Paydown 0.00374985 0 0 91 .0 0 0 1101/01/2032| 1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........ccvvvvrirrerirnes | o 01/25/2012| MBS Paydown 0.01587004 0 7,047 .0 0 (V1 IO 35 [05/01/2031(1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.......cvovvvrervmrrrerns [ v 02/25/2012| MBS Paydown 0.01579886 0 356 .0 0 0 4 105/01/2031| 1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031......ccvorvvnervrnrinerins | e 03/25/2012| MBS Paydown 0.01541036 0 1,943 .0 0 (V1 IO 29 |05/01/20311...
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031......ccecrvverrvirvrnnns [ vrrnr 01/25/2012| MBS Paydown 0.02566707 0 302 .0 0 0 2 |05/01/2031{1...
31387D EV 7 |FNCL 580748 PT 6.0 5/01/2031........ccoomremerirvreriee | vener 02/25/2012| MBS Paydown 0.02560007 0 203 .0 0 0 2 05/01/2031(1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031......cccovrvvvrrirvrrans [ s 03/25/2012| MBS Paydown 0.02553359 0 201 .0 0 0 3 |05/01/2031(1...........
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......cccoveremrvverras | verer 01/25/2012| MBS Paydown 0.01787933 0 449 .0 0 0 2 |09/01/2031(1...........
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......cccomvremrererras | vener 02/25/2012| MBS Paydown 0.01783832 0 410 .0 0 0 4109/01/2031|1...
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......ccocvvvvmrvvenras | venes 03/25/2012| MBS Paydown 0.01779707 0 413 .0 0 0 7 109/01/2031{1...
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........ccocvevevvererrnnns | conee 01/25/2012| MBS Paydown 0.0278614 0 4,478 .0 0 (01 I 22 |09/01/2031| 1...
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........ccconerrrrireranees | ceree 02/25/2012| MBS Paydown 0.02625724 0 4,010 .0 0 (V1 IO 40 [09/01/2031(1...........
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........ccoovevvvverrrennns | covee 03/25/2012| MBS Paydown 0.02615573 0 254 .0 0 0 4 109/01/2031 1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......cccomevermrrrmenes | v 01/25/2012| MBS Paydown 0.01939845 0 166 .0 0 0 1 (10/01/2031| 1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......ccccovvvvricvur [ v 02/25/2012| MBS Paydown 0.01935663 0 167 .0 0 0 2 110/01/2031{1...
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......cccovvvevmrrveres [ v 03/25/2012| MBS Paydown 0.01931457 0 168 .0 0 0 3 10/01/2031{1...
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032.......cccvvvvmmrrmrrreriras | e 01/25/2012| MBS Paydown 0.01839756 0 320 .0 0 0 2 109/01/20321...
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032........cccovvveemrrrerrerrns | s 02/25/2012| MBS Paydown 0.01359717 0 43,204 .0 0 (1 I 432 109/01/2032[1...........
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032.......cccmvrvmermerirerins | e 03/25/2012| MBS Paydown 0.01357054 0 240 .0 0 0 4109/01/2032| 1...........
83162C FD  0|SBAP 1994-20C 1 6.87503/01/2014........ccovvvvercerni [ s 03/01/2012| MBS Paydown 0.011330715....... | cccooocvverrvcrvnrinns | cvereennnn22,123 | i 22,123 0 0 22,123 .0 0 (V1 I 760 | 03/01/2014|1...........
83162C HH  9|SBAP 1997-20C 1 7.15 03/01/2017.......corvververrrrernins | vever 03/01/2012| MBS Paydown 0.044427028 ....14,829 0 0 14,829 .0 0 (V1 I 530 |03/01/2017|1...
912827 7L 0|U.S. TREASURY NOTES 4.875 2/15/2012......cccccones | onee 02/15/2012| Maturity 100.0.......cvvivvvsiiranninns 3,126,000 ,126,000 | .........3,358,985 | .........3,129,636 | ....ccooriien0 | iiinis(3,636) | o0 [ i [RXR)] - [ I 3,126,000 .0 0 0] . 74,368 | 02/15/2012[1...
0599999. Total - Bonds = U.S. GOVEIMMENL........uuivriiiiiisisisssisesissnssses st sssssssssssssesssenes 3,257,555 | ... 3,257,555 | ........ 3,491,014 | ......... 3,262,610 | .ovvvrrerinns 0] i (7,655) | .ovveriririnnns [\ (7,655) 0 3,257,555 .0 0 0. 76,4% |..... XXX...
Bonds - U.S. Political Subdivisions of States, Territories and P¢ ions
549187 6N 7]|LUBBOCK TXB-WTRWKS 5.25 02/15/2018............. | ..... |02/15/2012| Sinking Fund Redemption 100.0. [ ......cooovinirerinne [ crvnninnenas 190,000 | ..ocovrenes 190,000 | .oovvneeee 195,062 | .oovovrenes 193134 | v 0] s (3,134) | oo [\ (3434) [ oo, () I 190,000 .0 (U] 4,988 | 02/15/2018| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS............rwruiriuirssriesmrseressesssnesssessrsssssenseness | ersseresenes 190,000 | ..oovreenes 190,000 | ..oovreneee 195,062 | ..ocvvene 193,134 | i 0 | s (3134) | v 0 [ s (3134) | oo, 0 [ s 190,000 .0 0 0] e 4,988 |...... XXX... | .XXX....
Bonds - U.S. Special R and Special A t
051687 DB  4|AURORA IL SF MTG 5.50 12/01/2039........cccovrvrvers | veree 01/01/2012| MBS Paydown 0.463018741........ [ .ccovevrervernrrnnrinins | cevveireriens 33,994 | i 33,994 | v 34,504 | oo 34,492 | oo (V1 IO (V] I 0 0 0 33,994 .0 0 (1 I 156 [12/01/2039| 1FE......
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039..........ccosvrrvers [ o 02/01/2012| MBS Paydown 0.453812551........ | ccccvevvvernerrncrirnns | cerneeineennd 56,158 | c.ovvvrrnens 56,158 | ..vevernens 57,000 | .oovrrrnnne 56,980 | ..oovvrerirnens (1 IO (UL 1)) [ 0 (781) 0 56,158 .0 0 (V1 IO 515 [12/01/2039| 1FE......
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039........c.ccosvvrnrrs | e 03/01/2012] MBS Paydown 0.441539612....... | cevevveeriemeinerirnns | covnreiineinns 74,865 | ..oooooneen. 74,865 | ...cooonen. 75,988 | .oovvvrnin. 75,962 | coovvverirns 0| s (1,061) | ovverrirens (V1N I (1,061) 0 74,865 .0 0 (V1 I 1,029 |12/01/2039| 1FE......
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028...........ccccevrrverir | vovee 01/01/2012| Partial Call 100.0.........ccovverrrviees | vererrrrierinnrirenirene | e 20,000 | ..ccoovrrenee 20,000 | .covvernees 20,081 | .ovvvernvne 20,076 | .coorrererns (U IO ()] [— 0 (76) 0 20,000 .0 0 [V I 396 |08/01/2028| 1FE......
130575 Z2  2|CA RURAL HOME MTG 5.45 02/01/48..........cccoocense | cenee 02/01/2012| Partial Call 100.0.........ccorverrrne | rerernrrrrenienirieeins | cvvverienes 150,000 | .ooocreeeee 150,000 | cooooveneee 155,813 | covvvvrne 155,527 | covovevrerin 0| s (5,527) | woovverrernenns (V1 I (5,527) | ovvvrrernenn (V1 I 150,000 .0 0 0 02/01/2048| 1FE......
13079P FG 3 |CA MULTI FAM HSG 4.50 01/15/2040........c.cocorvrrvere [ e 01/15/2012| Sinking Fund Redemption 100.0. 169 0 5,000 .0 0 0 01/15/2040( 1FE......
139532 EZ 4| CAPE MAY NJ UTILD 5.25 01/01/19.......vvverevernivnnns | conee 01/01/2012| Call 100.0.........cverrerrrirrrireris revrerensreeesenenens | e 1,000,000 | ........1,000,000 | .........1,067,430 | .........1,000,000 | ...ccooiiviira0 | 0 | o0 | (V1 IO 0| e 1,000,000 .0 0 0 01/01/2019| 1FE......
19647P AB 9 |COLORADO HSG 5.50 09/20/2036...........crvvererrnees | vever 03/20/2012| Sinking Fund Redemption 100.0. (47) 20,000 .0 0 0 09/20/2036| 1FE......
246395 NX  1|DE HSG AUTH B 4.05 07/01/2017.......corvrvvvirvrvrrnns [ s 01/01/2012| Sinking Fund Redemption 100.0. |. 3,090 295,000 .0 0 0 07/01/2017| 1FE......
246395 WY  9|DE HSG AUTH A-14.90 07/01/2029.........coccvvrvrmerne [ v 01/01/2012| Partial Call 100.0..........ccvevrnrenne 60,000 .0 0 0 07/01/2029| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029..........ocoovvvvrrnnn [ e 02/01/2012| Partial Call 100.0.........cccevervenee 5,000 .0 0 0 07/01/2029| 1FE......
246395 WY  9|DE HSG AUTH A-14.90 07/01/2029.........coccovremerins | s 03/01/2012| Partial Call 100.0..........ccecvvrreene 15,000 .0 0 0 07/01/2029| 1FE......
31392E  3S  7|FNR2002-71 PD PAC 5.50 10/25/2031........ccconsvermees [ o 01/25/2012| MBS Paydown 0.02965144 .141,419 .0 0 0 10/25/2031| 1...
31392E  3S  7|FNR 2002-71 PD PAC 5.50 10/25/2031.........ccccovvvures | corne 02/25/2012| MBS Paydown 0.01752978 ...169,703 .0 0 0 10/25/2031{1...
31392E  3S  7|FNR2002-71 PD PAC 5.50 10/25/2031.........ccrvvernens [ vonee 03/25/2012| MBS Paydown 0.0094185........... 113,558 .0 0 0 10/25/2031| 1...........
31392H DS 9|FNR 2002-97 PG PAC 5.50 12/25/2031........ccouvoveeee [ e 01/25/2012| MBS Paydown 0.14162423......... 94,414 .0 0 0 12/25/2031| 1......c.
31392H DS  9|FNR 2002-97 PG PAC 5.50 12/25/2031.........ccccoevre | vever 02/25/2012| MBS Paydown 0.12671589......... 74,542 .0 0 0 12/25/2031| 1...........
31392H DS  9|FNR 2002-97 PG PAC 5.50 12/25/2031.........ccccovuvrs | vener 03/25/2012| MBS Paydown 0.11118501 77,654 .0 0 0 12/25/2031|1...
31392W B3 3| FHR 2512 PE PAC 5.50 2/15/2022..........coccovimirevrrnns | o 01/15/2012| MBS Paydown 0.05000577 ...115,070 .0 0 0 02/15/2022(1...
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022..........covvvervremerns | v 02/15/2012| MBS Paydown 0.04043346 67,006 .0 0 0 02/15/2022|1...
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022.........ccosveemerermern | e 03/15/2012| MBS Paydown 0.03040069......... 70,229 .0 0 0 02/15/2022|1...........
31392W  UJ  7|FHR 2510 PE PAC 5.50 11/15/2031.......cccomvvvmrrverins [ v 01/15/2012| MBS Paydown 0.02505669......... | ccceerverrrnnrirerirene | cenreiininad 46 | 146 | 92,399 | 91,487 |l 91,146 .0 0 0 11/15/2031| 1...........
31392W  UJ  7|FHR 2510 PE PAC 5.50 11/15/2031.......ccomvvevrrnnerins [ o 02/15/2012| MBS Paydown 0.02082104......... | ccccveeeeremernerirnne | cerneerneennsd 42,357 | oovorrrns 42,356 | .o 42,939 | .oooiennd2,515 | 0 42,357 .0 0 0 11/15/2031| 1...........
3132W  UJ  7|FHR 2510 PE PAC 5.50 11/15/2031........ccvvrverivnnes | o 03/15/2012| MBS Paydown 0.01481864 60,024 ....60,849 60,024 .0 0 0 11/15/2031{1...
31393G BZ  6|FHR 2545 HE PAC 5.50 09/15/2031.........coooveremrene | conee 01/15/2012| MBS Paydown 0.06426247 .156,701 59,590 156,701 .0 0 0 09/15/2031|1...
31393G BZ  6|FHR 2545 HE PAC 5.50 09/15/2031.........cccovervmrene | covne 02/15/2012| MBS Paydown 0.05185499......... | ccccoveeeeverneenerrnns | vvneennnnn 124,075 | i, 124,075 ..126,362 ...124,075 .0 0 0 09/15/2031|1...
31393G BZ  6|FHR 2545 HE PAC 5.50 09/15/2031..........cocoovervvmnnnne | covee 03/15/2012| MBS Paydown 0.03813589......... | cccovrvrrerererernrinns | cvrverienns 137,191 | v 137,191 | v 139,720 | ccovrvenee 137,960 | cooovvrrerinen 0 137,191 .0 0 0 09/15/2031| 1...........
31393M NH  0[FHR 2582 PE PAC 5.50 12/15/2031........coconevirmrernes | vener 01/15/2012| MBS Paydown 0.08108129......... | cecceevevrerrrerenennnns | crvverieens 132,033 | oo 132,033 | oo 134,823 | oo 132,815 | v 0 132,033 .0 0 0 12/15/2031| 1...........
31393M NH 0 [FHR 2582 PE PAC 5.50 12/15/2031........cccconvvrerirnes | veves 02/15/2012| MBS Paydown 0.06880914......... | ccccevvererrerineians | cereerienes 17,813 | oo 17,813 | e 120,302 | cooovverne 118,510 | v 0 117,813 .0 0 0 12/15/2031| 1...........
31393M NH 0 [FHR 2582 PE PAC 5.50 12/15/2031........ccccovvvrmrrnes | veves 03/15/2012| MBS Paydown 0.0529939........... | cecvevervrrrververrene | wovreennnnn 151,826 | i 151,826 0 ...151,826 .0 0 0 12/15/2031| 1...........
34073N U8 1 |FLORIDA HSG 4.625 07/01/2031........cvvvvrrererirerins | venes 01/01/2012| Partial Call 100.0........ccovvververirs | cerernerrrnrirmernenirene | werennnnnn 185,000 | o 185,000 , , ...185,000 .0 0 0 07/01/2031| 1FE......
34074M  CH  2|FL HSG FIN CORP 5.00 07/01/2028............coorvvrers | vorer 01/01/2012| Partial Call 100.0.......ccvvvvvererirens [ erveremmerienneirerinnns | crvvrirrenns 250,000 | ...coovne. 250,000 | ..cvvrnnne 270,125 | covvernn 268,729 | .o 0] . (18,729) [ oo (1[N I (18,729) 0 250,000 .0 0 0 07/01/2028 1FE......
373541 A7 6| GEORGIA MUNI ELEC 6.40 01/01/2013.......cocvoveveree [ e 01/01/2012| Sinking Fund Redemption 100.0. | ......covrvvevrerereee | wovernnes 2,345,000 | ......... 2,345,000 | ......... 2,572,465 | ......... 2,415,692 | cooovvrrerinnn 0| . (70,692) | ...vvvvvernvene (V] I (70,692) 0 2,345,000 .0 0 0 01/01/2013| 1FE......
38373Y UR 3| GNR2003-2 PB PAC 5.50 3/20/32.........ocoommvemricnnis [ e 01/20/2012| MBS Paydown 0.20246661......... [ ..coevverrenrirerinens | vrvveereriens 58,077 | covvrrerrns 58,077 | coveviirennn 58,839 | o 58,240 | covevrirerins (1 IO [PZ1) ) I 0 (249) 0 58,077 .0 0 0 03/20/2032|1...........
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32........covvererervrirnins [ v 02/20/2012| MBS Paydown 0.19509022 (0) 0 39,921 .0 0 0 03/20/2032(1...
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32........ccoevemrernerrnnnes [ e 03/20/2012| MBS Paydown 0.18816611 (7) 0 37,473 .0 0 0 03/20/2032(1...
45129Y SZ  0[ID HSG & FIN 5.87 07/01/2035..........ccrvrvrererrmrrirrns [ erer 01/01/2012| Partial Call 100.0.........cccvvererrne RPN IO 1,235,000 ,235,000 | .........1,270,506 | .........1,266,833 | ....cccevenn0 | 1eris(31,833) [ o0 | e (31,833) [ covorrrerres (V1 I 1,235,000 .0 0 0 07/01/2035| 1FE......
45129Y VE  3|IDAHO ST HSG 5.50 07/01/2039.........oveveeremrrrerirs | vever 01/01/2012| Partial Call 100.0.........ccnvrvrerne | rerervrrrrenieeersennns | evrerienes 190,000 | ..ooeveveee 190,000 | ............193,800 | ...cco..cc. 193,235 | oo 0| s (RIV1) | (V1 I (3,235) | ovvrrinnens (V1 I 190,000 .0 0 0 07/01/2039| 1FE......
454622 PZ  8|INBD BK 5.051/15/2019......c.ovrvnrrrricinneiseiiniis | oeees 01/15/2012| Sinking Fund Redemption 100.0. | .....cocovvvrereneinns | corverienns 135,000 | ..ooovveneee 135,000 | ..o 130,357 | e 131,811 | oo 0] e 3,005 | oo (V1N I 3,005 | coooerirnnns (V1 135,000 .0 0 0 01/15/2019| 1FE......
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462467 AT 8|IAFIN AUTH 4.90 07/01/2031...c...cvoreverrvrninerireni | veves 01/01/2012| Partial Call 100.0.........cccovverrrviees | vererrrrieirnnrirerirene | e 10,000 | .ovovrveneee 10,000 | oo 9,600 | .ovvvrirnnn 9,623 | oo (U IR 377 | 0 377 0 10,000 .0 0 [V I 245 |07/01/2031| 1FE......
46940R AB  2|JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 01/01/2012| Partial Call 100.0.........ccovverreernne | corerrerierrnerirerirens | e 95,000 | coovvvrrncn 95,000 0 95,000 .0 0 [V IO 445 |10/01/2039| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 02/01/2012| Partial Call 100.0.........ccvvvrreerns | everrremeireerieeines | ceernseiseia 5,000 | cooorcrirenne 5,000 0 5,000 .0 0 (V1 IOV 47 (10/01/2039| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 03/01/2012| Partial Call 100.0.... ....45,000 0 45,000 .0 0 0 10/01/2039| 1FE......
49130P QT  4|KY HSG CORP 4.90 07/01/2035..........cccrvvmrreremrrens [ e 01/01/2012| Partial Call 100.0 ..180,000 ...180,000 .0 0 0 07/01/2035| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036............covurvrevmrres | ceves 01/01/2012| Partial Call 100.0.... | | 0 40,000 .0 0 0 07/01/2036| 1FE......
49130T ME  3|KY HSG CORP A 5.00 01/01/2028..........covrermrvmerres | cenee 03/01/2012| Partial Call 100.0.........cccvverreernse | corerrereeernerireriens | cernerineennd 50,000 | coovvvrrnen 50,000 0 50,000 .0 0 0 01/01/2028| 1FE......
546403 AC  0|LAFACS TXB A-14.50 2/01/2014........cooovvrermrrrernns [ s 02/01/2012| Sinking Fund Redemption 100.0. | ......coevvenrvnerrene | corneevreennd 83,249 | oo 83,249 0 83,249 .0 0 0 02/01/2014| 1FE......
57419P HA 0| MARYLAND ST CMNTY 5.75 09/01/2039.........cccocnee [ venee 03/01/2012| Partial Call 100.0..........ccvrvvmrrre | ovrererrirerirenirireins | cveverienns 935,000 | .....oucn. 935,000 A63) [ 0 | v 935,000 .0 0 0 09/01/2039| 1FE......
57586P EA 0| MA HSG 4.875 12/01/2037.......cvenrrrerineerineiseiinenins | e 03/01/2012| Partial Call 100.0.... ..150,000 138,188 [ 138,362 | 0 | 11,638 [ 0 | 11,638 | oo 0 | v 150,000 .0 0 0 12/01/2037| 1FE......
57586P K8 8| MA HSG AUTH 5.00 12/01/2028...........cccoommrververrns [ v 03/01/2012| Partial Call 100.0.......ccovevrvrrens [ wovrrvrrerrnrsrrnninens [ vevrirnnenenn 5,000 | o, 5,000 | oo 5,368 (348) 0 5,000 .0 0 0 12/01/2028| 1FE......
575930 T8 5|MASS HFARENTAL A5.1507/01/2026........c.oecenies [ venee 03/01/2012| Partial Call 100.0.........cccvverirerne | cvrererierrnerirenirene | oveins 1,380,000 | ......... 1,380,000 | ......... 1,401,282 | ........ 1,391,960 | ...occocorrnnnd 0| . (11,960) | ..ovvvevereene (VN IO (11,960) | .cvovvereens 0| v 1,380,000 .0 0 0 07/01/2026| 1FE......
60415N  4Z 2 |MN HFA SRS E 5.05 07/01/2034........cocovvvuncernvrrnirnn | cenes 01/01/2012| Partial Call 100.0........ccrvvereernne | coverrerrmriserrieiiens | cerneerneenas 30,000 | coovrrrnnes 30,000 | .ooerirnnens 30,225 | oo 30,203 | o (1 I (203) ) 0 30,000 .0 0 0 07/01/2034| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038...........cccoevveerrrrerens | covee 01/01/2012| Partial Call 100.0.........ccrvverriveee | vererrrrierineirerirene | v 80,000 | ..coocvvrene 80,000 | ..oovvvnees 83,800 | ..oocvvruvne 83,199 | oot 0| s (3,199) ) 0 80,000 .0 0 0 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038...........ccoocmrerervrenes | vevee 02/01/2012| Partial Call 100.0.........cccovevvvrene | vvrrrerrrerrrerirneenns | eeerernnn.85,000 | ...c.........85,000 | ..............89,038 [ ..oirnn88,399 | ciiiiinin0 | i (3,399) ) 0 85,000 .0 0 0 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038...........cccoouvcmrrverins | covee 03/01/2012| Partial Call 100.0 (2,599) | .. ) 0 65,000 .0 0 0 06/01/2038| 1FE......
60636X DJ 9|MO ST HSG DEV 6.66 03/01/2034...........oovvervrrmeri [ v 03/01/2012| Partial Call 100.0.... \ ..375, ..387, 379,946 | .0 | (4,946) )| - 0 | s 375,000 .0 0 0 03/01/2034| 1FE......
646080 KA  8|NJHGRED SR 1A 4.75 12/01/2029.........cconvverrerrarnes | o 01/01/2012| Partial Call 100.0.........coveverrveerns | crvererrrerimerrienieee | oveinn 3,035,000 | ......... 3,035,000 3,038,794 3,038,445 )| - 0| v 3,035,000 .0 0 0 12/01/2029| 1FE......
647200 N4 2| NM MTG FIN SFM 5.35 03/01/2030.........covveervmirns [ e 03/01/2012| Partial Call 100.0.........ccovrverrrre | ovrerrrrirerirenerneinns | cvverienns 115,000 | ..ooovreenee 115,000 | voevrerer. 119,063 | oo 118,837 | o0 | oeiec(3,837) | 0 [ s (3,837) [ cooverrirens 0| v 115,000 .0 0 0 03/01/2030
647200 P6 5|NMSFMB CL15.00 09/01/2028...........oevererrrrrneres | o 03/01/2012| Partial Call 100.0.........ccoreerrrene | vvermrrnerrnerieeenes | veererinnenin 5,000 | coovrerirenns 5,000 (477) 0 5,000 .0 0 0 09/01/2028
647200 UL 6| NEW MEX MTG FIN 5.05 07/01/2039........cccvvrverers | veree 01/01/2012| Partial Call 100.0.........ccocorvrvens | corirrivriiniivcrrens | wrereennnn 110,000 | oo 110,000 ...(1,325) ...110,000 .0 0 0 07/01/2039
647200 WN 0| NM MTG FIN 5.70 07/01/2039.........cccovrrerererererncernnns | e 01/01/2012| Partial Call 100.0.... ..130,000 (6,214) ...130,000 .0 0 0 07/01/2039
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMP).......ccccc. | venee 01/11/2012| Sinking Fund Redemption 100.0. | . ....30,824 2,040 30,824 .0 0 0 09/11/20184...........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 02/11/2012| Sinking Fund Redemption 100.0. | ......cccovvvverrmrrnes | veerrrrnernn 31,048 | oo 31,048 , 2,042 31,048 .0 0 0 09/11/2018|4...........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 03/11/2012| Sinking Fund Redemption 100.0. | .....cccovevverrneernes | corerernenn 31,284 | i 31,284 | oo 32,965 | oo 29,862 | .......... 2,074 | oo (C< 0) [ 0 2,044 31,284 .0 0 [V I 688 |09/11/2018|4...........
658207 LZ 6|NC HSG FIN AG 4.50 07/01/2028..........covverevvierrns | venee 01/01/2012| Sinking Fund Redemption 100.0. | ....c.ccccovrvvrerrvns | vervrrrnrnes85,000 | oo 65,000 | ..covoreneen 68,965 | ..coovvenen 68,837 | ..ccoverirs (VI I (RE:CT4T 0 65,000 .0 0 (V1 I 1,024 | 07/01/2028| 1FE......
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037........ccnvverreveennns [ e 01/01/2012| Partial Call 100.0.........cccovvvrvvvrne | vererrrrrvrrnerrerrene | wereennnn230,000 [ 1ovinncen. 230,000 230,000 .0 0 (1 I 6,325 |01/01/2037| 1FE......
676907 FF  0|OHHFAAMT RESIDTL C 4.35 03/01/12....ccccvvvrvens [ o 03/01/2012| Maturity 100.0........cccvvvvererrereanee | cerernerrnrrirneenenrene | eereennni490,000 [ 1ovnnecne 490,000 | ............490,000 | ...........490,000 | .oooovrrvriic0 | eoiiviirecann(0) | o0 | i (0) | s 0 | coerrrs 490,000 .0 0 0 . 10,658 |03/01/2012| 1FE......
68450W CA 7| ORANGE CNTY FL HSG 4.50 03/01/2031.......ccooceee | veree 03/01/2012| Partial Call 100.0........covvvrervee [ werrerimrinrirsninrinnns | vrrvrerenenen80,000 | coviirinnns 80,000 | ..............85,904 | ..............85,684 | ....cccoeeresn.0 | i (5,684) 0 80,000 .0 0 0 e 2,130 |03/01/2031| 1FE......
71881L AD  0|PHOENIX AZ SER'07 5.25 08/01/2038..........c.ccouvers | venee 01/01/2012| Partial Call 100.0.........cccrvverrverne | vorervvrrrerrververrene | wvrerennnn. 142,837 | i, 142,837 | ........... 145,463 | ........... 145125 | o0 | e (2,288) | wovevrerieend0 [ ieen(2,288) | e 0 | v 142,837 .0 0 (01 I 625 |08/01/2038| 1FE......
71881L AD  O|PHOENIX AZ SER '07 5.25 08/01/2038..........ccccovvrer | veree 02/01/2012| Partial Call 100.0.........covvverervie [ wererermnineirenrerinnns | vevvrereneeene 12,077 | o, 72,077 | oo 73,402 | 0 73,232 | viiieennnl0 | (1,155) 0 72,077 .0 0 0 08/01/2038| 1FE......
71881L AD  0|PHOENIX AZ SER'07 5.25 08/01/2038..........c.ccoceeres [ venee 03/01/2012| Partial Call 100.0.... .155,098 | ............157,950 | .......... 157,583 | ..ccocovninn0 | oo (2,485) | .ovvvveeen0 [ i (2,485) | 0 | s 155,098 .0 0 0 08/01/2038| 1FE......
72316W XD  4|PINELLAS FL SFM A 4.50 09/01/2028...........cccoovenee [ v 03/01/2012| Partial Call 100.0 15,000 (1,102) | .. 0 15,000 .0 0 0 09/01/2028| 1FE......
745291 RN  6|PUERTO RICO PUB FIN 5.25 8/01/2030..........c.coccee | et 02/01/2012| Call 100.0........... ,000,000 | .........3,222,990 | ........3,183,790 | .......cccceee.0 | cc0(183,790) | cooevcvicennn0 | c0recn(183,790) | oo (1 I 3,000,000 .0 0 0 08/01/2030| 2FE......
83712D PY  6|SC HSG FIN & DEV 5.30 07/01/2023.........ccccosvvervrens | vever 01/01/2012| Partial Call 100.0.........cccovverrvrerne | cvverrmrrrmnrnerrneennee | eererernneenn 10,000 | coviirciinne 10,000 0 10,000 .0 0 0 07/01/2023| 1FE......
83755N DR  0|SD HSG SF FAM 5.00 05/01/2028...........cccourvvnrrrens | vres 02/20/2012| Partial Call 100.0........cccvverervie [ evrrermrseirnrnerinnns | vevvrerenenen 10,000 | oo, 10,000 0 10,000 .0 0 (V1 I 151 |05/01/2028| 1FE......
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880459 5M 0| TN HSG 5.75 07/01/2036 (ST P 01/01/2012| Sinking Fund Redemption 100.0. | ......cccccvveriverrene | cervrrennenc 70,000 | i 70,000 | o 73,413 | i 73,139 | e (VI I (3,139) [ oo (V1N I (3,139) 0 70,000 0 0 0 2,012 |07/01/2036| 1FE......
880459 5N 8| TN HSG HMOWNR 14.95 01/01/2037......ocvveverrerins [ e 01/01/2012| Partial Call 100.0.........cccovvervveers | vorerrerrreernerrenireee | werernnnnn 100,000 | ... 100,000 | ... 94,500 | oo 94,599 | e 0| e 5401 | oo (01 I 5,401 | oo (V1 I 100,000 0 0 (] - 2,475 101/01/2037| 1FE......
880459 7S 5| TN HSGDEV AGY 4.6507/01/21......cvovvvvrnirrcrarres | e 01/01/2012| Partial Call 100.0.........cccvvverrvrnns | cerererenrirnerverrene | ernrrennenni25,000 | iiirir25,000 | 125,003 | v 24,992 | i (1 I 8 | i 0 8 0 25,000 0 0 0 07/01/2021| 1FE......
88045R UR 1 |TNHSG B HSG FIN 4.50 01/01/2028.... N 01/01/2012| Partial Call 100.0.... ) 0 35,000 0 0 0 01/01/2028| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039........ccevvemrerrrcrens | vever 01/01/2012| Partial Call 100.0 ) 0 72,192 0 0 0 09/01/2039| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039 B 02/01/2012| Partial Call 100.0.... ) 0 21,235 0 0 0 09/01/2039| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039........ccevvvmrerererers | vever 03/01/2012| Partial Call 100.0..........ccvevrurenne ) 0 5,188 0 0 (01 I 69 |09/01/2039] 1FE......
88271H CV 9| TX ST HSG 5.50 12/01/2039.......cccovvvrervrerirerrirniens [ s 01/01/2012| Partial Call 100.0.........ccccvverevenee ) 0 23,781 0 0 (V1 I 109 [12/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........cvvrererererrrirvrireies | vever 02/01/2012| Partial Call 100.0..........ccecvvrreene ) 0 26,302 0 0 [V 241 |12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12/01/2039 N 03/01/2012| Partial Call 100.0.... ) 0 4,493 0 0 (V1 IOV 62 | 12/01/2039| 1FE......
917436 YH 4| UT HSG SFM 5.20 01/01/2039.. e 01/01/2012| Partial Call 100.0.... ..135,000 | .. ..138,375 LA37.509 | 0 | (2,509) ,509) [ e (V1 IO 135,000 0 0 0 01/01/2039| 1FE......
917436 YU  5|UT HSG CORP 5.35 01/01/2039........ccmvrvmrrmrerirerene [ v 01/01/2012| Partial Call 100.0.........ccovverirerre | cvrerrerieernerirerirene | oveienes 2,030,000 | ......... 2,030,000 | ......... 2,078,213 | ......... ,065,658 | ..oovovnirnes 0| . (35,658) | ..ovvrreraene (VN IO (35,658) | .vorerreenn 0| v 2,030,000 0 0 0 01/01/2039| 1FE......
917436  ZA 8| UT HSG CORP 5.25 01/01/2039.......ccvvrvmmrvrnerirarirns [ e 01/01/2012| Partial Call 100.0.........ccomeverrine | evreerireenieeiseiens | cereerienes 100,000 | ...ccveeeee 100,000 | c.ooovveneee 102,500 | coovrenne 101,804 | coooovveienen 0| s (1,804) [ oo (V1 I (1,804) [ oo 0 | s 100,000 0 0 0 01/01/2039| 1FE......
917436 ZR 1| UT HSG CORP 5.45 01/01/2039........ccomvveemrrverrerrns [ s 01/01/2012| Partial Call 100.0.........ccvvvvmrrre | ovremrrirerienirseeinns | criverirenes 295,000 | ..cooouen. 295,000 | ..oocreree 302,375 | ..o 300,944 ) 295,000 0 0 0 01/01/2039| 1FE......
92813H UX  2|VAHSGDEV 6.00 12/1/2013......ccovurmimrirniensnissinnns | oenee 01/01/2012] Call 100.0.....cvovveeresirrsiriseinns | covesersssssssnsieninee | onseenes 2,370,000 | ......... 2,370,000 | ......... 2,370,000 | ......... 2,370,000 2,370,000 0 0 0 12/01/2013| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. .. s 24,831,857 | ....... 24,831,854 | ...... 25,627,191 5,281,010 | .......6,177 | .....(456,767) | .......occ......0 | .......(450,590) | ...occoeeennl0 | o 24,831,857 0 0 0/...503,339 |...... XXX... [.XXX
Bonds - Industrial and Miscellaneous
00086R AC  1|ACLC 1997-B A1 ABS FL 6.728 04/15/14.........ccocconvee | verer 01/15/2012| MBS Paydown 0.011230787....... | ceccvveeneernerieeines | veerreinein 5,964 | .o 5,964 | oo 5,964 75 0 5,964 0 0 (V1 IO 33 | 04/15/2014| 3AM.....
00086R AC  1|ACLC 1997-B A1 ABS FL 6.728 04/15/14.........cccccoouer | veree 02/15/2012) MBS Paydown 0.0.........ccvevrvvene | vorermieerrnerirenirene | cenreieniend 56,154 | ..coovvnnee. 56,154 | ..coovvn. 56,154 702 0 56,154 0 0 [V I 630 |04/15/2014|3AM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 01/25/2012| MBS Paydown 0.46006639......... | .cccveererrrerneriens 0 0 3,507 0 0 0 | v 16 |06/25/2037| 6FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ceru. 01/25/2012| Pass-Through Loss 0 0 0 0 0 0 06/25/2037| 6FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 02/25/2012| MBS Paydown 0.4534958.. 0 0 6,571 0 0 0 06/25/2037| 6FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 03/25/2012| MBS Paydown 0.4506043 . 2,892 | .. .2,110 0 0 2,892 0 0 0 06/25/2037| 6FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 01/25/2012| MBS Paydown 0.18371309......... | cecovvvvervenevverrene | wovreeenn. 124,589 | i, 124,589 | .....c...c.. 103,409 | ..cceec.. 106,515 | o0 | 116,683 | 0 | 16,583 | cooovvviennd (V1 I 124,589 0 0 0 05/25/2036| 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 02/25/2012| MBS Paydown 0.16849965......... | cccovrvveriverrneirnee | cererernernn 98,887 | o 98,887 | ..ovvvrnens 82,077 | covvvrreenne 84,542 | ..o 0] e 13,165 | oo (] 13,165 0 98,887 0 0 0 | v 813 |05/25/2036( 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 03/25/2012| MBS Paydown 0.15537097......... [ cccceerrrerreerirerinens | cevveereriens 85,336 | .o 85,336 | oo 70,829 | oo 72,957 | v 0] e 11,399 | oo (V1 IO 11,399 0 85,336 0 0 (V1 I 1,052 |05/25/2036 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 01/25/2012| MBS Paydown 0.541024701........ | ccccovvvverrrerirerenee | vevvrvrerneiand 6,991 6 0 6,991 0 0 0 3 |10/25/2046( 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 02/25/2012| MBS Paydown 0.536801685 204 0 9,143 0 0 0 7 |10/25/2046( 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 03/25/2012| MBS Paydown 0.532001434....... [ .ccovvrrrrnrvnrinins | ervveereriees 10,393 | oo 10,393 | oo T7% | i, TA8T | oo [V I 524 | oo 0 524 0 10,393 0 0 (V1 I 12 | 10/25/2046( 1FM.....
02666Q ZH 9| AMER HONDA FIN 5.1 03/27/12......ccoovvvmerirerirneennns | conne 03/27/2012) Maturity 100.0........ccoevereerreennes | ceverrerieernerirenirene | oveeenes 2,500,000 | ......... 2,500,000 | ......... 2,497,500 | ........ 2,499,867 | .ooovrrerinnn (1 I 133 | o 0 133 0 2,500,000 0 0 0. 63,750 |03/27/2012| 1FE......
030728 P7 4| AMSI 2005-R9 AF3 SEQ 5.098 11/25/35.........cccccouvee [ vonee 01/25/2012| MBS Paydown 0.307028404 0 0 7,802 0 0 (01 I 33 [11/25/2035| 1FM.....
030728 P7  4|AMSI 2005-R9 AF3 SEQ 5.098 11/25/35... e 02/25/2012| MBS Paydown 0.305050217 0 0 15,826 0 0 0 11/25/2035| 1FM.....
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34..........cccoceres | o 01/25/2012| MBS Paydown 0.13833227 0 0 12,756 0 0 0 05/25/2034| 1FM.....
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34... e 02/25/2012| MBS Paydown 0.136813988 (0) 0 6,073 0 0 0 05/25/2034| 1FM.....
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34.........ccccovcnes | o 03/25/2012| MBS Paydown 0.133083109 1 0 14,924 0 0 0 05/25/2034| 1FM.....
05946X F3 2| BAFC 2005-5 3A3 PAC 5.50 8/25/35..........ccccoevvvemures | o 01/25/2012| MBS Paydown 0.39502631......... | ccccovrrverevrnererinne | erreeeennn 120,910 | 1iii120,910 | i 119,796 | ci0120,321 | 0 | ciiienn0 | 0 (1[N IO (1N IO 120,910 0 0 0 08/25/2035| 1FM.....
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05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........coccvvvrevures [ s 02/25/2012| MBS Paydown 0.37653989......... | ccccooervvrriverirerrnns | wvrrrennn. 120,069 | ..........120,069 | ... 118,962 | 119,484 | 0 | 33 | a0 | 33 | (V1 I 120,069 .0 08/25/2035| 1FM.....
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........ooccovvvveres [ e 03/25/2012| MBS Paydown 0.37375484 0 18,089 .0 08/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035.........c.covrvves | coree 01/25/2012| MBS Paydown 0.39393518 0 40,950 .0 05/25/2035( 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035. .102/25/2012| MBS Paydown 0.38545361 0 59,371 .0 05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035. .| 03/25/2012| MBS Paydown 0.38085002 0 32,225 .0 05/25/2035| 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccccee. [ vovee 01/25/2012| MBS Paydown 0.10833746 0 22,963 .0 12/25/2018| 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccccev. | ceree 02/25/2012| MBS Paydown 0.10311682 0 26,103 .0 12/25/2018| 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccccve. | coree 03/25/2012| MBS Paydown 0.09804917 0 25,338 .0 12/25/2018| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vooee 01/25/2012| MBS Paydown 0.10606313 0 35,628 .0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 02/25/2012| MBS Paydown 0.10137807 0 18,740 .0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ooe. 03/25/2012| MBS Paydown 0.09190967 0 37,874 .0 11/25/2035| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 01/25/2012| MBS Paydown 0.019821............. 0 647 .0 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 01/25/2012| Pass-Through Loss............cc....... 0 .. 0 .0 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 02/25/2012| MBS Paydown 0.01956621 0 742 .0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 02/25/2012| Pass-Through Loss 131 0 .. 0 .0 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2012| MBS Paydown 0.01934841 153 0 920 .0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2012| Pass-Through Loss 64 0. 0 .0 10/25/2036| 3FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvcveres | o 01/25/2012| MBS Paydown 0.20695481 0 0 9,373 .0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cococvvrre [ v 01/25/2012| Pass-Through LoSS...........ccc....... 0 0 ... 0 .0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvovvves | corne 02/25/2012| MBS Paydown 0.20477582 0 0 12,974 .0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccovvverns | o 02/25/2012| Pass-Through Loss 0 0 .. 0 .0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoovovviee | vorne 03/25/2012| MBS Paydown 0.20255298 0 0 10,683 .0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvevvres | o 03/25/2012| Pass-Through Loss 0 0 .. 0 .0 05/25/2037| 1FM.....
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 01/15/2012| MBS Paydown 0.952124306....... | .cccvvvevrrnrrirerirens | conreinninnd 32,004 | ..ooovoneees 32,004 | ..ocooonee. 29,184 | .o 29,184 | oo LV I LT 0 15 0 32,004 .0 11/15/2015| 1Z........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 02/15/2012| MBS Paydown 0.948904786....... | .cccvvevvevnerrnerinns | cerneerneenns 32,195 | oo 32,195 | v 29,358 | oo 29,358 | .verirerirens (1 IO 156 | oo 0 156 0 32,195 .0 11/15/2015| 1Z........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 03/15/2012| MBS Paydown 0.945509345....... | ..c.ocvirrernrinerinins | cevveereriens 33,954 | .o 33,954 | oo 30,962 | .ovevrinen 30,962 | oo (0 I 390 | oo 0 390 0 33,954 .0 11/15/2015| 1Z........
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41... .1 01/28/2012| MBS Paydown 0.549473 (13) 0 23,422 .0 02/28/2041| 1FM.....
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41... .| 02/28/2012 MBS Paydown 0.52358974 (98) 0 51,767 .0 02/28/2041| 1FM.....
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41........coocovervvrnes | s 03/28/2012| MBS Paydown 0.51624301 | , 1 0 14,693 .0 02/28/2041| 1FM.....
07388R AB  3|BSCMS 2007-PW15 A2 SEQ 5.205 2/11/44............. | ..... 01/11/2012| MBS Paydown 0.056924298....... | .cccovvvevvrnernerirnns | corneeiieinns 13,527 | oo 13,527 | oo 13,016 | ccoovrrrnees 13,487 | oo LU I LA 0 17 0 13,527 .0 02/11/2044| 1FM.....
07388R AB  3|BSCMS 2007-PW15 A2 SEQ 5.205 2/11/44.............. | ... 02/11/2012| MBS Paydown 0.0.........cccuuerrvrere | orremrireenieeineinns | cvreerienes 136,618 | ..occvevee 136,618 | coovvvenee 131,452 | oo 136,209 | .oooovrvriennn 0 | s 432 | o, (V1 IO 432 | o, 0 | v 136,618 .0 02/11/2044| 1FM.....
07401U AA  1[BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 01/25/2012| MBS Paydown 0.061987239 0 40,540 .0 12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 02/25/2012| MBS Paydown 0.05584420 0 36,858 .0 12/25/2036| 1FM.....
07401U AA 1 |BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 03/25/2012| MBS Paydown 0.049596188 ..37,488 | .. ..37,488 | .. 0 37,488 .0 12/25/2036| 1FM.....
093645 AD  1|BLOCK COMM 8.25 12/15/2015........ccovvvmerererrrnerires | e 01/27/2012| Cash Tender 103.0.......cccvevvreres | vovererrmrinerireninne | oveves 1,545,000 | ......... 1,500,000 | ......... 1,504,190 | ......... 1,504,698 | ....oocevunennd 0| 3,825 | o (V1N IO 3,825 | i 0| v 1,508,523 | ..ccoovvvrnecs 0 12/15/2015| 4FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........cccccovveruves | 01/15/2012| MBS Paydown 0.565672648....... | ..c.coovvvevnerrnrerans | covrnvrineias 3,647 | oo 3,647 3,647 | ........ 287 0 w0 | 0 0 0 3,647 .0 0 0 | v 23 | 12/15/2029| 6FE......
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09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029..........cccovverurns [ v 02/15/2012| MBS Paydown 0.564346765....... | .....ccccovrrrerrerernes | vevrvvrirneiinan 2,652 | oo 2,652 2,652 | ... 209 0 w0 | 0 0 0 2,652 .0 0 0 | v 33 | 12/15/2029| 6FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........coovvrers | corne 03/15/2012| MBS Paydown 0.562396736....... 0 0 3,900 .0 0 (V1 I 73 |12/15/2029| 6FE......
12189P  AD 4 |BNSF 98-C TRUST 6.23 07/02/2018...........cocrerevrnes [ e 01/02/2012| Sinking Fund Redemption 100.0. (6) 0. 78,163 .0 0 0 07/02/2018| 1FE......
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20... I 01/02/2012| Sinking Fund Redemption 100.0. | ......ccoevvevrviverreee | voverernnnn 122,823 | 122,823 | 133,821 | 126,484 | 0 [ (@) | e | (V2] - 0| s 122,823 .0 0 0 01/02/2020| 1FE......
12189P AL 6|BUR NTH/SAN FA 5.943 01/15/2022........cccevvvrmerns | veves 01/15/2012| Sinking Fund Redemption 100.0. 0 0 29,889 .0 0 0 01/15/2022| 1FE......
1248MB AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37. e 01/25/2012| MBS Paydown 0.050520545....... . 0 0 49,504 .0 0 0 02/25/2037| 1FM.....
1248MB AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 02/25/2012| MBS Paydown 0.047563087....... 0 0 29,575 .0 0 0 02/25/2037| 1FM.....
1248MB  AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37.......cccce. | .. 03/25/2012| MBS Paydown 0.04479945......... 0 0 27,636 .0 0 0 02/25/2037| 1FM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........ccccere | covee 01/25/2012| MBS Paydown 0.282849745....... 0 0 32,934 .0 0 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36 B 02/25/2012| MBS Paydown 0.280478052 0 0 11,858 .0 0 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36 e 03/25/2012| MBS Paydown 0.271401491 0 0 45,383 .0 0 0 12/25/2036| 2AM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 01/20/2012| MBS Paydown 0.466196325....... 0 0 6,330 .0 0 (VN I 16 |06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 01/20/2012| Pass-Through LOSS...........ccccverne 0 0. 0 .0 0 (V1 I 21 |06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 02/20/2012| MBS Paydown 0.462016301....... 0 0 5,237 .0 0 0 | s 27 | 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 02/20/2012| Pass-Through Loss 0 0 ... 0 .0 0 0 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........0. | veoo 03/20/2012| MBS Paydown 0.45574105 0 0 1,898 .0 0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 03/20/2012| Pass-Through Loss 0 0. 0 .0 0 0 06/20/2036| 1FM.....
12641P  AS 3| CSMC 2009-6R 3A1 SEQ SSNR 5.50 10/26/35......... | ..... 01/26/2012| MBS Paydown 0.153695619....... [ .cccoevrervernrrerinns | crvvreenn 222,748 | oo 222,746 | ............ 223,128 | ..coooene 222,049 | .o (1 IO (VI I 0 0 0. 222,746 .0 0 0 10/26/2035| 1FM.....
12641P AS  3|CSMC 2009-6R 3A1 SEQ SSNR 5.50 10/26/35......... | ..... 02/26/2012| MBS Paydown 0.119387407....... | cccovvvvvrvveriverrene | wovreennnnn221,228 | i, 221,228 | ..o 221,607 | ..oovvrnee 220,536 | ..covvverirns [V I 133 | oo 0 133 0. 221,228 .0 0 0 10/26/2035| 1FM.....
12641P  AS 3| CSMC 2009-6R 3A1 SEQ SSNR 5.50 10/26/35......... | ..... 03/26/2012| MBS Paydown 0.085313091........ [ .cccovvververvrrerinns | crrereeennn19,720 | o 219,720 | .....co..ee. 220,096 | ...ooovnee 219,032 | o0 | 314 | 0 [ 314 | 0 | s 219,720 .0 0 0 10/26/2035| 1FM.....
12641P  BD  5|CSMC 2009-6R 5A1 SEQ SSNR 5.50 9/26/35... .101/26/2012| MBS Paydown 0.053936327....... | ..cccccoevverirnricniiens | crrerrnenn 383,706 | covvcncs 383,706 ...409,258 (67) 0 383,706 .0 0 0 09/26/2035( 1FM.....
12641P BD  5|CSMC 2009-6R 5A1 SEQ SSNR 5.50 9/26/3: .| 02/26/2012| MBS Paydown 0.00940439 ..381,667 864 0 381,667 .0 0 0 09/26/2035| 1FM.....
12641P BD  5|CSMC 2009-6R 5A1 SEQ SSNR 5.50 9/26/35... .| 03/26/2012 MBS Paydown 0.0.............. ...80,602 | ....cc.....80,892 | 1ioirrnnn85,969 | o0 [ oini(B7,133) | 0 | (57,133) 0 80,602 .0 0 0 09/26/2035| 1FM.....
12641P BE  3|CSMC 2009-6R 5A2 SUB SSUP 5.50 9/26/35........... | ..... 03/26/2012| MBS Paydown 0.752591852....... | ..ccovvvereriereniinns | crvverirnes 299,037 | oo 299,037 | oo 299,037 (194) 0 299,037 .0 0 0 09/26/2035| 1FM.....
12641P BS 2 |CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35........... | ..... 01/26/2012| MBS Paydown 0.049168097....... | ..ccevevrerrrerernernnns | crverieens 316,901 | oo 316,901 | .ooooevenee 37473 | s 320,977 | o0 | 291 | 0 [ 291 | s 0 | s 316,901 .0 0 0 09/26/2035| 1FM.....
12641P  BS 2 |CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35........... | ..... 02/26/2012| MBS Paydown 0.007115615....... [ .ccovvrererrnrererinnes | cvrvrireenns 315,217 | v 315,217 | e 315,786 | ....ccoouc. 319271 | o0 | 12,486 | 0 | 2,486 | .o 0 | v 315,217 .0 0 0 09/26/2035| 1FM.....
12641P  BS  2|CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35........... | ..... 03/26/2012| MBS Paydown 0.0.............. 53,434 | 54,023 | 0 [ (11,594) [ 0| (11,594) 0 53,337 .0 0 0 09/26/2035| 1FM.....
12641P BT  0|CSMC 2009-6R 7A2 SUB SSUP 5.50 9/26/35........... | ..... 03/26/2012| MBS Paydown 0.75385052 ..221,073 2,778 0 260,205 .0 0 0 09/26/2035( 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 01/26/2012| MBS Paydown 0.176364461........ [ ..ccoovvevrvrvrrerinne | cvrvrirrenns 206,749 | ..cooone. 206,749 230 0 206,749 .0 0 0 04/26/2036( 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 02/26/2012| MBS Paydown 0.162428288....... | ..ccovevevrrnerrerirnns | cenrrinneennd 97,792 | v 97,792 37 0 97,792 .0 0 0 04/26/2036| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 03/26/2012| MBS Paydown 0.15372337......... | ccceovvvcnrriverreniinns | evernenenn61,083 | i 61,083 51 0 61,083 .0 0 0 04/26/2036( 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 02/26/2012| MBS Paydown 0.90650279......... [ .cccoovverevrrrrerinn | crerenn 168,295 | i 168,295 ...168,295 .0 0 0 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 03/26/2012| MBS Paydown 0.83384229 ..130,789 ...130,789 .0 0 0 10/26/2035| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 01/26/2012| MBS Paydown 0.768284556 ...10,318 0 0. 10,319 .0 0 0 07/26/2037| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 02/26/2012| MBS Paydown 0.765459919....... | ccccoveevrrnerrneernee | eevvrernneenn 11,863 | o 11,863 3 0. 11,863 .0 0 0 07/26/2037| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 03/26/2012| MBS Paydown 0.757563553....... | .cccoevrvrevvrnrirerinnn | vevvrerennnn 33,165 | i, 33,164 7 0. 33,165 .0 0 0 07/26/2037| 1FM.....
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12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccouee | vevee 01/26/2012| Pass-Through LOSS............cuuueres | covvenrverierernninns | vvererneesssinnionnd (V1 I 15,383 (U [P 0 0 w0 | 0 .0 0 [V I 158 | 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........c.cccouee | vever 02/26/2012| Pass-Through LOSS............cvereees | covrenevmeriererneennns | wovererneenseinnsind (V1 I 32,011 (U [P 0 0 w0 | 0 .0 0 [V IO 491 |07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ...........ccoee. | vever 03/26/2012| Pass-Through LOSS...........cveerer | coveemeernerieeineeans | woveverseesseiseind (V1 IO 31,515 (1 [P 0 0 w0 | 0 .0 0 (V1 I 642 |07/26/2037(1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 01/26/2012| MBS Paydown 0.275785813 .19 .0 0 0 1 (12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 02/26/2012| MBS Paydown 0.26345822 ..146,259 .0 0 0 2,214 | 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 03/26/2012| MBS Paydown 0.260114691 ....39,668 33 0 39,669 .0 0 (1 I 801 | 12/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 01/26/2012| MBS Paydown 0.09646667......... | ..ccveverernerrerernee | wvvrrrnens 114,870 | i 114,870 | i 114,870 | 114,870 | 0 [ 0 | 0 | 0 | s 0 | s 114,870 .0 0 (V1 I 258 |01/26/2036( 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 02/26/2012| MBS Paydown 0.081118645 0 86,211 .0 0 0 01/26/2036( 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 03/26/2012| MBS Paydown 0.072199776 0 50,098 .0 0 0 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 01/26/2012| MBS Paydown 0.354132403 0 25,944 .0 0 0 01/26/2036( 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 02/26/2012| MBS Paydown 0.34170431 0 18,167 .0 0 0 01/26/2036( 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.........occovvers | e 01/26/2012| MBS Paydown 0.724628751 0 23,995 .0 0 0 04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37........coccovuere | e 02/26/2012| MBS Paydown 0.663153409 0 30,436 .0 0 0 04/26/2037| 1FM.....
12641Q DD 1 |CSMC 2009-7R 14A2 SUB 5.57 4/26/37........cccccouvers | veves 03/26/2012| MBS Paydown 0.566959622 0 47,625 .0 0 0 04/26/2037| 1FM.....
12641Q DM 1[CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 01/26/2012| MBS Paydown 0.41330099 0 35,565 .0 0 0 04/26/2037| 1FM.....
12641Q DM  1[CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 02/26/2012| MBS Paydown 0.40197352 0 47,708 .0 0 0 04/26/2037| 1FM.....
12641Q DM 1[{CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 03/26/2012| MBS Paydown 0.393461147 0 35,852 .0 0 0 04/26/2037| 1FM.....
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 01/26/2012| MBS Paydown 0.211719473 ) 0 55,515 .0 0 0 09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 02/26/2012| MBS Paydown 0.200347173 ) 0 32,225 .0 0 0 09/26/2037| 1FM.....
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 03/26/2012| MBS Paydown 0.178558692....... | ..cooeeevevnerrrerirnee | cernerinneenc81,740 | i 81,740 | i 81,740 | oo 58,996 | ..ccoviviienn0 | ceriin(1,526) | o0 [ (1,526) 0 61,740 .0 0 0 09/26/2037| 1FM.....
126650 AF  7|CVS CAREMARK 7.77 01/10/12...c.ccvvivircvrneirerninne [ s 01/10/2012| Maturity 100.0.........ovvvrrrerernnes 541,922 (142) 0 3,541,779 .0 0 0 01/10/2012| 3AM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036.............coc0e. | cevee 01/25/2012| MBS Paydown 0.67140151 49,544 (118) 0 49,568 .0 0 0 02/25/2036| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036.............cocee. | cevee 02/25/2012| MBS Paydown 0.654376543 (220) 0 85,125 .0 0 0 02/25/2036| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036.............coco.. | ceee. 03/25/2012| MBS Paydown 0.648401262....... , X (57) 0 29,876 .0 0 0 02/25/2036| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034.............coo. | oenee 01/25/2012| MBS Paydown 0.277248954....... | ccccvvveveenernerirnne | cerneeineinns 82,112 | oo 82,112 | v 82,087 | .ovvvrrenne 81,501 | v (1 I (V1 I 0 0 0 82,112 .0 0 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034.............cc.. | .eece 02/25/2012| MBS Paydown 0.267553422....... | .cccoveernerrereneians | coverienns 111,330 | v 111,330 | v 111,296 | coovveene 110,501 | cooovrieinnnn (0 I 38 | e (V1 I 38 | i 0 | s 111,330 .0 0 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034................ | ... 03/25/2012| MBS Paydown 0.263399797 36 0 47,704 .0 0 0 06/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 01/25/2012| MBS Paydown 0.500454162 (160) 0 90,316 .0 0 0 07/25/2034( 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ... 02/25/2012| MBS Paydown 0.497749853 2 0 10,817 .0 0 0 07/25/2034( 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 03/25/2012| MBS Paydown 0.484026463 (84) 0 54,894 .0 0 0 07/25/2034| 1FM.....
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 8/25/2034.............. | ... 01/25/2012| MBS Paydown 0.062635411 0 0 6,480 .0 0 0 08/25/2034( 1FM.....
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 8/25/2034.............. | ..... 02/25/2012| MBS Paydown 0.057447468 0 0 51,879 .0 0 0 08/25/2034| 1FM.....
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 8/25/2034.............. | ..... 03/25/2012| MBS Paydown 0.05574109 0 0 17,064 .0 0 0 08/25/2034( 1FM.....
12667G C7  6|CWALT 2005-32T1 A2 PAC 5.50 8/25/2035.............. | ... 02/25/2012| MBS Paydown 0.978633642 ...85,465 6,456 0 85,465 .0 0 0 08/25/2035| 1FM.....
12667G C7  6|CWALT 2005-32T1 A2 PAC 5.50 8/25/2035.............. | ..... 03/25/2012] MBS Paydown 0.893409373 340,897 | ............340,897 | ...........343,321 | ........... 314,066 | ...oocovvenn0 | 25,777 | 0 | A A A I (V1 340,897 .0 0 0 08/25/2035| 1FM.....
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12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 01/25/2012| MBS Paydown 0.309435636....... | .cccovverrvnmrirerirene | conreiiniane 13,569 | .ovvrrene 13,568 | oo 9,269 | ..oovverinns (3,494) | .ooevorris 0 | oo 2 | e 0 2 0 13,569 .0 0 0 7 |01/25/2036( 5FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 02/25/2012| MBS Paydown 0.306931127 (139) 0 24,669 .0 0 (01 I 27 |01/25/2036| 5FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 03/25/2012| MBS Paydown 0.303097773....... | ccccvermrneererveriens | vevrrreneeee3 1,799 | e 37,759 | 025,793 | e (9,723) | iviennn0 | e 1,423 | 0 | e 1,423 0 37,759 .0 0 (V1 IO 59 [01/25/2036|5FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36... e 01/25/2012| MBS Paydown 0.399591674 0 0 4,176 .0 0 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccruvr [ veree 01/25/2012| Pass-Through Loss.... 0 0 ... 0 .0 0 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36... i 02/25/2012| MBS Paydown 0.391024903 0 0 6,913 .0 0 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccrvvrne [ veree 02/25/2012| Pass-Through LOSS...........cccevenn. 0 0 ... 0 .0 0 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.......c.cccrvve [ ver 03/25/2012| MBS Paydown 0.38476749......... 0 0 4,609 .0 0 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cccovuree | vever 03/25/2012| Pass-Through LoSS...........ccc....... X 0 0 ... 0 .0 0 0 05/25/2036| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 01/25/2012| MBS Paydown 0.341715894 185 0 71,669 .0 0 0 11/25/2035| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 02/25/2012| MBS Paydown 0.313238211 282 0 71,194 .0 0 0 11/25/2035| 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 03/25/2012| MBS Paydown 0.284949312 412 0 70,722 .0 0 0 11/25/2035| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | ..... 01/25/2012| MBS Paydown 0.12102855......... 210 0 19,268 .0 0 0 10/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | . 02/25/2012| MBS Paydown 0.117862398....... | .cccovvvevrvnerirerirens | cevrriininne 12,665 | covovrrene 12,665 | oo 12,332 | v, 12,433 | oo (U I 119 | o 0 119 0 12,665 .0 0 0 10/25/2018| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018... N 03/25/2012| MBS Paydown 0.112600651 252 0 21,047 .0 0 0 10/25/2018| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035..........cccooe. | e 01/25/2012| MBS Paydown 0.21061505 307 0 34,254 .0 0 0 05/25/2035| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035 e 02/25/2012| MBS Paydown 0.206781812 (1) 0 22,999 .0 0 0 05/25/2035| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035........cccovveres [ vene 03/25/2012| MBS Paydown 0.194552307....... | ccccovereemeermernernnne | covnernneeee T3TT | it 73377 | 073,366 | i 70,674 | 0 | oo 1742 | 0 | 1,742 0 73,377 .0 0 0 05/25/2035| 1FM.....
140661 AJ 8| CAPMARK FINL GRP LIBOR+500 9/30/2014............ | ..... 02/01/2012| Call 100.0........cvverrerrriririeris 270 0 69,343 .0 4 4 09/30/2014|4Z........
140661 AK 5| CAPMARKFINL GRP B LIBOR+700 09/30/15.......... |..... 02/01/2012| Partial Call 100.0..........ccovevvnrenne 127 0 7,248 .0 0 0 09/30/2015|4Z........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16.... O 01/01/2012| Sinking Fund Redemption 100.0. |. 0 0 12,584 .0 0 0 12/01/2016
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......cccvvvrirevcrrcnns | cevee 02/01/2012| Sinking Fund Redemption 100.0. 0 0 12,651 .0 0 0 12/01/2016
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16.... e 03/01/2012| Sinking Fund Redemption 100.0. | . 0 0 12,719 .0 0 0 12/01/2016
161542 CP  8|CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ..... 01/25/2012| MBS Paydown 0.440339361....... | .cccovrvvvrrverrerrnns | wevreenenn 129,215 | 0000 129,215 | i 128,165 | 128,348 | 0 | 299 [ 0 | e 299 | s (V1 I 129,215 .0 0 0 02/25/2015
161542 CP  8|CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ..... 02/25/2012| MBS Paydown 0.428492711........ | cevevevvvernerinerirene | corneerneinnd 53,310 | covvrrrreens 53,310 | covererenens 52,877 | ccovvrreenne 52,952 | oo (1 I 14 | 0 14 0 53,310 .0 0 0 02/25/2015
161542 CP  8|CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ..... 03/25/2012| MBS Paydown 0.406992771....... | .cccevvrereenrirerinen | cevreererinns 96,750 | ..vverrene 96,750 | .ovvrrineen 95,964 | ..ccovvrne. 96,100 | ..ovvveererenns [V I 297 | s 0 217 0 96,750 .0 0 0 02/25/2015
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035 N . 01/25/2012| MBS Paydown 0.283648264 . 8,529 8,529 8,528 | ..oocvrrern. 8,382 0 0 8,529 .0 0 0 02/25/2035
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035 . 02/25/2012| MBS Paydown 0.279716138 . . ...15,729 (8) 0 15,729 .0 0 0 02/25/2035
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..........coorvs | s 03/25/2012| MBS Paydown 0.278475433 (6) 0 4,963 .0 0 0 | s 66 |02/25/2035
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 01/25/2012| MBS Paydown 0.127665556 0 0 2,324 .0 0 0 5 |01/25/2036
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 02/25/2012| MBS Paydown 0.127071806 1 0 1,781 .0 0 0 8 |01/25/2036
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/25/2012| MBS Paydown 0.126771482 0 0 901 .0 0 0 6 |01/25/2036
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.. .| 01/25/2012 MBS Paydown 0.10488798 1 0 920 .0 0 0 5 |11/25/2036
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.. .| 02/25/2012| MBS Paydown 0.104838754 2 0 724 .0 0 0 7 111/25/2036
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccccere | vever 03/25/2012| MBS Paydown 0.104582012....... | cccceovevvevrerirnrenes | vevrveenneians 3774 | oo, 3774 | o 3,293 | oo 3125 | o 0 | ceernns 470 | e 0 470 0 3,774 .0 0 0 | v 57 | 11/25/2036
171265 AD 3| CHUGACH ELEC A 6.20 02/01/2012.......cccoovvrrecrnns | covee 02/01/2012] Maturity 100.0........ccrvvvrnvernriennes | ceverrerierieniireniene | orein 2,000,000 | ......... 2,000,000 | ......... 2,196,640 | ......... 2,002,720 | coooovrieinnnn 0| s (VA P20} | - (V1N I (2,720) | oovovneens 0| oo 2,000,000 .0 0 0. 62,000 |02/01/2012
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173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40..........ccouve. | cevee 01/15/2012| MBS Paydown 0.52701461......... , 6,005 0 281,226 .0 0 0 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccoevevree | e 02/15/2012| MBS Paydown 0.519934201 9 0 72,574 .0 0 0 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccouvevree | v 03/15/2012| MBS Paydown 0.511710459 (374) 0 84,293 .0 0 0 04/15/2040( 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 01/25/2012| MBS Paydown 0.147838952 6,773 0 19,821 .0 0 0 03/25/2036| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 02/25/2012| MBS Paydown 0.13975256 8,950 0 24,478 .0 0 0 03/25/2036| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 03/25/2012| MBS Paydown 0.125975564....... [ ..ccovvvrrerrnvnerinns | vevvrernneeend 1,703 | i 1,703 | 81,702 | 023,735 | cviiennnl0 | 016,695 | 0 | e 16,695 0 41,703 .0 0 0 03/25/2036| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 01/25/2012| MBS Paydown 0.77294907......... \ , , , 452 0 38,952 .0 0 0 08/25/2035| 1FM......
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 02/25/2012| MBS Paydown 0.764306059 273 0 34,572 .0 0 0 08/25/2035( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 03/25/2012| MBS Paydown 0.754292364 640 0 40,055 .0 0 0 08/25/2035| 1FM.....
17309N AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36 e 01/25/2012| MBS Paydown 0.176735245 150 0 51,648 .0 0 0 07/25/2036( 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36. e 02/25/2012| MBS Paydown 0.155398215 199 0 53,343 .0 0 0 07/25/2036( 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36.........cocvverervrne | coree 03/25/2012| MBS Paydown 0.137390989 75 0. 45,018 .0 0 0 07/25/2036| 1FM.....
17310E AD 0 [CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccovvvvees [ vees 01/25/2012| MBS Paydown 0.9598439%4......... | ...ccccoovvivcrnnrinns | v 108,085 | ... 108,065 | ............ 93,476 | ...ccoe..99,479 | o0 | 5,281 | 0 | 5,281 | 0 [ 108,065 .0 0 0 09/25/2036( 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........ccocovvvres | veves 02/25/2012| MBS Paydown 0.938874252 83,879 .0 0 [V I 807 |09/25/2036( 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccovvvers [ vere 03/25/2012| MBS Paydown 0.924584544 57,159 .0 0 0 | v 825 |09/25/2036( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 01/25/2012| MBS Paydown 0.48534632 462 .0 0 0 1 103/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 01/25/2012| Pass-Through Loss. v 1,015 | 360 | 0 [0 | 0 | 0 [0 | 0 0 .0 0 0 2 |03/25/2037( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 02/25/2012| MBS Paydown 0.485026013....... | ccccveeerremerncniens | eevvererneerneens 164 | oo 164 | oo 58 | oo 84 164 .0 0 0 1 (03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 02/25/2012| Pass-Through LOSS...........cccveves | veverrerreinnrneniens (V1N I 60 21 | (O TUPPORPPORRPOOO o Y ISUPOUPPOUPPOPOR R [UURPOURPPOOPPOON o I IUPPPOPPOURPOURPOR R EOUPOURPRORPOON | I VOO 0 .0 0 0 0 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 03/25/2012| MBS Paydown 0.479289475....... | ccccvveenernerirneenee | veernveineian 3,101 | oo 3,101 | e 1,101 | i 1,502 3,101 .0 0 0 | v 19 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 03/25/2012| Pass-Through LOSS..........ccccveves | corenrivenninnrveninnne | oververieriinnncenn |14 325 | 0 | i [0 | 0 | 0 | 0 | e 0 .0 0 0 6 |03/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......cccvevree | vever 01/25/2012| MBS Paydown 0.7817343.. 43,323 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37... e 01/25/2012| Pass-Through Loss 5,436 | i 3917 | 0 | 0 [0 | i [0 | 0 0 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |[CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.ccoevree | vever 02/25/2012| MBS Paydown 0.771931522....... | cccevrvevrrmmrirerirene | cerrvirnnandd 47,326 | oo 47,326 | oo 29,038 | ..oocvernne 45,720 47,326 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......ccconvvree | vever 02/25/2012| Pass-Through LOSS.........cceveeees | covrvmevnnerserineennns | wovererneensninennnd (V1 I 15,412 9,456 | ..o 0 | o0 | 0 [0 |0 | 0 | 0 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......cccovvvers [ s 03/25/2012| MBS Paydown 0.762646329....... | ..cocovrerrenririrnnens | covreererinns 41,413 | i 41,413 | o 33,684 | .coooorne 43,306 41,413 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37... e 03/25/2012| Pass-Through Loss 14,651 | oo 0 | o0 | 0 0 [0 | 0 0 .0 0 0 06/25/2037| 1FM.....
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047. .|R.. | 03/07/2012| MBS Paydown 0.41796915 . . 2,782 | oo 4 3,049 .0 0 0 12/09/2047| 6FE.......
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.......cccovvrerns | coree 01/15/2012| MBS Paydown 0.114285558....... [ ..ccovvrervrivernriens | cvvrvverieirenns 2,874 | oo, 2,874 | oo 2,872 | v 1,113 2,874 .0 0 (V1 I 17 | 03/15/2027| 1FM.....
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........ccovveevvres | vonee 02/15/2012| MBS Paydown 0.11283691......... | ceceeeevrverrerireeenes | veervveineiins 7,243 | oo 7,243 | o 7,238 | oo 2,805 7,243 .0 0 0 | e 85 |03/15/2027| 1FM.....
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........cocevernes [ v 03/15/2012| MBS Paydown 0.112315761....... 2,606 .0 0 (V1 IOV 46 |03/15/2027| 1FM.....
21079V AA 1| CONTL AIRLINES 4.75 01/12/2021... e 01/12/2012| Sinking Fund Redemption 100.0. |. 19,261 .0 0 (V1 I 457 |01/12/2021| 2AM.....
21079V AA 1| CONTL AIRLINES 4.75 01/12/2021.......ccvovremerrrerins [ e 02/21/2012| STIFEL NICOLAUS & CO.. ..1,034,679 980,802 | .coovvreren0 | e 53,878 | ...... 53,878 | ..... 28,727 (01/12/2021| 2AM.....
210805 AM 9| CONTL AIRLINES 6.94 10/15/13 IO I 01/15/2012| Sinking Fund Redemption 100.0. |. . M7715 | e 117,715 | .. 7,715 ..116,538 | .. . L M7,715 .0 0 0 2,042 | 04/15/2015| 3AM......
222862 AD  6|COVENTRY HEALTH 5.875 01/15/12......ccvvevrrvcrns [ v 01/15/2012 Maturity 100.0........cccoeverrerrerennes | veverernnernerieninee | oveenes 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ...cooerrnnennd (U IO (V1 I (VI I (V1 IO 0| v 1,000,000 .0 0 0 29,375 |01/15/2012| 2FE......
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......coccoevver | o 01/25/2012| MBS Paydown 0.080965023....... | .cc.ovvvvrvnerinrines | cerrnrrineianns 9,764 | oo 9,764 | oo 9,761 | covveevrrens 9,532 | s (1 [ (P245) ) [ 0 (225) 0 9,764 .0 0 (V1 IO 46 |09/25/2031| 1FE......
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22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccccvuver [ venee 02/25/2012| MBS Paydown 0.078630114....... | ccccovvvverrerirerenes | vevvviriniiins 7,005 | oo 7,005 | oo 7,003 | oo 6,838 | ..o (U I (159) ] vovevevrrrnann 0 (159) 0 7,005 .0 0 (VN ISP 65 |09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccoovuver [ vonee 03/25/2012| MBS Paydown 0.077066255....... | ..cccvrvrverrrerieeenee | veerieirnerannd 4,692 | oo 4,692 | oo 4,690 | .oorrerinn 4580 | oo (1 I (VI I 0 0 0 4,692 .0 0 (U IO 66 |09/25/2031| 1FE......
22541S U3 0| CSFB 2004-8 1A2 SEQ 5.25 12/25/34.........cocovurevrnes | o 01/25/2012| MBS Paydown 0.0607646........... I 5,015 .0 0 (V1 IO 22 [12/25/2034| 1FM.....
225418 U3 0| CSFB 2004-8 1A2 SEQ 5.25 12/25/34... N 02/25/2012| MBS Paydown 0.04415286 ...149,506 .0 0 0 12/25/2034| 1FM......
22541S U3 0| CSFB 2004-8 1A2 SEQ 5.25 12/25/34.........cocovvvevrcnes | o 03/25/2012| MBS Paydown 0.03128372 ..115,822 ...115,822 .0 0 0 12/25/2034| 1FM.....
225458 DK 1 |CSFB 2005-C1 A3 SEQ 4.813 2/15/38.. e 01/15/2012| MBS Paydown 0.585532311 ....75,833 0 0. 75,833 .0 0 0 02/15/2038| 1FM.....
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38.......ccovvvvrmvens [ e 02/15/2012| MBS Paydown 0.436259252....... | ..ccovvvrereerenernns | cvvverireens 746,365 | ........... 746,365 | ...........047,472 | ..o 712,960 | o0 | 027,731 [ 0 | 27,731 | oo 0 | s 746,365 .0 0 0 02/15/2038| 1FM.....
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38........coovvvvvrnres [ s 03/15/2012| MBS Paydown 0.435760072....... [ ..covverermrnrernrnens | covvveireiines 2,49 | .o 2,496 19 0 2,496 .0 0 (V1 IO 30 [02/15/2038| 1FM.....
225458 Z3  5|CSFB 2005-8 3A14 PAC 5.50 9/25/35..........cccvvvenins [ e 01/25/2012| MBS Paydown 0.38936457 0 282,034 .0 0 (1 I 1,293 |09/25/2035| 1FM.....
225458 73  5|CSFB 2005-8 3A14 PAC 5.50 9/25/35... B 02/25/2012| MBS Paydown 0.35905549 0 280,541 .0 0 0 2,572 |09/25/2035( 1FM.....
225458 Z3  5|CSFB 2005-8 3A14 PAC 5.50 9/25/35... B 03/25/2012| MBS Paydown 0.32890692 0 279,055 .0 0 (1 I 3,837 [09/25/2035| 1FM.....
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040..........ccoc0e. | vonee 01/15/2012| MBS Paydown 0.276970057....... | ccccoevemeerrmerirerirene | cerverineennd 66,962 | .............. 66,962 | ...occovneen. 65,832 25 0 66,962 .0 0 [V I 294 |02/15/2040( 1FM.....
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040.........cccorrs | curee 02/15/2012| MBS Paydown 0.2715683809....... | ..cocvrerrenrirerinens | cevreererinens 54,017 | oo 54,017 | oo 53,105 143 0 54,017 .0 0 (V1 IO 474 |02/15/2040( 1FM.....
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040..........ccocoe. | venee 03/15/2012| MBS Paydown 0.251518451........ | cccooovvveeviereiriens | v 200,499 | ............ 200,499 | ....ccoooue. 197,116 531 0 200,499 .0 0 0 2,641 |02/15/2040( 1FM.....
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34 N 01/25/2012| MBS Paydown 0.33345742......... | ccccoovevverinernsennee | wornennenn 190,257 | e 190,257 | ... 189,803 | 188,920 | o0 | 622 | 0 | e 622 | oo 0 | v 190,257 .0 0 0 10/25/2034| 1FM.....
2254W0 HR  9|CSFB 2004-6 4A10 PAC 5.25 10/25/34.........covvvvres [ s 02/25/2012| MBS Paydown 0.32796191 13 0 38,469 .0 0 0 10/25/2034| 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.... e 01/15/2012| MBS Paydown 0.209021497 89 0 20,406 .0 0 0 8 |07/15/2036| 1FM.....
23242L  AB  9|CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........cccces | vevee 02/15/2012| MBS Paydown 0.201260456 775 0 58,208 .0 0 (V1 IO 42 (07/15/2036| 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.........cccoue. | venee 03/15/2012| MBS Paydown 0.197813781........ | cecevvvevrvneriverirens | e 25,850 [ ..coovvrenee 25,850 | .coovernees 18,063 451 0 25,850 .0 0 (U IO 27 |07/15/2036| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 01/25/2012| MBS Paydown 0.811635278....... | ccccveeeeremerincrinns | cerneerneenns 53,281 | ccovivrrns 53,281 | covvverens 21,416 0 0 53,281 .0 0 0 | v 19 |12/25/2046( 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 01/25/2012| Pass-Through Loss 19,957 0 0 ... 0 .0 0 0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2012| MBS Paydown 0.79385020 0 0. 44,152 .0 0 0 12/25/2046| 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2012| Pass-Through LOSS..........ccocvvveeer | covvrenrermrinerirneinnns | overvseerneninnecnnn | 26,989 | it 43,116 [ i, 0 0 .. 0 .0 0 0 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2012| MBS Paydown 0.78394614......... | cccccovvvvevverrncnns | coevererennn 24,641 | i 24,641 | 19,294 | ..ocoovvenee 24,992 | oo (U I {1 [ I 0 0 0 24,641 .0 0 (01 I 27 |12/25/2046| 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2012| Pass-Through LOSS...........ccccvenne , 11,726 | v 0 0 w0 | 0 0 0 ... 0 .0 0 0 | v 16 | 12/25/2046( 1FM.....
247361 ZH 4 |DELTA AIR 2010-2 4.95 5/23/2019......c.cvvenveereincres | cenes 02/22/2012| STIFEL NICOLAUS & CO.....covvv. | covererirrenerrerirnne | oreen 2,030,354 | ......... 1,906,435 | ......... 1,906,435 | ......... 1,906,438 | ..coovvrrnennd (1 IO {(0)] [P (V1 I {(0)] R 0| v 1,906,438 | ..coovvvvnnc (V) 123,916 |..... 123,916 | ...... 24,641 |05/23/2019| 2AM.....
24763L AE  O|DELHE 1995-2 A5 HE SEQ 7.1 1/25/27........ovovvecre | e 01/25/2012| MBS Paydown 0.01955324......... [ cccooovrevvierrvenens [ v, 1914 0 0 1,914 .0 0 0 01/25/2027| 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.......cccovvvvees [ e 03/25/2012| MBS Paydown 0.01932265 0 0 2,306 .0 0 0 01/25/2027 | 1FM.....
251510 CE  1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.............. | ... 01/25/2012| MBS Paydown 0.02040497 0 0 757 .0 0 0 3 |10/25/2033( 1FM.....
251510 CE  1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.............. | ..... 02/25/2012| MBS Paydown 0.02016627 0 0 1,432 .0 0 (V1 I 12 |10/25/2033[ 1FM.....
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033........cccc0. [ vnr 03/25/2012| MBS Paydown 0.01965855 0 0 3,046 .0 0 0 | v 39 [10/25/2033| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... .| 01/25/2012| MBS Paydown 0.17620828......... | .ccocoevverervierns | vervrrernnn 33,838 | 133,838 | 1iii0n29,016 | 129,515 | ciiiiiinl0 | e 1,650 | 0 | e 1,650 0 33,838 .0 0 0 03/25/2020| 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020 .| 02/25/2012| MBS Paydown 0.16641665 2,525 0 39,167 .0 0 0 03/25/2020( 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020.... .103/25/2012| MBS Paydown 0.16063199 853 0 23,139 .0 0 0 03/25/2020( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 01/25/2012| MBS Paydown 0.20457753 0 0 4,558 .0 0 (V1 IO 21 |02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...........c. | .o 01/25/2012| Pass-Through LOSS..........ccccverne 0 0. 0 .0 0 0 | v 19 | 02/25/2036| 1FM.....
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251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 02/25/2012| MBS Paydown 0.20286046......... | .cc.coevovrrrerererenes | vevvivirneiinns 3,144 | i, 3144 | 1,946 | .o (140) | overvrnnad 0 | oo (V1 I 0 0 0 3,144 .0 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 02/25/2012| Pass-Through LOSS...........cvereees | covrenevneriereneenns | wovererneenssineind (V1 I 2,007 1,242 | oo, 0 0 (VI I 0 0 0 .. 0 .0 02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 03/25/2012| MBS Paydown 0.20143582 0 0 3,742 .0 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 03/25/2012| Pass-Through Loss 0 0 ... 0 .0 02/25/2036| 1FM.....
251563 DV 1|DMSI2004-3 1A4 SEQ 4.6 03/25/2034...........ccoevevere | venee 03/25/2012| MBS Paydown 0.06399886 0 0 1,303 .0 03/25/2034( 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034............cccooee | voves 01/25/2012| MBS Paydown 0.12133449 0 0 355 .0 04/25/2034( 1FM.....
251563 EM  0|DMSI 2004-4 1A4 SEQ 5.83 04/25/2034..........ccoevcvver | vevee 02/25/2012| MBS Paydown 0.12112442 1 0 1,155 .0 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034..........ccovcnes [ s 03/25/2012| MBS Paydown 0.11967991 4 0 7,945 .0 04/25/2034( 1FM.....
251563 FY  3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........ccovvevrrs [ v 01/25/2012| MBS Paydown 0.60648076 0 0 29,714 .0 07/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........coccovvere [ e 02/25/2012| MBS Paydown 0.60360943 2 0 21,535 .0 07/25/2034( 1FM.....
251563 FY  3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........ccccocverre | veves 03/25/2012| MBS Paydown 0.59882333 ...35,896 ....35,896 5 0 35,896 .0 07/25/2034| 1FM.....
25243Y AK  5|DIAGEO CAP PLC 5.12501/30/2012.......ccconevrvrenne R.. |01/30/2012| Maturity 100.0..........cveuervmerrerere [ wrerremercerseeininins | cerveeens 7,000,000 | ........ 7,000,000 | .........7,030,170 | .........7,000,732 | ..ccovvrrvecnc0 | virrreeeee732) | o0 [ (UR7)] — 0| v 7,000,000 .0 01/30/2012| 1FE......
29247# AA 6 |EN-TOUCH SYSTEMS TL L+500 12/31/12.....ccovvernee | veves 03/30/2012| Paydown 100.0.........eevvrerereeinns | cevernerrseinniineniens | eeneeiineinns 11,034 | oo 11,034 55 0 11,034 .0 12/31/2012|4...........
30605A AQ  6|FFL 2003-1 A1 SEQ 4.856 01/05/2025.............coccvves | vonee 01/05/2012| MBS Paydown 0.084102206....... | .cccovveerrrnmrirerirene | cernreirnnnnnd 26,816 | .ccoooverrnee 26,816 0 0 26,816 .0 01/05/2025| 6FE......
30605A AQ  6|FFL 2003-1 A1 SEQ 4.856 01/05/2025............cocovvne | corne 02/05/2012| MBS Paydown 0.04833348 (5) 0 296,880 .0 01/05/2025| 6FE......
30605A AQ  6|FFL 2003-1 A1 SEQ 4.856 01/05/2025.............cccoeues | vonee 03/05/2012| MBS Paydown 0.045114201.. 11 0 26,720 .0 01/05/2025| 6FE......
31331F AU 5|FEDERAL EXPRESS 7  01/15/18......cccrvvevcvrrvrinnnes | conee 01/15/2012| Sinking Fund Redemption 100.0. | . .156,050 | ...........166,925 | ......... 159,790 | oovvvrrvirnnc0 | e (85) [ iiieenl0 | s () [ 0 | s 156,050 .0 01/15/2018| 1FE......
31331F AU  5|FEDERAL EXPRESS 7  01/15/18.....cccnvvereerrvrirnnnns | cenne 02/10/2012| Private Placement...........ccocvuvevenn | coverneremreneenenieee | ovvees 1,911,639 | ... 1,911,637 S | 0 [ (49,511) | vovvvvrrens 0| v 1,911,639 .0 01/15/2018| 1FE......
31331F AV 3|FEDEX 1997 TRUST B 7.52 01/15/2018........ccccouuves | cevee 01/15/2012| Sinking Fund Redemption 100.0. | ......cccoveveevenrvnns | wrvverinnns 507,079 | oo 507,079 | .cocoernees 500,741 | ... 502,754 | ..coovverins LV I 66 | oo 0 66 0 507,079 .0 01/15/2018| 3AM.....
31331F AV 3|FEDEX 1997 TRUST B 7.52 01/15/2018........coccovurer | cevee 02/10/2012| Private Placement............coevueees | covrernerrnenieninennnns | cvrveriennd 627,655 | ............ 627,653 | ............ 619,807 | ..ovevvnee 622,299 | o0 | 9,612 | 0 [ 9,612 | 0 | v 627,655 .0 01/15/2018| 3AM.....
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....ccvvvrererrvirernen | veree 01/01/2012| Sinking Fund Redemption 100.0. |. ..12,062 ....12,062 12,062 0 12,062 .0 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....vvvorivevieririrnnns [ 02/01/2012| Sinking Fund Redemption 100.0. 2,133 12,133 12,134 0 12,133 .0 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....cvvvvvrirrinrinnens [ 03/01/2012| Sinking Fund Redemption 100.0. | . ...12,205 ....12,205 0 12,205 .0 06/01/2017| 1FE......
319963 B# 0|FIRST DATA CORP B2 L+275 09/24/14........cccovvrnes | v 02/07/2012| CS FIRST BOSTON CORP........ | ccveerveererererneeinns | cveerirenas 417,602 | ..o 437,288 | ...........419,796 | ............ 396,021 , 267 | v 0 | e 437,290 | .o 0 09/24/2014|4...........
319963 C* 3| FIRST DATA CORP B3 L+275 09/24/14........occovvvrscs | s 02/07/2012| CS FIRST BOSTON CORP........ | coceereeeerrnerrreninne | overnes 1,670,432 | ......... 1,749,152 | ......... 1,696,677 | ......... 1,584,084 | ...... 165,067 | ovoovernrennn (V1 I (V)N I 165,067 | cooovvvvnrennd 0| v 1,749,154 | oo 0 09/24/2014| 4FE......
32051G KU  8|FHASI 2005-2 1A2 PAC 5.50 5/25/2035............ccccoe. | co.e. 01/25/2012| MBS Paydown 0.115332084....... [ ..ccoovvirvrniirerinn | crrvrireenns 481,783 | ..o 481,783 | .ocvvrnnn 485,623 | .......c.... 480,479 | oo (VI IO (342) [ oo (V1N I (K7 E— (V1 T 481,783 .0 0 0 2,208 |05/25/2035( 1FM.....
32051G KU  8|FHASI 2005-2 1A2 PAC 5.50 5/25/2035............cocones | cevee 02/25/2012| MBS Paydown 0.057998052....... | .cccovvverrrverirerirene | wvrernnrnn 286,670 | 1ovnncee. 286,670 610 0 286,670 .0 0 (1 I 2,628 | 05/25/2035| 1FM.....
32051G KU  8|FHASI 2005-2 1A2 PAC 5.50 5/25/2035...........ccoceoes | cevee 03/25/2012) MBS Paydown 0.0.........cccovvvrene | corernerrnerinmennennnne | erereernnnn289,990 | 1iinnvcn. 289,990 2,597 0 289,990 .0 0 (V1 I 3,987 |05/25/2035| 1FM.....
36158Y FT 1| GECMC 2002-2A A3 SEQ 5.349 8/11/36.......coccrvvvevns | coree 01/11/2012| MBS Paydown 0.840724734....... [ cccovvverrvrnrrerinne | crvrirninns 178,473 | oo 178,473 | oo 181,728 | 178,508 | cvvvieecl0 | ieeend(287) | e [ s (V274 — (V1N IO 178,473 .0 0 (1 I 796 | 08/11/2036| 1FM.....
36158Y FT 1| GECMC 2002-2A A3 SEQ 5.349 8/11/36.......ccocverer [ o 02/11/2012| MBS Paydown 0.67963344......... | ccccovvvrereereiernns | crrverirenns 483,274 | ....coonv. 483,274 | ...........492,090 | .......... 483,369 | o0 [ ciieecd(729) | a0 | i ((72) ] [— 0 | v 483,274 .0 0 (V1 I 4,308 |08/11/2036| 1FM.....
36158Y FT 1| GECMC 2002-2A A3 SEQ 5.349 8/11/36.......cccrvvrerns | coree 03/11/2012| MBS Paydown 0.572541022....... [ .cccoovverveniererinnns | corvrirrenns 321,277 | v 321,277 (377) 0 321,277 .0 0 (V1 I 4,296 |08/11/2036| 1FM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37.......ccocvvves | vorne 01/10/2012| MBS Paydown 0.873507102....... [ .ccovrermirerenrrens | ovrveienies 9,805 15 0 9,805 .0 0 0 12/10/2037| 1FM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37.......cccvvres | corne 02/10/2012| MBS Paydown 0.87109635 14 0 9,643 .0 0 0 12/10/2037| 1FM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37......ccccvevvee [ o 03/10/2012| MBS Paydown 0.845956429....... | ....cccccoeuriverrerrnns | vverrnens 100,560 | ...........100,560 | ..o 99,271 | 100,280 | ovocvveirnnd0 | i 180 [ a0 | e 150 [ o (V1 IO 100,560 .0 0 0 , 12/10/2037| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.............. | ... 01/25/2012| MBS Paydown 0.493985932 0 0 15,420 .0 0 0 | v 75 |09/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... | ... 02/25/2012| MBS Paydown 0.492438057 0 0 7,739 .0 0 0 | v 76 |09/25/2034| 1FM.....
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361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34..........cco.. | veeee 03/25/2012| MBS Paydown 0.489910317....... | ccceevvvevrvmerirerirens | e 12,639 | oo 12,639 | oo 12,639 | oo 5,678 | oo 0 | oo (V1 I 0 0 0 12,639 .0 0 [V I 185 |09/25/2034| 1FM.....
36185H DY  6|GMACM 2004-GH1 A3 SEQ CSTR 7/25/35.........ccoc0e. | vever 02/25/2012| MBS Paydown 0.04250235......... | cccoveereeerernneriens 3,857 | oo 3,857 3,856 | oo 3,857 | s (1 I (VI I 0 0 0 3,857 .0 0 (V] IO 31 |07/25/2035| 1FE......
36185H DY  6|GMACM 2004-GH1 A3 SEQ CSTR 7/25/35........ccoc0o. | over 03/25/2012| MBS Paydown 0.041975621....... | ccccovvenevnereeirnes | cevrnrrineii 3,687 | oo 3,687 | o 3,686 | .o 3,687 | oo (1 I (V1 I 0 0 0 3,687 .0 0 (V1 IOV 45 (07/25/2035| 1FE......
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034.... N 01/25/2012| MBS Paydown 0.09133401 0 0 2,618 .0 0 0 6 | 12/25/2034| 2FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034...........co. | e 02/25/2012| MBS Paydown 0.09035526 (0) 0 12,724 .0 0 0 12/25/2034| 2FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034.... e 03/25/2012| MBS Paydown 0.08574135 ..59,981 ..59,981 (366) 0 59,981 .0 0 0 12/25/2034| 2FM.....
36242D UZ 4 |GSR 2005-1F 1A5 PAC 5.50 2/25/2035.........ccovveeevees | vever 01/25/2012| MBS Paydown 0.193072656....... | ....ovvvrererererneenns | crrverirnes 204,973 | oo 204,973 | ...........206,257 | ............ 203,016 | ..oevrrerernns (U IR (V1 I 0 0 0 204,973 .0 0 [V I 939 |02/25/2035( 1FM.....
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035...........courvve [ e 02/25/2012| MBS Paydown 0.170202873....... | .cccovvrerevrvrrerinnes | creereeni 202,558 | oo 202,558 | ............203,827 | ......cc.... 200,624 | ..coovvverinnnnd LV IO 94 | 0 94 0 202,558 .0 0 (V1 I 1,857 | 02/25/2035| 1FM.....
36242D UZ 4 |GSR 2005-1F 1A5 PAC 5.50 2/25/2035...........coccevree | veves 03/25/2012| MBS Paydown 0.155611082....... | .ccovvvevvrveververrene | wrereennnn 129,239 | e, 129,240 | ............130,049 | ............ 128,006 | ..ooovvveuenen (1 I 127 | s (L1 IO 127 | e (V1 I 129,239 .0 0 (1 I 1,777 |02/25/2035| 1FM.....
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35. .101/25/2012| MBS Paydown 0.074507138....... | ccccovevrmeernernnrinns | crrrerernen811,468 | i 611,468 .0 0 0 2,803 |05/25/2035( 1FM.....
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35. .102/25/2012| MBS Paydown 0.012693162 , .0 0 (V1 I 3,400 |05/25/2035( 1FM.....
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35.........cccvvrvmerie | vever 03/25/2012| MBS Paydown 0.0.........ccceverrees | vovernerrrmernenirenirnee | cervvrinnnene 76,159 | i 76,159 | i 77,028 | e 75,970 | oo 0| e 1,631 | v (V1N IO 1,631 0. 76,159 .0 0 (01 I 698 |05/25/2035( 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............... | ..... 01/10/2012| MBS Paydown 0.934180555....... [ ..ccocrvrvevervrrerinns | vrvvrernnne 16,854 | 16,854 | o 17,149 | e 16,861 | .o (VI IO {0 [ I 0 0 0. 16,854 .0 0 (V1 I 68 [01/10/2038| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............... | ..... 02/10/2012| MBS Paydown 0.930940646....... | ......cccoeveveriverrnne | cervrrnnnnnn 16,200 | .. 16,200 | ..o 16,483 | e 16,206 2) 0. 16,200 .0 0 01/10/2038| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038... e 03/10/2012| MBS Paydown 0.927171851....... . 18,851 (5) 0. 18,844 .0 0 01/10/2038| 1FM.....
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........cccrvrvrerrnns | veree 01/20/2012| Sinking Fund Redemption 100.0. 40,814 181 0. 40,814 .0 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16, N 02/20/2012| Sinking Fund Redemption 100.0. | . 182 0. 41,032 .0 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........coeceereerrnee [ e 03/20/2012| Sinking Fund Redemption 100.0. 183 0. 41,251 .0 0 09/20/2016| 3FE......
396789 BF 5|GCCFC 2002-C1 A4 SEQ 4.948 1/11/35......cvvovvvvues [ v 01/11/2012| MBS Paydown 0.874111648....... | .ccccocvvriverirerrnes | veeernnnn 216,834 | ......216,834 | ...........220,307 | ..ooereen217,059 | o0 | ciieieecn(50B) | o0 | i (506) | cvvovvernrenn 0| v 216,834 .0 0 01/11/2035| 1FM.....
396789 BF 5|GCCFC 2002-C1 A4 SEQ 4.948 1/11/35......ccovvvvruns | venee 02/11/2012| MBS Paydown 0.835598758....... [ .cccoovververnrrerinns | crvvrenn 154,052 | oc 154,062 | oo 156,519 | e 154211 | 0 | e (B47) | 0 [ (KL YA I~ (1N I 154,052 .0 0 01/11/2035| 1FM.....
396789 BF 5|GCCFC 2002-C1 A4 SEQ 4.948 1/11/35... B 03/11/2012| MBS Paydown 0.74009138 (838) 0 382,030 .0 0 01/11/2035| 1FM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.......cocovvvvrvnns | o 01/25/2012| MBS Paydown 0.27829385 0 0 26,517 .0 0 09/25/2034| 2AM.....
39678W AA  6|GCSP 2005-1 A SEQ CSTR 9-25-34 e 02/25/2012| MBS Paydown 0.274877805 3 0 21,044 .0 0 09/25/2034| 2AM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.......cccnvvvvrvvnnns [ v 03/25/2012| MBS Paydown 0.271054295....... | .cccovvveviomerirerirene | cenreiinnnnd 23,554 | .o 23,554 | oo 23,304 | oo 23,228 | oo (U I 8 | v 0 8 0 23,554 .0 0 09/25/2034| 2AM.....
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 01/25/2012| MBS Paydown 0.26900871......... | ceceeeeeervnerrerinne | cerneerneenns 56,037 | covvvrnnns 56,037 | ..oerernens 49172 | s 50,467 | .ovvvverernens 0| e 4737 | e (V1N IO 4,737 0 56,037 .0 0 09/25/2037| 1FM.....
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 02/25/2012| MBS Paydown 0.25455862......... [ ..cocevierrenrirerinins | cevveereriens 57,800 | .oovorernne 57,800 | covoriinne 50,720 | wcovevrine. 52,055 | oo (U I 4,978 | oo (V1 I 4,978 0 57,800 .0 0 09/25/2037| 1FM.....
40432B AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 03/25/2012| MBS Paydown 0.23703418 6,244 0 70,098 .0 0 09/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.........ccco. | veve 01/25/2012| MBS Paydown 0.232649705 105 0 7,358 .0 0 02/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.........coce. | vone 02/25/2012| MBS Paydown 0.227416433....... | cccoevrerrnrrnnrinins | crvveereniens 11,461 | oo 11,461 | e 7879 | oo, 2,675 | oo [V I 166 | oo 0 166 0 11,461 .0 0 02/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037............c. | veve. 03/25/2012| MBS Paydown 0.22439917 164 0 6,608 .0 0 02/25/2037| 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ ] ..... 01/25/2012| MBS Paydown 0.18032046 14 0 7,601 .0 0 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.... .| 02/25/2012 MBS Paydown 0.17962156 14 0 4,193 .0 0 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035 .| 03/25/2012| MBS Paydown 0.17743155 (73) 0 13,140 .0 0 04/25/2035| 3FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........cccovueverns | veree 01/25/2012| MBS Paydown 0.1926271 0 0 13,518 .0 0 08/25/2035| 4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........c.ccccrnurer | cenee 02/25/2012| MBS Paydown 0.19145399 0 0 11,731 .0 0 (V1 IO 18 |08/25/2035( 4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........ccccovueverns | veree 03/25/2012] MBS Paydown 0.19050618 0 0 9,478 .0 0 0 | v 21 |08/25/2035| 4FM.....
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452541 4 [IMSA 2004-2 A4 SEQ STP 08/25/34........cccvvvvnrrennes 01/25/2012| MBS Paydown 0.168787104....... | .ccccovrevrrverrnnrnne | ceerrenennid9,213 | i 49213 | oo 49211 | s 49,213 | 0 [ s (V1 I 0 0 0 49,213 .0 0 [V I 204 |08/25/2034| 1FM.....
452541 4 [IMSA 2004-2 A4 SEQ STP 08/25/34........ccovvverrvrnnes 02/25/2012| MBS Paydown 0.165271959....... | ccccvvevvermerrncernee | cevrennenn28,121 | e 28,121 | v, 28,120 | v 28,121 | o0 [ i ()] [— 0 (6) 0 28,121 .0 0 [V IO 233 |08/25/2034| 1FM.....
452547 4 [IMSA 2004-2 A4 SEQ STP 08/25/34........ccovvvverirnes 03/25/2012| MBS Paydown 0.157144179....... | ceceoovvvervinerinnennes | eeerernen65,022 | o 65,022 | ..oooverneens 65,020 | .oocoonnene 65,022 | o0 | i (V) [— 0 (25) 0 65,022 .0 0 0 | oo 806 |08/25/2034|1FM.....
456606 1|INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........ccoouvueee 01/25/2012| MBS Paydown 0.181952921....... | ccccovvvvevrerernrinns | cvrvvriiveen 1,544 | i 1,544 | v 1,259 [ o (669) | .veverererren0 | i (V1 I 0 0 0 1,544 .0 0 0 1 (10/25/2013| 6Z*.......
456606 1|INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........convvenne 02/25/2012| MBS Paydown 0.181396532....... | ccccovvvverrnveerneenns | vervnerineee 1,113 | i T3 | 907 | oo (482) | oovverrerrn0 | i (VI I 0 0 0 1,113 .0 0 0 1 (10/25/2013| 6Z*.......
456606 1|INDYL 2005-L2 A1 SEQ FLT 10/25/2013........ccruvvne. 03/25/2012| MBS Paydown 0.178359893....... [ .cccovvrervrvrrnnnens [ vvrvrirnnenennn8,073 | i, 6,073 | o 4,950 | .o (2,633) | cvovervrrerrnnn0 | e {1 [ I 0 0 0 6,073 .0 0 0 2 |10/25/2013| 6Z*.......
45660L 9 | RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35 01/25/2012| MBS Paydown 0.411350393....... | ccccovvvvrrverrncernee | cevvenneee TETTT | e 14,777 | e 8,718 | oo 1427 | o ATA | (V1 I 0 174 0 14,777 .0 0 (U IO 68 | 06/25/2035| 3FM.....
45660L 9 | RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35 02/25/2012| MBS Paydown 0.403961931.. 176 0 14,777 .0 0 0 06/25/2035| 3FM.....
45660L 9 | RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35.. .103/25/2012| MBS Paydown 0.39657347 234 0 14,777 .0 0 0 06/25/2035| 3FM.....
45660N 5| RAST 2002-A14J B1 MEZ 5.75 01/25/2033. 01/25/2012| MBS Paydown 0.352444342.. 1,137 0 0 1,318 .0 0 0 6 |01/25/2033| 1FM.....
45660N 5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... 02/25/2012| MBS Paydown 0.337688015....... [ .cccovervrverrmrrerinnn | vrvvernnenen22,134 | 22,134 | e 19,091 | oo 20,339 | 0 [ (354) [ ovvrerreriennnd 0 (354) 0 22,134 .0 0 (V1 I 212 | 01/25/2033| 1FM.....
45660N 5| RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... 03/25/2012| MBS Paydown 0.315218681....... | ccccovevververrecernee | vevrrrnenn33,704 | 33,704 | 029,070 | 030,970 | e | e T | e 0 7 0 33,704 .0 0 (V1 I 484 |01/25/2033( 1FM.....
45660N 1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 01/25/2012| MBS Paydown 0.151358908....... [ ..ccoeevrveernrrerinns | cerveireennenc 5,073 | i 5,073 | o160 | 197 | 0 | e (V] IO 0 0 0 5,073 .0 0 (V1 I 11 |10/25/2034( 1FM.....
45660N 1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 02/25/2012| MBS Paydown 0.149829572....... | .cccoovrvmrriverirernnee | ervvverirnneen 301 | 9,301 | i 7,627 | e 7,696 | e | s L T I 0 9 0 9,301 .0 0 (V1 IO 41 10/25/2034| 1FM.....
45660N 1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 03/25/2012| MBS Paydown 0.149442946....... | ....coccoovrrmerirernnee | wernerinnennni2y 351 | 2,357 | 1,928 | i 1,946 | 0 | s YA I 0 7 0 2,351 .0 0 (U I 16 |10/25/2034| 1FM.....
45661E 2 [ INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36 01/25/2012| MBS Paydown 0.232182493....... [ .cccovrvrevrvrverinns | cerrverennnnn8,045 | 8,045 | 03,989 | 3129 | 0 | (V1 IO 0 0 0 8,045 .0 0 (V1 I 34 |05/25/2036| 1FM.....
45661E 2| INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36.. 01/25/2012| Pass-Through Loss. 48,294 | ..o 0 .0 0 0 0 .0 0 (V1 I 414 |05/25/2036( 1FM.....
45661E 2| INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36.. .102/25/2012| MBS Paydown 0.232125732.. F( 1 I 4 .0 0 0 142 .0 0 0 1 |05/25/2036| 1FM.....
45661E 2 [ INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36.. .103/25/2012| MBS Paydown 0.20764483 0 0 8,908 .0 0 05/25/2036| 1FM.....
45661E 2| INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36.. 03/25/2012| Pass-Through Loss 0 0 0 .0 0 05/25/2036| 1FM.....
45661F 7| INDYL 2006-L2 A2 SEQ FLT 6/25/2039...........ccc0vne. 01/25/2012| MBS Paydown 0.431621798....... | cccoovvrmrviverivnerans | covreireeencd5,754 | i 45754 | oo 34773 | oo (334) | o0 | i (V] IO 0 0 0 0 L0 45,754 06/25/2039| 6FE......
45661F 7| INDYL 2006-L2 A2 SEQ FLT 6/25/2039...........coc0uvne 02/25/2012| MBS Paydown 0.426065819....... | .cccovevvrrverrneernee | ceerrrnen 11,112 | s 11112 | 8,445 | ..o (B1) [ evererrenend0 | i (V1 I 0 0 0 0 0 11,112 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039............cce0cene 03/25/2012| MBS Paydown 0.425821357....... | ccccooevvnreinerinnennes | vevreeennennen889 | it 489 372 | (4) w0 | 0 0 0 0 20| 489 06/25/2039| 6FE......
461202 AA  1[INTUIT INC 5.40 03/15/2012........ocveiverrriririrerianns 03/15/2012| Maturity 100.0.........cccveverrvveenrienes | corrrnrrmerrerireeirnne | 000002,000,000 | e 2,000,000 | ......... 1,999,900 | ......... 1,999,996 | ..coovvvernnnc0 | v 4 | (VI I 4| 0| v 2,000,000 .0 0 03/15/2012| 2FE......
46590B AA 2 |JPTEP 2011-1 ASEQ CSTR 06/17/41.......vvvrvrrnnnn. 01/17/2012| MBS Paydown 0.985776583....... | ccccovevverrverrneirnee | cevrerneenn22,728 | o 22,728 | oo, 22,728 | oo 22,727 | o0 [ s (V1 I 0 0 0 22,728 .0 0 06/17/2041| 1FE......
46590B AA 2 |JPTEP 2011-1 ASEQ CSTR 06/17/41......covvvrevirnncn. 02/17/2012| MBS Paydown 0.984323501....... | ccccovvermrvrmernncirnes | ceererneenc 21,796 | o 21,796 | oo 21,796 | oo 21,795 | o0 | s {(0)] [P 0 (0) 0 21,796 .0 0 06/17/2041| 1FE......
46590B AA 2 |JPTEP 2011-1 A SEQ CSTR 06/17/41 03/17/2012| MBS Paydown 0.964796015 (319) 0 292,912 .0 0 06/17/2041| 1FE......
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. .101/15/2012| MBS Paydown 0.271750265.. 0 0 13,268 .0 0 07/15/2041| 1FM.....
46625Y 5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. 02/15/2012| MBS Paydown 0.257515695 78 0 34,875 .0 0 07/15/2041| 1FM.....
46625Y 5| JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.............. 03/15/2012| MBS Paydown 0.250890877 93 0 16,231 .0 0 07/15/2041| 1FM.....
46625Y 4| JPMCC 2007-FL1A A1 SEQFLT 7/15/19......ccovvvvverne 01/15/2012| MBS Paydown 0.619795039 173 0 22,805 .0 0 0 | v 13 | 07/15/2019( 1FM.....
46625Y 4 [JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.....cc0ovvvvnne 02/15/2012| MBS Paydown 0.617704872 111 0 6,271 .0 0 0 7 |07/15/2019( 1FM.....
46625Y 4 [JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.....ccoovvenne 03/15/2012| MBS Paydown 0.617421227 22 0 851 .0 0 0 1 107/15/2019| 1FM.....
46627M 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 01/25/2012| MBS Paydown 0.5093334........... [ ceecvervrvvrmnveinns | corrvrvenenene 3,184 | 5,184 | 4,988 | 003,220 | 1,025 | a0 | cvviieeenn0 | e 1,025 0 5,184 .0 0 (V1 I 26 [12/25/2035|4FM.....
46627M 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 02/25/2012] MBS Paydown 0.50477397......... | ceeerereenevrmerneennnee | eeernerrneerne8,839 | coiiirinrnnn6,839 | viviiirnin8,681 | oiiiind,248 | 1,352 | 87 | 0 | 1,439 0 6,839 .0 0 0 | v 68 | 12/25/2035| 4FM.....
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46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 03/25/2012| MBS Paydown 0.50090263......... | .cccovrerrrirerererenes | vevrrrirnriinns 5,807 | oo 5,807 | oo 5,587 | oo 3,607 | oo 1,148 | oo ()] [ 0 | s 1,143 0 5,807 .0 0 0 | v 87 | 12/25/2035| 4FM.....
46627M CU 9 [JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 01/25/2012| MBS Paydown 0.48553953......... | cccevereeermerierirens | corneriininns 15,871 | oo 15,871 | v 15,945 | v, 11,408 | oo (0 I 997 | v 0 997 0 15,871 .0 0 (V] IO 36 |03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | .... 02/25/2012| MBS Paydown 0.47617948......... | cccoeeeerreernerncrirnne | cevneeiiseenas 55,262 | c.covvrenncns 55,262 | ..ooorernnns 55,521 | wovevreenne 39,721 | v 0 et 12,135 | oo (V1N IO 12,135 0 55,262 .0 0 0 | oo 251 |03/25/2036( 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | .... 03/25/2012| MBS Paydown 0.4735016 0 15,810 .0 0 (1 I 109 | 03/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 01/25/2012| MBS Paydown 0.33935111 0 18,932 .0 0 0 9 |05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 02/25/2012| MBS Paydown 0.33575047 0 32,064 .0 0 (01 I 30 [05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 03/25/2012| MBS Paydown 0.33385372 0 16,891 .0 0 (01 I 22 | 05/25/2036| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47............. | wooee 01/15/2012| MBS Paydown 0.922448054........ | ....coovonernerrneians | cereerienns 499,614 | ..ccooovee 499,614 | ............ 457147 | ... 483,588 | o0 | 3780 | 0 ] 3,780 | 0 | e 499,614 .0 0 (V1 I 182 | 05/15/2047| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47............. | .ooe. 02/15/2012| MBS Paydown 0.922292538....... | ..ccoocvvrrrerirerenns | vevrvvrineiins 1,555 | v 1,855 | v 1,423 0 1,555 .0 0 0 1 05/15/2047| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47. N 03/15/2012| MBS Paydown 0.922104022....... | ...cocomrvrrernerenns | cervmrreeenen 1,885 | i 1,885 | i 1,725 0 1,885 .0 0 0 2 |05/15/2047( 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.. e 01/12/2012| MBS Paydown 0.91421957 ..406,736 0. 388,756 .0 0 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 02/12/2012| MBS Paydown 0.895452985....... | ..c.cocvvvrrnerrerrnee | wvrrrnnenn 112,600 | i 112,600 | 117,807 | i 116,180 | 0 | B 714) | a0 | B, 714) | e 0 | s 112,600 .0 0 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 03/12/2012| MBS Paydown 0.882944569 0 75,051 .0 0 0 06/12/2047| 1FM.....
46630) AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccoovive [ e 01/15/2012| MBS Paydown 0.965217406 0 42,577 .0 0 0 01/15/2049| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 OO 02/15/2012| MBS Paydown 0.96174296 0 45,168 .0 0 0 01/15/2049| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........cccovvres | vevee 03/15/2012| MBS Paydown 0.95717163 0 59,427 .0 0 0 01/15/2049( 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 01/25/2012| MBS Paydown 0.030978036 R 0 95,886 .0 0 0 04/25/2037| 3FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 02/25/2012| MBS Paydown 0.01823838......... [ cccovvrerevrnrrerinn | crrnreenn 101,917 | 101,917 | 99,178 | 101,917 | oo 3,954 | i (VI I (0[N IO 3,954 | oo, 0 | s 101,917 .0 0 0 04/25/2037| 3FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 03/25/2012| MBS Paydown 0.018021684....... | ..c.cocoverrverrerrnes | vevvvrrrnneen 1,734 | e 1,734 | 1,687 [ 1734 | 67 | v {1 [ I 0 67 0 1,734 .0 0 0 04/25/2037| 3FM.....
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 01/27/2012| MBS Paydown 0.589190341 0 0 31,316 .0 0 0 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 02/27/2012| MBS Paydown 0.583114037 77 0 30,382 .0 0 0 07/27/2037| 1FM.....
466327 AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 03/27/2012| MBS Paydown 0.57693837 148 0 30,878 .0 0 0 07/27/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 01/26/2012| MBS Paydown 0.463401788 0 0 76,130 .0 0 0 03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 02/26/2012| MBS Paydown 0.455931256 380 0 74,705 .0 0 0 03/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 03/26/2012| MBS Paydown 0.453305182....... [ .cccoevrrrrrmrrerinns | cevrereeenn26,261 | 026,261 | oo 20,122 | o 21,052 | oo (1 IO 256 | v 0 256 0. 26,261 .0 0 0 03/26/2037| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 01/26/2012| MBS Paydown 0.579705625....... | ..ccovvernereerenenans | cvrverienes 129,713 | oo 129,713 | v 100,609 | ..oovvvec 118,943 | oo (1 IO (VI IO (VI I (V1 IO 0 | s 129,713 .0 0 0 11/26/2036| 1FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 02/26/2012| MBS Paydown 0.577974497 210,754 | 834 | 9,861 57 0. 10,754 .0 0 0 11/26/2036| 1FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 03/26/2012| MBS Paydown 0.575142749 ...17,591 148 0. 17,591 .0 0 0 11/26/2036| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 01/26/2012| MBS Paydown 0.479969485....... [ ..ccovvvervvrnrrerinnes | crrvrivrenns 100,211 | v 100,211 ,903 | oo 81,893 | oot (V1 IO {1 [ I (01 I (1 [ I (V1N IO 100,211 .0 0 0 06/26/2037| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 02/26/2012| MBS Paydown 0.468399046....... | .....cocvrererererneenns | crrverienns 138,845 | .ovcveneee 138,845 | ............101,010 | ..ccooneee. 113,466 | oo (1 I 783 | oo (V] I 783 | oo 0 | v 138,845 .0 0 0 06/26/2037| 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 03/26/2012| MBS Paydown 0.455980937....... [ ..ccovrvervrrnrererinnes | corvrirrin 149,017 | v 149,017 | ........... 108,410 | ..ccccvonee 121,778 | s (U I 1,380 | oo (V1N I 1,380 | oo 0 | v 149,017 .0 0 0 06/26/2037| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 01/26/2012| MBS Paydown 0.605128214 0. 32,857 .0 0 0 04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 02/26/2012| MBS Paydown 0.60204948 0. 33,574 .0 0 0 04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 03/26/2012| MBS Paydown 0.58981387......... [ ccccovvrverrvrnvirerinnes | crrvrennnn 133,429 | (i 133,429 | 123,756 | 125,673 | o0 | nnid,538 | 0 [ 4,538 | (V1 IO 133,429 .0 0 0 04/26/2035( 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... |..... 01/25/2012| MBS Paydown 0.77453302 0. 26,113 .0 0 0 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 02/25/2012] MBS Paydown 0.76887006 0. 28,315 .0 0 (V1 IO 417 | 06/25/2047| 3FM.....
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472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 03/25/2012| MBS Paydown 0.75883237......... | ccceevrveerrnerirerirene | cenreiininnd 50,188 | .ovvvereces 50,188 | ..ovrvrreens 47,428 50,188 .0 0 (V1 I 1,101 |06/25/2047| 3FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ... 01/26/2012| MBS Paydown 0.525708903....... | cccceevemerrrmerirerirnns | cerneeinneenns 23,901 | oo 23,901 | v, 18,318 23,901 .0 0 [V I 120 | 10/25/2035| 1FM.....
47232D AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... | ..... 01/26/2012| MBS Paydown 0.938694519....... | ccccovverrerrrrineians | cvvverienns 150,359 | ..oovveneee 150,359 | cooovvvenee 150,359 | oo 150,354 | o0 [ 96 | 0 [ 96 | 0 | 150,359 .0 0 0 04/26/2037| 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37. .102/26/2012| MBS Paydown 0.93131418 ....69,287 ....69,287 69,287 .0 0 0 04/26/2037| 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37. .| 03/26/2012| MBS Paydown 0.91889434 ..116,599 16,599 ...116,599 .0 0 0 04/26/2037| 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36. .101/26/2012| MBS Paydown 0.557846335 821 | 8,821 | v 8,821 8,821 .0 0 0 09/26/2036( 1FM.....
47232D AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 02/26/2012| MBS Paydown 0.548445753....... | ccccovevnevnerreeernee | veervveineii 5,711 | o 5,711 | o 5,711 | covvoverrnern. 5,680 | oo (U IR (V1 I 0 0 0 5711 .0 0 0 09/26/2036| 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2012| MBS Paydown 0.536308296....... | ..c.ccvenrvreremeenes | cevrnreineiins 7374 | oo, T374 | o 7374 | i 1,334 | (0 I (-3 I 0 6 0 7,374 .0 0 0 09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 01/26/2012| Pass-Through LOSS..........cocveres | corverervmerrerirerenne | overrernneeinnnieen | i 9,845 [0 [0 | 0 | a0 s 0 0 ... 0 .0 0 0 09/26/2036| 6FM......
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 02/26/2012| Pass-Through Loss.... 0 0 ... 0 .0 0 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2012| Pass-Through Loss.... 0 0 ... 0 .0 0 0 09/26/2036| 6FM......
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 01/26/2012| MBS Paydown 0.585141363 0 0 26,813 .0 0 0 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 02/26/2012| MBS Paydown 0.576210227 7 0 25,007 .0 0 0 09/26/2036( 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2012| MBS Paydown 0.573944184 4 0 6,345 .0 0 [V I 102 |09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .| 01/26/2012| MBS Paydown 0.412682593 0 0 13,359 .0 0 0 7 |09/26/2036( 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .102/26/2012| MBS Paydown 0.39934014 1 0 22,373 .0 0 0 09/26/2036( 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .| 03/26/2012| MBS Paydown 0.388653652 0 17,919 .0 0 0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 01/26/2012| Pass-Through LOSS...........cccoeune. 0 ... 0 .0 0 (V1 IO 10 |09/26/2036( 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 02/26/2012| Pass-Through LosS...........ccc....... 0 ... 0 .0 0 (01 I 12 |09/26/2036( 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2012| Pass-Through LOSS...........ccc.cuu.. 0 .. 0 .0 0 09/26/2036 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 01/21/2012| MBS Paydown 0.509049931 0 25,619 .0 0 05/21/2036( 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 02/21/2012| MBS Paydown 0.48630634 0 76,425 .0 0 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 03/21/2012| MBS Paydown 0.474745548 0 38,848 .0 0 05/21/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 01/26/2012| MBS Paydown 0.159795891 0 21,786 .0 0 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 02/26/2012| MBS Paydown 0.159750507 0 136 .0 0 0 1 (12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 03/26/2012| MBS Paydown 0.159704894 0 137 .0 0 0 1 112/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 01/26/2012| MBS Paydown 0.999996885 0. 1 .0 0 0 0 |12/26/2036| 2FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 01/26/2012| MBS Paydown 0.318499262 0 65,985 .0 0 (V1 IO 254 | 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 03/26/2012| MBS Paydown 0.307267801 0 26,012 .0 0 (1 I 265 | 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 01/26/2012| MBS Paydown 0.583797697 0 37,790 .0 0 (V1 I 173 | 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 02/26/2012| MBS Paydown 0.574357276....... | .cccoeivrrrrnrverinns | vrvrrennnn20,583 | o 20,553 | .o 16,230 | i 16,673 0 20,553 .0 0 06/26/2037| 1FM.....
47232D CZ 3| JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 03/26/2012| MBS Paydown 0.571172281 6,934 | oo BATE | 5,625 0 6,934 .0 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 01/26/2012| MBS Paydown 0.45709303 17,652 14,045 0 17,652 .0 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 02/26/2012| MBS Paydown 0.449425408 X L1071 ] i 7,852 | 8,092 0 10,171 .0 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 03/26/2012| MBS Paydown 0.448914263....... | .cccovcernvrernernerirens | cevirerineeienens [S74: N [ 678 | .o 523 | e 539 0 OO T SO 0 6 0 678 .0 0 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 01/26/2012] MBS Paydown 0.337667553....... | ceccvveerieneineriene | conrerneenns 42,395 | oo 42,395 | .ooiei82,395 | i 42,395 | oo (U I (V1 IO 0 0 0 42,395 .0 0 0 | v 95 |09/26/2035| 1FM.....
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47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 02/26/2012| MBS Paydown 0.324316876 0 0 55,488 .0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 03/26/2012| MBS Paydown 0.318088144 0 0 25,888 .0 09/26/2035( 1FM.....
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 6/26/37....... | ..... 01/26/2012| MBS Paydown 0.016545304 59 0 47,433 .0 06/26/2037| 1FM.....
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 6/26/37....... | ..... 02/26/2012| MBS Paydown 7.79977E-4. 181 0 17,149 .0 06/26/2037| 1FM.....
47232D EB  4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 6/26/37....... | ..... 03/26/2012| MBS Paydown 0.0.. 138 0 848 .0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 03/26/2012| MBS Paydown 0.900104026....... | ..cccocovvrrvrvererinnes | vervrrrneren 30,425 | v 30,425 | oo 27,627 | i 30,425 | o0 | 1 i(30,425) | vl [ (30,425) 0 ... 0 .0 06/26/2037| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 01/26/2012| MBS Paydown 0.355543107 0 0 30,245 .0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 02/26/2012| MBS Paydown 0.343856316 0 0 10,226 .0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 03/26/2012| MBS Paydown 0.322670051 0 0 18,538 .0 12/26/2036| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 01/26/2012| MBS Paydown 0.475391963 0 0 12,798 .0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 02/26/2012| MBS Paydown 0.469049364 (0) 0 12,437 .0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 03/26/2012| MBS Paydown 0.464853973 1 0 8,227 .0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... ] ..... 01/26/2012| Pass-Through LOSS..........coeveever | covvereremeernerirneinnns | vvervseerseninnecnsn | e 1,374 |0 [, w0 | 0 0 0 ... 0 .0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 02/26/2012| Pass-Through LOSS...........cccvreves | corvevnrvnerrerirnnenns | woverrnrernsnnnnien | e 5,418 |0 [, w0 | 0 0 0 .. 0 .0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. 03/26/2012| Pass-Through Loss 0 0. 0 .0 02/26/2037| 1FM.....
47232V AF  9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.. 01/26/2012| MBS Paydown 0.47538515 0 0 9,600 .0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37........ | ..... 02/26/2012| MBS Paydown 0.46904182 , \ (0) 0 9,329 .0 02/26/2037| 1FM.....
47232V AF 9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 03/26/2012| MBS Paydown 0.464845947....... | ..covvvvvrrmerneeinnne | evvnerinnncnn8, 171 | i 8,171 | 6,171 | oo 6,140 | oo 0 0 0 6,171 .0 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 01/26/2012| Pass-Through LOSS...........cccvreves | covveverrmerirerirnninne | overrnrernsnnnnienn | 5,531 [0 [, 0 0 0 ... 0 .0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 02/26/2012| Pass-Through LOSS........c.veveeees | covveerrnerrrenineenee | overermeersennnenns | e, 004 | 0 [, 0 0 0 .. 0 .0 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .1 03/26/2012| Pass-Through Loss. 0 0 0 ... 0 .0 02/26/2037| 1FM.....
47232V AW 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. .| 01/26/2012 MBS Paydown 0.64684277 .0 0 0 20,697 .0 09/26/2035( 1FM.....
47232V AW 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. .| 02/26/2012| MBS Paydown 0.638059102 43 0 26,048 .0 09/26/2035( 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 03/26/2012| MBS Paydown 0.637844133....... | .ccovvevrvinrinirens 0 e | ) 0 2 0 637 .0 09/26/2035| 1FM.....
47232V BG  6|JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 01/26/2012| MBS Paydown 0.655714096....... | .cccvvererererneriens 32,058 | .oovrrrnnne 33,752 | o (1 I (V1 I 0 0 0 39,136 .0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 02/26/2012| MBS Paydown 0.643014647....... | .ccoveenernniernerens 73,487 | oo 77,372 | s 0| e 3,665 | oo 0 3,665 0 89,713 .0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 03/26/2012| MBS Paydown 0.635523568 43,348 | oo 45,640 | oo (U I 8 8 0 52,919 .0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 01/26/2012| Pass-Through Loss 2,300 | oo 0 0 .0 0 0 ... 0 .0 11/26/2036| 1FM.....
47232V BL  5[JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 02/26/2012| Pass-Through LOSS.........c.couvveres [ coververeinrineirennns 3,364 [ oo 0 0 w0 | 0 0 0 .. 0 .0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 03/26/2012| Pass-Through LOSS........c..cvuveeres | vevereereeunernnerinens 2,203 | oo 0 0 w0 | 0 0 0 .. 0 .0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 01/26/2012| MBS Paydown 0.488222319....... | .ccoveenvrriinriis 12,826 | oo 12,731 | v (U IO (VI IO 0 0 0 12,826 .0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 02/26/2012| MBS Paydown 0.477349406 80 0 29,534 .0 11/26/2036| 1FM.....
47232V BM 3 [JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 03/26/2012| MBS Paydown 0.47089225 5 0 17,540 .0 11/26/2036| 1FM.....
47232V BR 2 [JMAC 2009-R4 9A1 SEQ SSNR CSTR 11/26/37....... | ..... 01/26/2012| MBS Paydown 0.026597051 0 0 95,023 .0 11/26/2037| 1FM.....
47232V BR 2 |JMAC 2009-R4 9A1 SEQ SSNR CSTR 11/26/37....... | ..... 02/26/2012| MBS Paydown 0.002046094....... | .c.coveverenerneriens 0 0 93,854 .0 11/26/2037| 1FM.....
47232V BR 2| JMAC 2009-R4 9A1 SEQ SSNR CSTR 11/26/37....... | ..... 03/26/2012| MBS Paydown 0.0.........cccoovvrneee | vevrrneerriiniieniinns 0 0 7,822 .0 11/26/2037| 1FM.....




91'6030

Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
47232V BU  5|JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 03/26/2012| MBS Paydown 0.911218793 0 0 67,879 .0 0 [V I 874 |11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 01/26/2012| MBS Paydown 0.163276171 0 0 4,966 .0 0 (01 I 25 | 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 02/26/2012| MBS Paydown 0.152993041 0 0 16,535 .0 0 0 07/26/2036( 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 03/26/2012| MBS Paydown 0.150310496 0 0 4,313 .0 0 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 01/26/2012| Pass-Through Loss 0 0 ... 0 .0 0 0 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 02/26/2012| Pass-Through Loss.... 0 0 ... 0 .0 0 0 07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 03/26/2012| Pass-Through LoSS...........ccc...u.. 0 0 ... 0 .0 0 0 07/26/2036| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 01/26/2012| MBS Paydown 0.26129173......... 0 0 34,248 .0 0 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 02/26/2012| MBS Paydown 0.25435256......... 0 0 15,735 .0 0 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 03/26/2012| MBS Paydown 0.247393892 0 0 15,779 .0 0 0 04/26/2037| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 01/26/2012| MBS Paydown 0.623032955 (106) 0 14,384 .0 0 0 04/26/2036( 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 02/26/2012| MBS Paydown 0.613044312 (161) 0 13,774 .0 0 0 04/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 03/26/2012| MBS Paydown 0.611696991 (0) 0 1,858 .0 0 0 04/26/2036( 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 01/26/2012| Pass-Through LosS...........ccc....... 0 0 ... 0 .0 0 0 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 02/26/2012| Pass-Through Loss.... 0 0. 0 .0 0 0 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 03/26/2012| Pass-Through Loss.... 0 0 ... 0 .0 0 0 04/26/2036( 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 01/26/2012| MBS Paydown 0.538165519 (30) 0 24,095 .0 0 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 02/26/2012| MBS Paydown 0.53147808......... 0 0 13,409 .0 0 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 03/26/2012| MBS Paydown 0.528265929 X \ 1 0 6,441 .0 0 (01 I 97 |03/26/2036| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 01/26/2012| MBS Paydown 0.437592544....... | ccccoveveveermernerrnns | corneeiisein 12,116 | oo 12,116 | oo 12213 | s 12,185 | v (1 IO (VI I 0 0 0 12,116 .0 0 0 | s 61 |03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 02/26/2012| MBS Paydown 0.432471764 7,223 0 0 7,165 .0 0 0 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 03/26/2012| MBS Paydown 0.42938721 ..4,351 (1) 0 4,316 .0 0 0 03/26/2037| 1FM.....
47232V EH 1 [JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 01/26/2012| Pass-Through Loss 0 0 0. 0 .0 0 0 03/26/2037| 1FM.....
47232V EJ 7 [JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 01/26/2012| MBS Paydown 0.360299084........ | ....ccccvvrrrerrerernes | vevrrvrinriind 6,998 | ..o 6,998 | .oovrverinn 7,03 | oo 7,073 | oo (U I (V1 I 0 0 0 6,998 .0 0 0 | s 34 104/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 02/26/2012| MBS Paydown 0.346130794....... | cccovevvveemerncrirnns | coneerneenns 23,258 | .o 23,258 | oo 23,606 | ..ocvvrnene 23,509 | v (1 I (VX7 I 0 (234) 0 23,258 .0 0 (VN I 223 |04/26/2037( 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 03/26/2012| MBS Paydown 0.341907226....... | ccccovvermrvnerireeirnes | ceernrrineiad 6,933 | oo 6,933 | oo 7,037 | oo, 7,008 | oo (1 IO {(0)] [P 0 (0) 0 6,933 .0 0 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37....... | ..... 01/26/2012| Pass-Through Loss.... (01 0 0 .0 0 0. 0 .0 0 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 02/26/2012| Pass-Through Loss.... (01 0 0 .0 0 0 ... 0 .0 0 0 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 03/26/2012| Pass-Through Loss...........ccc....... , 21,4684 | oo 0 0 w0 | 0 0 0 ... 0 .0 0 0 04/26/2037| 1FM.....
47232V EW  8|JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ... 01/26/2012| MBS Paydown 0.273641959....... | cccevevevrrmernerirnns | coneeineenns 18,418 | oo 18,418 | oo 18,418 | oo, 18,418 | oo (U IR (V1 I 0 0 0 18,418 .0 0 0 02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 02/26/2012| MBS Paydown 0.267513486....... | cccovvevrieneinerirnns | e 12914 | o 12914 | o 12914 | s 12914 | (U IO (VI IO 0 0 0 12,914 .0 0 0 02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 03/26/2012| MBS Paydown 0.25963126 16,609 16,609 | o 16,609 | ..oovvvvnees 16,609 | ..o (U I 0 0 0 16,609 .0 0 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 01/26/2012| Pass-Through Loss 1,730 [ oo, 0 0 .0 0 0 ... 0 .0 0 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 02/26/2012| Pass-Through Loss.... 884 | .o, 0 0 .0 0 0 ... 0 .0 0 0 02/26/2036( 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 03/26/2012| Pass-Through LoSS...........ccc..uu.. ¥ 763 | o 0 0 w0 | 0 0 0. 0 .0 0 0 | v 50 |02/26/2036| 1FM.....
47232V FC  1|JMAC 2009-R4 25A1 SEQ SSNR 5.25 1/26/36......... | ..... 01/26/2012) MBS Paydown 0.107747284....... | cecoovvvvvirneinerrens | e 34,279 | oo 34,279 | v, 34,279 | v, 34,279 | v (U I (V1 IO 0 0 0 34,279 .0 0 (V1 I 150 | 01/26/2036| 1FM.....




Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

21’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 22
F 14 15 NAIC
o Foreign Bond Desig-
r Prior Year Total Book/ Exchange | Realized Interest/ nation
e Book/ Total Foreign Adjusted Gain Gain Stock or
i Number of Adjusted Change in Exchange Carrying (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying B./A.C.V. Change in Value At on on Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (11+12-13) | BJAC.V. | Disposal Date | Disposal Disposal During Year (a)
47232V FC 1 |JMAC 2009-R4 25A1 SEQ SSNR 5.25 1/26/36......... | ..... 02/26/2012| MBS Paydown 0.083364646 0 0 69,472 .0 (O OO I ST 608 1FM.....
47232V FC  1|JMAC 2009-R4 25A1 SEQ SSNR 5.25 1/26/36......... | ..... 03/26/2012| MBS Paydown 0.07256634......... 0 0 30,767 .0 (0 USRI S 404 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 01/26/2012| MBS Paydown 0.38358746......... 0 0 53,328 .0 0 | o0 | i 233 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 02/26/2012| MBS Paydown 0.367246898 7 0 53,328 .0 (O TN | I IS 466 1FM.....
47232V FK  3|JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 03/26/2012| MBS Paydown 0.350906336 15 0 53,328 .0 0 | o0 | e 698 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....covve. | v 01/26/2012| MBS Paydown 0.538485974 783 0 37,094 .0 0 | o0 | s 29 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.......cccc. | vever 02/26/2012| MBS Paydown 0.522396916 2,242 0 46,865 .0 (0 TSRO | I OSSR 74 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47... 03/26/2012| MBS Paydown 0.499193400....... | cccccocvevrcverivennnns | covernernenc67,588 | i 67,588 | ..oin53,853 | 59,598 | il | et 707 | 0| 4,707 0 67,588 .0 0 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36. .101/26/2012| MBS Paydown 0.688608412.. 0 0 17,374 .0 0 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36. 02/26/2012| MBS Paydown 0.652101392 41 0 22,977 .0 0 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 03/26/2012| MBS Paydown 0.604870918 109 0 29,726 .0 0 1FM.....
477704 AB  1|JOBSON MEDICAL T/L L+500 12/01/11....ccoovvrereraes | cenee 01/09/2012| Private Placement............c.c........ 0 0 251 .0 236 | cooerrrni236 | e 424 [CI—
47770# AB 1| JOBSON MEDICAL T/L L+500 12/01/11 ..o | e 01/12/2012| Private Placement............ccccvvuue. 0 0 251 .0 236 | o236 | o 424 (I
47770# AB  1|JOBSON MEDICAL T/L L+500 12/01/11....cooovvierraes | o 03/20/2012) EXChaNged...........cceeveenerieriereens | corenrriverinenrenirene | wvreennnn 86,782 | i, 702,741 0 226,944 L0 229,838 |.....229,838 | ...... 14,994 (I
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.......cccouvemmerrerenne | veres 01/25/2012| MBS Paydown 0.232647549....... | .cccoovernrrinerinnennee | cevrenneen 12,763 | o 12,763 0 12,763 .0 0 | o0 | s 24
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 06/27/2025..........ccccvvrrs | veree 03/27/2012| MBS Paydown 0.326491991....... [ .cccoeivrvernrverinns | vrvrereneene85,794 | i 85,794 0 85,794 .0
513075 AP  6|LAMAR MEDIA CORP B 6.625 08/15/2015...........cc.. | ..ec. 02/09/2012| Cash Tender 102.583.... .830,000 0 830,000 .0
513075 AP  6|LAMAR MEDIA CORP B 6.625 08/15/2015.. .102/27/2012| Cash Tender 102.583.... .170,000 .0 ...164,284 .0
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18... .101/15/2012| MBS Paydown 0.258545167.. 0 40,816 .0 0
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18... 02/15/2012| MBS Paydown 0.255111066 0 34,341 .0 0
52519S AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18......c..ccvvvrrerrern | o 03/15/2012| MBS Paydown 0.251487799 0 36,233 .0 0
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ... 01/25/2012| MBS Paydown 0.732920145 0 190 .0 0 0
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ... 02/25/2012| MBS Paydown 0.729716037 0 16,021 .0 0 | oo [ e 26
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ... 03/25/2012| MBS Paydown 0.719317703 0 51,992 .0 0 | o0 | i 124
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.......cccrevervecrnnns | vever 01/25/2012| MBS Paydown 0.40703317......... 0 35,290 .0 0 | o0 | s 28
52521R  AC  5[LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccevermrrreres [ s 01/25/2012| Pass-Through LOSS...........ccccvenne 6 A | 0 0 0 0 .0 0 0
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037... 02/25/2012| MBS Paydown 0.40629154..... 15 0 5,191 .0 0 8
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037 .103/25/2012| MBS Paydown 0.39960096 23,860 0 73,735 .0 0
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037... 03/25/2012| Pass-Through Loss ...19,933 13,554 | oo 0 0 0 0 .0 0
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 01/25/2012| MBS Paydown 0.714109889....... | .cccovveervrrrververrnne | wrvreennnn 195,307 | e 195,307 | veooverenee 173,091 | v 184,397 | o0 | 5,492 | 0 | 5,492 | oo 0 195,307 .0 0
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 02/25/2012| MBS Paydown 0.688745391........ [ ..ccooevurvvvererinnns | crvnreeenn 177,551 | i 177,551 | e 157,355 | oo 167,633 | o0 | 4,925 | 0 | 4,925 | v 0 177,551 .0 0
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 03/25/2012| MBS Paydown 0.674191322....... | cccovvvevvrrververrene | wovreennn. 101,878 | i 101,878 | coovvvrreen 90,290 | ..vvvrrnene 96,188 | .vvvverreen0 | 1,212 | 0 [ e 1,212 | o 0 101,878 .0 0
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.......occorvvenees [ o 01/25/2012| MBS Paydown 0.445128441....... | ccccovvenrvnnerncirans | vervneirneee 1,108 | i 1,108 720 | oo 244 0 0 1,108 .0 0 5
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........coccrvrveer | vevee 02/25/2012| MBS Paydown 0.441685665....... | ....ccccovvvrerrnrirans | vrvvrrienennn2, 821 | i 2,821 1,834 | oo 1,516 | oo 0 0 2,821 .0 0 | vvverieenn0 | e 24
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.......occomvvevees [ o 02/25/2012| Pass-Through LOSS...........ccveeeer | covrvrnernerinseeneenns | vovererneensrnnennn | e 4,065 2,642 | i 0 0 0 0 .0 0 | o0 | s 34
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.......occovvveruers | o 03/25/2012| MBS Paydown 0.436568689....... | ..c.coovvvrvnrrrncians | cervneiieneenn 2,742 | o 2,782 | oo 1,782 | oo 2,253 0 0 2,742 .0 0 | o0 | s 36
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525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccvvvevres [ vonee 03/25/2012| Pass-Through LOSS............cueres | covvenrvnerieninninns | e (V1 I 7,492 4870 | v 0 0 w0 | 0 0 0 ... 0 .0 0 0 | v 98 |01/25/2037| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 01/25/2012| MBS Paydown 0.497989938....... | ccccovevmerierierenee | veervvrirneiins 1,283 | oo 1,283 | v 1,000 | oo 1,103 | e (1 I (VI I 0 0 0 1,283 .0 0 0 6 |07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 02/25/2012| MBS Paydown 0.46865219......... | cccceeevrreriereneeans | cerverienns 146,689 | ............ 146,689 | ....cco..c.. 124,685 | .........c.. 126,120 | s 0 et 12,169 | oo (V1N IO 12,169 | oo (V1 146,689 .0 0 (V1 I 1,424 |07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 03/25/2012| MBS Paydown 0.46802732......... | ccccovvvnrrirerirerenes | vevverirneiinns 3124 | o, 3124 | 2,656 | ..oorrerinen 2,686 | oo (U T 9 | v 0 9 0 3,124 .0 0 0 | e 45 |07/25/2047| 1FM.....
54323M  AJ 7 |LONGVIEW POWER TL FAC L+350 2/28/14............ | ... 03/30/2012| Paydown 100.0........ccoeverrerrrins | covereermersnerienenee | seevsnenneianns 2,167 | o 2,167 | coovererinne 2,167 | e 1,955 | oo 81 | i 12 | e 0 93 0 2,167 .0 0 0 | e 23 | 02/28/2014| 4FE......
55265K 6S 3| MASTR 2004-1 5A16 PAC FLT 2/25/2034.........ccccooo. | corne 01/25/2012| MBS Paydown 0.00381712......... [ ceveevrveerernrrnnrinnn | ervveerereens 15,195 | oo 15,195 | oo 14,283 | .o 11,706 | oo | 1,943 | 0 | e 1,943 0 15,195 .0 0 02/25/2034| 1FM.....
55265K 6S 3| MASTR 2004-1 5A16 PAC FLT 2/25/2034..........ccccooe | venee 02/25/2012| MBS Paydown 0.0.........ccuverireee | covveeermerrerienennee | veervrernenan 8,054 | .o 8,054 | oo 7571 | o 6,205 3,39% 0 8,054 .0 0 02/25/2034| 1FM.....
55265K 6T 1| MASTR 2004-1 5A17 10 INV 2/25/2034 02/25/2012| MBS Paydown 0.0.........cccovrvreee | covrremrermeinerineirnns | evverrneernennnecnsn | o0 [0 [, (0) 0 .. 0 .0 0 02/25/2034| 1FE......
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033. .101/25/2012| MBS Paydown 0.91953251 8,844 0 65,500 .0 0 09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033. 02/25/2012| MBS Paydown 0.89976863.... 167 0 29,646 .0 0 09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........ccccovimrvvrns | ver 03/25/2012| MBS Paydown 0.86724757......... [ cecvverveervernrrnnrinnns | ervveerenines 48,782 | vvvvernn 48,782 | oo 45,519 | coovvrriine 40,768 2,496 0 48,782 .0 0 09/25/2033( 1FM.....
576434 UH  5|MALT 2004-9 A6 NAS STP 08/25/2034...........ccrvvervee | e 01/25/2012| MBS Paydown 0.54792013......... | ceceeereeermericrirnns | cererinneennsd 41,854 | oo 41,854 | oo 41,854 | oo 41,780 (30) 0 41,854 .0 0 08/25/2034| 1FM.....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034.........ccccovevee | veree 02/25/2012| MBS Paydown 0.5368047........... [ ccccevrrrereerirerinnns | cevreererinns 94,481 | oo 94,481 | oo 94,481 | .oovvvnnn. 94,314 (115) 0 94,481 .0 0 08/25/2034| 1FM.....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034............cocccvues | e 03/25/2012| MBS Paydown 0.51731319......c.. | cevvevrvverirerinninns | e 165,678 | ...ccvvvee 165,678 | ..ocovvevee 165,678 | ..ovvvene 165,385 | ..oovvvvrreenn0 [ ivieennd(222) | o0 [ e, (V2] ) (V1 165,678 .0 0 08/25/2034| 1FM.....
582333 ZA 1| MCMILLIN COMPANIES LLC 9.525 12/31/2013........ | ..... 01/20/2012| Paydown 100.0........ccueverrererins | vevererimernerieninee | ovevnes 1,200,000 | ......... 1,200,000 | ..oouvenns 480,000 | ...oovvnee 446,300 | ..oooovvrvernn0 | 000n87,034 | 0 | 87,034 | .o 0| v 1,200,000 .0 0 12/31/2013| 6Z........
58501W AV 3| STEER Z1 A (JCP) 7.54 03/01/2017....ccvvovvvevevrrer | o 03/01/2012| Paydown 100.0.........cvrevriernnes [ eorererrnnireeninerinens | eevveereriens 95,559 | covvrerrnnn 95,559 | .ovovvrine 101,838 | covvvernvne 97,629 (113) 0 95,559 .0 0 03/01/2017| 3...........
59022C CS O |MERRILL LYNCH 5.70 05/02/2017........occrvvervrenrres | vever 02/17/2012| Cash Tender 98.174 14,574 .0 0 05/02/2017| 2FE......
61746W PF  1|MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39. .|01/15/2012 MBS Paydown 0.43833299 0 .0 0 01/15/2039| 1FM.....
61746W PF 1| MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39. .102/15/2012| MBS Paydown 0.300116786.. 0 1,382,162 .0 0 0 13,776 |01/15/2039| 1FM.....
61746W PF  1|MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39.... 03/15/2012| MBS Paydown 0.0686696 0 2,314,472 .0 0 0 . 34,601 |01/15/2039| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 01/25/2012| MBS Paydown 0.5008046........... | ccccoevenriiniiniiins 0 14,171 .0 0 (01 I 66 |06/25/2036| 6FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 02/25/2012| MBS Paydown 0.50059654......... | .cccveerrverereneriens 270 | ......... 270 210 | v 135 0 270 .0 0 0 3 |06/25/2036( 6FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 03/25/2012| MBS Paydown 0.50036895......... | .ccceeerrrenreenerinns 296 | ......... 296 230 | v 148 0 296 .0 0 0 4 106/25/2036| 6FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........ccccco. | vevee 01/25/2012| MBS Paydown 0.88501278......... | cccvrvvvirnerirerirene | e 69,632 [ ..coovernne 69,632 | ..oovvvneen. 69,632 | ..ocvvrnne 45423 | .cooiviire0 | 13,466 | 0 [ 13,466 0 69,632 .0 0 [V I 328 |10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........cocce. | vever 02/25/2012| MBS Paydown 0.88209997......... | ceeeeeeeeeemerrnerinne | corneeiineenns 14,564 | ..coovvvnne 14,564 | ...ooovvenee 14,564 | .oovvvnnnd 9,500 (15) 0 14,564 .0 0 (V1 IO 131 | 10/25/2046| 1FM.....
61751D AE 4 |[MSM 2006-17XS A3A SEQ STP 10/25/46..........ccccen. | e 03/25/2012| MBS Paydown 0.87965391.......... [ .cccevrvrerenrirerinens | cevreererinns 12,230 | v 12,230 | oo 12,230 | v 7,978 (40) 0 12,230 .0 0 0 10/25/2046| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035. 01/25/2012| MBS Paydown 0.30879803 511 0 25,058 .0 0 0 03/25/2035| 1FM......
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035. .| 02/25/2012 MBS Paydown 0.2949244.. 643 0 27,747 .0 0 0 03/25/2035| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035. 03/25/2012| MBS Paydown 0.28323311 517 0 23,383 .0 0 0 03/25/2035( 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047........coovvverenns | o 01/25/2012| MBS Paydown 0.2338695........... 0 0 4,165 .0 0 (01 I 21 |03/25/2047| 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvverenns | o 01/25/2012| Pass-Through LOSS..........ccccverne 0 0 ... 0 .0 0 0 7 103/25/2047| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........cocovvvees [ e 02/25/2012| MBS Paydown 0.23223154......... | ccccoveeverrerirenenes | cevvvvrineiinns 2,772 | oo 2,772 | oo 1,183 | s 4,240 | oo (U I (VI I 0 0 0 2,772 .0 0 0 | v 27 |03/25/2047| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........ocvvvverns [ v 02/25/2012| Pass-Through LOSS.........c.cveeeer | covremeernerserineennns | wovererneesssinsend (V1 I 3,780 1,613 [ o, 0 0 w0 | 0 0 0 ... 0 .0 0 0 | s 36 |03/25/2047| 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvvenns | o 03/25/2012| MBS Paydown 0.22994308......... [ .ccovverernrenrernnnens | oervereinenns 4,292 | v 4,292 | i 4328 | i 5,924 | v (V1 IO {1 [ IO 0 0 0 4,292 .0 0 (01 I 59 [03/25/2047| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........cocvvvvens | o 03/25/2012| Pass-Through LOSS...........cveeeer | covrvnernerserinneesins | soererneessninennad [V I 4,862 4,903 | oo 0 0 w0 | 0 0 0 .. 0 .0 0 0 | v 67 | 03/25/2047| 1FM.....
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67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24..........ccccnee | oee. 01/15/2012| MBS Paydown 0.389528656....... | .....vverrvnrrirerirens | cornrriiniane 13,840 | coovvvrrenee 13,840 | oo 13,839 | oo 3757 | o 0 | oo (V1 I 0 0 0 13,840 .0 0 0 | v 70 | 05/15/2024| 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.........coccecre | e 02/15/2012| MBS Paydown 0.387784388 0 0 5,233 .0 0 (VN I 53 |05/15/2024| 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24........ccccocee | vevee 03/15/2012| MBS Paydown 0.382597538 0 0 15,561 .0 0 0 05/15/2024( 1AM.....
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.... B 01/15/2012| MBS Paydown 0.137074779 0 0 31,833 .0 0 0 05/15/2032| 1FE......
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.........cccovvre | curne 02/15/2012| MBS Paydown 0.13422866 1 0 19,923 .0 0 0 05/15/2032| 1FE......
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.... e 03/15/2012| MBS Paydown 0.129461413 2 0 33,371 .0 0 0 05/15/2032| 1FE......
73316P  GK 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35........cocoverer [ o 01/25/2012| MBS Paydown 0.839173343 0 0 13,498 .0 0 0 11/25/2035| 2FM.....
73316P GK 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35......c.cccovvvns | e 02/25/2012| MBS Paydown 0.837016103 (0) 0 12,426 .0 0 0 11/25/2035| 2FM.....
73316P  GK 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35........ccccouver [ v 03/25/2012| MBS Paydown 0.834306807 (0) 0 15,606 .0 0 0 11/25/2035| 2FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 01/25/2012| MBS Paydown 0.393087746 0 0 7,686 .0 0 0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 01/25/2012| Pass-Through Loss 0 0 ... 0 .0 0 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 02/25/2012| MBS Paydown 0.385788449 0 0. 23,178 .0 0 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 02/25/2012| Pass-Through LOSS...........cccceenne 0 0 ... 0 .0 0 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 03/25/2012| Pass-Through LosS...........ccc....... 0 0 ... 0 .0 0 0 02/25/2037| 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37 .. e 03/25/2012| MBS Paydown 0.25955228 0 0 1,113 .0 0 0 04/25/2037| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.........ccoovevrerirans [ v 01/25/2012| MBS Paydown 0.38917818 0 0 8,170 .0 0 0 02/25/2036( 1FM.....
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2/25/36 e 02/25/2012| MBS Paydown 0.38115853 (2) 0 16,801 .0 0 0 02/25/2036| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36..........ccouvmurevrnes | veren 03/25/2012| MBS Paydown 0.37626219 2) 0 10,258 .0 0 0 02/25/2036| 1FM.....
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32.......ccovevee [ vonee 01/25/2012| MBS Paydown 0.322739379 0 0 3,931 .0 0 0 01/25/2032| 3FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32........ocvvvee | e 02/25/2012| MBS Paydown 0.318816156 (0) 0 11,770 .0 0 0 01/25/2032| 3FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32 e 03/25/2012| MBS Paydown 0.317462492 0 0 4,061 .0 0 0 01/25/2032| 3FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33..........ccoovveves | e 01/25/2012| MBS Paydown 0.94737773 0 8,275 .0 0 0 07/25/2033| 3FM.....
760985 XK  2|RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.... N 02/25/2012| MBS Paydown 0.943473109 0 7,809 .0 0 0 07/25/2033| 3FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........ccovvvviee [ e 03/25/2012| MBS Paydown 0.939983949 0 6,978 .0 0 (01 I 95 | 07/25/2033| 3FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033.........cccccne | vover 01/25/2012| MBS Paydown 0.642189115....... | ccccevevrereerernennnns | crvverienns 119,391 | covvrnee 119,391 | v 119,409 | c.oovvvnnee 119,022 | oo (1 I (V1 I (VI I (V1 IO 0 | s 119,391 .0 0 (V1 IO 547 |09/25/2033( 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033........ccoeee | ver 02/25/2012| MBS Paydown 0.625886015....... | ..c.oovvrrremerineinns | crrverienes 130,425 | .ovcveneee 130,425 | oo 130,445 | oo 130,022 | s (1 IO (-3 I (VI I 6 | e 0 | s 130,425 .0 0 (V1 I 1,196 |09/25/2033| 1FM.....
76110H HY  8|RALI 2003-QS17 CB4 SEQ 5.50 9/25/2033... N 03/25/2012| MBS Paydown 0.599156352 ...213,837 .0 0 0 2,940 |09/25/2033( 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34. e 01/25/2012| MBS Paydown 0.31746717 ...125,253 .0 0 (V1 I 540 |06/25/2034| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........ccoovvere | o 02/25/2012| MBS Paydown 0.298479461 0 75,951 .0 0 (VI I 654 | 06/25/2034| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........ccccovere | corne 03/25/2012| MBS Paydown 0.285475538 0 52,016 .0 0 (01 I 672 |06/25/2034| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvveins | o 01/25/2012| MBS Paydown 0.392924421....... [ .cccocvvrvvrnrverinns | vrvrrnnennn 11,586 | o 11,586 0 0 11,586 .0 0 (01 I 41 |11/25/2031| 1FM.....
76110W  XQ  4|RASC 2004-KS4 Al4 SEQ 4.26 11/25/31... e 02/25/2012| MBS Paydown 0.390937193 ....10,930 26 0 10,930 .0 0 0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvvcrecns | o 03/25/2012| MBS Paydown 0.38897276 10,804 51 0 10,804 .0 0 0 11/25/2031| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 01/25/2012| MBS Paydown 0.381301763 993 0 4,089 .0 0 0 2 |08/25/2035( 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 02/25/2012| MBS Paydown 0.379225696 22 | i 21,722 5,932 0 21,722 .0 0 (V1 IO 23 | 08/25/2035| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 03/25/2012| MBS Paydown 0.37893829......... [ ccccovererrvrncrerinens | vvervvninnenen 3,007 | i, 3,007 776 0 3,007 .0 0 0 5 |08/25/2035| 1FM.....
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761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........ovvvvvrer [ venee 01/25/2012| MBS Paydown 0.410962191........ | cccooveevremrrverirens | cerirerereeeienens 710 [ oo 710 454 | ... 367 0 (V1 I 0 0 0 710 .0 0 0 4 110/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35........covvvvrveres [ o 01/25/2012| Pass-Through LOSS........c..cvuveeres | vevereemeemnernerinens 0 | e 320 204 | oo 0 0 (VI I 0 0 0 .. 0 .0 0 0 2 |10/25/2035( 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ooovvvevenn [ e 02/25/2012| MBS Paydown 0.410397768....... | cccoveeeerernerncrirens | cerierieeirineens 500 | oo 500 274 | ... 302 0 (V1 I 0 0 0 500 .0 0 0 5 |10/25/2035( 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.. e 02/25/2012| Pass-Through Loss 190 [ oo 0 0 .0 0 0. 0 .0 0 0 3 |10/25/2035( 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | venee 03/25/2012| MBS Paydown 0.40332695 0 0. 10,243 .0 0 0 10/25/2035| 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35.. e 03/25/2012| Pass-Through Loss 0 0 ... 0 .0 0 0 5 |10/25/2035( 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccevrere | venee 01/25/2012| MBS Paydown 0.289922038 5,131 | oo 1,804 | .o (U IR (0[N I 0 0 0 8,521 .0 0 (01 I 39 |02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........ccccoeuvee [ venee 01/25/2012| Pass-Through LOSS..........ccccvenne 3463 | . 0 0 w0 | 0 0 0. 0 .0 0 (V1 IO 26 |02/25/2036| 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........coccovvver | venee 02/25/2012| MBS Paydown 0.287694149....... | .ccoovvvvremerivernnne | cevvirireneee 5,974 | i 5,974 | s 4,050 | oo 1126 | o (U IO (V1 I 0 0 0 5,974 .0 0 (01 I 55 |02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. e 02/25/2012| Pass-Through Loss 1,991 [ s 0 0 0 0 0 ... 0 .0 0 0 02/25/2036( 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.. R 03/25/2012| MBS Paydown 0.285139467....... [ cccovrvrvvvrnrnerinns | vvvvrerenenenn 15,368 | e 15,368 | oo 15,539 | oo 2,583 | oo (V1 IO 0 0 0. 15,368 .0 0 0 02/25/2036( 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccovrere | evee 03/25/2012| Pass-Through LosS...........ccc...u.. X 5,126 | oo 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 I 47 |02/25/2036 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | coree 01/25/2012| MBS Paydown 0.166223979....... | .cccoervrvrrmrnerenns | cvrvervvereenenc 7,089 | i 7,089 | o 6,442 | oo 6,146 | .o (VI IO {0 [ I 0 0 0 7,089 .0 0 (V1 I 28 [10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032...........c.. | veuce 02/25/2012| MBS Paydown 0.165263427....... | .cccoovvvvrverrernnne | crvverirenenn 3,842 | v 3,842 | i 3,492 | s 3,331 | oo (U I {1 [ I 0 0 0 3,842 .0 0 (VN ISP 31 110/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.. e 03/25/2012| MBS Paydown 0.162203951 10,610 0 0 12,238 .0 0 10/25/2032| 1FM.....
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35.......coccovvres | o 01/25/2012| MBS Paydown 0.65515399 .32,618 (429) 0 32,782 .0 0 01/25/2035( 1FM.....
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35... IOV I 02/25/2012| MBS Paydown 0.646595441 (632) 0 44,162 .0 0 01/25/2035| 1FM.....
76112B  HY 9| RAMP 2005-RS1 A6 NAS 4.713 1/25/35.......cocccmvres [ 03/25/2012| MBS Paydown 0.632695377....... | ccccoveenevnerrncernns | wevnerieenene THT24 | il TUT24 | 71,546 | covvernnen. 71,365 | coververreecns0 | eereeen(1,122) | a0 [ s (1,122) 0 71,724 .0 0 01/25/2035| 1FM.....
780255 ZA  6|RPIFINANCE TRUST TL L+275 11/9/2016.........cccco. | vonee 03/30/2012| Paydown 100.0........c.ceverreimirins | cerveerrnerierienennes | cevvevieneiinns 3,015 | o 3,015 | v 3,008 | .o 3,008 (0) 0 3,015 .0 0 11/09/2016| 4Z........
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042........cccovvvmvrens [ v 01/15/2012| MBS Paydown 0.74413535......... , , (1) 0 34,280 .0 0 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042 e 02/15/2012| MBS Paydown 0.736854254 (5) 0 36,405 .0 0 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042..........covvvvvrr | v 03/15/2012| MBS Paydown 0.72053987 39 0 81,572 .0 0 07/15/2042| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 [V 01/15/2012| MBS Paydown 0.894790387 e . . (2) 0 55,955 .0 0 05/16/2044| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvvvvvrcvcrne | venes 02/15/2012| MBS Paydown 0.88784869......... \ § X \ (42) 0 69,417 .0 0 05/16/2044| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........occovvvevvernnrns | e 03/15/2012| MBS Paydown 0.881357981........ | ccceveeverrnerrcrinne | cerneerneennd 64,907 | .o 64,907 | .oovvvrnens 64,907 | .ovvvrrenne 64,868 | ...ocooererncns (U IO (G [— 0 (43) 0 64,907 .0 0 05/16/2044| 1FE......
832389 AB  6|SMITHS FOOD&DRUG 8.64 07/02/2012.........ovvevves [ wenee 01/02/2012| Sinking Fund Redemption 100.0. | .....cccvrvvereneians | covverienns 131,625 | oo 131,625 | oo 140,369 | ..ovvvvne 131,625 | oo (1 IO (VI IO (VI I (V1 IO 0 | s 131,625 .0 0 07/02/2012| 3AM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035. N 01/25/2012| MBS Paydown 0.934682804 0 14,112 .0 0 05/25/2035| 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035. OO 02/25/2012| MBS Paydown 0.931885414 0 9,368 .0 0 05/25/2035| 1FM.....
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035..........cccoccrvvns | s 03/25/2012| MBS Paydown 0.927668828 0 14,121 .0 0 05/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 01/25/2012| MBS Paydown 0.42551946......... 0 26,017 .0 0 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 02/25/2012| MBS Paydown 0.4242391........... 0 6,402 .0 0 08/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 03/25/2012| MBS Paydown 0.42082891 0 17,051 .0 0 08/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 01/25/2012| MBS Paydown 0.52728708 0 19,745 .0 0 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ... 02/25/2012| MBS Paydown 0.52422036 0 15,334 .0 0 09/25/2035( 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 03/25/2012| MBS Paydown 0.51909652......... 0 25,619 .0 0 0 | v 348 |09/25/2035( 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31........ccvvvuvrinriinnrrenns | 01/25/2012| MBS Paydown 0.236392652 0 7,874 .0 0 0 0 |04/25/2031| 1FE......
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86359A MG 5| SASC 2003-AL1 APO 4/25/31........coorvvevvinrrennrrenins [ s 02/25/2012| MBS Paydown 0.233488715....... | ccccvvvevrvnerircrirene | v 10,164 | ..ooovrveneee 10,164 | oo 7159 | s 7,981 | oo LV I 37 | e 0 37 0 10,164 .0 0 0 0 | 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31........cconvveerrerinerirerins | e 03/25/2012| MBS Paydown 0.231037933....... | ccceevrvrrerrerieeenes | veervrirnerenn 8,578 | oo 8,578 | oo 6,042 | .ccovrnnnn 6,735 | oo 0 | oo 65 | e 0 65 0 8,578 .0 0 0 0 |04/25/2031| 1FE......
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.........coceve. | coree 02/28/2012| MBS Paydown 0.014820365 0 5,188 .0 0 (V1 IO 32 |08/28/2032[1Z~.......
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032..........ccocree | venee 03/28/2012| MBS Paydown 0.013863062 0 9,573 .0 0 (01 I 16 |08/28/2032(1Z".......
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovvrvrerers [ v 01/25/2012| MBS Paydown 0.24757971 0 20,364 .0 0 0 0 |01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......cccvvrvvereres [ e 02/25/2012| MBS Paydown 0.244125349 0 24,181 .0 0 0 0 [01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovevvrereres [ o 03/25/2012| MBS Paydown 0.239277922 0 33,932 .0 0 0 0 |01/25/2031| 1AM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34........ccovvere | o 01/25/2012| MBS Paydown 0.354305239 0 14,256 .0 0 (V1 IO 64 |05/25/2034| 1FM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.415/25/34.........ccoouns [ v 02/25/2012| MBS Paydown 0.352033426 0 15,335 .0 0 (1 I 138 | 05/25/2034| 1FM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34........ccovvre | o 03/25/2012| MBS Paydown 0.350852753 0 7,970 .0 0 (V1 I 108 |05/25/2034| 1FM.....
926587 AG  3|VIDEOTRON LTEE 6.875 01/15/2014 «.. | I.... | 03/14/2012| Cash Tender 100.125, , | s 562,455 | o0 | 52,545 | 0 [ 52,545 | oo (V1 IO 615,000 | .oovvrerene (1] 769 | oo 769 | ... 28,070 | 01/15/2014| 3FE......
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 01/25/2012| MBS Paydown 0.417071829....... | ccccvvvvverrerinrenes | veerveirnerand 4419 | s 4,419 | v 3,569 | .o 3,275 | s (U I (VI I 0 0 0 4,419 .0 0 0 5 |01/25/2046( 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 02/25/2012| MBS Paydown 0.413940073....... | ccveeeeeereneinceirene | e 12,527 | oo 12,527 | oo 10,116 | oo 9,282 | oo 0 | oo (G [ 0 (44) 0 12,527 .0 0 (V1 I 27 |01/25/2046| 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 03/25/2012| MBS Paydown 0.412209984....... | ...covvvvrimeriverrene | wrrverirercennn8,920 | 8,920 | 5,688 | 5,128 | i (U I LS I 0 5 0 6,920 .0 0 0 | s 22 | 01/25/2046| 1FM.....
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 01/25/2012| MBS Paydown 0.234859067....... | ccccovevrevnerrerereee | wververrennnnnnh, 844 | i 4,844 | 1,935 | 856 | (1 I 0 0 0 4,844 .0 0 0 4 107/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 01/25/2012| Pass-Through Loss.... 0 .0 0 0 .. 0 .0 0 0 4 |07/25/2036| 1FM.....
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 02/25/2012| MBS Paydown 0.231624611 0 .0 0 0 6,663 .0 0 (01 I 10 |07/25/2036( 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 02/25/2012| Pass-Through LOSS...........ccceeenne 0 w0 | 0 0 0 ... 0 .0 0 0 9 |07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | .... 03/25/2012| MBS Paydown 0.22872083......... | ccccvrvevrrnmrirerirens | cenreiininne 10,513 | oo 10,513 | oo 8,466 | ....ccoovvrnvn 1,002 | i (U IO (V1 I 0 0 0 10,513 .0 0 0 | s 16 |07/25/2036( 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 03/25/2012| Pass-Through LOSS.........c.cvueees | covremevnnerserineennns | worererneessninsenad (V1 I 12,719 0 | o0 e 0 .0 0 0 | v 19 |07/25/2036( 1FM.....
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033. .101/25/2012| MBS Paydown 0.53526905......... | ..ccccocvrnrinnricniens | crrerrnnn 126,633 | e 126,533 ...126,533 .0 0 0 08/25/2033| 1FM.....
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033. .102/25/2012| MBS Paydown 0.51266566: ..158,224 ...158,224 .0 0 0 08/25/2033| 1FM.....
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033. .103/25/2012| MBS Paydown 0.50514615 ...52,637 | .. ....51,592 52,637 .0 0 0 08/25/2033| 1FM.....
94978R AZ 4 |WFMBS 2003-4 A18 PAC 5.50 6/25/2033.........c.ccoo. | evee 01/25/2012) MBS Paydown 0.0.........cccevuvvene | vorermreeninerirenirene | v 1,331,773 | cveeeee 1,331,773 | oo 1,374,639 | ......... 1,354,630 | ..oovvrrnnnnnd 0| .nnn(22,858) | oo (V1 IO (22,858) | ...oovvereen 0| v 1,331,773 .0 0 0 06/25/2033| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 01/25/2012| MBS Paydown 0.25259962......... | ccceveeerevnerrerirnne | cerneerneenns 30,522 | v 30,522 | oo 30,503 | .ovvrrrenne 24,844 | ..o 0 | oo 1473 | (V1 IO 1,473 0 30,522 .0 0 0 03/25/2036| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 02/25/2012| MBS Paydown 0.250440136....... | ..cocerrerenrererinins | covreereninns 25914 | oo 25914 | oo 25,898 | oo 21,093 | oo 0 | i394 | e 0 394 0 25,914 .0 0 0 03/25/2036| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 03/25/2012| MBS Paydown 0.24677755......... . 0 43,951 .0 0 0 03/25/2036| 1FM.....
973582 AA 7| WINDSOR FINANCIN 5.881 07/15/2017.......cccovveevee [ e 01/15/2012| Sinking Fund Redemption 100.0. | . (0) 0 66,860 .0 0 0 07/15/2017 | 4FE......
98883* ZZ  2|NAYLOR PUBLISHING L+1025 12/31/2012.......ccccee. | ovn. 03/30/2012| Paydown 100.0.........cvvvvrremrirens [ eomrnrirernniisirnniiens | v 8,613 | v, 8,613 | oo 8,570 [ .o 8,554 | v (U IO 59 [ o 0 59 0 8,613 .0 0 (01 I 28 [12/31/2012|4Z........
L4017# AA 4 |FOUR SEAS/DIAROUGH 7.165 03/15/2012.............. F...]03/04/2012| Private Placement............coceevees [ oveerrermrcererinenns | cerveeens 6,000,000 | ......... 6,000,000 | ......... 6,000,000 | ........ 6,000,000 | .ooovrvrnrennn (U IR (V1 I (VI I (V1 IO 0| v 6,000,000 .0 0 0 [ 183,902 | 03/15/2012| 2FE......
U7317G  AA 2| POWER RECEIVABLE 6.29 1/1/2012......c.cccocovvvnes F...]101/01/2012| Maturity 100.0........covrserviniiinniiins [ oneeeninseisssissninns | crssreenes 207,467 | ..., 207,467 | ..oocvenee 219,620 | ..coovence 207,467 | oo [ (V)] [ 0 0 0 207,467 .0 0 0 [ e 3,262 |01/01/2012| 2FE......
3899999. Total - Bonds - Industrial & MISCEIIBNEOUS..........vuurruuiirsiisiereerersirisress s e | crinns 72,732,763 | ...... 73,891,243 | ....... 71,333,549 | ....... 69,351,221 | ...... 235,538 | ...... 394,973 | 0 | s 630,511 | o0 | s 72,266,490 L0 466,273 | ..... 466,273 |..1,236,357 |...... XXX... [.XXX....
8399997. Total - Bonds - Part 4.......cccooviininininsinni 101,012,175 | ..... 102,170,652 | ..... 100,646,816 8,087,975 | ... 241,715 | ... (72,582) | .. 169,133 | o0 | e 100,545,902 | ...cocovven0 [ 466,273 | ..... 466,273 |..1,821,178 | ...... XXX... | .XXX....
8399999. TOHAl = BONAS. ...ttt | s 101,012,175 | ..... 102,170,652 | ..... 100,646,816 | ....... 98,087,975 | ...... 241,715 | ... (72,582) 169,133 0] .. 100,545,902 | ... [ oo 466,273 |..... 466,273 |..1,821,178 |...... XXX... [.XXX....
Preferred Stocks - Industrial and Miscell
08162* 12 3| BENCHMARK ACQ CO 12% 2-20-12.......cc.cevererrrrrnns ’ ..... ’ 02/20/2012‘ Redemption 0.0........ccovvvvrerines | vrvvvirnnnns 878.080 | ..o (V1 I 0.00 878,080 | ....ccoooovrrieriina 0 0 w0 | 0 0 | 0 ‘ ..... 0 ‘ .0 0 | 0 | 0 ’ ...... XXX ’ P6*.......
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8499999. Total - Preferred Stocks - Industrial & MISCEIIANEOUS...........cueuiviuiiiiiiniiiiriierisisississsissnsiseni s sessssssssssensnns | soresenessnesenennensQ | coenennens XXX 878,080 | ..o 0 0 a0 i 0 0 ... 0 0 0 ... XXX... [.XXX....
8999997. Total - Preferred SIOCkS = PaMt 4. s ssssssnssnsssnssensessssnssnsss | sensssnenssesensnnnsQ | e XXXeooonee 878,080 | ..o 0 0 |0 | i 0 0 ... 0 0 0. XXX... | .XXX....
8999999. TOtal = PrEfeITEA SEOCKS. . .v.rveuriseisietiesit ettt snnssnssennsnnss | snrsennssnsssnesannns0 | ornennens XXXeooonee 878,080 | ..o 0 [OOSR 1 [ [P 0 0. 0 0 0 ... XXX... | .XXX....
Common Stocks - Industrial and Miscellaneous
G79441 10 4|SEACOLTD ..|01/27/2012 0 44,439 | ..o [ 633,999 |.....633,999 | .....ccc..0 [ oneee XXX... |L...
02916P 10 3| AMERICAN RAILCAR INDUSTRIES, INC 01/06/2012| INTERSTATE........coovrvvrmrrvvrnrns | v 15,000.000 318,333 | .............(31,383) | ..... (201,000) (201,000) | v.oovvrernrnd (1N IO 157,950 | ..ooocvvrnnn0 | 244,908 |.....244,908 | ..............0 | ... XXX... |L...
166764 10 0| CHEVRON CORPORATION........covverermrrmcrierirnns 01/10/2012 25,000.000 | .........2,728,853 | ....cccoece. XXXoovvrie | vrvrnnn 1,926,407 | ......... 2,660,000 | ..... (830,887) | vevrrrerenn0 | e 0 (830,887) | vvvvvrreens 0| v 1,926,407 | ..ccocoeven 0 | oo 802,446 |....802,446 | .............. 0 ... XXXeoo | Lo
205363 10 4 |COMPUTER SCIENCES CORPORATION 02/08/2012| INTERSTATE.......cocoevvrrervrrers | e 170,000.000 | .........5,329,517 | ...ccooce. XXXooivs | v 5,040,336 | ......... 4,029,000 |....1,011,336 | ..ccccoveinnn0 | v, 0 1,011,336 | oo (V1 I 5,040,336 | .....ccocoee0 | oo 289,181 |....289,181 | ...... 34,000 |...... XXXeoo | Lo
40412C 10 1{HCA HOLDINGS INC......c.ovvvririririmirirerirerersieisnians 01/24/2012| INTERSTATE........coovrvmrrrnirrans | e 60,000.000 | .........1,558,602 |........... XXXocroooe | wovrrene 1,211,406 | ......... 1,321,800 | ..... (163,611) | vvevrviveenn0 | i 0 (153,611) | covvvveverecns 0| v 1,211,406 | ..ccccooeeen0 | 347,196 |.....347,196 | .....ccccocon. 0 .. XXXeoo | Lo
40412C 10 1|HCA HOLDINGS INC 01/25/2012| INTERSTATE........covoveinerirniiiens | woreees 35,000.000 ..706,654 .771,050 | ....... (89,607) (89,607) ..706,654 | .......cc......0 | ..o 226,439 |.....226,439 | ....ccce.0 [ XXX... |L...
539830 10 9|LOCKHEED MARTIN CORP 03/01/2012, 25,000.000 1,801,332 2,022,500 | ..... (274,750) (274,750) 1,801,332 | o0 | 404,249 |....404,249 | .....25,000 |...... XXX... |L...
548661 10 7| LOWE'S COS INC.......oovvumrrmerirrereeieeneriserierienes 01/27/2012| 1SI GROUP INC.......rvvervrrrvrrrens | o 20,000.000 | ............538,556 |..........XXXeeeore | vevvee.....385,682 | ............507,600 | ..... (126,731) | ovvvvvvrveenn0 | e 0 (126,731) 0 385,682 | .oovcverirnnnn0 [ 152,874 |....152,874 | .......2,800 |...... XXXeoo | Lo
548661 10 7|LOWE'S COSINC......ccoovivririirrirnrierinciernieeieienes 01/31/2012| INTERSTATE.......covvrimrvvrrnins | e 20,000.000 | ............544,490 |..........XXX.co0oe. | veene.... 384,870 | ............507,600 | ..... (126,464) | ...vvvvveenn0 | i 0 (126,464) | ......ocevvvnd (1N IO 384,870 | ..o | e 159,620 |.....159,620 | ........2,800 |...... XXXeoo | Lo
548661 10 7|LOWE'S COSINC......coovomrrririrmrieririrerinerierienes 03/01/2012| ISI GROUP INC.......ocvovvrrvrirnns | o 20,000.000 | ...........564,792 | .......... XXXorovore | vivveenn. 382,434 | ..........507,600 | ... (125,664) | ....oovvvvvrenn0 | o 0 (125,664) 0 382,434 | .0 [ 182,358 |....182,358 | .......2,800 |...... XXXooo | Lo
548661 10 7|LOWE'S COSINC 03/15/2012| INTERSTATE........ccovveerrnerrens | woreees 33,000.000 | .........1,002,469 |........... XXX.ooneos | eevvnn....628,939 | ...........837,540 | ..... (206,664) (206,664) ...628,939 | ...ocoveeenl0 | 373,531 |.....373,531 | .......4,620 |...... XXX... |L...
580645 10 9| MCGRAW-HILL COMPANIES INC 01/26/2012, 20,000.000 | ............938,520 | ......c.... XXXvvvre | vvrrn 785,072 | ...........899,400 | ... (114,328) | . (114,328) 785,072 | o0 [ 153,448 |....153,448 | ............0 | ... XXX... |L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 01/12/2012| INTERSTATE........coovvvrerrrnirrens | s 28,142.000 ..(1,408,995) (1,408,995) 0 293,240 | oo | 832,855 |.....832,855 | .....cccc..0 [ XXX... | L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 01/13/2012| RAYMOND JAMES & ASSOC.... | ......... 3,729.000 | ..o 149,047 | oo XKX i | ii.38,856 | ........... 149,645 | ... (186,700) | ..vvocvvvrrrnn0 | e 0 (186,700 0 38,856 | .ocverernn0 [ 110,191 ... 110,191 | oo (V)N I XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 01/17/2012) INTERSTATE........cvvvrirrrirmrinens | crveerriens 800.000 | ...coccceer32,015 [ i XXX | v 8,336 | oo 32,104 | L (40,054) | ..ovovvviveenn0 | e 0 (40,054 0 8,336 23,679 | ... 23,679 | oo 0 ... XXXoo. | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 01/19/2012| INTERSTATE........ccoveerrerirvrrrens | woreees 75,000.000 (3,755,042) | ..vovrieenn0 | e 0 (3,755,042) | ...cvvvrrnne (V1 I 781,500 | .ovvvrvrnees ..2,259,189 |..2,259,189 | ..cccoverenncd (V)N I XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 01/20/2012| RAYMOND JAMES & ASSQOC.... | ....... 32,323.000 ..(1,618,325) ....(1,618,325 0 336,806 | ..ccoccevrnn0 [ 964,118 |....964,118 | ..............0 | ... XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 01/23/2012| RAYMOND JAMES & ASSOC.... .5,000.000 | ..........199,326 |.......... XXX.coooee | wrvrerern.52,100 | ............200,650 | ..... (250,336) | . (250,336 0 52,100 | .ooccvereernn0 [ 147,226 | ... 147,226 | ....occceee0 | e XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 01/24/2012| RAYMOND JAMES & ASSOC.... | ....... 10,000.000 | ............401,100 | ....cc.... XXX.croer | vorernn. 104,200 | ............401,300 | ..... (500,672) (500,672) | ..voovvnnenn 0 | v 104,200 | ...cccoeeenl0 | 296,900 |.....296,900 | .....c..cc....0 [ .ooce XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 01/25/2012| RAYMOND JAMES & ASSOC.... | ....... 25,000.000 | .........1,004,696 | ...........XXXorirrs | corererirnne 260,500 | ........ 1,003,250 | ..(1,251,681) | ccoeovvrvereen0 | o 0 (1,251,681 0 260,500 | ..coovieren | 744,196 |....744,196 | ...l 0 .. XXX [Loveanes
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 01/26/2012| INTERSTATE........ccovveerirniriens | woreees 30,600.000 | .co0eee 1,232,150 | cooovesce XXX e [ s 316,690 | ......... 1,227,978 | ..(1,521,669) | ...ovvvvvrrnn0 | o 0 (1,521,669) [ ...covvrvrnc 0 | s 316,690 | ..o [ 915,460 |.....915,460 | .............. (V)N I XXXeo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 01/27/2012| RAYMOND JAMES & ASSOC.... | ....... 45,000.000 | .........1,808,340 | ........... XXX.oovvos | corerrrinnen 305,100 | ......... 1,805,850 | ..(1,465,980) | ....ocvovrvveern0 [ o 0 | ...(1,465,980) | ......cccnnc. (1N IO 305,100 | .coovvvrrenee ..1,503,240 |..1,503,240 | ............... 0 .. XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 01/30/2012| INTERSTATE.........ccovvvrerrvirrens | worenen 20,000.000 | ............806,441 |.........XXX...oco. | v 135,600 | ............802,600 | ..... (651,547) (651,547) ..135,600 | .coovveeennl0 | 670,841 |.....670,841 | .....c.cc....0 [ ..ocee XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 01/31/2012| INTERSTATE........vvoreeerirnrrnens | e 25,000.000 | ........1,011,613 [ ...cco.. XXXoeeriis | v 169,500 | .........1,003,250 | ..... (814,433) (814,433) ...169,500 | .oocvveeenc0 | 842,113 |.....842,113 | .o 0 [ e XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 02/01/2012| INTERSTATE.......covvrvrrmrrrrrnrns | v 20,000.000 | ............801,045 | .....ccc.. XXXoooors | voverrrrrnne 135,600 | .ovvoernes 802,600 | ..... (651,547) | ovvvvvrirnn0 | i 0 (651,547) | coovvvrirnnd (V1N IO 135,600 | ..occcovenenn0 | 665,445 |.....665,445 | ............. 0 .. XXXooo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 02/03/2012| INTERSTATE.........ccoverrerrnerirens | e 40,000.000 | .........1,609,605 | ......c.... XXXorirors | vorrrerirnes 271,200 | ......... 1,605,200 | ..(1,303,093) | ...vvvvvrceeern0 [ o 0 (1,303,093) 0 271,200 ..1,338,405 |..1,338,405 | ...ccoorenend 0. XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 02/06/2012| INTERSTATE........ccoovvvvrivnirians | e 50,000.000 | .........2,082,181 | ..cccccee XXXoiiiis | i 339,000 (1,628,867) | c.vvvrreeenn0 | e 0 |..(1,628,867 0 339,000 1,693,181 [..1,693,181 | ...ccvvnnnnd 0 ... XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 02/07/2012| RAYMOND JAMES & ASSOC.... | ....... 10,000.000 | ............408,630 |........... XXX.c.ee. | cvvrern....67,800 | ............401,300 | ..... (325,773) (325,773 0 67,800 | .cocoovvnn0 o 340,830 |.....340,830 | .....ccccc.0 [ oo XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 02/08/2012| RAYMOND JAMES & ASSOC.... 30,000.000 | .........1,224,903 |.......... XXX.coone | ceeerrnen 203,400 | .........1,203,900 | ..... (977,320) | . (977,320 0 203,400 .1,021,503 |..1,021,503 | ..cccoverrnn0 [ XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 02/09/2012| INTERSTATE.......covvrvvrmirvrrvnns | v 15,000.000 | ............608,892 | .......... XXX.co0oo. | everneern 101,700 | ............601,950 | ... (488,660) (488,660) | ....vvernnd (V1 IO 101,700 | coovvrrrnene 0 [ 507,192 |....507,192 | .....ccoeenl0 | XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 02/10/2012| INTERSTATE........ccoveererrrvrrrens | woreees 10,000.000 | ............401,446 |.........XXX.c.oco. | vvrevvrn....67,800 | ............401,300 | ..... (325,773) | ovvvvvvriveenn0 | e 0 (325,773 0 67,800 L0 333,646 |.....333,646 | ............... 0 ... XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 02/13/2012| INTERSTATE........coovvvirmirrnins | v 20,000.000 | ............809,242 | ......... XXX..o0oo. | vovrrnen. 135,600 | ............802,600 | ..... (651,547) | oovvrvreenn0 | i 0 (651,547) | coovvvcirnnd (1N IO 135,600 | ..oocoovennn0 | 673,642 |....673,642 | .....cc.ouc 0 .. XXXooo | Lo
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....cooovvvevermrenins [ v 02/14/2012| INTERSTATE.........cvvvvrrmrrverrene | correnens 4,406.000 | ........... 178,188 | ..ot XXX ees | e 29,873 | e 176,813 | (143,537) | oo (V1 I 0] (143,537) 0 29,873 L0 e 148,315 | ..... 148,315 | oo 0 ... XXXooo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cccovvvrererneernnns [ o 02/24/2012| INTERSTATE.........cconvevrerrverrens | woreees 10,000.000 | ............ 419,742 | .o XXX ever | wvvevernn...67,800 | ............401,300 | ..... (325,773) | cvvevvvvrrnn (VI I 0] e (325,773) 0 67,800 20 351,942 |..... 351,942 | oo 0 ... XXXooo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.vvvvvvvenirers | o 02/27/2012| INTERSTATE.......coovvrimirvinens | e 20,000.000 | ...coouvrns 843,627 | ..o XXX | v 135,600 | ...........802,600 | ..... (651,547) | cvoovvvrrrinn {0 [ I (VN I (651,547) | coovvvrcennnd (1 I 135,600 | oooovvvrnenne (V) 708,027 |..... 708,027 | .ooverirnens (V)N I XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....ccooovvvievernienins [ v 02/28/2012| INTERSTATE.........ccoovvvrrrinirirans | e 20,000.000 | ............ 844,307 | ..o XXXorvvis | vevvr 135,600 | ...........802,600 | ..... (651,547) | cvvvvrvirerenn0 | e [ (651,547) ..135,600 | .cooovveeend0 | 708,707 |..... 708,707 | .ccoovvveren0 [ e XXX... | L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cccovvvrerereernnns [ v 02/29/2012| RAYMOND JAMES & ASSOC.... 25,000.000 1,096,938 | ... XXXt | 1vevnnenn 169,500 | ... 1,003,250 | ... (814,433) | ..cvvvvvireenn0 | e [ (814,433) ...169,500 | .cooovverern0 | e 927,438 |..... 927,438 | .o [ e XXX... |L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvvvnrrenns | v 03/01/2012| RAYMOND JAMES & ASSQOC.... | ....... 10,000.000 | ..vvvvvene 438,522 | ..o XXX vvs | vivvirnn.67,800 | ...........401,300 | ... (325,773) | vvvovrvvrnenn | i [ s (325,773) 0 67,800 L0 370,722 |..... 370,722 | .oovvcvreennn0 | XXX... |L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....ccoovvvreverneernins [ v 03/05/2012| RAYMOND JAMES & ASSOC.... | ....... 15,000.000 | ............ 647,553 | ...cooeeee XXX | i 101,700 | cooovrvenee 601,950 | ..... (488,660) | ....oovvverrnne (V1 I 0] s (488,660) | ......ccvvve. 0 | s 101,700 | oo (V) 545,853 |..... 545,853 | ....covvvnees 0 .. XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvevenrrer | e 03/23/2012| RAYMOND JAMES & ASSQOC.... | ....... 10,000.000 | ..vvureee 460,191 | oo e XXX s | s 67,800 | .ooovvrnn 401,300 | ..... (325,773) | cvvovvvrrrnnn {0 [ I 0 e (325,773) 0 67,800 L0 392,391 |..... 392,391 | oo 0 .. XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....coovvvievernrennns [ v 03/26/2012| RAYMOND JAMES & ASSOC.... | ....... 60,000.000 | ........ 2,811,057 | cooereee XX | s 406,800 | ........ 2,407,800 | ..(1,954,640) | ....c.ccovvrnec (V1 I 0] ...(1,954,640) | ............... 0 | s 406,800 | .....ccooonee 0 |..2,404,257 |..2,404,257 | ............... 0 .. XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....ccoovvvrerineinnns [ 03/27/2012| RAYMOND JAMES & ASSOC.... | ....... 40,000.000 | ......... 1,885,810 1,605,200 | ..(1,303,093) ...(1,303,093) 0 271,200 .0 |..1,614,610 |..1,614,610 | .......c.......0 | .. XXX... | L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvvvimrirenns | o 03/28/2012| ISI GROUP INC.......cevrvvivrrrar | o 20,000.000 | ............ 934,029 ...802,600 | ..... (651,547) | ovovrvvrnrnn0 | v [ s (651,547) | coovvvrernnd (V1 IO 135,600 | ..oovvrrnee 0 [ 798,429 |..... 798,429 | ..ocovverin0 | e XXX... |L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cccovvvvererneernnns [ o 03/29/2012| INTERSTATE.........ccovvvrerrnerrens | woreeen 20,000.000 | ............ 936,869 | ...ovovere XXX | v 135,600 | ..ovvvrne 802,600 | ..... (651,547) | cvonrerrnnne (VI I (V] IO (651,547) | evvorevernns 0 | s 135,600 | oooovernvne 0 | 801,269 |..... 801,269 | ..covvvvrnees (V)N I XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cccovvvivinninnns | o 03/30/2012] ISI GROUP INC.........ccovvvrvrrvririrs | coreee 30,000.000 | ......... 1,407,490 |............ XXXvvee | v 203,400 | ......... 1,203,900 | ..... (977,320) | ooovvvrininnn (L 0. (977,320) 0 203,400 .0 |..1,204,090 [..1,204,090 | ...coovvnrnncd 0 ... XXXeoo [Loiiinens
9099999. Total - Common Stocks - Industrial & MiSCEIANEOUS. ... enscenes | ansiens 50,338,471 | .ooooeee XX | v 19,624,266 | ....... 45,378,546 | (30,321,574) | ...ovvvvvrrnnns (V)] [ 0 ] ..(30,321,574) | .cooovvvvnnnes 0. 19,508,320 | ..ooovvveene 0 130,830,149 /30,830,149 | ...... 72,020 |...... XXX... |.XXX....
9799997 Total - COMMON STOCKS = P 4.ttt sttt | annieas 50,338,471 | oo XXX | v 19,624,266 | ....... 45,378,546 | (30,321,574) .(30,321,574) | .ovoovviennl0 | s 19,508,320 30,830,149 30,830,149 | ...... 72,020 |...... XXX... | .XXX....
9799999. Total - COMMON SHOCKS.......cuuuieiiiiiii bbbt | cnisns 50,338,471 ..19,624,266 5,378,546 | (30,321,574) | . ..(30,321,574) | .. 9,508,320 30,830,149 | 30,830,149 | ...... 72,020 |...... XXX... [.XXX....
9899999. Total - Preferred and COMMON SOCKS.......uuuueierieririiiisssis sttt | erneees 50,338,471 | oo XX | i 20,502,346 | ....... 45,378,546 | (30,321,574) .(30,321,574) | o0 | 19,508,320 30,830,149 30,830,149 | ...... 72,020 |...... XXX... |.XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS. .........vuueeruriueiieriieiieeieesss et ssesssss st sssssss st sessssisnns | soe 151,350,645 | ........... 0.0, S [ 121,149,162 | ..... 143,466,521 | (30,079,859) .(30,152,441) | cooovrneen. 0] .. 120,054,221 | ..oovvvennvn. 0 | 31,296,423 | 31,296,423 |..1,893,198 |...... XXX... | . XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

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 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
Forwards - Other
1.5995 GBP /1 USD......ovveriviirinne G5822*AA6 Marketform Group....... D Part 1.. | Currency.... | U. S. Bank............. .03/30/2012(.09/28/2012] ................. 1. 2,000,000 | .......... 1.5995 | ..o (V1 0 [ o0 [ s 1,000 [ oo | v 1,000 | v (V1 IO 1,000
1.5608 GBP /1 USD......coooonivrnninns G5822*AA6 Marketform Group....... D Part 1.. | Currency.... | U. S. Bank............. .10/14/2011[.04/13/2012] ......cocconves 1] .. 3,000,000 | .......... 1.5608 | ..o (01 (V] TN | ) [P (114,675) | cooovee | covennd (114,675) | oo | s (160,200)
1259999, TOAI-FOMWAIAS-OtEN......oo.oocccccccceeeeesesssss s eeesseeses s esseeee s sesssesees s esssseeees s sesssseeeessssesesssssseenessesssssssssseeeessssssssmsssseesesssssssnseseseeesssssssssssseeeesssssssssssseeeees | cseseensesssssseid) | covessssscsneees (o I ..(113,675) | XXX | ..o (113,675) | o0 | e (159,200) | ...
1269999, TOtAI-FOMWAITS. ... veoreere s 0 [ 0 0]. ..(113,675) [ XXX ....co (113,675)] .. 0 ] (159,200) | ..
1439999, TOtAI-OtNBT. ...tttk f £ E e E £ 8 18 EE £ L4844 R84 £EEeLE 4R £ 4LE8EEE oL L LA E LR eLE LA EE LRttt | enrbene et nnens (1 I (U I (V] [P (113,675) | XXX | ....... (113,675) | oot [V (159,200)
1449999, T 0T AL ..t L1 1LE Lo | e (O {1 I 0] (113,675) | XXX | ....... (113,675) | ooovvrcnnis 0] . (159,200)
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

NONE



statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY

Sch. DB-Pt B-Sn 1
NONE

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

QEO07
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

NONE
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded (Y orN) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 6 Designation

U 8. BANK...c ettt | seees N I ..... N 0 [ e 1,000 (114,675) | ... 1,000 | oo 1,000 (114,675) 1,000
0799999. Total NAIC 6 Designation 0] 1,000 (114,675) | ... 1,000 | o 1,000 (114,675) 1,000
0899999, TOAIS. ...ttt 0] 1,000 | oo (114,675) | ..oovvevrinnes 1,000 | oo 1,000 (114,675) 1,000




statement for March 31, 2012 of e GREAT AMERICAN INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement for March 31, 2012 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
The Bank of New York Mellon.. . New York, New York 0.010 5 0 79,724 78,121 78,121 | XXX..
Bank of America Miami, Florida 0.000 0 0 235,129 115,968 102,851 | XXX..
The Bank of Kentucky. Crestview Hills, Kentucky. 0.000 0 (V0 I 1,999,910 | oo 1,999,910 | ...........1,999,910 | XXX..
The Bank of Guam Hagatna, Guam 0.000 0 0 50,000 50,000 50,000 | XXX..
The Centreville National Bank...............cccocueueerrrrnenne Stevensville, Maryland 0.000 0 0 228,654 221,050 257,913 [ XXX..
Fifth Third Bank Cincinnati, Ohio 0.210 0 1,101 628,860 628,860 628,860 | XXX..

Certificate of Deposit .21% 3-31-12 0.000 0 0 0 0 0 | XXX..
First Midwest. Waukegan, lllinois 0.000 0 0 2,128,557 3,682,693 (20,577) | XXX..
Huntington National Bank Columbus, Ohio 0.000 0 0 5,000,000 5,000,000 5,000,000 | XXX..
JP Morgan Chase. Indianapolis, Indiana 0.070 56 0 75,248 75,266 75,284 | XXX..
Keybank Albany, New York 0.000 0 0 400,015 400,015 400,015 | XXX..
Laconia Savings Bank Whitefield, New Hampshire. 0.000 0 0 162,050 132,579 196,735 | XXX..
LaSalle Bank N.A Chicago, lllinois. 0.000 0 0 115,602 162,132 124,798 | XXX..
The Northem Trust Company / O'Hare..........c.ccoecerervennne Schaumburg, lllinoi: 0.000 0 0 5,034,734 3,227,264 558,022 | XXX..
PNC Bank Pittsburgh, Pennsylvania. 0.000 0 0 | o (33,479,008) | ......... (44,341,855) | .........(43,877,020) | XXX..
Northrim Bank. Anchorage, Alaska.............eceeeereeeerenes [ onvevneerinnnins | veverneend 0.026 0 40 36,506 36,506 36,506 | XXX..

Certificate of Deposit .26% 10-23-12 0.000 0 0 0 0 0 [XXX..
Royal Bank of Canada Toronto, Canada 0.118 3,882 0].....10,892,903 | ... 12,805,495 | ......... 13,648,741 | XXX..
Royal Bank of Canada Toronto, Canada 0.118 12,941 0 2,002,838 3,564,643 ...1,279,046 | XXX..
RBC Dexia Investor Services Trust.. . Toronto, Canada 0.000 0 0 6,488,715 6,488,715 ...7,189,715 | XXX..
U.S Bank Cincinnati, Ohio 0.000 0 0 0 0 0 | XXX..
Wells Fargo Bank Los Angeles, California 0.000 0 0 11,290,118 | v 3,276,289 | ............1,082,844 | XXX..
0199999. Total Open Depositorie 16,884 1,140 | .........13,370,554 | .......... (2,396,348) | .........(11,188,235) | XXX..
0399999. Total Cash on Deposit.. 16,884 1,140 | .........13,370,554 | .......... (2,396,348) | .........(11,188,235) | XXX..
0499999. Cash in Company's Office XXX N 34,755 36,120 38,616 | XXX..
0599999. Total Cash 16,884 1,140 | .........13,405,309 | ........... (2,360,228) | .........(11,149,619) | XXX..
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Statement for March 31, 2012 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
Sweep Accounts
PINC REPUICNESE AGIEEMENE. ...ttt stttk 8810848888888 881881088188t I ........... | 03/31/2012 | ................ 0.150 |04/02/2012 23,331,199 | i | e 8,036
8499999, TOAl = SWEED ACCOUNES. ...ttt ettt ee e ee e ses e ee e ees e ehees e o0 eeeee8eE8 o8 o2 1 S0 e se8 o084 e84 e 8408 £ 08 £E 8408428 £ 028 oL S 28 £ E8 e eE 408 HE 1S ELE4eE e 08401 eE e E 4L 0o 08 eEeEeeh 408 eeehaeEeeseee | LEeeseeseeseseesoeseheeEoesees e eheeEeeteE e b EeE e bttt 23,331,199 [0 | e s 8,036
8699999, TOAl - CASN EQUIVAIBNES. .......ouvvveiraiteiiaeiieeise st ees e8RS 88188424 £ 8182 E 8818 E s bR bbb s et R b e Ee SEbaeE R Ao R bbb R bR AL bbb bbb 23,331,199 | oo e 0 | e s 8,036




supplement for March 31, 2012 ofthe GREAT AMERICAN INSURANCE COMPANY

* 1 6 6 9120125050010 1 *

NAIC Group Code.....

Company Name: GREAT AMERICAN INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2012
NAIC Company Code.....16691

If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
............... 42,574,733 | .............42,742,188 | ..............27,697,366
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? .........ccevevevivieeeieiiseee et ae st naes Yes[ 1] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMALEA? . ...vvveeeeccee et bbb bbb e bR s b b s b b s s e s st bbbt b s s et s s b st ettt bt en s ta s Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
B2 Y01 To YU o1 TV o1 T=To OO B 0
2.32 Amount estimated using reasonable @SSUMPLONS: ..o ieeese s eseessse st ess e ssesse st st es s s s s es bbb en st B 0
2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POlICIES: ........c.cveviiiieeieeiieiees ettt st b st ss st B 0
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