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Statement for June 30, 2012 of the GREAT AMERICAN |NSURANCE 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 2,412,329,791 | oo (V1 I 2,412,329,791 | ......... 2,451,329,881
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeeereeiiecieie ettt stentnen | eressessnsennes 96,006,787 | .eovoeeeereeneieirennns (01 I 96,006,787 | ...ovvvuene 70,438,032
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 1,097,347,503 | .oovveereeres (V1 I 1,097,347,503 | .......... 1,065,595,443
3. Mortgage loans on real estate:
3 FIISEIENS ettt | sereseennea 125,784,778 | oo (V1 I 125,784,778 | ...c..c..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 1,014,094 | oo [0 1,014,094 | ..oooevnee 1,075,636
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovviicveiiie ettt sttt bbb sssssnaas | sensesassnans 49,263,575 | wvoveeeeeeeeeeeeerenn (0] I 49,263,575 | ...ccoovuve 49,480,991
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....13,033,119), cash equivalents ($.....27,926,136)
and short-term investments ($.....107,219,923).........ooureueruereeeeeeieeeeseeeeesiee e eessessseesieenes | eveeesaeneens 148,179,178 | oo (0] 148,179,178 | ............. 240,268,671
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
7o DBIVAHVES. ... oottt sttt | feeessensniesenans 162,525 | wooveeerecieerieeenne. (O I 162,525 | ..o 76,225
8. OtherinVested @SSELS..........cocuuiiiiiiii sttt nniennes | feseeesieneas 33,594,851 | ..o (O O 33,594,851 | ...coovvinnnee 23,722,486
9. ReCeivables fOr SECUMIES. ..o eesies | eriissesensesnsinees 55,813 | oo (U 55,813 | coivriiene 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 | srvveennns 3,963,738,895 | ...cveveeieeiinns (1 I 3,963,738,895 | .......... 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 28,855,747 | .o 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvvevees | vovrerrnis 306,520,764 | ....ooccvvrnens 8,949,081 | ....ccoouue. 297,571,683 | ............. 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 106,006,347 | ooovvervreeeieienns (V1 I 106,006,347 | ......c........ 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.........ccrrrererrirererresisese st eress st essssensnans | eresseessanes 95,246,183 | ..o (U R 95,246,183 | ...coovvvvenn. 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 57,994,604 | ............... 56,669,788 | .......ccco...... 1,324,816 | cocvevvenn 1,162,159
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUSRSTRTIRY ISR 3,793,760 | .oovverne. 3,793,760 | oo (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........covurrenrerenninnins | correneensereiesesnseeennd (0 (0 (0 I T 0
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 5,969,900 | ..ocoooverirerinns 550,692 | ..cocoovvennnne. 5419,209 | ....coeveveee. 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............coeevcreieieeesieeseee s | cverninnad 497,716,565 | ............... 28,272,811 | ............. 469443754 | ............. 772,358,710
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)............rveerirrrmierimerrieeieesisesssesssesssssssssssssssessssssesseses | seeseenes 5,084,112,822 | ....ccouvvenee 98,236,132 | .......... 4,985,876,690 | .......... 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 5,084,112,822 | ....ccoevvvnee 98,236,132 | .......... 4,985,876,690 | .......... 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...............ccoeeeeerriererereresieesssesseesssesnns | cvvevesennens 322,744,795 322,744,795 | ............. 524,198,640
2502. Company oWNEd life INSUFANCE............cceuireiriieiieie et seaessnaebens | eevesessnsens 132,504,458 | .....coevvvereririreriinns (0] I 132,504,458 | ............. 130,136,542
2503. Equities and deposits in pools and asSOCIAtioNS.............ccccievevrecreiieresiee e sesisaes | cvrveeresesnnens 7,760,278 | o.oocvveveeeenns (01 I 7,760,278 | .....ocvnee. 9,274,973
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 34,707,034 | ...cooeee 28,272,811 | o, 6,434,223 | ............. 108,748,556
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 AOVE).......ceveerrreireeisisisrssesssssessesesssnssnesees | esseseseaas 497,716,565 | ...ooovennee. 28,272,811 | oo 469,443,754 | ............. 772,358,710
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Statement for June 30, 2012 of the GREAT AMERICAN |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident year $.....340,004,884).............ocoerererereeierneeeeiesesssssessesses s ssesssssssssss s saessss s sessssssssnsans | srsessessesseseesseses 2,004,447.250 | .oocvvirerrrerne. 2,162,836,984
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vurirriririieiereeere e eessssssees | sesesseseessessseesssssssssees 1,616,342 | ..o 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 336,113,180 | coovovveeevicrcereinns 332,841,401
4. Commissions payable, contingent commissions and other Similar Charges..............cceveieicicieieceesie et | cvevesessessssessssseesen 43,908,680 | ..ocvovererrrireirieinns 50,612,111
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 93,270,963 | ..cooveeeeierieieinns 97,708,424
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 11,021,126 | v 13,188,428
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......vererrrrernrerrerrenrrneereernes | crvereereeeesesesseeesessnnes 3,234,933 | oo 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 $.....368,213,290 and including
warranty reserves of §.....16,669,917 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt...........covveeieinineeseessseessen | e 795,363,144 | .ooovvveees 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)...........ccrveiveeriirieereiieese et sesses e sesseseesnns | evessesisssssessssssessenes 33,286,938 | ..ooevveereees 39,264,421
13.  Funds held by company under reiNSUranCe trEALES............coevvivevrieireieiiericee et es e sebns | srevessssesessssssesssseans 266,307,471 | oo 352,041,660
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuieeieiceee e sseesesns | eveseesssssseese s seseenes 35,288,676 | ..covvverrercrieinns 140,359,337
15, Remittances and items MOt AlIOCALE. ..o s | s 1,274,809 | .oooovvne 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 FAtES..........ccovveveevcveiieie et | eeveseesiesssses e ses e seees 3,618,798 | ..ocveeeeein 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 (122,023,344) | ..vvovvrirrninnis (129,575,049)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).............ocruinnrecnereeeeseeseessisseseeseieesssssssseens | eeseeessesesesenseeees 3,537,141,431 | oo 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 3,537,141,431 | oo, 3,862,328,713
29.  Aggregate write-ins for SPECIal SUMPIUS UNDS........c..ovuiurirririeeieieiieise ettt ettt ns s stenes | sebssssestessssssessessnes 150,902,024 | ...ovveieerienae 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 305,203,164 302,508,415
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvuvruieiieiieiiie ettt sttt bbbt bbb bbb st s s bbb ans 977,189,471 936,637,511
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 1,448,735,258 | ...ooovvverriirinans 1,411,293,119
38, TORAIS ...ttt Rttt | sbieest et 4,985,876,690 | .....covoerrrreirinns 5,273,621,832
DETAILS OF WRITE-INS
2501, Accounts payable and Other TADIIIIES. ..ottt ssnsenes | stessessssessessesnssnsenses 28,877,428 | ...oovvverevivreieiins 27,072,201
2502. RetroSpective Premilm PAYEDIE. ..........c.ru e eesesee ettt es st s st es st s et tnsnnnes | eeesestesset et ess s s e naneen 1,252 | oo 59,343
2503. Retroactive reINSUFANCE CEABM.........cvviiriirireiriiiissieieiss ettt bbbttt s s bt s st santensens | essnsantessesntensessnes (150,902,024) | ....oovevriereriins (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 (122,023,344) | ...oovovvrirnirirnnienns (129,575,049)
2901, RetroaCctive MEINSUTANCE GaIN........c..rvuurerrirreriseiereeseessestsessse sttt sttt enteens | sbestsssisest st ntnees 150,902,024 | ....coovvvrirines 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).........creruirumireessirsasnesserssssesssesesssenssseessenssssesssensssessssssssssssssssssssssss | sessssssssssesssssesseees 150,902,024 | ....cooooovvvirerins 156,706,593
3201.
3202.
3203.
3298.
3299.
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Statement for June 30, 2012 of the GREAT AMERICAN |NSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 554,204,854 |.............. 529,261,971 |........... 1,896,686,019
(written $ 579,844,022 |.............. 576,782,757 1,137,059,740
. (written $ .420,384,372 | .. ....380,352,578 ...1,248,124,879
(written $ 713,664,504 |.............. 725,692,149 1,785,620,880
DEDUCTIONS:
2. Losses incurred (current accident year $.....432,798,979):
2.1 DIFECR. cove ettt ettt sttt RS R £kttt n et entans | ersentnereraa 89,868,953 | .............. 217,078,825 |........... 1,072,916,011
2.2 Assumed ..289,628,091 | .. ....275,409,571 ..534,329,067
2.3 CUBH. ...ttt Rttt sr st n et nennn | snsenesnennrens 95,196,114 | ...ccovvnnve. 137,216,030 | .... 703,478,807
2 NBL...eete AR R bbbttt ntennn | sntntiesaenes 284,300,929 | ... 355,272,366 |.... 903,766,272
3. Loss adjustment expenses incurred..... ..97,924621 | ..o 76,439,282 ..189,492,992
4. Other underwriting expenses incurred............. ..308,302,121 ...272,411,153 577,264,246
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. NetinCOME OF PrOtECIEA CEIIS........vureierireiieiectee ettt bbbt
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....evuevuiieiriieiiiriieeisesee s ssens ....23,136,833
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccoeiiesee ettt entes ....714,263,670 101,826,688 | .... 193,041,614
10. Net realized capital gains (losses) less capital gains tax of §.....18,642,544... .(54,097,010) | c.vvvvecenees 15,578,923 ....45,841,651
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cuueriiiireieiieiceiesee ettt ettt st bes s b sesssnsssaenes | svessessessssas 20,166,660 117,405,611 238,883,265
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged Off $..... 711,267 ) ...t ssssessssess s ssssssssssenens | ersesssssessnssanes (711,267) ...(2,791,838)
13. Finance and service charges not included iN PrEMIUMS...........cccuiuieiciiirieieete et sssesse s | ebessssessessssenees 343,192
14. Aggregate write-ing for MISCEIlANEOUS INCOME...........ccurruriiirrirrieieiseie st sssss st ssessns | srsessssesessanes (1,066,734) [ ooevvnrrnenns (1,199,263) ....(2,131,240)
15. Total other income (LINES 12 throUG 14)..........cueieiiiiiieieseee ettt bbbt enten s | erssesssansesans (1,434,809) | ...cvovvrnane (2,508,327) ....(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).....uiiiiiieiccise ettt ...41,868,684 | ... 136,466,633 | .... 349,755,849
17. Dividends t0 POICYNOIABTS...........ccuiieeiricieieice sttt s bbbt ses s 188,620 |....ccccoevinnnnnn 669,036 971,005
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........cuiviieiiirceeiesceietese ettt st ....41,680,064 135,797,597 | .... 348,784,844
19. Federal and foreign income taxes incurred...... 35,944,599 |....cooue. 21,129,231 ....11,957,666
20. Netincome (Line 18 Minus LiNg 19) (10 LINE 22).........coueveviuieeeieiesieieietese ettt seeans 5,735,465 114,668,366 | .... 276,827,178

CAPITAL AND SURPLUS ACCOUNT

21. Surplus as regards policyholders, DECEMDEr 31 PHOF YEAI........c.cuiiieireiiirieieieieie et ssesseses

22.
23.
24,
25.
26.
27.
28.

Net income (from Line 20)
Net transfers (to) from Protected Cell accounts...........cccocovvererrerereinennn.
Change in net unrealized capital gains or (losses) less capital gains tax of $.....11,662,455..
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax

Change in provision for reinsurance.
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..
31. Cumulative effect of changes in accounting principles
32. Capital changes:

32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)

32.3 TranSTEITEA 10 SUIPIUS. ......cvevvevievecveiee ettt ettt bbb a sttt b st en e bes s s enn

33. Surplus adjustments:

33.1 Paid iN...oeieciieieeesesesens
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
34.
35.
36.
37.
38.
39.

Dividends to stockholders

Change in NONAAMIEEA ASSEES........cciiiicieiiceee bbb bbbt b ettt

Net remittances from or (10) HOME OffICE.........cceuueiiuieicisie sttt

Change iN trEASUNY STOCK........cuiueiieiiiiieie ettt sttt nann
Aggregate write-ing for gains and [0SSES N SUMPIUS..........cueiriuririiierireieiiesss et ssenens

...(90,000,000) ..

.................. 2,024,502

.................. 4,184,759

...(170,000,000) | .

(3,229,889) ....

340,000,000)

Change in surplus as regards policyholders (Lines 22 through 37).........cccueiveieieiieieeieseessiese s

Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........ccevuevevvierceieierieeeeseee e

.................... (701,038) (2,934,410)
................ 37,442,139 | oo (58,915,611) (64,988,874)
........... 1,448,735258 | .........1 417,366,382 | ........1, 411,203,119

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

0

1401. Company owned life insurance.... ..2,367,917 | ..

1402. Amortization of intangibles....... .(4,105,800) | .. 6,535,200)
1403, MiISCEIANEOUS EXPENSE. ... ververrisiisiseiseisssesseesstesse st b sss st st st et es s b et s s bbb s s en et b s essassessssensessnsns | esssastessesnsnsns 671,150 (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) .(1,066,734)| .. 2,131,240)
3701. Change in fOreign EXChANGE MESEIVE. ..........ruuiureeirrereeireieeseesseteessess et ss st et ssest st ens s ssesestentne | essesseessssasenns (0N OC]:) ) 4,184,759 .(2,934,410)
3702.

3703.

3798. Summary of remaining write-ins for Ling 37 from oVerflow PAGE.........cccuueueiicriiieciesiee et beseaens | eereresssesesssesessn s 0 [ 0.

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... cururieieaeeieeeisseisstssi et | ssessssessanesenne (701,038) [ .oeoovvvcenenee 4,184,759 ..(2,934,410)
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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 esss s ssssenssesssanesens | revesseessons 674,113,420 | ............ 609,266,466 | .......... 1,761,320,519
2. NEtiNVESIMENTINCOME......coiviiieetictctetee sttt ettt st bbbt s s st s st s s st et ssaebesanssaessnsstasnans | sesseresnteras 79,073,051 | ............. 106,051,805 |............. 199,672,195
3. MiISCEIANEOUS INCOME.......ovueiitiieietee ettt s et es s s b st b s s bt ss s s s s ssssssssnsesnsstessesansensesaens | snsesssessessnsanes 303,074 | (1,573,503)] ..cvvvrnnen (2,374,842)
4. Total (Lines 1 through 3).. .753,489,545 713,744,768 | ..........1,958,617,872
5. Benefit and [0SS related PAYMENLS..........ccovviveeiciieieie ettt ettt st st a s tenans | cresansenans 415,053,183 | ............. 323,534,634 |............. 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............cccovueviviveieiieiieeie e [ ceerernaa 416,058,629 | ............. 395,786,112 | .cvvvvevee 768,312,521
8.  Dividends paid t0 POIICYNOIAETS.........ccueiieiieieicieie ettt ss s s sntessessntes | svsesssensessessnes 188,620 | ..cooovvrrrrrne. 669,036 | ...ccooverrrnrnns 971,005
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccvevererrervererriens | cvrerereians 78,334,128 | ............... 37433954 | ..o 77,653,879
10, Total (LINES 5 tTOUGN 9)...cvvvuuevvemmerisiaecesseesisiecessse s ssss s ssss bbbttt sesss st ssnnnes | enesesseees 909,634,560 | ............. 757,423,736 | .......... 1,574,433,248
11. Net cash from operations (Line 4 MiNUS LINE 10)........eirrurriiinrirririeinseneeseessessessissssesssssssessssesssssssssessssssssessessssssssesss | ensesseneens (156,145,015)| ...oovvenvenne (43,678,969) ............. 384,184,624
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...ovouieveieeiiseersss ettt | seresete 197,793,815 | ...coccveenn. 394,022,654 | .......cco.. 813,880,856
12.2 82,201,649 | ... ...34,264,345 | ... .180,645,648
12,3 MOIGAGE [0ANS........cveceieieeicseeee ettt sttt es st n s s s s ss s benses e sssenassassnanns | evvstessssinsanes 2,002,033 80,449,921 | ccovvverenae. 82,246,749
12,4 REAIESIALE ...ttt | eesene e (U [ (01 RO 0
12,5 Other iNVESIE @SSELS........cvvuuvereirieriierieriie sttt sas st ennins | coneseseesnns 19,536,367 | ..vvvrvreennns 4,619,925 | ..o 48,367,217
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccovveeerenenenenneneneneenens | e 28,119 | o (149,559) [ ..oovvrinne (297,656)
12.7  MISCEIIANEOUS PrOCEEAS. .......covveverircrresiie st esees st s et s s s st st b st es s ses s s saesssssebesses e sassessssansnsns | srssbessssissanes 4,062,037 [ ... 24,687,682 | .o, 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt sss s ssesnnas | esvessesinens 305,624,020 | ............. 537,894,968 | .......... 1,124,842,814
13.  Cost of investments acquired (long-term only):
131 BONGS..eetueeeessaeeetseesssse et sas bbbttt sst s | sesienetas 159,735,783 | ...ovvvvevnns 463,259,988 | ........c.... 584,209,995
13,2 SHOCKS. o vveuueereeereesseeeeseees et es s eess sttt ensnnnns | rneneensenas 65,399,482 | ............. 102,840,427 | ............. 340,482,828
13,3 MOMGAGE 10BNS......ouueversareeraeessseseessssesss s s bbb ssnb st | riensssanens 15,750,000 | ..oooocveeenne 14,795,249 | .....ccccoeenn. 30,545,249
13.4 Real estate 1,152,151 2,465,409 .3,351,127
13.5  Other iNVESIE @SSELS........cvuuureruirieriirrieiiie sttt ssi st enssnnnins | conesenesssnas 26,328,808 3,095,857 | ...ccovevineee 29,668,475
13.6  MisCEllaNBOUS APPHICAHIONS. ..........cvevieeicicteie ettt sttt bbb ssesesssebensenes | sresssssssessesaneas 182175 | oo, 1,176,202 [ ..oovvovne 922,650
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuuiiieieieiciseecee ettt ssensns | ersssssssees 268,548,399 |............ 587,633,132 | ..cconnn 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 37,075,621 |....cvvvun. (49,738,164)| ............. 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..........covevevirere ettt ssss st ses s sesssssssenns | eovesesssensnes 2,694,749 | ...cocvvvnne 2,334,619 | oo 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..........vuureeerererieceieesi ettt ss st snsnnes | nnesesesenns 90,000,000 |.....cc... 170,000,000 | ......cc.... 340,000,000
16.6  Other cash provided (applied) 114,285,152 .322,190,606 | ... (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 26,979,901 | ............. 154,525,225 |............ (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 (92,089,493) .............d 61,108,092 | ............. 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 148,179,178 | ............. 194511711 | ............. 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)........cccoeeueieeiriieieiresisciseesseiesssssssssssssssesssssesenes | eveeereerennennn2y094,749 | i 2,334,619
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 .55,603 | ... ..55,603
20.0005  Securities acquired from dividends/return of capital distribution 15,602,332 | ccovvrrrnee. 15,602,332
20.0006  EXChange Of EQUILY SECUMHES. .........cvuevieveeeeieieieeee ettt sae s be st b st s sss s stessnssstessesans | sevsesssessessssssssssssaesend (01 I 303,066 | ....ccevnee 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 June 30, 2012 of the GREAT AMER'CAN |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
State Prescribed Practices

2

4) Net Income, NAIC SAP

6

—_— o~ —~ —

1)
)
(3) State Permitted Practices
)

5) Statutory Surplus Ohio Basis
) State Prescribed Practices
7) State Permitted Practices
)

8) Statutory Surplus, NAIC SAP

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

06/30/2012 12/31/2011
$ 5735465 $ 276,827,178
$ 5735465 $ 276,827,178
$ 1448735258 $ 1,411,293,119
$ 1448735258 $ 1,411,293,119

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 101 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
47232DAB3 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
47232DBJO 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
47232VBG6 3,680,325 3,537,798 142,527 3,537,798 3,359,781 6/30/12
47232VEAG 417,750 411,781 5,969 411,781 248,514 6/30/12
525241AL9 480,814 316,688 5,878 474,936 474,942 6/30/12
93934NAR6 399,748 387,342 12,406 387,342 368,759 6/30/12
TOTAL XXXX XXXX 878,831 XXXX XXXX XXXX
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Statement for June 30, 2012 of the GREAT AMER'CAN |NSURANCE COMPANY

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
$61,240,236 $(1,708,660) $94,111,647  $(15,893,866)

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 June 30, 2012.
The Company has the intent to hold such securities until they recover in value or mature.

E-G. Nosignificant 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
6/22/2012 $ 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
6/22/2012 $ 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 - 4,949,324 - 4,949,324

Foreign government - - - -

Residential MBS - 11,819,290 865,060 12,684,350

Commercial MBS - - - -

All other bonds - 13,104,168 7,467,113 20,571,280
Total bonds - 29,872,782 8,332,172 38,204,954
Preferred stocks 14,926,800 18,063,228 4,015,340 37,005,368
Common stocks (unaffiliated) 585,532,979 3,006,602 18,165,190 606,704,771
Other investments - - - -
Total assets accounted for at fair value $ 600,459,779 $ 50,942,612 $ 30,512,702 $ 681,915,093

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

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

Balanceat  Transfersinto  Transfersout included in Net included in Balance at
12/31/2011 Level 3 of Level 3 Income Surplus Purchases Sales 6/30/2012
States, municipalities and political
subdivisions $ 3,890,941 $ - % (379285) $ (4929 $ - $ - $  (93156) $ -
Residential MBS 1,281,984 600,815 (595,616) (403,704) 26,995 - (45,414) 865,060
All other bonds 7,017,800 - (5,419,454) 1,371,166 (187,671) 6,324,969 (1,639,698) 7,467,112
Preferred stocks - 3,999,000 - - 16,340 - 4,015,340
Common stocks (unaffiliated) 11,709,650 - - 5,040 6,450,500 - 18,165,190
Total $ 23,900,375 $ 4599815 $ (9,807,926) $ 962,533 $ (139,296) $ 12,775469 $ (1,778,268) $ 30,512,702

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. In addition, the Company
communicates directly with the pricing service regarding the methods and assumptions used in pricing, including verifying, on
a test basis, the inputs used by the service to value specific securities.

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 $ 22065314 $ 21832883 $ 21520688 3 544,626 $ -

States, municipalities and political subdivisions 1,124,719,243 1,061,270,287 - 1,084,393,233 40,326,010

Foreign government 207,601,256 194,934,828 - 207,601,256 -

Residential MBS 323,690,439 288,407,436 - 288,388,485 35,301,954

Commercial MBS 241,627,169 226,500,838 - 241,627,169 -

All other bonds 654,246,626 619,383,519 2,415,000 597,038,075 54,793,551
Total bonds 2,573,950,047 2,412,329,791 23,935,688 2,419,592 844 130,421,515
Preferred stocks 99,334,318 96,006,786 32,311,800 50,308,928 16,713,590
Common stocks (unaffiliated) 606,704,771 606,704,771 585,532,979 3,006,602 18,165,190
Mortgage loans 126,138,579 125,784,779 - 126,138,579
Total financial assets $3,406,127,715  $3,240,826,127 $ 641,780,467 $ 2,472,908,374 $ 291,438,874

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

There have not been any events subsequent to June 30, 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 $25
million as of June 30, 2012 and June 30, 2011, respectively (see page Q14).

For 2012, the $51 million decrease in reserves for prior years is primarily attributed to (i) $71 million of favorable development relating to
multiple peril crop insurance business (i) $6 million of favorable development relating to the directors & officers liability business (other
liability — claims made) (iii) $5 million of favorable development relating to the fidelity & crime business, partially offset by (iv) $14 million
reserve increase relating to the run-off program business (v) $9 million adverse development relating to the property & inland marine
business (vi) and $7 million of reserve increase relating to run-off business from older accident years.

For 2011, the $25 million decrease in reserves for prior years is primarily attributed to (i) $40 million of favorable development relating to
multiple peril crop insurance business (i) $19 million of favorable development relating to the directors & officers liability business (other
liability — claims made) (iii) $10 million of favorable development relating to the legal professional liability (other liability — claims made)
(iv) $8 million of favorable development relating to the favorable extra contractual obligation settlement, partially offset by (v) $12 million
reserve increase relating to the run-off program business (vi) $50 million reserve increase relating to the run-off asbestos and
environmental reserves.

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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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]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]

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

PART 1 - INVESTMENT

11.1 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.) Yes[ | No [ X]

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

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

13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 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 $ ....7,808,500

14.22 Preferred Stock..
14.23 Common Stock..........
14.24  ShOrt-TEr INVESIMENES........coucveivieeiciiecietete ettt b
14.25 Mortgage Loans on Real EState..........couvuriirirnininecseeceise e $ o 32,417,962
14.26  All Other. $ . 2,379,511

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)... $ 514,057,879
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 abOVe...........cccooveveverevecccecreererennns G e (1]

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
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.

16. 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, IIl - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ ]

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 3
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:
046110278 Assura Group of NY Limited Ser B, 140661AK5 Capmark Finl Grp B FR 09-30-15 C11!, 61686Z2ZZ1 Morgan Joseph Triartisan Ser D,
658256J37 NC ST Preref Pub A 5.00 03-01-20 C15, 29247ZZA5 Entouch Systems Rev L+550 12-31-13, 292477770 Entouch Systems Rev L +550
2-31-13, 4525117224 IM Brands LLC TL 8.50 9-28-16
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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 732 %
5.2 A&H cost containment percent 15.9 %
5.3 A&H expense percent excluding cost containment expenses 295 %
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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Statement for June 30, 2012 of the GREAT AMER'CAN |NSURANCE COMPANY
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 Company Inc
..|36-2950161.......... Evanston Insurance Company.
45-4653127.......... MaiIroOM SOIUHONS INC....vuitiiesiitie ittt sttt neas
All Other Insurers
AA-3190875......... Hiscox Insurance Company BErmMUAa LTD........c.oururirierrerereenrersisnesnsessiseesssssssssessssesssessessesssssssssssssssessssnnes
...|AA-3770150......... Libris IND €O .
..|AA-1120116......... Lloyd's Syndicate Number 3902..................

AA-3770334......... Owner Operators Insurance Company LTD
..|AA-0053328......... Premier International Insurance Company.. ..|TC.. .
AA-1320031......... SCOT GIODAI P& S.E ...ttt sttt FR oot NO...oovvrrrrrnn.
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Statement for June 30, 2012 of the GREAT AMERICAN |NSURANCE COMPANY
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 ... [T ISR 10,150,291 8,679,532 | oo 5,340,900 | .covvrriirrrinnes 3,582,380 | ..ooverrrinne 23,282,290 | .ooovvverennee 26,627,575
2. Alaska.... AK ... L ..1,248,430 ..475,786 143,768 | ... ....30,813 ...1,189,611 ....847,458
3. ANZONA.. e AZ|.... L 5,598,145 5,717,502 1,360,992 | ..cooovvvrrrenns 1,518,518 19,498,983 | ..cvvvvrrnnen 20,329,391
4. Arkansas........oninenen. AR]...... Lo | e 4,495801 | oo 4,022,330 | oo 14,704,367 | ..ovvervrenne 15,498,056 | ......covvenne 12,193,546 | ..covvvrrrnne 15,426,047
5. California.......ccooceveeereeererneiins CAl...... [T ISR 52,144,192 | ....cveun. 52,259,527 | ..coovvvrennnee 20,117,714 | oo 23,179,006 | ....cocconeee 162,355,424 | ............. 166,740,901
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 12,036,176 | c.ovvvcrrnee. 10,150,274 | c.ovvvrrnnn 6,087,086 | ..oovovrirrinnee 5,004,920 | ..coccovvrennee 14,877,463 | oo 16,210,252
7. Connecticut..........oouvnrvrirennen. CT|.e [OOSR 3,530,132 | covererrrierenas 2,381,654 | ccooovvirris (4,100,811) [ covvorverrerrrrirs 783,924 | oo 11,910,442 | oo 13,941,891
8. Delaware.......cccccoomermerniirneinnees DE[...... [NV ISR 15,086,733 | covvvvrrnns 13,735,569 | .o 171,423 [ oo 182,511 [ oo 44,688,486 | ......cccovnn.. 41,441,810
9. District of Columbia................. DC|..... Lo | e 3,446,740 | oo 2510,715 | v 396,949 | ..o 373,240 [ i 6,294,422 | ..ooovvvrein 7,809,862
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 30,937,215 | oo 28,994,970 | .covvvrinne 21,069,951 62,857,843 | ...oovveienne. 73,912,356
11, GEOrGia....cvveeeeereereerreineiees GA|...... [OOSR 13,803,754 | ..covvvvrrnne. 13,088,434 | ..coovvvvnnee. 19,596,009 31,362,962 | .coovvvvrennee 28,845,148
12, HaWali...oooeeeeeeeeeeeeins HI....... [N IO 2,697,056 | ..ocoovvereinnee 2,830,435 | oo 2,053,434 10,153,386
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ..2,261,119 ...2,475,308 | .... ....167,984 ...3,920,808
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 46,095,941 37,111,892 | oo 50,148,949 71,277,573
15, Indiana......ccocovvvmernennenneennndN [ i L 15,026,077 | coovevercreerenns 8,513,756 26,793,698 14,272,710
16, 1OWa...oiececcncnee A L 33,259,513 .40,364,978 ...21,862,664 19,720,175 ..16,992,710
17, Kansas.......ovenennennene KS [ i, L 34,923,535 30,026,236 61,955,387 14,834,518 17,348,452
18, Kentucky.....oooveeveeneeneernecnne KY [ i Lo | e 6,024,192 | .ovovvireis 5,980,386 | ..vvvrrcrrrerines 5,197,572 12,664,237 | coovvvrerrnnen 20,906,266
19.  Louisiana..........cccooererrrmreen LA [ oo, Loevreees | e 3,822,483 | oo 2,501,839 | oo 1,687,505 | ...cccvverrerrrnn 969,969 | oo 9,531,224 | oovrrn 8,720,679
20. Maine.....cccouermeinernernrinnenn ME | i [ISSURTOON ISP 715816 | v 673,821 | v 54,758 | oo 38,153 | e 1,137,448 | ..coovvvne. 1,327,952
21. Maryland........c.ccooooevrverrienee. MD | .o Loevooes | e 6,387,387 | oo 5,540,353 | .ocoverrrrinne 902,298 25,037,581 | cooooevirenn 26,496,664
22. Massachusetts.........ccccoee. MA | ... Loeeroees | e 8,327,740 | covervrrverenns 7,883,964 | ..oooverrne 2,944,839 24,903,591 | coovverierinnne 25,442,431
23, Michigan........ccccoovmvvmrvereenee ML [NV ISP 11,755,871 | oo 9,521,696 | ..ocvvrrrrnnnnd 6,281,689 | ..coovvernnne. 10,407,698 | .............. 163,425,837 | ..ccovevvnee. 153,107,903
24, Minnesota.........cccccvevverrenen. MN | i [N ISP 19,082,820 | ..coovvvenee. 17,591,355 | coovvrrenne. 10,106,398 | ...ccovevrrnce. 7,078,335 | ..ovvrrenen. 22,164,860 | ....ccoovvvnee. 23,961,721
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [OOSR 3,359,081 | covereerirenns 3,082,641 | v 860,449 | .oovvereinne 1,008,047 | .ooovrvirennes 8,489,151 | ovvvvrrrerinn 8,498,948
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | [T ISP 17,790,855 | c.ovvvnvrrnee. 13,678,915 | coovverrnne. 34,556,386 | ...ccooerrenne 13,645,222 | ..ovvvverenees 31,987,692 | .ooovverenne 36,959,610
27. Montana........cccccoeeverrnrrnneenc MT | Leovvees | e 1,348,210 | oo 1,673,546 | ..oooovvverenees 1,332,894 | oo 83,502 | .ooovrerrinns 1,700,738 [ cooevrrrnes 1,956,662
28. Nebraska.........ccccoerrmrvereeen NE | Lovoereees | e 14,346,810 | c.ccvvvrrnnee. 16,286,709 | oo 9,649,376 | ..ccoverrrnnn 4,233,035 [ oo 8,502,108 | ..oevvverierinn 8,184,597
29. Nevada......ccoomrevmrcrmrcrnrernen NV | Lo | s 4491154 | oo 3,931,663 2,582,390 772,432 15,289,300
30. New Hampshire............c......NH| ....... Lo | s 460,753 | . ...430,604 238,891 ....68,993 ....3,606,129
31, New Jersey.....coevmevmrrennene. NJ | oo L 9,805,593 | ...oovvrriinn 10,999,783 3,786,238 3,130,321 | oo 33,736,493
32, New Mexico........ccoconrvnrrennee NM| ... Lo | e 2,061,922 | .cooovvvrrnnn 1,903,205 | .oooverrinnns 446,344 | ..o 550,075 | coovvvrrreiennes 3,113,567 | oo 2,923,653
33, New YOrK.....ooooeoerrerieneenn NY [ [N ISP 25,286,019 | ..oovvvenne 23,525,647 | ..ooovvverennns 4,640,742 | oo 5437,581 | v 61,337,153 | .covrrinnn 60,460,393
34.  North Carolina..........ccc.coe.......NC | ....... [N ISP 12,198,225 | .o 11,783,584 | oo 9,454,231 | oo 8,558,693 | ...coovvrvnnn. 28,751,756 | oo 31,916,307
35.  North Dakota.........ccccoevereeeee . ND | oo [N ISP 15,959,376 | ..ocvrrrvenn 9,109,991 | .oovvirris 18,304,314 | .ccovornee. 2,686,826 | ......ccvvenee. 11,902,071 | coovvvevnes 15,164,866
36. ONi0...coosvererrerereisrineen . OH [T ISP 14,193,321 | oo 9,465,119 | oo 5,331,053 | ccoovrrrirriinnee 2,112,406 | ...ocoorvenee. 27,054,371 | oo 32,595,219
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [N ISP 10,484,832 | ..oovvvrienne 7,825,305 | coovvrriienne 5,122,166 | .coovrrrirennee 2,353,763 | ccovvrerrerinnes 9,142,463 | ..ccoovvvnnen. 11,184,698
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 5,381,126 | c.cvvverrirrenes 5,578,161 | covvverrirrinne 4.770,811 | oo 543,168 | .ovverrieen. 15,498,093 | ..covvvvvrnne 11,424,246
39. Pennsylvania...........cccooeenn . PA | ..o Lo | e 16,096,955 | ...coovvvvnee. 16,294,835 | ..oovvrianes 3,750,853 | cooovrirrinnns (1,711,143) [ o 34,275,499 | ..o 40,417,588
40. Rhode Island.........cccccoseennee. Rl e [N IO 1,251,190 [ oo 852,094 | ..o 1,256,453 | oooovveienn 81,129 [ oo 1,410,246 | ...coovvvnnnee. 3,132,634
41. South Carolina...........ccc.cee.....SC| ... [T ISP 4,001,011 | cooverrees 3,766,769 | oo 4479,745 | ..o 2,439,055 | .ovvveriinn 8,771,237 | v 11,513,552
42.  South Dakota.........cccccoevreeeeee.SD | e [NV IS 22,422,453 | oo 16,056,317 | covvvrrrnnne 9,366,624 | ...cooovvenne 9,615,415 | cvvvvvine 9,920,362 | ..ovvvrirnne 21,514,060
43. Tennessee........covmeveeenmene IN | i [N IS 6,029,529 | ..ooorvirins 4,466,561 | ..ooovernnns 4,260,686 | .......cooeene.. 2,893,553 | ..oovvrris 12,205,305 19,395,024
VYIS -V T- TN . § ISV L. .36,079,145 | . 37,930,446 | .... 23,501,020 | ... . ..84,302,628 | . ...89,452,016
45, Utah..coooonneenlUT [T IO 3,514,708 | ..ovverenn 4,086,767 | .ooovverrenne 2,011,026 | oo 1,400,112 [ oo 6,376,702 | ..oovorrreienn 6,994,514
46.  Vermont.........cooovevnrvnrrnecennn VT | i [N IO 204,889 | .oovvereeis 174,321 | o531 | e 194,055 [ oo 798,200 | .ooovvvriernenne 1,239,569
47. \Virginia.. VAL L ...6,643,752 6,189,164 ...3,248,341 ..33,140,247 ...29,933,638
48.  Washington.........c.cccccovirniennce. WA[...... L 8,872,236 9,323,209 2,614,587 | ccovvrvine 14,995,837 20,768,499
49.  West Virginia........ccccoevervreeen. WV ....... [T ISP 1,263,867 | .cooovvvreenne. 1,075,578 | .oovveeeernni 215,955 | o 502,980 | .covvrrrirriinnes 1,960,541 [ .cooovvvviinnee. 2,771,511
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [N ISP 9,787,784 | .ovvvne 10,827,706 4,440,669 | .....cccoonc.... 14,205,114 | oo 20,124,085
51, Wyoming......cocovevenevenerenerennens WY |...... [OOSR 1,068,056 | ...coovvvvvnnen. 1,364,194 | oo 82254 | 89,206 | ..ovoereeririinnns 935,072 | vvoverreiniis 551,109
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... ISR DO (01 R (U (U1 R (U1 O (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... Lo | e 68,165 [ .oooovvercirerne 285,900 | .o 237,665 | oo 48,520 | cooovverrrirrirns 369,801 | v 743,360
55.  US Virgin Islands..........cccccouuunnee VIf....... Nuiriee [ (01 O (U O (U1 O (U1 PO (01 OO 0
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... [NV IO 27,611,755 | oo 29,052,995 | .ooovviiinne 18,664,893 | ...cocovvvennee 20,162,706 | ..coovvevrrnnee 56,877,932 | coovvvverennee 59,459,333
58. Aggregate Other Alien............. OT [ XXXt | e, 718,789 | .o 1,647,934 | .o, 19,522 | oo, 66,041 | ..ccococvnnnnene 17,325,062 | ..ccvovrennnene. 1,131,365
59.  TotalS....couwrirriiniisiiseiseisrinnens (@) 52 [ 625,658,720 | .......cc..... 575,701,974 | ............ 471,037,888 | ............. 277,584,620 | ........... 1,341,536,288 | ........... 1,438,728,931
DETAILS OF W
5801. EUrOPE....c.vvvereerreernerrernerirernes [ eoee XXXt e 718,789 [ 1,647,934
5802, .ooeeerereeeieeienenenennsennsnnssnnsens | eoee XXX | o0 [, 0
5803, oorenernernereenenneeeeeennenees oo XXX 0 [, 0
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, 718,789 | v 1,647,934 | .o, 19,522 | oo, 66,041 | ..o 17,325,062 | ..o 1,131,365
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

L)-
(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 June 30, 2012 of the GREAT AMER'CAN |NSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

American Financial Capital Trust Il
American Financial Capital Trust IlI

American Financial Enterprises, Inc.
American Money Management Corporation

American Financial Capital Trust IV

{

American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (51%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.
Penn Central Energy Management Company
Penn Towers, Inc.
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *

Hangar Acquisition Corp.
PLLS, Ltd.

Lease & Loan Insurance Services Limited
Premier Lease & Loan Services Insurance Agency, Inc.

Premier Lease & Loan Services of Canada, Inc.
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Risico Management Corporation
Atlas Building Company, LLC
Dixie Terminal Corporation
Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.

HH 1

* Denotes insurer

GAI Indemnity, Ltd. #
Marketform Group Limited (71.6%)
Marketform Holdings Limited
Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited
Gabinete Marketform SL

Marketform Australia Pty Limited

Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #

Marketform Trust Company Limited

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
DE 20-1548213
AL 20-1574094
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BM
OH 31-1446308
WA 91-1508643
GB
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 27-4521779
OH 31-0823725
OH 31-1733037
BM 98-0606803
GB 98-0556144
GB
GB
GB
GB 98-0412245
GB
ES
AU
IT
GB
GB
GB 98-0431601
GB




Statement for June 30, 2012 of the GREAT AMER'CAN |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
FT Liquidation, LLC OH 45-3988240
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC - Sorrento, LLC ~ FL
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. TX 74-2180806
United Teacher Associates Insurance Company * TX 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. TX 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 (75%) MT 45-4110027
United States Livestock Producers, LLC (75%) 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. TX 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

" Total percentage owned by respective parent and other affiliated companies

Q11.1



Statement for June 30, 2012 of the GREAT AMER'CAN |NSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)
Brothers Le Pavillon, LLC
Brothers Le Pavillon (SPE), LLC
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Warranty Company
GAIl Warranty Company of Florida
GAIl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Claims Services, Inc.
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Key Largo Group, Inc.
National Interstate Corporation (52.4%)
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
Triumphe Casualty Company *
Vanliner Group, Inc.
TransProtection Service Company
Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Penn Central U.K. Limited
Insurance (GB) Limited *
Pinecrest Place LLC

PLLS Canada Insurance Brokers Inc. *

Professional Risk Brokers, Inc.

Strategic Comp Holdings, L.L.C.
Strategic Comp Services, L.L.C.
Strategic Comp, L.L.C.

One East Fourth, Inc.

Pioneer Carpet Mills, Inc.

Superior NWVN of Ohio, Inc.

TEJ Holdings, Inc.

Three East Fourth, Inc.

H

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.2

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
DE 20-5173494
DE 20-5173589
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MX
MX
KS 39-1404033
NY 13-3628555
NY
OH 31-1753938
FL 31-1765544
CN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
DE 31-1228726
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
TX 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
KY 98-0191335
VI 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
OH 95-3623282 41106
DE 43-1415856
MO 43-1254631
MO 86-0114294 21172
BM
MT 20-5546054
GB
GB
FL 27-2226948
CN 871850814
IL 31-1293064
LA 72-1331800
LA 36-4517754
LA 32-0050970
OH 31-0686194
OH 31-0883227
OH 31-1737792
OH 31-1119320
OH 31-0728327




Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE Y

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

[4%9)

1 2 3 4 5 6 7 11 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 D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
[ I 31-1544320 | 0.....c.cvvvee. 0000944707 |NYSE................. American Financial Group, INC........ccccovevveneerrerreneninneinnens | OHuciiiiicd [UDP i | e Ownership......... | woe.... 0.000 | oveeeirereirereeeseeees s [0 S
[ 31-6549738 | 0.....c.cvvvee. (SRR DO American Financial Capital Trust Il American Financial Group, INC.........ccccoevirirriiniens Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
[ 16-6543606 | 0................. (LT ISP American Financial Capital Trust Il American Financial Group, INC.......ccoovvrirniniineenes Ownership......... ...100.000 | American Financial Group, Inc...... [ -
[ 16-6543609 | 0................. 0 [ e American Financial Capital Trust V..o DE............ NIA. .o American Financial Group, INC.......c.cccovveurinrinnenee Ownership......... ...100.000 | American Financial Group, Inc...... [ -
[ 31-0996797 | 0.....cocvvvee. (LSRN DOSTRN American Financial Enterprises, INC........c.cocovevvivnernenivinnen (O3 I NIA .. American Financial Group, INC..........cccoevirirniiniens Ownership......... ...100.000 | American Financial Group, Inc...... [0S
(S 31-0828578 |0.....coovvvevee [0SR DR American Money Management Corporation.............ccccoceevnne OH...eeee. NIA. .o American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [0
O 27-1577326 | 0...coovvvveeven [0SR DR American Real Estate Capital Company, LLC.............cccco...... OH..oovvvee NIA. .o American Money Management Corporation.............. Ownership......... | ... 80.000 |American Financial Group, Inc...... [0
[ I 27-2829629 | 0................. 0ueereieiees [ e MidMarket Capital Partners, LLC American Money Management Corporation.............. Ownership......... | ..... 51.000 |American Financial Group, Inc...... [0 S
[ I 41-2112001 | 0. (ISR BETPTTRN APU Holding Company American Financial Group, INC........cc.cccevieieiiinnnns Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
(S 23-6000765 | 0.....cccvuvnvee (OISR DR American Premier Underwriters, INC..........coovvreviriennienns PA....cccoeene NIA. .o APU Holding Company...........ccereeeierreuerereneinnnnns Ownership......... ...100.000 | American Financial Group, Inc...... [
(IS 23-6297584 |0........coucee. (ISR DO The Associates of the Jersey Company........c..ccovveereeriennens [\ NIA...one. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
(S 37-1094159 [0.......cvvnee (LT SRR Cal C0al, INC...ovveiicercrc s [ NIA. .o American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [ -
0 [ e [ 95-2802826 |0................. 0 [ e Great Southwest COrporation.............ccccevereeverrereirerenenenens DE............ NIA .o American Premier Underwriters, Inc...........cc.c.coueue.. Ownership......... ...100.000 | American Financial Group, Inc...... [ -
[ [ 35-6001691 | 0.....ccocvvvee. (RN DO The Indianapolis Union Railway Company...........ccccoeereeeeneene INccn NIA ... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [ S
0 0 13-6400464 |0................. [0SR DR Lehigh Valley Railroad Company...........ccccovveeuenirenirieininns PA............ NIA. .o American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [
20-1548213 | 0. (OISR DR Magnolia Alabama Holdings, INC.........ccccveirnniciniennes DE........... NIA. .o American Premier Underwriters, INC..........cccccvvrenne Ownership......... ...100.000 | American Financial Group, Inc...... [
20-1574094 | 0.....coovvvevee [0SR DR Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc. Ownership......... ...100.000 | American Financial Group, Inc...... [
13-6021353 [0......c0cvnnee [0SR B The Owasco River Railway, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... (L
31-1236926 PCC Real Estate, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc......
76-0080537 . |PCC Technical Industries, Inc.. American Premier Underwriters, Inc . | Ownership.. ...100.000 | American Financial Group, Inc......
31-1388401 PCC Maryland Realty Corp PCC Technical Industries, Inc. Ownership......... ...100.000 | American Financial Group, Inc......
06-1209709 Penn Central Energy Management Company...........c.cccveenee. DE.....c.... NIA. .o American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc......
23-1537928 . | Penn TOWers, INC......cvvevereereerereineeens ... | PA. American Premier Underwriters, Inc.... . | Ownership.. ...100.000 | American Financial Group, Inc......
23-6000766 Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc Ownership......... | ..... 66.670 | American Financial Group, Inc......
23-6207599 |0.....coovvvvevene [0SR DR Pittsburgh and Cross Creek Railroad Company..................... PA....cccc... NIA. .o American Premier Underwriters, Inc Ownership......... | ... 83.000 |American Financial Group, Inc...... [
23-1707450 | 0.....coovvvevene [0SR DR Terminal Realty Penn Co.........ccccoviiurniieeniesceseeenns DC......c..... NIA. .o American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [
23-1675796 | 0...c.ovvvvvevee (OISR DR Waynesburg Southern Railroad Company..........c.ccccveveveeinenn. PA...cccoenne NIA .o American Premier Underwriters, INC........c.ocevveenene Ownership......... ...100.000 | American Financial Group, Inc...... [
................... 0uvvvveerierene | Ovvevceviees [ eeeiveveeseieeenn. | GAL Insurance Company, Ltd........cocevceeviciieveviiniecseceneens [ BMueci | 1A | APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc...... [0...........
31-1446308 | 0................. (ISR BOTORN Hangar Acquisition Corp APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
91-1508643 | 0........covcev. (ISR PO PLLS, Ltd.cveeeeiieceeiece et APU Holding COmMpany...........cccvveereeereenererereinnnnns Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
................... 0uevveveerene | Qv [ eevrevesieieenn. | LE@SE & Loan Insurance Services Limited..........ooveveevvvrene | GBrvicercoe INTA e | PLLS, LAd. e | OWNETShp.......... | ...100.000 | American Financial Group, Inc...... |0...........
91-1242743 | 0.......convee. (ISR DO Premier Lease & Loan Services Insurance Agency, Inc......... WA........... NIA..ce. APU Holding COMPaNY.........ccvereereerereereerernereieenenns Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0urrieirees | e [ 91-1508644 | 0................. (OSSR DO Premier Lease & Loan Services of Canada, InC............cc....... WA........... NIA .o APU Holding COMPaNY.........ccceeereerereereunerneemeenenes Ownership......... ...100.000 | American Financial Group, Inc...... [0S
0084...... American Financial Group, Inc........ 22179...... 95-2801326 |0.....coovvvevee [0SR DR Republic Indemnity Company of America A, APU Holding Company...........ccceveeriernerereninennnns Ownership......... ...100.000 | American Financial Group, Inc...... [
0084...... American Financial Group, Inc........ 43753...... 31-1054123 | 0. 0ueerieieiens | e Republic Indemnity Company of California. A, Republic Indemnity Company of America................. Ownership......... ...100.000 | American Financial Group, Inc...... [ R
0niire | e s (S 31-1262960 | 0........coceve [0SR DR Risico Management Corporation.............cccceveeerieniniennnns DE............ NIA. .o APU Holding Company..........cccceeveiriernnrernenininnnns Ownership......... ...100.000 | American Financial Group, Inc...... [




Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 11 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 D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
27-4521779 | 0. (OSSR DO Atlas Building Company, LLC.........cccocvvreninineiencrinenne OH...cceeeee. NIA e American Financial Group, INC..........cccovvirirnieniens Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
31-0823725 | 0. [0SR DR Dixie Terminal Corporation............ccccvveerereniniersineeenenes OH..covvvee NIA. .o American Financial Group, INC..........ccccoveveririvevninns Ownership......... ...100.000 | American Financial Group, Inc...... [0
31-1733037 | 0. 0uteerieieiees | et Flextech Holding Co., INC.......coovvimiiriniierieeeeesesens OH..oovvvee NIA. .o American Financial Group, INC..........ccccovvevirieininns Ownership......... ...100.000 | American Financial Group, Inc...... [
98-0606803 |0.......cevevn [0SR DT GAl Holding Bermuda Ltd...........ccoooveurriinnicnnieercees BM............ NIA. .o American Financial Group, INC..........cccovvvririreininns Ownership......... ...100.000 | American Financial Group, Inc...... [
98-0556144 | 0................. 0ueeereieees [ e GAl Indemnity, Ltd........cccovieieieieescee e GB...ccoe. A GAl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc...... [ S
Marketform Group Limited...........coveerenirererisreeseienenns GB...ooovuvne NIA...cone. GAl Holding Bermuda Ltd Ownership......... | ..... 71.800 |American Financial Group, Inc...... [0 S
Marketform Holdings Limited Marketform Group Limited Ownership ...100.000 | American Financial Group, Inc......
. | Caduceus Underwriting Limited... . | Marketform Holdings Limited... . | Ownership.. ...100.000 | American Financial Group, Inc......
Lavenham Underwriting Limited...........cocovverneninieneninnnns Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc......

Marketform Limited Marketform Holdings Limited............cccocrerrrrrernennee Ownership......... ...100.000 | American Financial Group, Inc......
. | Gabinete Marketform SL.. Marketform Limited ..| Ownership.. ...100.000 | American Financial Group, Inc......
Marketform Australia Pty Limited...........ccccovieiniinniennnnn. Marketform Limited Ownership ...100.000 | American Financial Group, Inc......
................... 0vvreerreee | O [ e | Studio Marketform SRL........coveviiccecee s Marketform Limited.........ccccoeovviveeviieinnicinnneenne. | OWnership......... | ...100.000 | American Financial Group, Inc...... |0...........
................... Oveveevieiene | Oeeveveeicees [eveveveeieeen. | Marketform Management Services Limited Marketform Holdings Limited...............ccccccevevrevneeen. | Ownership......... | ...100.000 | American Financial Group, Inc...... |0...........
................... Ovvvevrierene | Qv [ ceeievesesienenn. | Marketform Managing Agency Limited.........oevieeicininns Marketform Holdings Limited..............cccoecvvvirennnenn. | Ownership......... | ...100.000 | American Financial Group, Inc...... |0...........
98-0431601 | 0.....c.cvvvee. (ISR DO Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
................... 0uvovvevreerene | Oevveveeies [ evvreveienensenenn. | Marketform Trust Company Limited Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, Inc...... [0...........
06-1356481 [0.......ccvnnee 0 [ e Great American Financial Resources, InC...........ccccovvnenernne DE.....cce. NIA. oo American Financial Group, INC........ccccovurerniniinnnnes Ownership......... ...100.000 | American Financial Group, Inc...... | P
31-1475936 |0........co.cce. (OSSR DO AAG Holding Company, INC........ccccveereeeeunienieienireeeereeneens OH...cceeene NIA .. Great American Financial Resources, Inc................. Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
58-646032.. |0.....cccvvvne. (ISR BOSTRN Great American Financial Statutory Trust IV..........ccccoovvveenee CToveene NIA..c. AAG Holding Company, INC.........cccoeueurirnierrieriennnns Ownership......... ...100.000 | American Financial Group, Inc...... [0S
13-1935920 (0.......cvnnve. [0SR DR Great American Life Insurance Company............cccceeveveeenne. OH...eeee. A AAG Holding Company, INC.........ccceovvrrreirierernnnns Ownership......... ...100.000 | American Financial Group, Inc...... [
45-2969767 |0......oevnve. [0SR DR Aerielle IP Holdings, LLC Great American Life Insurance Company................. Ownership......... | ..... 62.500 | American Financial Group, Inc...... R
26-4391696 | 0................. 0ueeeieees [ e Aerielle, LLC Great American Life Insurance Company................. Ownership......... | ..... 62.500 |American Financial Group, Inc...... Y-
31-1021738 | 0.....covcvvvee. (ISR BTN Annuity Investors Life Insurance Company..........cc.cceevivnnen. Great American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc...... [ S
27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company................. Ownership......... | ..... 85.000 |American Financial Group, Inc...... [0 S
27-0513333 Bay Bridge Marina Management, LLC..........cccoovvvivrrriinnnns Great American Life Insurance Company................. Ownership......... | ..... 85.000 |American Financial Group, Inc...... [0 S
20-1246122 Brothers Management, LLC..........cocvevvinireininirinireinnene Great American Life Insurance Company................. Ownership......... | ..... 99.000 |American Financial Group, Inc......
45-3988240 . |FT Liquidation, LLC...... Great American Life Insurance Company.... . | Ownership.. ...100.000 | American Financial Group, Inc......
20-4604276 GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc......
45-5565693 GALIC-Sorrento, LLC Great American Life Insurance Company................. Ownership American Financial Group, Inc......
45-3829557 . | GALIC - Stoneleigh, LLC.. Great American Life Insurance Company.... . | Ownership.. American Financial Group, Inc......
311391777 GALIC Brothers, Inc Great American Life Insurance Company................. Ownership American Financial Group, Inc......
45-1144095 | 0......ccovvevee (ISR BTN GALIC Pointe, LLC......coovereieiereieiesie e Great American Life Insurance Company................. Ownership American Financial Group, Inc......
0.. 26-3260520 . | Manhattan National Holding Corporation. Great American Life Insurance Company.... . | Ownership.. ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 45-0252531 Manhattan National Life Insurance Company Manhattan National Holding Corporation Ownership ...100.000 | American Financial Group, Inc......

0urrirrine | et (S 52-2179330 [0...ccvvvevrenee 0 [ e Skipjack Maring Corp........ccerrerninreerineineieriesisesesesenens Great American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc...... [ -
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0utrireirees | e [ 20-3568924 | 0................. (OSSR DO Loyal American Holding Corporation...............cccceerereurienenen. OH...cceeeee. NIA e AAG Holding Company, INC........ccooeueuririeerieriennnns Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0084...... American Financial Group, Inc........ 65722...... 63-0343428 |0......occvceve [0SR DR Loyal American Life Insurance Company...........c.cccoeerieunnnns OH..covvvee A, Loyal American Holding Corporation..............c......... Ownership......... ...100.000 | American Financial Group, Inc...... [0
0084...... American Financial Group, Inc........ 88366...... 59-2760189 | 0.....cvvvveve 0uteerieieiees | et American Retirement Life Insurance Company.............c........ OH..oovvvee A, Loyal American Life Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc...... [
0neirries | e s (S 45-4121852 [0....cvvvveneen [0SR DT GALAC Holding Company...........ccccevirmeriirernenireennnssisneennns Loyal American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc...... [
95-2496321 Great American Life Assurance Company Loyal American Life Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc...... [ S
74-2180806 United Teacher Associates, Ltd AAG Holding Company, INC..........cccoeerrrnieiieniinnnes Ownership......... ...100.000 | American Financial Group, Inc...... | P
58-0869673 United Teacher Associates Insurance Company. United Teacher Associates, Ltd...........cccrvvreererrennee. Ownership ...100.000 | American Financial Group, Inc......

31-1422717 . | AAG Insurance Agency, Inc. Great American Financial Resources, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc......
34-1017531 Ceres GrouP, INC........ceeeeereieriieeeireineieeeieesesesseeseesssesseeneens Great American Financial Resources, Inc................. Ownership......... ...100.000 | American Financial Group, Inc......
34-0970995 | 0........couvee. (ISR DO Central Reserve Life Insurance Company............ccoereeveenenee Ceres Group, INC........cvereereeeneenieesesieeereiseens Ownership......... ...100.000 | American Financial Group, Inc......

...... American Financial Group, Inc........

0084...... American Financial Group, Inc........ 23-1335885 . | Provident American Life & Health Insurance Company... . | Central Reserve Life Insurance Company... . | Ownership.. ...100.000 | American Financial Group, Inc......
Provident American Life & Health Insurance

75-2305400 | 0.....covvvevee [0SR DR United Benefit Life Insurance Company. . Company Ownership......... ...100.000 | American Financial Group, Inc...... [
34-1880408 |0................. L0 Ceres Administrators, L.L.C........cocoovvveveieiiciiiciins .. |DE............ N[ — Ceres Group, INC.......ceivereieiniieneesessesessienens Ownership......... ...100.000 | American Financial Group, Inc...... (I
34-1947043 |0........c......... [0 I Ceres Sales, LLC........ovoviiiececccceeeeee e Ceres Group, INC.......ceiueieieiniieieesesieessisnens Ownership......... ...100.000 | American Financial Group, Inc...... (I
34-1970892 [0................. [0 I Ceres Sales of Ohio, LLC Ceres Sales, LLC Ownership......... ...100.000 | American Financial Group, Inc...... (I
34-1920479 [0.....oovvvenee 0 [ e HealthMark Sales, LLC Ceres Sales, LLC Ownership......... ...100.000 | American Financial Group, Inc...... [
47-0717079 | 0...cvvvevne. (LT SRR Continental General COrporation............ccccveueeeeeneercrerennen. NE....ce. NIA. .o Ceres Group, INC........cvveeererinireieierserresineines Ownership......... ...100.000 | American Financial Group, Inc...... [ -
47-0463747 |0....coovvrenvne (OSSR DO Continental General Insurance Company...........cocveeeeeneenen. OH...coeeene. A Continental General Corporation Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
47-0562685 Continental Print & Photo CO.......c.cuvvvvvmeeiirrereceeieis Continental General Corporation Ownership......... ...100.000 | American Financial Group, Inc...... [ S
34-1947042 QQAgency of TeXas, INC.......c.eeerrrerieriirerreirieeeeseees Ceres Group, INC........cvevvreeeneinieeereseeneeneiseens Ownership ...100.000 | American Financial Group, Inc......
31-1395344 . | Great American Advisors, Inc.. Great American Financial Resources, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc......
42-1575938 Great American Holding, INC.........ccoeviveieieirieieeseieieienns American Financial Group, INC........cc.ccocvieveiinnnns Ownership ...100.000 | American Financial Group, Inc......

27-3062314 |0.....c.covvee. (ISR BOTTTRRN Agricultural SErvices, LLC........cccoovivieieriiereeneeieseienenne Great American Holding, Inc.... Ownership......... ...100.000 | American Financial Group, Inc......
. |45-4110027 . | Unites States Commodities Producers LLC............ .. | Agricultural Services, LLC..........cccovuene. .. | Ownership.. American Financial Group, Inc......
27-4395897 Livestock Market Enhancement Risk Retention Group........... Unites States Commodities Producers LLC.............. Ownership American Financial Group, Inc......
27-2354685 |0................. (LT SRR United States Livestock Producers, LLC............ccocovvrcrnnnne. Agricultural Services, LLC.........ccoverrerernirrciennns Ownership American Financial Group, Inc...... [ -
0084...... American Financial Group, Inc........ 14084...... 27-4395897 |0........covvee. (SRR PO Livestock Market Enhancement Risk Retention Group........... United States Livestock Producers, LLC................... Ownership American Financial Group, Inc...... Y-
0084...... American Financial Group, Inc........ 35351...... 31-0912199 | 0...coovvvvvee. (OSSR DO American Empire Surplus Lines Insurance Company............. Great American Holding, INC........cccovvevvirievinreinenns Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0084...... American Financial Group, Inc........ 37990...... 31-0973761 | 0. 0ueeerieieiens | e American Empire Insurance Company.............ccceeveeeirieennns OH..oovvvee A, American Empire Surplus Lines Insurance Company | Ownership......... ...100.000 | American Financial Group, Inc...... [0
0neiirie | e s (S 59-1671722 | 0. [0SR DR American Empire Underwriters, INC..........cccccvvvrrinnirieinnns TXeoorieins NIA. .o American Empire Insurance Company...............c.c.... Ownership......... ...100.000 | American Financial Group, Inc...... [
0nirres | e s [0SR RO [ S [0SR DR Great American International Insurance Limited..................... | =S A, Great American Holding, Inc.... Ownership......... ...100.000 | American Financial Group, Inc...... [
0084...... American Financial Group, Inc........ 23418...... 73-0556513 Mid-Continent Casualty Company............ccoevrrererernrerennns OH...cooevoee. A Great American Holding, Inc.... Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0084...... American Financial Group, Inc........ 15380...... 73-1406844 Mid-Continent Assurance COMPaNY...........ocevvererrereenrenennens Mid-Continent Casualty Company Ownership ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 137%...... 38-3803661 . | Mid-Continent Excess and Surplus Insurance Company........ . |Mid-Continent Casualty Company... . | Ownership.. ...100.000 | American Financial Group, Inc......
0uorereirees | e [ 30-0571535 Mid-Continent Specialty Insurance Services, Inc............c...... Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc......
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0084...... American Financial Group, Inc........ 23426...... 73-0773259 | 0.....coocvnvee. (OSSR DO Oklahoma Surety COMPaNY.........c.cceveerveeiereereeereereeeereeneeens OH...cceeeee. A Mid-Continent Casualty Company............cccccveereerenee Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0nrees | e s (S 98-0627464 |0.......coocveve. [0SR DR Premier International Insurance Company.............cccecvuvevnnee. LT A, Great American Holding, INC.........cccovvirevieeinicinnns Ownership......... ...100.000 | American Financial Group, Inc...... [0
0084...... American Financial Group, Inc........ 16691...... 31-0501234 | 0. 0uteerieieiees | et Great American Insurance Company..........cccoecvieevrererenininas OH.oves [ American Financial Group, INC..........ccccovvevirieininns Ownership......... ...100.000 | American Financial Group, Inc...... [
0neirries | e s (S 45-2969767 |0......oevnve. [0SR DT Aerielle [P Holdings, LLC........ccooeviierierecesses OH..oovvve DS.oii Great American Insurance Company.............ccccc.... Ownership......... | ..... 37.500 | American Financial Group, Inc...... -
26-4391696 | 0................. 0ueeereieees [ e Aerielle, LLC Great American Insurance Company.............c.cc.ee.. Ownership......... | ..... 37.500 |American Financial Group, Inc...... -
31-1463075 | 0...cvovvvenens [0SR EORRTRRRR American Signature Underwriters, Inc Great American Insurance Company............ccceeen Ownership......... ...100.000 | American Financial Group, Inc...... [
59-2840291 Brothers Property Corporation Great American Insurance Company...........ccoeeeen Ownership......... | ..... 80.000 |American Financial Group, Inc......
20-5173494 . | Brothers Le Pavillon, LLC.... Brothers Property Corporation. . | Ownership.. ...100.000 | American Financial Group, Inc......
20-5173589 Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC Ownership......... ...100.000 | American Financial Group, Inc......
25-1754638 Brothers Pennsylvanian Corporation..............ccccveereerirnineunee. Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc......
59-2840294 . | Brothers Property Management Corporation... Brothers Property Corporation. . | Ownership.. ...100.000 | American Financial Group, Inc......
20-4498054 Crescent Centre Apartments..........ccccoveeveriennieinnsieenenes Great American Insurance Company.............cccc....... Ownership......... ...100.000 | American Financial Group, Inc......
31-1277904 | 0. [0SR DR Crop Managers Insurance Agency, INC........c.oevvveevriereininns Great American Insurance Company.............ccccoee.. Ownership......... ...100.000 | American Financial Group, Inc...... [
31-0589001 |0.....c..couvvee. 0uereieees [ e Dempsey & Siders AGency, INC........ccccveveveveieirenieneireisnens Great American Insurance Company.............c.cc.ee.. Ownership......... ...100.000 | American Financial Group, Inc...... [ S
31-1341668 | 0.....cccvvvevee (OISR DO Eden Park Insurance Brokers, INC...........cocevvievniininiennns Great American Insurance Company.............cceeens Ownership......... ...100.000 | American Financial Group, Inc...... [
(VST U [0 S (ISR DO El Aguila, Compafiia de Seguros, S.A. de C.V.......cccovvvvnnnne. MX.ooriinne (DS TS Great American Insurance Company...........cc.eeeen Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
(ISR R [0 S (ISR DO Financiadora de Primas Condor, S.A. de C.V......cccocovvrinnnne. V[0, (DS T El Aguila, Compaiiia de Seguros, S.A. de C.V.......... Ownership......... | ..... 99.000 |American Financial Group, Inc...... [0 S
[ 39-1404033 [0.....ccvvvnvenee 0 [ e Farmers Crop Insurance Alliance, INC...........ccocvevnerrirernienns KS..ooviien DS..ccovirrerns Great American Insurance Company.............cccvevee. Ownership......... ...100.000 | American Financial Group, Inc...... [ -
[ 13-3628555 |0.......cevvenvne (OSSR DO FCIA Management Company, Inc. Great American Insurance Company...........cccceeene Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
(1T A [0S (ISR BOSTRN Foreign Credit Insurance ASSOCIation.............c.cveveerierenenee Great American Insurance Company...........cc.cceeen Management..... | ....... 0.000 | American Financial Group, Inc...... K-
(S 31-1753938 | 0...c.ovvvveven [0SR DR GAl Warranty COMPANY..........ccveueieeereeereesinnseeeesseeessneasens Great American Insurance Company.............c..cc....... Ownership......... ...100.000 | American Financial Group, Inc...... [
(S 31-1765544 | 0.......cceveve [0SR DR GAIl Warranty Company of Florida............cccooeeninnirieninns GAIl Warranty Company..........c.ccovuevnvnireeeenireeenens Ownership......... ...100.000 | American Financial Group, Inc...... [
Ouveevees e GAIl Warranty Company of Canada InC..........c.ccccoceverrvennen. Great American Insurance Company.............c.ccee.. Ownership......... ...100.000 | American Financial Group, Inc...... [ S
[ I 45-5565693 GALIC-SOITento, LLC.......coovevrieieieieeiee e Great American Insurance Company.............cc.ccueen Ownership......... | ..... 35.000 |American Financial Group, Inc...... Y-
[ 45-1144095 GALIC Pointe, LLC.......ccoverririreieieinrieese s Great American Insurance Company.............ccceen Ownership......... | ..... 35.000 |American Financial Group, Inc...... Y-
[ 61-1329718 Global Premier Finance COmMPany...........cocveeeerereenerernennns Great American Insurance Company............cceeeen Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0uiririe [ e [ 74-2693636 Great American Agency of Texas, INC.........coceevererrinrenennee Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc......
American Financial Group, Inc 95-1542353 . | Great American Alliance Insurance Company. Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
American Financial Group, Inc 15-6020948 Great American Assurance COMPany..........ceueereeerrereeneens Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
American Financial Group, Inc 61-0983091 Great American Casualty Insurance Company. Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc......
31-1228726 . | Great American Claims Services, Inc.................. R Great American Insurance Company... . | Ownership.. ...100.000 | American Financial Group, Inc......
American Financial Group, Inc 36-4079497 Great American Contemporary Insurance Company.............. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
American Financial Group, Inc 31-0954439 Great American E & S Insurance Company............ccccvvvenne. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
American Financial Group, Inc 31-1036473 . | Great American Fidelity Insurance Company.. Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
0urorirrirees | e s [ 31-1652643 Great American Insurance Agency, INC.........cccovvverireereenrencn. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 22136...... 13-5539046 | 0................. 0 [ e Great American Insurance Company of New York................. Great American Insurance Company.............ccveuee. Ownership......... ...100.000 | American Financial Group, Inc...... [ -
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31-0974853 | 0.....ccocvvvee. (OSSR DO Great American Lloyd's Insurance Company............ccocoecenee. [ S A Great American Insurance Company............cccceeene Other.....cvvviee | v 0.000 | American Financial Group, Inc...... 4.........
31-1073664 | 0.......coeceve [0SR DR Great American LIoyd's, INC........cccocvvivieenienriesseeienes D, S [DIS TR Great American Insurance Company.............c.cc....... Ownership......... ...100.000 | American Financial Group, Inc...... [0
31-0856644 |0................. 0uteerieieiees | et Great American Management Services, INC...........cccccovueennee. OH..oovvvee DS Great American Insurance Company.............cccco...... Ownership......... ...100.000 | American Financial Group, Inc...... [
31-1288778 | 0. [0SR DT Great American Protection Insurance Company..................... OH..oovvve DS.oii Great American Insurance Company.............ccccc.... Ownership......... ...100.000 | American Financial Group, Inc...... [
31-0918893 | 0........coocee. 0ueeereieees [ e Great American Re Inc Great American Insurance Company.............c.cc.ee.. Ownership......... ...100.000 | American Financial Group, Inc...... [ S
0084...... American Financial Group, Inc........ 31-1209419 | 0.....ovvevvvee. (ISR DO Great American Security Insurance Company Great American Insurance Company............ccceeen Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0084...... American Financial Group, Inc........ 31-1237970 Great American Spirit Insurance COmpany............coerreerrnn. Great American Insurance Company...........ccoeeeen Ownership......... ...100.000 | American Financial Group, Inc......

59-1263251
34-1607394

. | Key Largo Group, Inc........... Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
National Interstate Corporation............c.cccveeerereerinereeneenennnn. Great American Insurance Company............ccccceeene Ownership......... | «.... 52.400 |American Financial Group, Inc......

34-1899058 |0.....c.cvuvne. (ISR DO American Highways Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc......
31-1548235 . | Explorer RV Insurance Agency, Inc National Interstate Corporation.... .| Ownership.. ...100.000 | American Financial Group, Inc......
98-0191335 Hudson Indemnity, Ltd..........cccorirniinniieneeeeseene National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc......
(S 66-0660039 |0.......cocveve [0SR DR Hudson Management Group, Ltd...........cccovevviennicicinnnnnnns National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc...... [
O 34-1607396 | 0.....cccvvevee [0SR DR National Interstate Insurance Agency, INC.........cccoccvvivririnnne. National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc...... [
(S 36-4670968 | 0........cocvuve (OISR DO Commercial For Hire Transportation Purchasing Group......... S OR— NIA .o National Interstate Insurance Agency, Inc................. Management..... | ....... 0.000 | American Financial Group, Inc...... [
0084...... American Financial Group, Inc........ 32620...... 34-1607395 | 0.....cccvvvee. (ISR DO National Interstate Insurance Company.........c.cccovveeeeevrenns OH...cooevoee (DS TS National Interstate Corporation.............ccccevevrvenrnnn. Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0084...... American Financial Group, Inc........ 11051...... 99-0345306 | 0................. (ISR DO National Interstate Insurance Company of Hawaii, Inc........... OH...cooeveee. (DS T National Interstate Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0084...... American Financial Group, Inc........ 41108...... 95-3623282 [0.......cvvuvenee 0 [ e Triumphe Casualty Company............cceeererreerenerneeeeeneenenns OH.....cc..... DS..ccovirrerns National Interstate Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc...... [ -
43-1415856 | 0....c.ovvveenvee (OSSR DO Vanliner Group, Inc. National Interstate Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
43-1254631 | 0....ccovvevnne (ISR BOSTRN TransProtection Service Company. Vanliner Group, INC.......ccueereeeeneineeneicneneens Ownership......... ...100.000 | American Financial Group, Inc...... [0S
86-0114294 | 0........coc0.. [0SR DR Vanliner Insurance Company............ccoeeeeueeereenirererensereennnenns Vanliner Group, INC.........ccevverrreenneerieeseeeees Ownership......... ...100.000 | American Financial Group, Inc...... [
................... 0.vvveenneee | O | ceeveesiseeeeeeee | Vanliner Reinsurance Limited.........ovceeeecnicccccenieen, Vanliner Group, INC.........cccovvvrievniresnicsnenenene. | OwWnership......... | ...100.000 | American Financial Group, Inc...... |0...........
20-5546054 | 0................. 0ueeeieees [ e Safety Claims and Litigation Services, LLC..........c.cccovvivrnen. MT.....coe.. (DS TR National Interstate Corporation..............cccccovvvervennne. Ownership......... ...100.000 | American Financial Group, Inc...... [ S
................... Penn Central U.K. Limited..........cccocevrierreriereeseeieieins Great American Insurance Company........................ | Ownership......... | ...100.000 [American Financial Group, Inc...... |0...........
................... Insurance (GB) Limited...........cccovvverrierereinseenesieneenns Penn Central UK. Limited...........ccccoevvvivrrrernneen. | Ownership......... | ...100.000 | American Financial Group, Inc...... |0...........
Pinecrest Place LLC.........ccovvvvveienieeineseeessiseeeeeeeens Great American Insurance Company............cceeeen Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
PLLS Canada Insurance Brokers Inc Great American Insurance Company Ownership......... | ..... 49.000 | American Financial Group, Inc......

31-1293064 . | Professional Risk Brokers, Inc. Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
72-1331800 Strategic Comp Holdings, L.L.C......covvriinirinrccrien Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
36-4517754 Strategic Comp Services, L.L.C............... Strategic Comp Holdings, LL.C.......ccocvvviriinirnnnnn. Ownership ...100.000 | American Financial Group, Inc......
32-0050970 . | Strategic Comp, L.L.C.. Strategic Comp Holdings, L.L.C.. . | Ownership.. ...100.000 | American Financial Group, Inc......
31-0686194 One East Fourth, Inc American Financial Group, INC.........c.cccocvieieiriinnns Ownership ...100.000 | American Financial Group, Inc......
31-0883227 Pioneer Carpet Mills, INC..........covvivrreeieieieieieesieeiseienens American Financial Group, INC........cc.ccoevieiviriinnnns Ownership ...100.000 | American Financial Group, Inc......
31-1737792 . | Superior NWVN of Ohio, Inc. American Financial Group, Inc. . | Ownership.. ...100.000 | American Financial Group, Inc......
31-1119320 TEJ HOIAINGS, INC...vovvvviriieieeiseece e American Financial Group, INC........cccoovevirirriiniens Ownership ...100.000 | American Financial Group, Inc......

0urrirrine | et (S 31-0728327 [0....cvvvvvvnnee 0 [ e Three East Fourth, INC........c.cooveevninereenereenenereeens American Financial Group, INC........c.ccovurirnirienennes Ownership......... ...100.000 | American Financial Group, Inc...... [ -




GZlo

Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 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 D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 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 June 30, 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
1o BBttt stsntesstenstnnes | sessenssennsensiensseesensse S L2 TT | it 70,827
2. AllIEA INES....eonveieiiciieiieiicieeiieiesiseissessssssssssssssssssssssssssssssnssssenns | onsennssnsssnnnnnees 190,710,104 | i, (79,069,588)
3. Farmowners multiple peril 11,738,318 | .. 5,020,058
4, Homeowners MUILIPIE PEIl.......ciuiieieieeieiciese e sesnes | eoessssessesessssessessssssesessneen ...298,283
5. Commercial multiple peril 14,456,340
6. MOrtgage QUArANLY........cccciverreieieieeieiesee ettt
8. Ocean marine
9. Inland marine........
10. Financial QUAraNTY..........ccvvvevreiiirieiese et snss
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made. 0 |
12. Earthquake.........cccoevevenreieriesieienns
13. Group accident and health... .
14. Credit accident and health.... . 0 ]
15. Other accident and health w0 |

16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability......

21. Auto physical damage..........coevieueiiiiieiice et
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

...640,608
..15,079,061
..51,706,253

. International..
30, WAITANEY. ...t
31. Reinsurance-nonproportional assumed Property............coevveeereereereeneeenees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS... .t aes

1,006,913 | ..
89,868,953

6.207.627 | .
554,204,854

DETAILS OF WRITE-INS
3401, Collateral ProtECHON..........cvvveveicireie e | seressesssssssesesssenes 6,161,757 | ...... ....1,006,913
3402. Supplemental unemployment... wB5,869 | 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)......cccvuvniunimnrinniiinriinnins | sevrssresserssnesneseens 6,207,627 | ...... ...1,006,913

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
B 1O SRR UUORORRRTRTTRY." 1o 1< /20 OO 390,059 276,906
AEA INES....ovevcvcecs e ssssesesessesssnens | svvssessesssssssesssssssesseseeenss 1 9 DT 3,084 | oo 239,800,239 206,296,332
. Farmowners MUIIpIE PEril...........cccviveveiiieicieecse e | cevsnsesenssssnsessessseseseesensnnss0, 109,995 | it 11,796,434 ....10,233,949
. Homeowners multiple peril... .

1

2

3

4

5. Commercial multiple peril.
6. Mortgage guaranty.

8

9

. OCBAN MAINE......coveeieeeeceeveeceeee et ese e esesseesensesss s senssesssssssssssnsesenns | svenessssnsssssensensssnsssssensesenens 1,928,804 | ivieiveieieeie e 2,551,303
. Inland marine........ ..21,217,677
10. FiNaNnCial QUAIANEY........c.ccviveireiiiieie ettt sssessessessssssses | svsesssssssesssssesssssssesssssssessesssssssessessesssQ | veviesssssssessssssesessssessessesssssssessessssesee

11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake........ccccoeveiveveveiercirieienns
13. Group accident and health.............ccccueiriiecsceee s
14. Credit accident and health............c.ccooriuiriniir i
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE. ......c.. v
17.2 Other liability-claims made
Excess workers' compensation

.70,989.010
85,619,770

..610,170
28. Credit.....ccovererrrnne, IO I ..25,098,960
29. International..
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 Of DUSINESS..........ccccuviiviveiiieiiieiieeiins | e (317,781) | oo (3,308,805) | ...covverriieririieeiciesrnienas (4,749,111)
35, TOMAIS....vucvevireciecie sttt ettt | srestenssns st sttt 393,694,374 | oo 625,658,720 | ..ovvvvererreeerinne 575,701,974
DETAILS OF WRITE-INS
3401. Collateral ProtECON..........ccvecvieecicie ettt b ssestsssess | sresssssessessss b sssesbes s saesseseas (333,808) | ..oocvvrvrrierreieieeeeieee (3,365,682) | ...ocvvrrrreierierieseieeeias (4,749,111)

3402. Supplemental unemployment
3403.
3498. Sum. of remaining write-ins for Line 34 from overflow page. .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ovuiiiiimiiiniiineiisissisniss | sniississsssesissssssessssssssssssssenees (317,781 | oo (3,308,805) | ..vureriirisrisniseisnisniaa (4,749,111)

.0




Statement for June 30, 2012 of the 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 | coovvvere. 112,628 | oo T | e 113,339 589,355 ..(70,886) | oo (4,138)
2. 2010u s [ e 141,250 | .o 195594 | i, 336,844 | oo 59,581 | i 1191 | 60,772 | oo, 110,225 | oo 3013 | i 164,448 | e 277,686 | e 28,555 | v, (26,942) | coovvvrvriirersnan 1,613
3. Subtotals
2010 + Priof...cco. | veveverevernenn 776,486 | ..................990,910 | ....ccoccr.. 1,767,396 | .coovverrnee, 172,209 | oo 1,902 | .o, 174111 699,580
4, 201 | e 403482 | .................324,800 | ......ccun.un. 728,282 | oo 249,623 | ..o 20,906 | ..ooeriennne 270,529 | .o, 154,576 | oo, 7044 | ..............248,085 | ....cccce0eee. 409,705 | i LA I (48,766) | ..o (48,049)

5. Subtotals

2011 + Prior........
6. 2012.ciieens [eererieinis .0, SO ISR 0.9, SO R 2.9, SO P .0, SO [ 92,704 | .o 92,704 |...oovvnns .0, SO [ 134,399 | ....ocoeevr..... 205,696 | ... 340,095 | 20,0, SO I .0, SO I XXX
7. Totals....oooeeveens | e, 1,179,968 | .....c0e...... 1,315,710 | oo 2,495,678 | ..coovvrrraes 421,832 | v 115,512 | e 537,344 | oo 854,156 | ovovverereiinns 145141 | ... 1,341,263 | ... 2,340,560 | oo 96,020 | ..ooovvvirereerne (146,593) | .oovvverrriirnns (50,573)
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 81% (2. v, (T1N)% 3. v (2.0)%

Col. 13, Line 7

Line 8

Ao (3.6)%




Statement for June 30, 2012 of the GREAT AMER'CAN |NSURANCE 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 6 912 01 2 4 9 00000 2 =
* 1 6 6 91 2 01 2 45510000 2 =

* 1 6 6 9120123650000 2 *

Q15



Statement for June 30, 2012 of the GREAT AMERICAN |NSURANCE 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. Funds held @S COlALETal............couuevurvcveieeicieeeie ettt sssesse s snes | essessesassnannd 6,291,451 | oo | e 6,291,451 | ............ 105,148,035
2505. Other assets and receivables ...1,422,083 , . LG A42772 ..3,600,521
2506, INTANGIDIES........c.oevieeiecicteiece ettt st ssssnaenens | araeseesensenes 20,993,500 | ..coevnee. 20,993,500 | .ovovvveerereieieieian 0
2597. Summary of remaining WIite-iNS fOr LINE 25..........ccovvcueieieieeiieiciesseseeissiesessessesissssssssssesnsss | sevsesssssnanns 34,707,034 | ............... 28,272,811 | oo, 6,434,223

Q16




Statement for June 30, 2012 of the GREAT AMERICAN |NSURANCE 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 CUIrENt YEar's AEPIECIATION. ........c. ittt essesnenans | eresssssssssssssnsenseessesssenas
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 ACUISIION. ..........cvuevevieeie ettt ettt s et snasnes | sbessessssssessessssesseseeses 15,750,000
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 COMMItMENE fEES..........cvivirieiiiieiecceis e | s 0
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErest...........ocovevcveeeveieeveieicies | et 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 125,784,778 | 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 125,784,778 | 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 125,784,778 | 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 24,927,185 | oo 12,575,308
2.2 Additional investment made after @CQUISIION. ..........cc.cveviieeicie ettt snaes | seesesssssesssssssessesensenseses 1,401,622 | oo 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 2,883,423 | ..o 1,061,901
6. Total gain (I0SS) ON AISPOSAIS.........cvererreriieririierissiseiesissessee sttt sttt s st s s st st st ensensns | snsssssssessassnssnssessensnssnes 196,501 ..(3,894,605)
7. Deduct amounts received on disposals............. ....19,536,367 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)... 33,594,851 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 33,594,851 | oo 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 ACQUIMEM...........ccviiveiiriieiiee ettt et bbbt s et s st bessnaesens | sessebesssssessssesessseens 225,135,265 | ..ooovvvirerieeriiiins 924,692,823
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 5477634 | oo 11,589,457
4. Unrealized valuation iNCrEASE (AECIBASE).........cceuriveriereriiiereise ettt bbb bbb bbb s st ssebesessnaesas | oevebsssetesssesesssansesans 112,583,210 | coovvvceceeces (25,059,180)
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 51,225,465 | ..o 109,346,128
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cicuiiirieiiiece e sssaens | sessebesssesessssesessaeeas 279,995,451 | oo 994,526,504
7. Deduct amortization Of PrEMIUML.........c.cciiueieicieieicteeee ettt bbbt bt s st s b nsessnanes | siebsnsassessssensessessnsessesas 9,463,521 | .o 16,529,450
8. Total foreign exchange change in book/adjusted CAIYING VAIUE............cceveevcveiecieesce ettt sses e tsnaenes | sessesssssesssssssessessssessesessanes 80,500 | oo (7,500)
9. Deduct current year's other than temporary impairment FECOGNIZEM............cc.euiueireiciiirieeeese et esens | cressessesssssssessessssessenas 86,722,375 | 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 3,605,684,082 | ...ocvovererieran 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 3,605,684,082 | ......ccooverriiiennns 3,587,363,356
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Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY

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 2,325,069,639 | ...ooovvrrrireriienns 324,535,334 | ....vvorirn 403,127,338 | ..o (26,684,545) | ......orvvrrirn 2,325,069,639 | ..covvorrrireenns 2,219,793,000 | ..ooovvvrvrrncrrennrnriinsrennneenn0 | e 2,345,447,552
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 221,701,662 | ...ovvverrriricreenns 15,233,852 | cvvovrrrrircriiinenns 22,218,015 | .o 15,188,071 | ..cvvvrrrrrirrerenens 221,701,662 | ...ccvvvrrrrrirnenen 229,905,570 | ..ovvvverrrrirnerrrirnrerisnseenennnd0 [ o 208,081,255
BT 0= I - OO RPUSPPPRTY SRR 36,417,328 | ..o (0 R TAT8,016 | .o 6,524,228 | ..o 36,417,328 | ..o 35,463,540 | ..ooevoverrrrreneereneneneend0 e 21,968,567
A, CIASS 4 (B).rrurverrmeeerseeeesseeeesseesessssess st eess sttt ettt | seseeesst s reneeen 18,966,702 | ..vveorrrerrreernnens 2,155,825 | oooorreernrririneeeens 9,691,896 | .cvvoovureeerrrrirrnnnens 6,669,410 | ..veoorreerrrrieenns 18,966,702 | ..ovooorrreerrrreirne 18,100,041 | .oovveoerverrerernereeisreeeneeen0 | e 19,887,911
B, ClASS 5 () eersuerreruueressneressseessssesessseesssssessss st et eses sttt ennnens | sesese st st 16,752,878 | ...cvoorerereecernnerissererneenns 1 1,377,055 | .oooooeeereerirnneeens (VA RAR) | — 16,752,878 | ovooreeeverrcrrirnnens 12,712,091 | o0 | s 17,281,580
B, ClASS B (8).rvruuurrereuerrerserisieesiseesesiseesis st st | srrer e 3,528,339 | oo [\ R 838,825 | ...ovireriiririnniniiens 885,870 | ...ovvrurrriniriiiinins 3,528,339 | oo 3,575,383 | oo | 4,925,437
7. TOMIBONGAS.....coveveiieeicsee ettt 2,622,436,547 | ..ccovvvreriirenn 341,925,011 LABATIIAA | (80,700) 102,622,436,547 | ..o 2,519,549,714 | o0 2,617,592,302
PREFERRED STOCK

8. ClASS Tuuveeeerieseretieesi st st | srsesi et 19,979,629 | ...oovorrrireriiinennns 8,500,000 | ..ovvvvuvcrermcrriinenns 8,500,000 | .covvvvvreerrrrireriiieens 13471 | e 19,979,629 | ..cooovvvrricriiniens 19,993,100 | ...vvvvrrrrerncrerrnrerirnsrernneen0 | e 27,886,899
0. ClASS 2.ttt sttt | sbestent s st s snen 54,306,776 | ..coovvvvrerreeireenenene 4,000,000 | ..ooovereerieeierinnes 846,054 | ....oooveeeeene 767,016 | .o 54,306,776 | ..oovovvrerrerrerirenne 58,227,738 | ..vevveerreneerenenereneend0 e, 36,697,503
10, CIASS B..orvrvereereessaeeesseeeesseesessseess st sss st s st s e | eeesssssness st L £ A (O (U (282,988) | .evvvevvrrerrrrrerineees 5,543, TAT | coveoevereeersnneens 5,260,759 | covvevrereeernneeeennrerersnneresenee [ e 2,500,000
11, ClASS 4ottt | neses st 8,932,310 | .ovvvvrererrneririneenns 3,592,880 | ovvvreurrerrererieeeeneneineen (U R | 8,932,310 | .ovvvvrrerreriries 12,525,190 | .ovvererrerneerennnerirnneeinneen0 | e 3,353,630
12. Class 5

13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo 0 | oo 0 | oo 0 | oo 0 | oo | 0
14, Total Preferred STOCK..........viiierrerirereiseiecieese st ssssessessesssnsesss | sessssssssssssssssssesnes 88,762,462 | ..o 16,092,880 | ..o 9,346,054 | ..o 497,499 | .o 88,762,462 | ..o 96,006,787 | ..o | 70,438,032
15.  Total Bonds and Preferred SOCK..........wrvuurrermrrrerreeeenneeesisseeesesesessseesssnesessns | sosseessssesessnnees 2,711,199,009 | .ooveeoerverrerceenne 358,017,891 | ..ooovveerrririe 454,077,198 | ..ovveveeeeeeeerireseeeens 416,799 | covveoereeeenn 2,711,199,009 | .oovevvrrverens 2,615,556,501 | ..veoorreerrrreernenrrerinnneersneenen0 | o 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§....107,219,923; NAIC2$

0;

NAIC 3§

0;

NAIC 4§

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

0;

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




Statement for June 30, 2012 of the GREAT AMERICAN |NSURANCE 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 107,219,923 |...cocvvueeee XXX ovoeveireinveeneenne | cvveneeeneinseenenees 107,219,923 | oo 16,634 | oo
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............vuivueieieiieieiciee et b st s s s st ssssans | sbessessssssesesssssinsenes 544,140,297 | .oovvveveeeeen 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 AISPOSAIS............cccvueviiieeiiiiiisiieie ettt sse s besasas | stessesssesaessesnsentena 603,182,795 | ..ocveverreeicreine 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 107,219,923 | oo 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 107,219,923 | .o 166,262,421
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Statement for June 30, 2012 of the GREAT AMER'CAN |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........ciuiueiiieiiieiieiessetes et sss st b bbb bbb s bbb s ss s s e
2. Cost paid/(consideration reCEIVEA) ON AATIIONS. .........cvuiurierririeierinsieis ettt s sttt
3. Unrealized ValUGtion INCTEASE (AECTBASE)........c.euiurireireiiesiiesseise ettt ettt se bbb se s b8kt a8 s bbb s E bbb bbbt en
4. Total gain (10SS) ON tEMMINALION TECOGNIZEM. .......eureueerercereieeeerreeese et seseese et se st et ss st sE e E e E eSS4 E e ekt nee
5. Considerations received (Daid) ON tEIMINALONS.........c.cuiuiiieireieieie ettt s b8 s bbbt nn
8. AMOTZALON. .....veveeee ettt
7. Adjustment to the book/adjusted carrying Value 0f REAGE IEM..........cviiieeieicc bbbttt
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE...........covururiueieeeeieieceeeese ettt sttt ss sttt f bbb
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7 4 8ot
10, DedUCE NONAAMIEA @SSELS. ........ouurveieeiieiiiiiieiii ittt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ciiiiirieiiesice ettt bbb bbb bbbt bbb st es st bnes

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
1. Book/adjusted carrying valug, DECEMDET 31, PHIO YEAT.......c.vwururerrerrerreseisesesseesseessssssessssassssssessessssssessessssssessessassssssessessssssessssessssssssessesssssessessassssssessasssnssessessanens
2. Net cash deposits (Section 1, Broker Name/Net Cash DEpOSits FOOINOLE)...........cvuiuiiiieiieieiieieiciesie sttt

3.1 Change in variation Margin 0N OPEN COMMTACES..........vuurererirrerereirersrseeessesesessesessesssesses e s sssss st st ssesses s essesssns e ssessesssessessanssnsnne 0

3.2 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
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......ueuieieeieieeiieeie ettt steee e aseesaseeses e seetseeeetesessresseso et se e et sseeseet e sseeses b e s s b ee e bR R bbbt n s enbeen
4.1 Variation margin on terminated contracts during the year 0
42 Less:

4.21 Amount used to adjust basis of hedged item 0

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

4.3 Subtotal (Line 4.1 minus Line 4.2).....
5. 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
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 -4.3 - 5.1 = 5.2) ..ttt ettt
7. Deduct NONAAMIEA @SSELS...........iuiriiriiriii bbb

8. Statement value at end of current Period (LINE 6 MINUS LINE 7)........vuruuiurrerirrieneieiseesrseseesesssssssesessessssssessessssssessessssssssessessssssessesssssassssssessasssssessesssssssssessasssnssessassane

Qsi04
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Statement for June 30, 2012 of the GREAT AMER'CAN |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE
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Statement for June 30, 2012 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 162,525
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 162,525
4. Pt D, COUMN 5.t 162,525
LT =4 TR 0o 111 T2 T PP 0
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.......oouiiiiiiiiiisiiiisi b 162,525
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 162,525
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 162,525
110 PAMED, COIUMN O 0
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 13,078
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 13,078
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0
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Statement for June 30, 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 CQUITE. ........cciuiiriieiiiieiieiiisie ettt ess e ssntes | sbestessessssssessesssssntes s snsessenas 27,960,547 | 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..............cccuiiveiiriieiiieiercie et ae b snas | sesesessssebessebe s s bt sn e 32,261,618 | .ooveeeeeeereeceee e 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 27,926,136 | .eooveeveeereeeeee e 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
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Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY

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 81,666
Building, Land, and Improvements. Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina 0 0 0 642,801
Building, Land, and Improvement Stevenville MD ....05/22/2002 | Bay Bridge. 0 0 0 42,595
Building, Land, and Improvement; Whitefield NH ....06/01/2005 | Mountain View Gramd Resort LLC 0 0 0 30,190
Building, Land, and Improvement; Florida City. FL ....09/24/2009 | Florida City Center. 0 0 0 (1,038)
Building, Land, and Improvement Miramar. FL ....12/28/2010 | Tropical Storage 0 0 0 1,575
0199999. Totals 0 0 0 797,789
0399999. Totals: 0 0 0 797,789
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 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 BJ/A.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./AC.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred
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Statement for June 30, 2012 of the

GREAT AMERICAN INSURANCE COMPANY

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
Mortgages in Good Standing
Commercial Mortgages - All Other
Elitch Gardens..........ocovvniinniininnenssesininns DIBNMVET ..ttt Cco ...0501/2012 | ..o 6.062 15,750,000 | 1.veriieririirierie e 0 32,480,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtHET. ..o srsees XXX 15,750,000 32,480,000
0899999. Total - Mortgages in Good Standing.... XXX 15,750,000 32,480,000
3399999, TOtAl MOMGAGES. ........oooeivriiieiieriiiiiiciie bbb riinsseriis .. XXX 15,750,000 32,480,000
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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. ISR RN 08/13/1999.... | 06/12/2012.... | .cooovvvvvrrcrrnee 108,517 (U I 0 { s LU TSUPURRORRORRRRRRTON | I IO (V1 T 108,517 | vevereeercriininne 108,517 | .ooouven. 0 0] ... 0
Singer Island Condominiun| Singer Island FLooiiiiiiies [ 04/06/2006.... | 06/26/2012.... | ....cvvvrrrcrrinees 738,118 (U I 0 s LU IPPURRORPOROPROROON | I IO (0 I 738,118 | oo 738,118 |.......... 0 0 . 0
One East Fourth, Inc........ CiNCINNGL.....vveevevrerrerceireeieniines OH..oovvvvvnes [ v 12/30/2008.... | 06/25/2012.... | ..cvvvevrercrernns 179,255 (O IR 0 { s LV TPPOURORRTOPURRTRRRPON | I VOO (V18 SN 179,255 | oo 179,255 | .......... 0 0] ... 0
Dixie Terminal Corporation| CinCinNati...............c.veeeeeenrenreeenes (0] ISV BRI 12/30/2008.... | 06/25/2012.... | ccoovrvrererrerircenns 57,548 (0 I 0 { s 0 | o0 | e (V1 OO 57,548 | .o 57,548 |.......... 0 0] .. 0
JQH- Murfreesboro........... Murfreesboro..........cccccvvvvvrierriennnns TN e 08/16/2007..... | 06/01/2012.... | vvovvrerirerrrrnnns 85,050 0 [ oo 0. (0 [ IUUUURSRURRRRRRRION | I OO 0 85,050 | .......... 0 0] ... 0
Wild Dunes Resort........... Isle of Palms 1S G PN 03/30/2011.... | 06/12/2012.... | cevoovvvrcrrrrirnnne 37,514 (0 I 0 { s LV TSROSO | I IO 0 37,514 | ... 0 0] .. 0
Miami Beach Marina Miami............... FL | 11/2212011.... [ 06/12/2012.... | oo 66,867 (0 [N 0 [V IO | I IO 0 [ i 06,867 | i, 66,867 0 0] ... 0
Elitch Gardens.. Denver co .105/01/2012.... | 06/12/2012.... | v.oovvriviriviiiiianes 20,954 O 0 [0 IFOOORORROROION o I OO 0 20,954 0 0] ... 0
0299999. Total - Mortgages With Partial REPEYMENES........cviiies worirriiiisisisiesssees st ssnsensssess | ossessssssssssees 1,293,823 O 0 [0 TTORRON o I IO (V1 I 1,293,823 | ..o 1,293,823 0 0 ... 0
0599999. Total MOMGAGES.........c.oorvrrriiriiiiiiiieiiciieiisceniiins ettt | eevinsiiecsienens 1,293,823 (O [ (V) (U [FSSSSROUORORRRION o I IO (V] [ 1,293,823 | ..coovieviirinns 1,293,823 |.......... 0 0 ... 0
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Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY

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 O |Snow, Phipps, & Guggenheim, L.P Wilmington DE........ Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 0 0 96,601 0 0 18
722480 ZZ 6| Pineapple Square Properties, LLC Sarasota FL......... The Isaac Group Holdings, LLC 04/19/2006.... 0 0 28,732 0 0 8.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 125,333 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 0 140,000 0 0 35.0
000000 00 0] GALIC - Sorrento, LLC Coral Gables . | GALIC - Sorrento, LLC 06/27/2012.... 0 4,627,185 0 0 0 35.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 4,627,185 140,000 0 0 |..XXX.......
Any Other Class of Asset - Unaffiliated
000000 00 0 | AMMC CLO XI UBS WAREHOUSE, AMMC CLO XI Limited GEOrge TOWN....ovvveerirrersssnsrerssnnes | [ | UBS Securities LLC 06/29/2012.... 0 3,500,000 0 0 0
3799999. Total - Any Other Class of Asset - Unaffiliated 3,500,000 0 0 0
3999999. Subtotal - Unaffiliated 3,500,000 125,333 0 0
4099999. Subtotal - Affiliated 4,627,185 140,000 0 0
4199999. Totals. 8,127,185 265,333 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 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) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Ir 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 | 04/09/2012 79,522 0 0 0 0 0 0 79,522 79,522 0 0 0 0
247367 AC 9| Delta Air Lines 9.375% 9-11-07 Wilmington DE... | Distribution 08/31/2008 | 05/31/2012 2,187 0 0 0 0 0 0 2,187 2,187 0 0 0 8,281
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 81,708 0 0 0 0 0 0 81,708 81,708 0 0 0 8,281
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Caltius Partners Ill, L.P. Los Angeles CA... | Distribution 06/25/2004 | 04/23/2012 11,952 0 0 0 0 0 0 11,952 | oo 11,952 0 0 0 33,048
000000 00 O |Snow, Phipps, & Guggenheim II, L.P. Wilmington DE... | Snow, Phipps, & Guggenheim II, L.P. 01/08/2010 | 04/11/2012 166,201 0 0 0 0 0 (VI IO 166,201 | ..........166,201 0 0 0 0
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington DE... | Snow, Phipps, & Guggenheim, L.P... 02/06/2007 {06/13/2012 26,229 0 0 0 0 0 0 26,229 26,229 0 0 0 0
000000 00 0|Boston Ventures Limited Partnership VI Boston MA... | Boston Ventures Limited Partnership VI................ 05/31/2000 |06/19/2012 279,101 0 0 0 0 0 0 279,101 | ..........279,101 0 0 0 [ 104,967
000000 00 0| Orchard Tosca Investment Partners, L.P Mason OH... | Orchard Investment Management, LLC. 08/19/2011 | 06/29/2012 61,804 0 0 0 0 0 0 61,804 61,804 0 0 0 0
000000 00 0] KKR EPM Co-Invest, L.P Wilmington DE... |KKR EPM Co-Invest, LP.........cccooe.... 12/21/2010 | 06/22/2012 | .......... 1,197,082 0 0 0 0 0 [ I 1,197,082 | ....... 1,197,082 0 0 0 ... 1,056,750
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated. ... sseeessseesssseessnsssssessssesssssssssssssees | conseeenas 1,742,369 0 0 0 0 0 0 | 1,742,369 | ....... 1,742,369 0 0 0 ... 1,194,765
3999999. Subtotal - Unaffiliated 1,824,077 0 0 0 0 0 0 1,824,077 | ....... 1,824,077 0 0 0 ... 1,203,046
4199999. Totals 1,824,077 0 0 0 0 0 0 1,824,077 | ....... 1,824,077 0 0 0. 1,203,046
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Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY

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. Special Revenue and Special A t
40727T BY 9| HAMILTON HLTHCR 5.00 06/01/2017........vvvireviriiireiiessinesisssisessssssssesssesssssssssssesssessssesssssssssesssnsessene. | semssssens ....06/20/2012 | RBC DOMINION 1,941,016 1,745,000 0 | 2FE
407277 BZ 6|HAMILTON HLTHCR 5.00 06/01/2018 ....06/20/2012 | RBC DOMINION 2,675,496 2,400,000 0 | 2FE
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033 06/06/2012 | CITIGROUP. 4,148,480 4,000,000 0 | 1FE
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033 ....06/11/2012 | WELLS FARGO BROKERAGE 522,750 500,000 0 | 1FE
924190 EL 1| VT HSG FIN AGY B 4.125 11/01/2042.......ceivviiieiiiieissiisissssissssessssssssssssssssessssssssssssssssssssessssssssssssssenses | eeessssenes ....04/11/2012 | CITIGROUP. 3,125,280 3,000,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 12,413,022 11,645,000 0 XX
Bonds - Industrial and Miscell
00173T AA 5| AMMC 2004-3A A CLO SSNR FLT 07/25/2016 R ....05/30/2012 | MORGAN STANLEY & CO 8,022,271 8,326,716 7,731 [1FE
00174E  AC 3| AMMC 2006-6A A1B CLO FLT 05/03/2018 R ....06/07/2012 | GREENWICH CAPITAL MARKETS, INC 1,831,250 2,000,000 807 | 1FE
00174E AC 3| AMMC 2006-6A A1B CLO FLT 05/03/2018 R ....06/12/2012 | GREENWICH CAPITAL MARKETS, INC 2,745,000 3,000,000 1412 | 1FE
046265 AF 1|ASTORIAFINL 5.00 06/19/2017. ...06/14/2012 | SANDLER O'NEIL & PARTNER 3,500,000 3,500,000 0 | 2FE
14574X AA 2| CARROLS RESTAUR 144A 11.25 05/15/2018 05/24/2012 | WELLS FARGO BROKERAGE 1,000,000 1,000,000 0 |4FE
247358 AA 2 |DELTAAIR 2012-12012-1 4.75 05/07/2020 ....06/27/2012 | DEUTSCHE MORGAN GRENFELL 1,000,000 1,000,000 0 | 2FE
258257 AA 2 |DORIC NIMROD AIR 2012-1B 6.50 05/30/2021........ccormevrrmrrireriieriressiesisessssesesssessssessssessssessssesssssssssesses | sevesesees ....06/28/2012 | GOLDMAN SACHS & CO 1,000,000 1,000,000 0 | 2FE
258258 AA 0 [DORIC NIMROD AIR 2012-1A 5.125 11/30/24..........cmeevvveeerriiseerieisessissssssssssessssssssessssssessssssessssssesssses | cossesseses ....06/28/2012 | GOLDMAN SACHS & CO 1,000,000 1,000,000 0 | 1FE
292472 ZA 5| EN-TOUCH SYSTEM REV L+550 12/31/2013......cooueiviriiieiinisiiscsiisessisessssssisessssessssssssesssssesssnessssenssnees | sosesssenns ....04/24/2012 | Exchanged 261,437 262,750 0 (42
292472 ZZ 0| EN-TOUCH SYSTEMS TL L#550 12/31/13......commreieirerririrnisriisnssnisnsssessssessssssssssssssessssssssessssssnsssssssnesssses | sessessnns ....04/24/2012 | Exchanged 1,074,744 1,080,145 0 |42
36171V AB 4| GIA 2001-1A A2 CDO FLT 04/01/2013 R ....04/02/2012 | DEUTSCHE MORGAN GRENFELL 4,937,500 5,000,000 1,880 |12
362251 AA 8| GRD HOLDING I 10.75 06/01/2019.......cucvimervirirerininerererssmesesessssessssssssesssssssssesssssessssessssesssnsssssesssnensss | sesssssees ....06/09/2012 | JEFFERIES & COMPANY. 1,000,000 1,000,000 0 |4FE
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....04/26/2012 | Capital Interest 2,539 7,810 0 | 1FM
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 05/26/2012 | Capital Interest 2,456 7,819 0 |1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....06/26/2012 | Capital Interest 2,410 7,840 0 |1FM
47232V EB 4 [JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/3.........ccccummerrveummrerissmeensisssessssesssssssssssssssesssssssesssssssssssssnnes | coseeseenes ....03/26/2012 | Capital Interest adjustment (390) (11) 0 |1FM
47232Q AA 1 [JMAC 2009-R2 1A SEQ CSTR 11-37 RE.....oourreerrerecireresissesssissssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sessneeses ....04/112/2012 | J. P. MORGAN SECURITIES, 1,929,809 1,985,655 5985 (1Z
74931IN  AK 4| RBSSP 2012-5 4A1 SEQ FLT 08/26/2036 RE..........cooccmmrreimmerreeimeresissessssssessssssssessssssssssssssssssssssessessense | coseesseees ....06/21/2012 | GREENWICH CAPITAL MARKETS, INC 4,993,750 5,000,000 3,067 (1Z
78442F EM 6| SLM CORP MTN 6.00 01/25/2017.......coourveureumeriunereimerisnsesieessssessssessssesssssssssessssessssesssssssssesssssssssesssnsssses | sosssseens ....06/12/2012 | DEUTSCHE MORGAN GRENFELL 1,970,340 2,000,000 47,000 | 2FE
872162 AH 5| TAL 2011-2A A ABS 4.31 5/20/2026............ccvverrvreireriessessissssesssssssssesssssssssssssssesssssssssssssssssssesssssssssssss. | sessenseses ....06/06/2012 | WELLS FARGO BROKERAGE 1,841,063 1,800,000 4,526 | 1FE
96032Q AA 0| WESTR 2012-1 A ABS 4.50 09/20/2025..........c0vucrmerrveimcrresssessessmessessssesssssssessssssessssssesssssssessssssssessssnss | aossesnnes ....04/08/2012 | AMHERST SECURITIES GROUP 5,000,000 5,000,000 0|12
98883* ZZ 2|NAYLOR PUBLISHING L+1025 12/31/2012 ....03/30/2012 | Capitalized Interest (21,693) (21,802) 0 |4z
98883* ZZ 2|NAYLOR PUBLISHING L+1025 12/31/2012 06/07/2012 | Capitalized Interest 38,337 38,530 0 |4Z
989701 BC 0| ZIONS BANCORP 4.00 06/20/2016 ....06/13/2012 | DEUTSCHE MORGAN GRENFELL 1,950,000 2,000,000 0 | 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 45,080,822 45,995,452 72,408 XXX
8399997. Total - Bonds - Part 3 57,493,844 57,640,452 72,408 XXX s
8399999. Total - Bonds 57,493,844 57,640,452 72,408 DS
Preferred Stocks - Industrial and Miscell
369622 SN 6| GEN ELEC CAP CRP 7.125.........ooriieieseiesessse st st sssssssssssssnsssssssssessssnssssnssssnssssans | sosssssnss ....06/07/2012 | GOLDMAN SACHS 0.000 4,000,000 4,000,000.00 0 | P2UFE
876851 80 9| TAYLOR CAP GRP B 5.00..........ccurreeummmrreemmmrmesssmmressssmsesssssasssssssessssssssssssssesssssssesssssssessssssssessssssnesssssnns. | sessesseees ....06/13/2012 | BANK OF AMER/ML 4,000.000 3,592,880 0.00 0 | P4uUz
89148) 20 3| TORTOISE ENR CAP 3.95 05/01/2018.......0oouuummirirsssssinesssesssssssesssssssssssssssssssssssssssssssssssssssesssssssessssssssssennes | sessessnsee ....04/12/2012 | WELLS FARGO BROKERAGE 850,000.000 8,500,000 0.00 0 |RP1UFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous 16,092,880 XXX 0 DS
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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)
8999997. Total - Preferred Stocks - Part 3, 16,092,880 XXX s | o0 | s XXX
8999999. Total - Preferred Stocks. 16,092,880 XXX reorerinssrninsenins | o0 | v XXX ooserersnnenns
Common Stocks - Industrial and Miscell

428236 10 3 [HEWLETT-PACKARD CO. ....05/25/2012 | RAYMOND JAMES & ASSOC 10,000.000 218,665 XXX

428236 10 3 [HEWLETT-PACKARD CO. ....06/08/2012 | INTERSTATE 25,000.000 551,183 XXX

428236 10 3 [HEWLETT-PACKARD CO.....corrrveuuurreiimmrressmmesessssnsssssssesssssssesssssssessssssssssssssssssssessssssssssssssssssssssssssssses. | coseesseses ....06/11/2012 | RAYMOND JAMES & ASSOC 25,000.000 541,623 XXX

446413 10 6 [HUNTINGTON INGALLS INDUSTRIES........covoveeeerieesessisissessisssessissssssssssssssssssssssssssssssssssssessssssesssssssnses | coneesssnes ....06/06/2012 | BERNSTEIN, 20,000.000 733,078 XXX

460690 10 O [INTERPUBLIC GROUP OF COS INC.........corrveiuumrreimmmrmesismersesssnsssssssssssssssessssssssssssessssssssssssssssssssssssssesss | cossesseees ....04/23/2012 | BERNSTEIN 5,000.000 53,633 XXX

500255 10 4| KOHLS CORP.........cvvuimrvitimeressinessesssesssssssessessssesssssse s | sesseeeses ....05/31/2012 | STRATEGAS, 70,000.000 3,224,914 XXX

500255 10 4| KOHLS CORP........cooiiriiiiricsessisiisssissssssessss s ssssssssssssssssssssssns. | sessensses ....06/01/2012 | STRATEGAS, 60,000.000 2,694,834 XXX

629209 10 7| NMIHOLDINGS INC.....oourvveermrrrisrmisiesmesiesssesssssessessssssssssssesssssssesssssssessssssesssssssssssssssssssssssssssssssssssssen. | sesseeeses ....04/17/2012 | FBR CAPITAL MARKETS & CO 300,000.000 3,000,000 XXX

681919 10 6| OMNICOM GROUP ....04/19/2012 | BERNSTEIN, 30,000.000 1,483,524 XXX

681919 10 6| OMNICOM GROUP 04/23/2012 | BERNSTEIN 15,000.000 743,180 XXX

681919 10 6| OMNICOM GROUP ....05/30/2012 | RAYMOND JAMES & ASSOC 12,000.000 584,722 XXX

681919 10 6| OMNICOM GROUP.........reeerrircrimerireesiessisessses s ess st sst st st ssssssessensssssnssssins. | esssssees ....06/01/2012 | ISI GROUP INC 20,000.000 933,658 XXX

681919 10 6| OMNICOM GROUP........rvveermrrrisrrresissscseessseessisssessss sttt ssss s sesssssessssssssssssssssssssssssssssns. | sesseseees ....06/25/2012 | IS GROUP INC 20,000.000 926,750 XXX

744320 10 2| PRUDENTIAL FINANCIAL, INC.....ocviiiiiriieeiiereisesiies i ssssse st sssss s sssesesssessssnens | esssssens ...06/12/2012 | STIFEL NICOLAUS & CO. 10,000.000 474,100 XXX

855030 10 2| STAPLES INC.....ooomiiriiieiieiiesseiissssessssssssssss s s sssssssssssssssssss s sssssssssssssssesssssesssssssen. | sessenenes ....06/07/2012 | STRATEGAS, 50,000.000 646,565 XXX

855030 10 2| STAPLES INC....oouoiiiiiissittisss s sesss st | ceesssennes ....06/11/2012 | INTERSTATE 50,000.000 630,890 XXX
9099999. Total - Common Stocks - Industrial & Miscellaneous. 17,441,317 XXX
9799997. Total - Common Stocks - Part 3 17,441,317 XXX
9799999. Total - Common Stocks. 17,441,317 XXX
9899999. Total - Preferred and Common Stocks 33,534,197 XXX
9999999. Total - Bonds, Preferred and Common Stocks. 91,028,041 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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1 2 3 4 5 6 8 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 14 15 NAIC
o Foreign Bond Desig-
r Prior Year Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Par Value Value (Decrease) (11+12-13) | BJAC.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............ 04/15/2012| Sinking Fund Redemption 100.0. 0 0 11,000 0 (O SO I S 159 |01/15/2015
250088 AZ 4 |DES MOINES FED COURT 4.34 01/15/2015............ 05/15/2012| Sinking Fund Redemption 100.0. 0 0 11,000 0 0 | o0 | e 199 [01/15/2015
250088 AZ 4|DES MOINES FED COURT 4.34 01/15/2015 06/15/2012| Sinking Fund Redemption 100.0. |. 0 0 11,000 0 (U IO I S 239 |01/15/2015
31287M US 7 |FGLMC C62393 PT 6.5 1/1/2032 04/15/2012| MBS Paydown 0.00374254 0 0 91 0 0 2 101/01/2032
31287TM  US 7 |FGLMC C62393 PT 6.5 1/1/2032... 05/15/2012| MBS Paydown 0.00373518 0 0 92 0 0 2 101/01/2032
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032.......ccovvvverrrrrrrrnns 06/15/2012| MBS Paydown 0.00372778 0 93 0 0 3 101/01/2032(1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........cccovrvirirrrernrne 04/25/2012| MBS Paydown 0.01530954 0 504 0 0 (V1 IO 10 | 05/01/2031|1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.......cocvvvrvnrrrrcrirens 05/25/2012| MBS Paydown 0.0152433 0 331 0 0 0 8 105/01/2031 1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031... 06/25/2012| MBS Paydown 0.01514383 0 497 0 0 0 05/01/2031|1...
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.. 04/25/2012| MBS Paydown 0.02102582 0 13,628 0 0 0 05/01/2031|1...
31387D EV 7 |FNCL 580748 PT 6.0 5/01/2031.........cocorivrrverrrinne 05/25/2012| MBS Paydown 0.02096783 0 175 0 0 0 4 105/01/2031| 1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.......cccrivererrirernnn 06/25/2012| MBS Paydown 0.02091074 0 173 0 0 0 5 |05/01/2031(1...........
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031.......ccocvvvrrevirnene 04/25/2012| MBS Paydown 0.01775554 0 415 0 0 0 9 109/01/2031 1...........
31388D ZU 5|FNCL 602055 PT 6.50 9/01/2031.... 05/25/2012| MBS Paydown 0.01524223 0 25,133 0 0 0 09/01/2031|1...
31388D ZU 5|FNCL 602055 PT 6.50 9/01/2031 06/25/2012| MBS Paydown 0.01520581 369 0 364 0 0 0 09/01/2031|1...
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031... 04/25/2012| MBS Paydown 0.02604434......... | .ccooevveroverinerrene | verirerinerineeenn 28 | v 278 | i 278 | i 272 0 278 0 0 0 09/01/2031|1...
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031.........cccorvererrnrrrnns 05/25/2012| MBS Paydown 0.02594165......... | ccccoveereevnernnernee | veverneeisernenn 287 | s 257 | o256 | 251 0 257 0 0 0 09/01/2031| 1...........
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031..........ccovvvrrerrmrrinns 06/25/2012| MBS Paydown 0.02583839......... | cccccovrvnrrrerrerenne | vevervreeieenenn258 | i 258 | o258 | 252 0 258 0 0 0 09/01/2031| 1...........
31388K WT 5|FNCL 607358 PT 6.50 10/01/2031.......ccccovrvrerenncs 04/25/2012| MBS Paydown 0.01927227......... | coccoververenerneeernee | veverneennrinnens 169 | i, 169 | oo 174 | s 168 0 169 0 0 0 10/01/2031| 1...........
31388K WT 5|FNCL 607358 PT 6.50 10/01/2031.. 05/25/2012| MBS Paydown 0.01922926 0 172 0 0 0 10/01/2031{1...
31388K WT 5|FNCL 607358 PT 6.50 10/01/2031.. 06/25/2012| MBS Paydown 0.01918647 0 171 0 0 0 10/01/2031| 1...
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032 04/25/2012| MBS Paydown 0.01354362 0 242 0 0 0 09/01/2032|1...
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032.........ccovvvverererirnnens 05/25/2012| MBS Paydown 0.00727999 0 56,373 0 0 09/01/2032| 1...........
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032........cccovvvrerernrerenens 06/25/2012| MBS Paydown 0.00388242 0 30,578 0 0 09/01/2032| 1...........
83162C FH 1 |SBA SER 94-20F 7.60 6/1/14........cocvvrrerirririinennn 06/01/2012| MBS Paydown 0.012465826 0 0 6,566 0 0 06/01/20141...........
83162C FQ 1 |SBAP 1994-20K 1 8.65 11/01/14 05/01/2012| MBS Paydown 0.009123823 0 0 4,891 0 0 11/01/2014| 1...
83162C GR  8|SBAP 1996-20D 17.35 04/01/2016... 04/01/2012| MBS Paydown 0.029057779 (50) 0 13,997 0 0 04/01/2016| 1...
912827 7L 0|U.S. TREASURY NOTES 4.875 2/15/2012................ 02/15/2012| Prior period adjustment. ..o [ovrnrnnininsrennns w0 |0 0 0 0 0 0 0 0 02/15/20121...........
0599999. Total - Bonds - U.S. GOVEMMENL. ... sssssnssssssssnsssnsssssssnssssssssssssssssnsssnsssssssssssssssssssssssssssssssnsssnss | svvseernens 188,480 | wovvvvnenns 188,450 | ...........191,083 | ........... 191,727 | oo 0 | .een(10,001) ] v [ i (10,001) [ ovvovvennnns 0 [ s 188,450 0 0] 0 [ 6,790 | oo XXX... | .XXX....
Bonds - U.S. States, Territories and Pc
677519 DN OH ST SCHS-SER B 4.00 09/15/13, 03/15/2012| Call 100.0.........cverrerrirerierirs cevrerennrnenennnnens | 03,600,000 | e 3,600,000 3,602,824 0| ceen(2,824) | o0 [ s (2,824) 3,600,000 0 | 0 | i | 72,000 |05/01/2018| 1FE......
939741 1B WASHINGTON SER B 5.50 5/01/2018 05/01/2012| Sinking Fund Redemption 100.0. |. ,260,000 1,395,894 | .0 | 0n(135,894) | o0 [ e (135,894) | .. 1,260,000 0 0 | 0 [ s 34,650 | 05/01/2018| 1FE......
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........c.rieiiirisriiinsiiniiissssssssssisssssssssssssssssssssssssssssssssssssssssssssanes | onnrennndy 860,000 | Lvivvnn 4,860,000 4,998,718 | ..cccoveveen0 [ i (138,718) ] o0 | i (138,718) 4,860,000 0 0.0 | 106,650 | ...... XXX... [.XXX....
Bonds - U.S. Political Subdivisions of States, Territories and Pc ions
68406P GE 5| ORANGE BCH AL TXB 5.00 05/01/2015................... ’ ..... ’05/01/2012‘ Sinking Fund Redemption 100.0. | .......cocovvererinns | corvrvrierns 590,000 | ............ 590,000 | ............593,339 | .....cco... 592,127 | v 0 ] ooeeen(2127) | o0 | s (2,127) | ............... 0 ‘ ............ 590,000 ‘ 0 | 0] 0 | s 14,750 ’05/01/2015’ 1FE......
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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)
821686 B9 2| SHELBY CNTY TN A UNREF 5.00 04/01/2012......... | ..... 04/01/2012| Maturity 100.0.........ccouverrvenrrnes | ovreerrierienineeins | criverienns 985,000 | ............ 985,000 | ............ 992,858 | ............ 989,313 | oot 0| s (4,313) | v (V1N I (4,313) | oo 0| v 985,000 .0 0 0. 24,625 |04/01/2012| 1FE......
821686 ZU 9| SHELBY CNTY TN A PREREF 5.00 04/01/2012....... | ..... 04/01/2012] Maturity 100.0.......ovvvvvrrsreinrmnnns | coveserissinssisennns | cevnsnissinns 15,000 [ .oovrins 15,000 | .ooovvrins 15,120 | oo, 15,066 | ..ovovveennnead 0 | i ()] 0 (66) 0. 15,000 .0 0 [ I 375 |04/01/2012| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... s | e 1,590,000 | ......... 1,590,000 | ......... 1,601,317 | .o 1,596,505 | ..oovvernenad 0 | s (6,505) | .ovvrrrirnns (V)] [ (6,505) | oo 0| e 1,590,000 .0 0 0] . 39,750 |...... XXX... | .XXX....
Bonds - U.S. Special R and Special A t
01030R EZ 1 |ALHSGFIN AMT E 5.35 10/01/2032.........cccovvvrmerre | verer 04/01/2012| Partial Call 100.0.... ) ...195,000 .0 0 10/01/2032| 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039... e 04/01/2012| MBS Paydown 0.428830222 ) 0 77,527 .0 0 12/01/2039| 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039..........ccosvververs [ v 05/01/2012| MBS Paydown 0.418784383 ) 0 61,280 .0 0 12/01/2039| 1FE......
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039........ccccovrvrrers | veree 06/01/2012| MBS Paydown 0.409426632 ) 0 57,082 .0 0 12/01/2039| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028...........coccevvrverir | vevee 05/01/2012| Partial Call 100.0.........cccvvverriene | ovrerrrmerirerienines | vevvvrirneiinns 5,000 | ccooverirnnene 5,000 | coovrrierirn 5,020 | .cooovirirnnns 5,019 | coovrrrei 0 | oo (G1S) ] [ 0 (19) 0 5,000 .0 0 08/01/2028| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028. e 06/01/2012| Partial Call 100.0.... ) 0 25,000 .0 0 08/01/2028| 1FE......
23410B CH 2| DAKOTA CNTY MN SF 4.50 06/01/2035... e 04/01/2012| Partial Call 100.0.... ) 0 45,000 .0 0 06/01/2035| 1FE......
23410B CH 2| DAKOTA CNTY MN SF 4.50 06/01/2035.........ccouverns [ vonee 06/01/2012| Partial Call 100.0.........cccvverreeenne | vorerrerrerrnerirenirens | cernerineennd 50,000 | covvvernes 50,000 | ..ovrerneens 53,710 | wovevrreeene 53,541 | v 0| s (3.541) [ v (V1 I (3,541) 0 50,000 .0 0 06/01/2035| 1FE......
23410B CH 2| DAKOTA CNTY MN SF 4.50 06/01/2035...........cccones | vonce 06/01/2012| Sinking Fund Redemption 100.0. | .......cccovuervririves | vovrvererenes 20,000 | .ooovvernenn 20,000 | covvrriereen 21484 | oo, 21,416 | oo 0| s (1,416) | v (V1 I (1,416) 0 20,000 .0 0 06/01/2035| 1FE......
246395 WY  9|DE HSG AUTH A-14.90 07/01/2029.........coccoevvmvrins [ s 04/01/2012| Partial Call 100.0.........ccoeverrrviees | vererrriemrinnrirenirene | cevreiininne 10,000 | .ovovrveneee 10,000 | oovovrerne 10,396 | .cooovvrrnees 10,390 | .o (U I [KIS10) ) I 0 (390) 0 10,000 .0 0 07/01/2029| 1FE......
246395 WY  9|DE HSG AUTH A-14.90 07/01/2029. IO I 05/01/2012| Partial Call 100.0.... (195) 0 5,000 .0 0 07/01/2029| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029..........occovvrvrrnnen [ verns 06/01/2012| Partial Call 100.0 .10,390 (390) 0 10,000 .0 0 07/01/2029| 1FE......
246395 XA 0|DE HSG AUTH SFM B 0.00 7/1/2031.... IO 04/01/2012| Partial Call 37.93.... e | . . . 21,856 | e 1,873 24 0 1,897 .0 0 07/01/2031| 1FE......
246395 XA  0|DEHSG AUTH SFM B 0.00 7/1/2031.....cvvvereverncirnnns | vevee 05/01/2012| Partial Call 38.0913272........cccouwe | coverrevmerrnerireeines | ceerierineians 3,809 | oo 10,000 | ooooevrenns 3713 | s 3745 | o 0 | oo 64 | v 0 64 0 3,809 .0 0 07/01/2031| 1FE......
246395 XA  0|DE HSG AUTH SFM B 0.00 7/1/2031........cccovurrereres [ e 06/01/2012| Partial Call 38.2508.............ccove | corerrreerrnniirenirens | e 13,388 | oo 35,000 | .covverneens 12,99 | oo 13,109 | v 0 | s 279 | oo 0 279 0 13,388 .0 0 07/01/2031| 1FE......
25477P HN  8|DC COL HSG AGY 4.80 11/01/2036..........coneververrrees [ o 05/01/2012| Sinking Fund Redemption 100.0. | .....ccuvvvnevrnerirene | cerneernennnd 20,000 | .cooovrrrnee 20,000 | coererneens 20,000 | .oovrrrnnne 20,000 | .ovvrrrerernens (1 IO [(0)] I 0 (0) 0 20,000 .0 0 11/01/2036| 1FE......
31392E  3S  7|FNR2002-71 PD PAC 5.50 10/25/2031. PO IO 04/25/2012| MBS Paydown 0.0.........cccoverviiee [ worervmmnvevirnnnerinns | erverreeer 131,859 | i 131,859 | 133,729 | 132,235 | a0 | 78 | 0 | e A78 | v (1N I 131,859 .0 0 0 10/25/2031{1...
31392H DS  9|FNR 2002-97 PG PAC 5.50 12/25/2031.........ccccouvrs | vever 04/25/2012| MBS Paydown 0.09763423 (20) 0 67,754 .0 0 0 12/25/2031| 1...
31392H DS  9|FNR 2002-97 PG PAC 5.50 12/25/2031. B 05/25/2012| MBS Paydown 0.07865683 13 0 94,887 .0 0 0 12/25/2031|1...
31392H DS  9|FNR 2002-97 PG PAC 5.50 12/25/2031.........ccccouvre | verer 06/25/2012| MBS Paydown 0.06358421 75 0 75,363 .0 0 0 12/25/2031| 1...........
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022.........ccovvvevremernns | o 04/15/2012| MBS Paydown 0.01833453......... | ccceveereeemerneeiinne | cerneerneinns 84,463 | ....oovvvne 84,463 | ..oovvvnven. 86,364 | ..o 84,924 | ..o (1 I (492) | vovvreererrnnn 0 (492) 0 84,463 .0 0 (V1 I 1,548 (02/15/2022|1...........
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022.........ccosvveeerermern | e 05/15/2012| MBS Paydown 0.00761187......... | ceeeeeeeeeeneinciirene | ceneerineinns 75,059 | oo 75,059 | covererens 76,747 | oo 75,468 | ..ooverirnns (1 I (K157 I 0 (352) 0 75,059 .0 0 (V1 I 1,720 02/15/2022|1...........
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022.... e 06/15/2012| MBS Paydown 0.0.........cccovervens | covvererrmnrnerrecernee | ceererenernn53,283 | o 53,283 | .ovvrerens 54,482 | oo 53,574 | oo 0 (0) 0 53,283 .0 0 (VN 1,465 |02/15/2022|1...
31392W  UJ  7|FHR 2510 PE PAC 5.50 11/15/2031.. e 03/15/2012| Prior period adjustment.. 0 .0 0 )| [ESSOON | I O 0 .0 0 0 0 |11/15/2031|1...
31392W  UJ  7|FHR 2510 PE PAC 5.50 11/15/2031......c.cccrvvverivrnns | coree 04/15/2012| MBS Paydown 0.00430187......... [ ccrvvrvererrnverernnns | crrvrirninns 105,168 | ..o 105,168 | ...cooeee 106,614 ) [T o I I 105,168 .0 0 0 e 1,928 | 11/15/2031|1...........
31392W  UJ  7|FHR 2510 PE PAC 5.50 11/15/2031........coovverernnerins [ o 05/15/2012) MBS Paydown 0.0.........cceeveuneee | vorernermeernerinerirens | cereeinneennsd 43,019 [ oo 43,019 | oo 43,610 43,019 .0 0 [V I 986 |11/15/2031[1...........
31393G  BZ  6|FHR 2545 HE PAC 5.50 09/15/2031..........cocoovervveri | covee 04/15/2012| MBS Paydown 0.02549626......... [ ..cccoovurevrvrrerinns | crrvrenn 126,396 | coiviivne 126,396 | ..ocoveenee 128,727 126,396 .0 0 0 2,317 |09/15/2031(1...........
31393G BZ 6|FHR 2545 HE PAC 5.50 09/15/2031 N 05/15/2012| MBS Paydown 0.01706642 ....84,298 ....85,853 84,298 .0 0 (V1 I 1,932 09/15/2031|1...
31393G BZ  6|FHR 2545 HE PAC 5.50 09/15/2031.........cocoreremrenne | conee 06/15/2012| MBS Paydown 0.00549879 ..115,676 17,809 115,676 .0 0 (V1 I 3,181 |09/15/2031(1
31393M NH  0|FHR 2582 PE PAC 5.50 12/15/2031 e 04/15/2012| MBS Paydown 0.03872573......... [ ccccovrvevvvrvererinnns | crrnrennn 136,974 | i 136,974 ..139,869 ...136,974 .0 0 0 2,511 {12/15/2031(1...
31393M NH 0 [FHR 2582 PE PAC 5.50 12/15/2031.........coconevrmrirnes | vener 05/15/2012| MBS Paydown 0.02499227......... | ccccevevrnevreeenennns | crrverienns 131,841 | v 131,841 | v 134,627 | oo 132,622 | oo (1 IO [C1015) ) I (V1 I (L1015) ) I (V1 I 131,841 .0 0 (V1 I 3,021 |12/15/2031(1...........
31393M NH 0 |FHR 2582 PE PAC 5.50 12/15/2031........ccoccovvvrerrnns | veves 06/15/2012| MBS Paydown 0.01150159......... | cecverrvrnrrierineinns | coreerienns 129,511 | v 129,511 | oo 132,247 | oo 130,277 | v (1 [ (740 ) I— (V1N I (740 ) p— (V1 129,511 .0 0 (V1 I 3,562 | 12/15/2031| 1...........
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38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32.........couvemrernrvinins [ v 04/20/2012| MBS Paydown 0.17702114......... | cevevvveerrmerrcrirens | e 60,317 | oo 60,317 | covvrvrens 61,108 | .oovverevne 60,486 | ...covererncs (U I (VL)) [ 0 (278) 0. 60,317 .0 0 (V1 I 1,106 {03/20/2032|1...........
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32.........couvervvervrennins [ v 05/20/2012| MBS Paydown 0.16999144......... | cceeveeevrrnerrerrens | conerineenns 38,045 | ..oovvennen 38,045 | ..ocovrnees 38,544 | ..o 38,152 | v (U IO ()] [— 0 (13) 0. 38,045 .0 0 [V I 872 |03/20/20321...........
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32........cnvvemrerivrinnies [ e 06/20/2012| MBS Paydown 0.1627739%4......... | ccceoeeeeeveermeinerirene | ceneeiseenns 39,061 | covvrrnnens 39,061 | .ooorerneens 39,574 | oo 39171 | s 0 | oo (A} [—— 0 (21) 0. 39,061 .0 0 0 03/20/2032| 1...........
400094 AA  6|GRS RVR MFH ADJ-RE 5.63 06/01/2017. e 06/01/2012| Put 100.0............ )| - 0| e 1,500,000 .0 0 0 06/01/2017| 1FE......
45506A CK  5[IN ST HSG 4.45 12/01/2027.......coovverneeririieirncrieneins | veves 06/01/2012| Partial Call 100.0.... 0 200,000 .0 0 0 12/01/2027| 1FE......
457106 MX 7 [INGLEWOOD CA REDEV 5.75 05/01/2017... e 05/01/2012| Sinking Fund Redemption 100.0. |. 0 205,000 .0 0 0 05/01/2017| 3FE......
462467 AT 8|IAFIN AUTH 4.90 07/01/2031....c..ovvorverrerrerncrienins | veees 04/19/2012| Partial Call 100.0..........ccovevrnrenne 0 5,000 .0 0 0 07/01/2031| 1FE......
462467 AT 8[IAFIN AUTH 4.90 07/01/2031.....c.ocvevvrrerernirernnnes [ s 05/17/2012| Partial Call 100.0.........cccvvervenee 0 35,000 .0 0 0 07/01/2031| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 04/01/2012| Partial Call 100.0..........ccocvvreene 0 85,000 .0 0 0 10/01/2039| 1FE......
46940R AB  2|JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 05/01/2012| Partial Call 100.0.... 0 55,000 .0 0 0 10/01/2039| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... | ..... 06/01/2012| Partial Call 100.0.... . .5,000 | .. ..4,375 ....603 0 5,000 .0 0 0 10/01/2039| 1FE......
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032.......cccouvrvee | veves 05/01/2012| Partial Call 100.0..........coorverirne | rererrerrenmenirsennns | creverireees 395,000 | .cooonene 395,000 | ..ocvvrnees 398,950 | ..ccovneee. 398,743 | ..coovrerns 0| s (3,743) 0 395,000 .0 0 0 12/01/2032| 1FE......
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032.......c.covvrves | veves 06/01/2012| Partial Call 100.0.........cccvevvrrene | evreerereerieeineeinns | cereerienes 250,000 | oo 250,000 | ............. 252,500 | ..ooovernc 252,369 | .oovveriens 0| s (2,369) 0 250,000 .0 0 0 12/01/2032| 1FE......
49130P QT 4|KY HSG CORP 4.90 07/01/2035.........ovvveverirerirnrenes | vever 05/01/2012| Partial Call 100.0..........covvvvrrrre | ovrermrrirenirenirnreinns | cveverirenes 270,000 | ............ 270,000 | ............ 273,375 | o 272,979 | oo 0| s (2,979) 0 270,000 .0 0 0 07/01/2035| 1FE......
49130P QT  4|KY HSG CORP 4.90 07/01/2035... v [ 06/01/2012| Partial Call 100.0.... ..146,600 | ...ocoocreern0 | o (1,600) | ..oovvvvvennn0 | e (1,600) | oo 0 | v 145,000 .0 0 0 07/01/2035| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036............coooverrecries | e 04/01/2012| Partial Call 100.0 119,521 0 20,000 .0 0 0 07/01/2036| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036.... I 05/01/2012| Partial Call 100.0.... 0 25,000 .0 0 0 07/01/2036| 1FE......
54627A HX  8|LAHSG FIN AGY SFH 2.85 06/01/2029..........ccoevees | vonee 04/01/2012| Partial Call 100.0........cvveveneeins | ceverrerrerinnereeniiens | ceneerineinns 70,000 | coovrrrnnens 70,000 | .o 70,000 | oo 69,998 | oo (1 IO Y2 I 0 2 0 70,000 .0 0 0 06/01/2029| 1FE......
54627TA HX  8|LAHSG FIN AGY SFH 2.85 06/01/2029.........c.ccouver | vonee 06/01/2012| Partial Call 100.0.........cccvevevrvees | corerrrrierrnnrirerirene | e 95,000 | coovvrereces 95,000 ,000 | oo 94,998 | oo (U IO 2 | e 0 2 0 95,000 .0 0 0 06/01/2029| 1FE......
56052E AW 8| ME HSG AUTH F-2 5.25 11/15/2027.......ccnvvenvranens [ v 04/10/2012| Partial Make Whole Call 100.0.... | ..c.vvvrerrrererneernns | crverirnes 285,000 | ..cooonen. 285,000 290,691 | ..vvvrerirens 0| s (5,691) [ voovverrernnnns (V1N I (5,691) 0 285,000 .0 0 0 11/15/2027| 1FE......
56052E AW 8| ME HSG AUTH F-2 5.25 11/15/2027 e 06/15/2012| Make Whole Call 100.0.. 4,240,000 | ......... 4,240,000 324,664 (84,664) (84,664) 4,240,000 .0 0 0 11/15/2027| 1FE......
57419P HA 0| MARYLAND ST CMNTY 5.75 09/01/2039.........cocccree [ venee 06/22/2012| Partial Call 100.0 425,000 ..425,000 .(18,847)] .. ..(18,847) .0 0 0 09/01/2039| 1FE......
57419P K2 4| MD ST CMNTY DEV 5.00 03/01/2041 N 06/22/2012| Partial Call 100.0.... 130,000 | oo 31,792 | 31,692 | 0 | (1,692) 0 (1,692) .0 0 0 03/01/2041| 1FE......
57586N EN 7 [MASS HSG FIN AGY 2.875 06/01/2015..........cocevuee | vever 06/01/2012| Cash Tender 100.0..........cocvereres | vererreeernnnrirenirene | e 15,000 | ...cccceeer.. 15,000 | .iverna 15,000 | oo 15,000 | oo (U I (V1 I 0 0 0. 15,000 .0 0 0 06/01/2015| 1FE......
60415N  4Z 2 [MN HFA SRS E 5.05 07/01/2034.........cconvveneermvrirnirns | cener 05/01/2012| Partial Call 100.0.........ccorvvrerne | rerereerremienerseenns | evverieees 120,000 | ............120,000 | ............ 120,900 | coovvvrne 120,810 | v (1 I (C:30) ) I 0 | coerrerrnene(810) [ s 0 | s 120,000 .0 0 0 07/01/2034| 1FE......
60415N  4Z 2 |MN HFA SRS E 5.05 07/01/2034........coconvveneernrrrnerns | cenes 06/01/2012| Partial Call 100.0.........ccvvvernrernns | ceverrerrrrinnirncrirens | ceneeineenn 85,000 | .....c.......85,000 | ..vorrirncs 85,638 | ..cocovnnen. 85,574 | ovvverins (1 I (CYL)) [— 0 0. 85,000 .0 0 0 07/01/2034| 1FE......
605155 AD 2| MISSION TX DEV 5.20 04-18 C12 (RSP).. e 04/26/2012| Call 100.0........cevvrrereerieireirens | ceverserieesnerireniene | overines 1,500,000 1,519,275 1,503,597 | .ovvvvrernn0 | e, (3,597) | ovvvvreieend0 [ e (3597) | e 0| e 1,500,000 .0 0 0 04/01/2018| 2FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038 e 04/01/2012| Partial Call 100.0 136,663 | oo 36,399 | 0 [ (1,399) ...(1,399) 0. 35,000 .0 0 [V I 630 | 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.........ccccovrmrvrernrrnns | veree 05/01/2012| Partial Call 100.0.........covvvvererirees [ erreremverierrseirerienes | cvvvreenenns 200,000 | ...cooone.. 200,000 | ..coornenn 209,500 | ...........207,997 | cooovrrrirnnnd (0 IO (7,997) | v (V[ IO (7,997) 0. 200,000 .0 0 0 e 4,500 |06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038...........cccosvveemrrererens | conee 06/01/2012| Partial Call 100.0.........ccorvererne | rerernerrrensenersenins | cvvverieens 125,000 | .ooovvreenee 125,000 | cooovvreneee 130,938 | .o 129,998 | oo 0| s (4,998) [ .oocvorcernene (V1 I (4,998) [ oo 0 | v 125,000 .0 0 0 3,375 | 06/01/2038| 1FE......
60636X DJ  9|MO ST HSG DEV 6.66 03/01/2034...........coooverrcmrrns [ v 05/24/2012| Call 101.0.....ccooivierriiriinnicens | e | v 3,085,550 | ......... 3,055,000 | .........3,152,760 | .........3,095,295 | ......ccce...0 | i (14,766) | ...oocvvrennnd ([ I (14,766) | ....covvvee. (V1 I 3,080,529 | ....cooovrnne (VN I 5,021 | ........ 5,021 |..... 148,641 | 03/01/2034| 1FE......
61212R D7  8|MT ST BRD HSG C 5.00 12/01/2027 e 06/01/2012| Partial Call 100.0.........c.couvevvvnne | vorervrrrrvrrnerrerirene | wereennn310,000 [ 1o, 310,000 | ............315,425 | ...........314,220 | ....ccccceeee0 | o (4,220) ...(4,220) .0 0 (] - 7,750 |12/01/2027| 1FE......
61212R  H3  3|MT ST HSG SER D 5.20 06/01/2038.........c.coocvorvvenee | vever 06/01/2012| Partial Call 100.0 ..565,000 ...(8,253) .0 0 0 06/01/2038| 1FE......
61212R T9 7 |MT BRD HSG-SFM B2 5.00 12/1/2027.. e 06/01/2012| Partial Call 100.0.... e | (835) 0. 20,000 .0 0 0 12/01/2027| 1FE......
613907 BU 7| MONT CNTY TX 3.75 06/01/2031.........cccoemrrrrerirererne [ v 06/01/2012| Sinking Fund Redemption 100.0. | ......ccccccrmevrevernes | ceriver...85,000 | ..............85,000 | .............85,000 | coooeerreen85,000 | v | e (V1 I 0 0 0 85,000 .0 0 0 06/01/2031| 1FE......
646129 6Q  4|NJ ST HSG 4.50 10/01/2029.........cccomrvvrriririerivnins | 04/01/2012| Partial Call 100.0........ccvvrvrvens [ ervrvrviricrnererinnes | creren 280,000 | ............280,000 | ............294,988 | ...........294,422 | ....cccceel0 | oo (14,422) | oo 0] s (14,422) 0. 280,000 .0 0 0 10/01/2029| 1FE......
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647200 N4 2| NM MTG FIN SFM 5.35 03/01/2030.........cvvvvervmrrrs [ e 06/01/2012| Partial Call 100.0.........ccovvvvvrrcne | covrrerrmrrrerrerirnns | veeerennnn 135,000 | ... 135,000 | ... 139,770 | ... 139,504 | il | s (4,504) | o0 | e (4,504) [ oo (V1 I 135,000 .0 0 0 03/01/2030| 1FE......
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 04/11/2012| Sinking Fund Redemption 100.0. 2,046 0 31,509 .0 0 0 09/11/20184...........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)............. | ... 05/11/2012| Sinking Fund Redemption 100.0. 2,049 0 31,744 .0 0 0 09/11/2018|4..........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccccc. | venee 06/11/2012| Sinking Fund Redemption 100.0. |. 2,050 0 31,969 .0 0 0 09/11/2018|4...........
64988P 3D  6|NY MGT AGY REV 4.80 10/01/2037.......cccmvvercrnens [ v 04/01/2012| Partial Call 100.0 465 0 35,000 .0 0 0 10/01/2037
658207 LZ  6|NC HSG FIN AG 4.50 07/01/2028...........ccoovrverrerrns | v 06/01/2012| Partial Call 100.0.........ccccoevevvicee | covrvmrrimnirenrerirens | wveeernenn 100,000 | ...........100,000 | ............106,100 | .......... 105,903 | ..cocccvvvvren0 | ceeiree(5,903) | o0 | e (5,903) [ .ovrrvrinnn (1N IO 100,000 .0 0 0 07/01/2028
677377 U9 2| OHIO HSG 4.80 11/01/2028.........ccovvvevereerirerernceiins [ o 05/01/2012| Partial Call 100.0.........ccrvverrvreere | vererrerrrrrrnerrerrene | cervrrnnennni20,000 [ viriirirn20,000 | oo 21,644 | 21,567 | v 0 | cerreen(1,567) | coverrcrirn (V[ IO (1,567) 0 20,000 .0 0 0 11/01/2028| 1FE......
677377 Y2 3| OHIO HSG FIN AGY 4.50 11/01/2028..........ccovvvvvnes | vevee 05/01/2012| Partial Call 100.0........covvererreee [ errrervericrnererinn | cervereenenn 5,000 | 5,000 | i 5,422 | i 5,411 | 0 | o) | e 0 (411) 0 5,000 .0 0 (V1 I 146 [11/01/2028| 1FE......
68450W CA 7| ORANGE CNTY FL HSG 4.50 03/01/2031........cocoere [ venee 05/01/2012| Partial Call 100.0.........cccoeverrvees | vererrrvnrinerirerirene | woereennn. 185,000 | ...........155,000 | ...........166,439 | ............166,014 | ...cccoorernnns 0| ien(11,014) | o (1 I (11,014) | oo (V1 I 155,000 .0 0 (] I 4,127 |03/01/2031| 1FE......
708796 WP 8| PAHSG SER 110B 4.75 10/01/2039........cocoomerverernee [ v 04/01/2012| Partial Call 100.0 ..790,000 722,004 | .0 722,984 | i | 087,016 [ 0 | 67,016 | .covovrernc 0 | s 790,000 .0 0 0 . 18,763 | 10/01/2039] 1FE......
71881L AD  0|PHOENIX AZ SER '07 5.25 08/01/2038..........ccccrvvrer | vevee 04/01/2012| Partial Call 100.0 ....38,497 ....39,205 (617 0 38,497 .0 0 (VI I 674 | 08/01/2038| 1FE......
71881L AD  0|PHOENIX AZ SER'07 5.25 08/01/2038..........c.ccouveree [ vonee 05/01/2012| Partial Call 100.0.........cccvvevrvvrrne | ceverreermerrerirerernee | wvverenenn 126,631 | 126,631 | .o 128,959 | 128,660 | 0 | eenn(2,029) [ o0 | oeieinn(2,029) | o0 [ s 126,631 .0 0 (] - 2,770 | 08/01/2038| 1FE......
71881L AD  O|PHOENIX AZ SER '07 5.25 08/01/2038..........cccoovvrer | vevee 06/01/2012| Partial Call 100.0 225,676 .0 0 (V1 I 5,924 |08/01/2038| 1FE......
83712D PY  6|SC HSG FIN & DEV 5.30 07/01/2023..........ccccocreurrer | verer 04/01/2012| Partial Call 100.0. 15,000 .0 0 [V I 596 |07/01/2023| 1FE......
83755G 4G 9|SD HSG SER E 5.10 05/01/37......couvvrerenerierierennes | conee 05/25/2012| Partial Call 100.0 1,620,000 .0 0 (N R 46,818 |05/01/2037| 1FE......
83755G X2 8|SDHSG DEV AUTH K 5.05 05/01/2036.............cccoee. | oo 05/25/2012| Partial Call 100.0 ...985,000 .0 0 0 . 28,187 | 05/01/2036| 1FE......
83755N DR 0|SD HSG SF FAM 5.00 05/01/2028...........cocoermrvrevnee | vever 05/25/2012| Partial Call 100.0 40,000 .0 0 (o] R 1,133 |05/01/2028| 1FE......
83755N  EU  2|SD HSG DEV SFH 2 4.255/01/2032.........ccccemevmrris | vener 05/25/2012| Partial Call 100.0 5,000 .0 0 (V1 I 113 | 05/01/2032| 1FE......
880459 5M 0| TN HSG5.75 07/01/2036.........cvvrrerrrirrererireisnrreis | veves 04/01/2012| Partial Call 100.0.........cccoevevrvres | cerererrerrnerrenirnne | e 1,790,000 | ........1,790,000 | .........1,877,263 | .........1,870,262 | ...cccocveeec0 | 1000i(80,262) | o0 | 10iern(80,262) | oo l0 | e 1,790,000 .0 0 0. 77,194 |07/01/2036| 1FE......
880459 5N 8| TN HSG HMOWNR 14.95 01/01/2037......ccveverrrerins [ o 04/01/2012| Partial Call 100.0 0 25,000 .0 0 (V1 IO 928 |01/01/2037| 1FE......
88045R WH 1 [TN HSG DEV 1A 4.50 07/01/2031........vvvrvevervrirernns [ s 04/01/2012| Partial Call 100.0 ) 0 80,000 .0 0 0 0 [07/01/2031|1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039........ccevvvererrrerers | vever 04/01/2012| Partial Call 100.0 ) 0 5,871 .0 0 0 09/01/2039| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039........ccoevvemererrrens | verer 05/01/2012| Partial Call 100.0.... ) 0 28,601 .0 0 0 09/01/2039| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039........cccevvvrvrrerirs | verer 06/01/2012| Partial Call 100.0.........ccovvvvevrene | corrverrmrrrerrenirnne | eevrneneeee33,179 | 33979 | i 34174 | 34,015 | 0 | e (836) [ e 0 (836) 0 33,179 .0 0 0 09/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039........cevvverirrerrrrniisenes | vever 04/01/2012| Partial Call 100.0.........ccvvvernvenes | verrreererinerneriens 1863 | 39,863 | oo 42,255 | oo 42,025 | oo 0 | crne(2,162) | covvrrrcrin (V1 I (2,162) 0 39,863 .0 0 (V1 I 731 [12/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039........vvvrrirrirnrrireiscies | veees 05/01/2012| Partial Call 100.0........cccvverneernse | covererrerineirneiiens | cerneeineenas 56,321 | ccovrirns 56,321 | covorerens 59,700 | .ovvrrrenne 59,375 | covererirens 0| ceeeen(3,054) | oo (V1N I (3,054) 0 56,321 .0 0 (V1 I 1,291 |12/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........cevvvevereerrrirrrrenes | vever 06/01/2012| Partial Call 100.0.... 17,322 ....18,361 (939) 0 17,322 .0 0 (V1 I 476 |12/01/2039| 1FE......
914116 DV 7| UNIV CINCINNATI CTR 5.00 06/01/2012.......ccccouvees [ venee 06/01/2012| Maturity 100.0........ 1,245,000 ,245,000 1,358,581 | ........1,252,384 | o0 | eeeend(7,384) [ oiennl0 | (7,384) [ ovvorernnens 0| oo 1,245,000 .0 0 0 . 31,125 |06/01/2012| 1FE......
914119 HG 0| UNIV CINCINNATI-A 4.00 06/01/2012.......cocovvrerveer | veree 06/01/2012| Maturity 100.0..........vvrervrrermrrvens [ erererrmniieisnrierinnes | erverees 2,120,000 | ......... 2,120,000 | .......... 2,200,624 | ......... 2,125,202 | covvvvirerinns (0 IO (5,202) [ .ovvevirrinens (V[ IO (5,202) [ ..ovvrvninnn (1 I 2,120,000 .0 0 (VN 42,400 [06/01/2012| 1FE......
924190 DB 4|VT HSG FIN AGY 5.50 11/01/2038..........cccorvvermerrnins [ o 05/01/2012| Partial Call 100.0..........corverrrne | rererrerrerienerneeins | evverireees 280,000 | ..o 280,000 | .....co..... 281,750 | cooovvvrne 281,565 | ..ocovvrerernns 0| s (1,565) | oo (V1 I (1,565) 0 280,000 .0 0 (V1 I 7,700 |11/01/2038| 1FE......
93978T GD 5| WA HSG FIN COMMN 5.63 12/01/2042............cccocon. | oe. 06/01/2012| Partial Call 100.0.......ccovvverernies [eornnninniisinnisiinnes | evnrnns 1,005,000 | ......... 1,005,000 | ......... 1,045,200 | ......... 1,035,535 | .o 0] ... (30,535) [ ..ovreverirenad 0 (30,535) [ ovovverirnns 0] s 1,005,000 .0 0 0] . 28,291 |12/01/2042|1Z........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL..........ruuuiriuirissirisiirsiersereseessenesssesssssssens st ensssssssesssenssensssenssssesssnsens | evsseee 28,075,689 | ....... 28,076,046 | ....... 28,693,269 | ....... 28,344,781 | ......... 6,314 | ... (277,744) | ool 0] (271,430) | cvvovvvennnns 0. 28,070,668 | .....cocvvene [V 5,021 | ... 5,021 |..... 856,231 |...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
00441A  AA 2| ACE HARDWARE 9.125 06/01/2016.........cocevrvvererns | coree 06/01/2012| Call 104.563.........cvvervrvriererinies [ rrererreriieissineiinnes | e 1,568,445 | ......... 1,500,000 | ......... 1,479,000 | ......... 1,486,695 | ...oovvcrnnnnnd 0] e 13,305 | oo (1[N I 13,305 | covrerirnad (V1 I 1,500,000 | ..ooovvrrene 0. 68,445 | ...... 68,445 | ...... 68,438 | 06/01/2016| 3FE......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 03/25/2012| Prior period adjustment...........c.c. | veeeeeerneeneenernens 0 .0 [E2) 1 I 0 0 w0 | 0 0 0 .. 0 .0 0 0 0 | 06/25/2037| 6FM.....
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 04/25/2012] MBS Paydown 0.43500786......... | cccoovveniiniiverrens | e 10,563 | covovvvernnee 10,563 7,632 | v 0 (VN IO 49 | 0 49 0 10,563 .0 0 (V1 I 193 | 06/25/2037| 6FM.....
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00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 04/25/2012| Pass-Through LOSS...........ccueeres | covvenrrerierineenns | v (V1 I 5,033 3,636 | v 0 0 w0 | 0 0 0 ... 0 .0 0 0 | v 92 | 06/25/2037| 6FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c..e. 05/25/2012| MBS Paydown 0.38316062 9,271 | o 0 0 164 | oo 0 164 0 12,832 .0 0 (V1 I 295 |06/25/2037|6FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c..u. 05/25/2012| Pass-Through LOSS...........cccceenne 28,189 | ooverveiirii 0 0 w0 | 0 0 0 ... 0 .0 0 0 06/25/2037| 6FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 06/25/2012| MBS Paydown 0.32939502 13,108 | oo 0 0 170 0 18,142 .0 0 0 06/25/2037| 6FM......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c..u. 06/25/2012| Pass-Through Loss.... 25,738 | oo 0 0 0 0 ... 0 .0 0 0 06/25/2037| 6FM......
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 04/25/2012| MBS Paydown 0.13970328......... [ ccccoervrevrnnnerinn | crvvennn 101,840 | ... 101,840 | oo, 84,527 | vvvvrrnenn 87,066 | ..oovvvirerinns 0| . 13,956 | o0 [ e, 13,956 | covvverirnnd (1N IO 101,840 .0 0 0 05/25/2036( 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 05/25/2012| MBS Paydown 0.12324194......... | ccccovvvrverrerrncernne | crrrernnn 106,999 | ... 106,999 | oo 88,809 | ..o 91TATT | s 0] . 14925 | 0 | 14,925 | ...occeeevd 0 | s 106,999 .0 0 0 05/25/2036| 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 06/25/2012| MBS Paydown 0.10713736......... [ ccccoeervrrervrrerinns | crvveeen 104,680 | ............ 104,680 | ... 86,884 | ..ccovvene. 89,494 | ..o 0] 14,802 | o0 | 14,802 | ..o (1N IO 104,680 .0 0 0 05/25/2036( 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 04/25/2012| MBS Paydown 0.527804021 219 0 9,087 .0 0 0 10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 05/25/2012| MBS Paydown 0.515562095 5,120 0 26,504 .0 0 0 10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 06/25/2012| MBS Paydown 0.507433664 2,726 0 17,598 .0 0 0 10/25/2046| 1FM.....
03072S P7 4| AMSI 2005-R9 AF3 SEQ 5.098 11/25/35.........ccccovres | coree 04/25/2012| MBS Paydown 0.294696753 0 0 82,828 .0 0 0 11/25/2035| 1FM.....
030728 P7 4| AMSI 2005-R9 AF3 SEQ 5.098 11/25/35.........cccccouves [ vonee 05/25/2012| MBS Paydown 0.294171936 0 0 4,199 .0 0 0 11/25/2035| 1FM.....
030728 P7 4| AMSI 2005-R9 AF3 SEQ 5.098 11/25/35.........ccccovuves [ vonee 06/25/2012| MBS Paydown 0.286217624 0 0 63,635 .0 0 0 11/25/2035| 1FM.....
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34..........ccccovcres | corne 04/25/2012| MBS Paydown 0.131256253 1 0 7,307 .0 0 0 05/25/2034| 1FM.....
030728 QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34...........cccooo. | veuce 05/25/2012| MBS Paydown 0.12767258 14,282 4 0 14,335 .0 0 0 05/25/2034( 1FM.....
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34..........cccoccres | voree 06/25/2012| MBS Paydown 0.125166758 .10, . 29,892 | o 9,987 4 0 10,023 .0 0 0 05/25/2034| 1FM.....
051157 AG 0| AUGUSTA VI 96A3 7.375 4-15-13.....cververrrirrcrinnnens [ e 04/15/2012| Sinking Fund Redemption 100.0. | .....cvvueveereneeans | cerverienns 156,976 | ...oocveneee 156,976 | ..oovvvenee 155,945 | ..ovvvrnn. 74,009 | oo 0 | oo 39 | i (V1 I 39 | 0 | s 156,976 .0 0 0 04/15/2013| 4AM.....
05115E  AB 6| AUGUSTAFNDG IV 6.9 11/15/15......cccvvvvvrverinerns [ 05/15/2012| Paydown 100.0........cccevermveirins | ovrererrienieneneeins | crvverirenes 246,857 | ........... 246,857 | ... 252,587 | ............ 249,092 | oo [ iiieind(363) | o0 | iin(363) | 0| 246,857 .0 0 0 11/15/2015| 1Z........
05568Y AA 6| BNSF RAILWAY CO 5.996 04/01/24.........cccoovvvmernne [ e 04/01/2012| Sinking Fund Redemption 100.0. | ......ccvvevveverneenns | crrverienns 182,869 | ..oveveneee 182,869 | .o 182,869 | i 182,160 | o0 | e 277) | cviivinenn0 [ e Q77 | 0 | s 182,869 .0 0 0 04/01/2024| 1FE......
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........ccccoemvvemures [ e 04/25/2012| MBS Paydown 0.35499499......... | ccccoovvvviiviiivcrinnns | e 121,845 | L, 121,845 ...121,845 .0 0 0 08/25/2035( 1FM.....
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........coccevvrmeres [ v 05/25/2012| MBS Paydown 0.33712033 ..116,096 ...116,096 .0 0 0 08/25/2035| 1FM.....
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35.........oocoemveermeres | e 06/25/2012| MBS Paydown 0.33435537 ...17,958 0 17,958 .0 0 0 08/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........ccocoevres [ vonee 04/25/2012| MBS Paydown 0.37605709......... | ccccovremrriverrnrernee | cevrrenenn33,551 | o 33,551 | o 27,218 | e 19,584 | .o (U I 1,801 [ v (V1N IS 1,801 0 33,551 .0 0 (V1 I 74 105/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........coccrvvens | coree 05/25/2012| MBS Paydown 0.36992543......... [ cccoervrveernrrerinns | cvvrerennend2,922 | o 42,922 | oo 34,820 | oo 25,054 | .oovvirerirns 0| e 4581 | o 0 [ o 4,581 0 42,922 .0 0 (V1 IO 118 | 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........cocooenves [ vonee 06/25/2012| MBS Paydown 0.36636365......... [ ..cocerrereerirerinins | covreererins 24,932 | oo 24932 | o 20,226 | ..ovoovrene. 14,554 | oo [V I 299 | oo 0 299 0 24,932 .0 0 (V1 IO 82 |05/25/2035| 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......cccccc. | veree 04/25/2012| MBS Paydown 0.09698054......... [ ..ccovrevrierermirens [ ovrviienis 5,343 0 5,343 .0 0 0 12/25/2018| 1FM......
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccccev. | coree 05/25/2012| MBS Paydown 0.09591073 0 5,349 .0 0 0 12/25/2018| 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccccee. | vovee 06/25/2012| MBS Paydown 0.09477024 0 5,702 .0 0 (V1 I 143 [12/25/2018| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 04/25/2012| MBS Paydown 0.08887296 0 12,147 .0 0 (V1 I 112 | 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 05/25/2012| MBS Paydown 0.07614135 0 50,926 .0 0 0 | oo 589 | 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.......... | ..... 06/25/2012| MBS Paydown 0.06798494 0 32,626 .0 0 (VN 453 [11/25/2035[ 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2012| Prior period adjustment.. 0 0 ... 0 .0 0 0 0 |10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 04/25/2012| MBS Paydown 0.01921987 0 640 .0 0 (V1 I 12 |10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 04/25/2012| Pass-Through LOSS.........c.eveeees | covremevrnerserineennns | wovererneensninsinad 0 0 .. 0 .0 0 0 3 |10/25/2036 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 05/25/2012| MBS Paydown 0.01895349......... | ccccovvvvirrerirerirnns | cevviriinnii 1,155 0 1,155 .0 0 (V1 I 28 | 10/25/2036| 3FM.....
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05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 05/25/2012| Pass-Through LOSS............cureres | covvenrrierierenninns | e (V1 443 421 [ s 0 73 w0 | 0 73 0 ... 0 .0 0 0 | s 11 110/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 06/25/2012| MBS Paydown 0.01882281......... | cccveereeenernneriens 550 | ......... 550 523 | 600 91 V) ] I 0 89 0 550 .0 0 (U IO 16 |10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 06/25/2012| Pass-Through LOSS..........coceveees | vevvmeerneruneeneinnns (1 I 234 222 | oo 0 39 w0 | 0 39 0 ... 0 .0 0 10/25/2036| 3FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cocvcvmrre [ v 03/25/2012| Prior period adjustment. 0 0 79 .0 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvovvres | corne 04/25/2012| MBS Paydown 0.20115995 (102) 0 9,264 .0 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccovvevvrns | corne 05/25/2012| MBS Paydown 0.19882706 (172) 0 15,514 .0 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoevovvres | cerne 06/25/2012| MBS Paydown 0.19468534 (305) 0 21,301 .0 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvveres | o 06/25/2012| Pass-Through LOSS........c.cccceenne 0 0. 0 .0 0 (V1 I 180 [05/25/2037| 1FM.....
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 04/15/2012| MBS Paydown 0.942251816 342 0 32,575 .0 0 0 11/15/2015| 1Z........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 05/15/2012| MBS Paydown 0.938974856 439 0 32,770 .0 0 0 11/15/2015|1Z.........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 06/15/2012| MBS Paydown 0.935678348 ...32,965 ....32,965 , \ 535 0 32,965 .0 0 0 1111512015 1Z.........
064149 D8 7|BANK NOVA SCOTIA 2.90 03/29/2016...........ccconne.. ... 105/11/2012| CITIGROUP........overrrririririenes [ ereererirceneeisinis | cerveeens 5,289,250 | ......... 5,000,000 | ......... 4,991,700 | ......... 4,992,879 | ..oovvrerirnns 0 | s 594 | o (V] IR 594 | v 0 | v 4,993,473 | .o (V) 295,777 |..... 295,777 | ...... 91,431 |03/29/2016| 1FE......
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41...........cccocverec | venes 04/28/2012| MBS Paydown 0.49961969......... [ oo | cevreereriens 33,247 | v 33,247 | o 33,246 | oo 33,212 | v 0 | oo (40) [ v 0 (40) 0 33,247 .0 0 02/28/2041| 1FM.....
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41..........ccoovevurire | vever 05/28/2012| MBS Paydown 0.480718482....... | ccccvvvevrrnnrirerirens | cenreiininnd 37,802 | oo 37,802 | .o 37,802 | .ovvrernne 37,763 | oo (U IO (XD [— 0 (51) 0 37,802 .0 0 02/28/2041| 1FM.....
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........ovvovvrevrcnes | e 06/28/2012| MBS Paydown 0.46510024 (32) 0 31,236 .0 0 02/28/2041| 1FM.....
07401U AA  1[BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 04/25/2012| MBS Paydown 0.04270863 8,336 0 41,325 .0 0 12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 05/25/2012| MBS Paydown 0.03633061 , § X , , 8,604 0 38,268 .0 0 12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ... 06/25/2012| MBS Paydown 0.029185337....... | cecereevreemerrneriens | cerneerseennsd 42,872 | oo 42,872 | oo 29,581 | oo 29,678 | .ovvreerirens 0 e 12,322 | oo (V1N IO 12,322 0 42,872 .0 0 12/25/2036| 1FM.....
075386 AC  6|BEAVER VALLEY FND 9.00 6/01/2017.......ccccovvvvvns [ v 06/01/2012| Sinking Fund Redemption 100.0. | ......ccoevvvevverirane | wovrrene 1,318,000 | ......... 1,318,000 | ......... 1,464,072 | ......... 1,410,332 | .o 0. (92,332) | .oovvrrirnens (V1 IO (92,332) | oo 0| v 1,318,000 .0 0 06/01/2017| 5AM.....
079867 AQ  0|BELLSOUTH TELEC 6.3 12/15/15......ccovvenvvrrerrenes [ v 06/15/2012| Sinking Fund Redemption 100.0. | ......cvveeveeverneenns | werverennns 183,274 | .ooccveenee 183,274 | ..o 205914 | ..o 191,852 | v 0| s (1,664) [ oovvercernene (V1N I (1,664) [ ovovvennens 0 | v 183,274 .0 0 12/15/2015| 1FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........ccovvrers | o 04/15/2012| MBS Paydown 0.560603056 3,587 3,587 3,587 | ..o 283 0 .0 0 0 3,587 .0 0 12/15/2029| 6FE.......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........ccoovvvers | vorne 05/15/2012| MBS Paydown 0.55865025 3,906 308 0 .0 0 0 3,906 .0 0 12/15/2029| 6FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........ceovvrers | o 06/15/2012| MBS Paydown 0.557027837 . .3,245 3,245 | ........ 256 0 .0 0 0 3,245 .0 0 12/15/2029| 6FE......
115637 AH 3| BROWN-FORMAN 5.20 04/01/2012........cccorevervvernnns | cevee 04/01/2012) Maturity 100.0.........cvoeverrerrmiernns | vererrrrierinerireniene | v 4,000,000 | ......... 4,000,000 | ......... 3,998,670 | ......... 3,999,925 | ...ccovvvirinan LV I 75 | e (V1 I 75 | e 0| v 4,000,000 .0 0 04/01/2012| 1FE......
1248MB AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ... 04/25/2012| MBS Paydown 0.042238656 0 0 25,608 .0 0 02/25/2037| 1FM.....
1248MB  AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37.......c.cce. | .. 05/25/2012| MBS Paydown 0.04127678......... 0 0 9,619 .0 0 02/25/2037| 1FM.....
1248MB AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 06/25/2012| MBS Paydown 0.037621068 0 0 36,557 .0 0 02/25/2037| 1FM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........ccoves | e 04/25/2012| MBS Paydown 0.262691757 0 0 43,549 .0 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........cccoves | vevee 05/25/2012| MBS Paydown 0.259122042 0 0 17,849 .0 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........ccccoee. | . 06/25/2012| MBS Paydown 0.244287349 0 0 74,173 .0 0 12/25/2036| 2AM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.........0. | ..o 03/20/2012| Prior period adjustment..........c.... [ coevvrereincerenns 0 .0 16,725 | oo 0 0 w0 | 0 0 0 .. 0 .0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 04/20/2012| MBS Paydown 0.447957313....... [ cccvevvverrnnrerinns | coererennee 17,345 | 17,345 | 16,998 | .coovvvrnees 17,293 | o (U IO 52 52 0 17,345 .0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 04/20/2012| Pass-Through Loss.... 9,334 | i 0 0 ] 0 0 ... 0 .0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........0. | .o 05/20/2012| MBS Paydown 0.43913011......... [ covvvevrvrnrrmrveinnns | ceerernennnnnn 9,934 | 09,934 | i 9,735 | oo 9,875 | oo (U IO 59 59 0 9,934 .0 0 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 05/20/2012| Pass-Through LOSS........c..cuweeees | vevereererunernerinns 20,127 | oo 0 0 w0 | 0 0 0 .. 0 .0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 06/20/2012] MBS Paydown 0.438507196....... | cccouvreenrerenrverinne | cvvvrrinnncne 1,784 | i 1,784 | 1,748 | i 1,780 | oo (U I 4] 0 4 0 1,784 .0 0 0 | v 28 | 06/20/2036| 1FM.....
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125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 06/20/2012| Pass-Through LOSS...........cccveres | veverrerreinrrneriens 0 | o 366 359 | o 0 0 w0 | 0 0 0 ... 0 .0 0 0 6 |06/20/2036| 1FM.....
126410 LN  7|CSX TRANSPORTAION 8.375 10/15/2014.............. | ... 04/15/2012| Sinking Fund Redemption 100.0. | ......ccveverevernernns | crrverirenns 122,777 | oo 122,777 .0 0 10/15/2014| 1FE......
12641P  AS 3| CSMC 2009-6R 3A1 SEQ SSNR 5.50 10/26/35......... | ..... 04/26/2012| MBS Paydown 0.05147114......... [ ccccovvvevvvvererinns | ceerenn 218,222 | i 218,222 .0 0 10/26/2035| 1FM.....
12641P AS  3|CSMC 2009-6R 3A1 SEQ SSNR 5.50 10/26/35......... | ..... 05/26/2012| MBS Paydown 0.017860033....... | .ccoovvevrrmerrerirene | wrvrreennn 216,733 | i 216,733 .0 0 10/26/2035| 1FM.....
12641P  AS 3 |CSMC 2009-6R 3A1 SEQ SSNR 5.50 10/26/35......... | ..... 06/26/2012| MBS Paydown 0.0.. ..115,166 .0 0 10/26/2035| 1FM.....
12641P AT 1 |CSMC 2009-6R 3A2 SUB SSUP 5.50 10/26/35......... | ..... 06/26/2012| MBS Paydown 0.889936733....... | .cccoovvevriviriverrans | werrrnnn. 100,088 | oo 100,088 , ! .0 0 10/26/2035| 1FM.....
12641P BE 3 |CSMC 2009-6R 5A2 SUB SSUP 5.50 9/26/35........... | ..... 04/26/2012| MBS Paydown 0.530573957....... | ccccveeeververinerirnns | wvrennnn. 268,349 | i, 268,349 | ............ 268,349 | .........267,521 | ..o [V I 156 | oo 0 156 0 268,349 .0 0 09/26/2035| 1FM.....
12641P  BE 3 |CSMC 2009-6R 5A2 SUB SSUP 5.50 9/26/35........... | ..... 05/26/2012| MBS Paydown 0.129404060....... [ ..ccccovrvevererinn | crrrerr 484,886 | ooconcc 484,886 | ... 484,886 | ...........483,391 | ..o (U I 1,046 | oo (0 [ I 1,046 | oo 0 | e 484,886 .0 0 09/26/2035( 1FM.....
12641P BE  3|CSMC 2009-6R 5A2 SUB SSUP 5.50 9/26/35........... | ..... 06/26/2012| MBS Paydown 0.0.........cccuverirene | ovrermrrirenieninnenns | cvvverienns 156,408 | ............ 156,408 | ............ 156,408 | ........... 155,926 | ..cccovvrirnnes 0| e 2,718 | e (V1N IO 2,718 | v (V1 I 156,408 .0 0 09/26/2035| 1FM.....
12641P  BS  2|CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35........... | ..... 03/26/2012| Prior period adjustment 0 .0 (0 I 0 0 .0 0 0 ... 0 .0 0 09/26/2035( 1FM.....
12641P BF  0|CSMC 2009-6R 5A3 SUB SSUP 5.50 9/26/35........... | ..... 06/26/2012| MBS Paydown 0.604644576....... [ ...ccoovurvrrvrireinns | crnreernnn217,208 | o 217,208 | ..ovvrnnns 217,208 | covvvrene 216,529 | .o 0 | e 118) | civiriieicecn0 | i (L)) -~ (V1 IO 217,208 .0 0 09/26/2035( 1FM.....
12641P BT  0|CSMC 2009-6R 7A2 SUB SSUP 5.50 9/26/35........... | ..... 04/26/2012| MBS Paydown 0.544194174....... | ceccoovvvnernerernerinns | crverienns 221,628 | ..cooonen. 221,628 | ...ccoonne. 188,297 | .ooovvvrnee 215,859 | oo 0| e 4,068 | ..oovverinnn (V1N IO 4,068 0 221,628 .0 0 09/26/2035| 1FM.....
12641P BT  0|CSMC 2009-6R 7A2 SUB SSUP 5.50 9/26/35........... | ..... 05/26/2012| MBS Paydown 0.165360684....... [ ...ccovererrrrerinnes | corvrireenns 400,465 | ............ 400,465 | ............ 340,240 | ............ 390,041 | .o 0] e 10,458 | oo (V[ 10,458 | coovviciennd 0 | e 400,465 .0 0 09/26/2035| 1FM.....
12641P BT  0|CSMC 2009-6R 7A2 SUB SSUP 5.50 9/26/35........... | ..... 06/26/2012| MBS Paydown 0.0.........cccuverirene | ovrermrrirerienirneninns | cvvverienns 174,803 | ............ 174,803 | .......oce. 148,514 | ..cccoveeee 170,253 | oo 0 et 10,212 | v (V1 IO 10,212 | v (V1 174,803 .0 0 09/26/2035| 1FM.....
12641P BU  7|CSMC 2009-6R 7A3 SUB SSUP 5.50 9/26/35........... | ..... 06/26/2012| MBS Paydown 0.72161273......... | ccccovererverinerneennee | wvrnrenenn 133,765 | 100 133,765 | 110,119 | 127,965 | 0 | 003,927 | 0 | 03,927 | e 0 | v 133,765 .0 0 09/26/2035| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 04/26/2012| MBS Paydown 0.14880434 0 34,517 .0 0 04/26/2036( 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 05/26/2012| MBS Paydown 0.141749149 77 0 49,507 .0 0 04/26/2036| 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 06/26/2012| MBS Paydown 0.132494723 138 0 64,939 .0 0 04/26/2036| 1FM.....
12641P CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 04/26/2012| MBS Paydown 0.78588455......... | ccccoovvvvrineriverrens | crvrrennnn86,324 | .....86,324 | ........86,324 | ooiin86,170 | e (V1 I 1| e 0 1 0 86,324 .0 0 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 05/26/2012| MBS Paydown 0.646928976....... [ ..ccccovuvervrrerinnes | creernnnni250,120 | ............250,120 | ............250,120 | ............249,673 | ..ccoosvvrirrne LV IO 46 | s 0 46 0 250,120 .0 0 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 06/26/2012| MBS Paydown 0.582092194....... [ .cccovevevvrvererinnes | crrveeren 116,706 | i 116,706 | oo 116,706 | o 116,497 | o0 | 31 | 0 [ 3| s (1N I 116,706 .0 0 10/26/2035| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 04/26/2012| MBS Paydown 0.74349242 (1) 0 59,099 .0 0 07/26/2037| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 05/26/2012| MBS Paydown 0.736124909 5 0 30,944 .0 0 07/26/2037| 1FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 06/26/2012| MBS Paydown 0.712342439....... | cccovvvvvrinnrrerrene | e 99,886 | ...coovvvecn 99,886 | ...ocoovuve. 99,886 552 | e 0 | oo (<71 [ 0 (32) 0 99,886 .0 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .........c..cconee | vever 04/26/2012| Pass-Through LOSS........c..cuweveres | veremeenernnernerinens 0 .0 71,632 | oo 0 0 w0 | 0 0 0 .. 0 .0 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccovuv. | e 04/26/2012| Pass-Through LOSS..........ccccvenn. 53,008 | ..o 0 0 w0 | 0 0 0 ... 0 .0 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037........cccccoce. | vene 05/26/2012| Pass-Through Loss.... 698 | oo 0 0 .0 0 0. 0 .0 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccconuve | venee 06/26/2012| Pass-Through Loss.... 71,856 | oo 0 0 .0 0 0 ... 0 .0 0 07/26/2037| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 04/26/2012| MBS Paydown 0.252800847 88 0 86,774 .0 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 05/26/2012| MBS Paydown 0.241090195....... | .cccovevverrerreeernee | wrrerrnenn 138,939 | .eii. 138,939 | .o 137,849 | 136,269 | 0 | iieicnB37 [0 | e (K7 A 0 | v 138,939 .0 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 06/26/2012| MBS Paydown 0.227118853....... | .cccccvvvrrivevverirnns | verernen 165,760 | ... 165,760 | ........... 164,460 | .......... 162,575 | o0 | 925 | 0 | 925 | oo (1N I 165,760 .0 0 12/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 04/26/2012| MBS Paydown 0.055947608 0 0 91,290 .0 0 01/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 05/26/2012| MBS Paydown 0.03985635 0 0 90,386 .0 0 01/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 06/26/2012| MBS Paydown 0.027986002 0 0 66,677 .0 0 01/26/2036( 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 04/26/2012] MBS Paydown 0.311345602 (954) 0 44,378 .0 0 0 | v 850 |01/26/2036| 1FM.....
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12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 05/26/2012| MBS Paydown 0.299313108....... | cccevvvevrrmerirerirene | cevrviininne 17,589 | oo 17,589 | oo 17,718 | oo 17,299 | v (U I (177) ] v 0 (177) 0 17,589 .0 0 [V I 421 |01/26/2036( 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 06/26/2012| MBS Paydown 0.2791131......ccco. | coverrerrmrrnerirenirnns | cerveeiieennd 29,528 | .coovrrrne 29,528 | .o, 29,745 | ..o, 29,042 | oo (1 I (548) | ovvveerrrnnn 0 (548) 0 29,528 .0 0 [V I 849 |01/26/2036( 1FM.....
12641Q DD 1 |CSMC 2009-7R 14A2 SUB 5.57 4/26/37.......cccccouuvere | veves 04/26/2012| MBS Paydown 0.479147036....... | ccccveevrrenernerirnne | cerneerneennsd 43476 | oo 43476 | oo 39,646 | ..ocoounen. 43,049 | oo (1 IO 269 | oo 0 269 0 43,476 .0 0 0 04/26/2037| 1FM.....
12641Q DD 1 |CSMC 2009-7R 14A2 SUB 5.57 4/26/37.... e 05/26/2012| MBS Paydown 0.41549299 0 31,515 .0 0 0 04/26/2037| 1FM.....
12641Q DD 1 |CSMC 2009-7R 14A2 SUB 5.57 4/26/37.........coccovuers | e 06/26/2012| MBS Paydown 0.36905436 0 22,992 .0 0 0 04/26/2037| 1FM.....
12641Q DM  1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 04/26/2012| MBS Paydown 0.383314692 0 42,734 .0 0 0 04/26/2037| 1FM.....
12641Q DM 1[CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 05/26/2012| MBS Paydown 0.377237855 0 25,504 .0 0 0 04/26/2037| 1FM.....
12641Q DM 1[CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 06/26/2012| MBS Paydown 0.366716107 0 44,315 .0 0 0 04/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 04/26/2012| MBS Paydown 0.157425775 0 59,883 .0 0 0 09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37... .| 05/26/2012| MBS Paydown 0.136339539 0 59,750 .0 0 0 09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37... .| 06/26/2012| MBS Paydown 0.100164151....... | cecvvvevrvvrerrvnnens | wverennnnn 102,507 | 100 102,507 | oo 102,507 | o0 97,951 | iiiiiiiecn0 | e (4,043) | a0 | i (4,043) | (V1 IO 102,507 .0 0 0 09/26/2037| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036.............coc0e. | cevee 04/25/2012| MBS Paydown 0.633124159 0. 76,386 .0 0 0 02/25/2036| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036..........cocovvee | e 05/25/2012| MBS Paydown 0.610457347....... [ cccovvverecrncreinn | cvvreenn 113,334 | 113,334 | 113,332 | 113,280 | 0 | ieend(283) | 0 [ icn(283) | (1N I 113,334 .0 0 0 02/25/2036( 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036.............coco.. | ceoe. 06/25/2012| MBS Paydown 0.598501932 0. 59,777 .0 0 0 02/25/2036| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034.... N 04/25/2012| MBS Paydown 0.256200931 ...82,679 82,679 .0 0 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034................ | ..... 05/25/2012| MBS Paydown 0.24455714 133,729 133,729 .0 0 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034.... N 06/25/2012| MBS Paydown 0.230291159 | e 163,845 | 163,845 | .. . . . ...163,845 .0 0 0 06/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034............. | ..... 04/25/2012| MBS Paydown 0.457989856....... | ..ccovvvrerererenernnns | ceveerienns 104,146 | ...ccooeee. 104,146 | ..ccooeee. 104,144 | .......... 103,947 | oo (1 I (157) | cevereererennd (V1N I (157) | ceoveerernnnd 0 | s 104,146 .0 0 0 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 05/25/2012| MBS Paydown 0.420885238....... | ....ccoovverererenrvnns | wrverienns 148,418 | ............ 148,418 | .o 148,415 | .......... 148,135 | oot (U I (197) ] voverreerin (V1 I (197) | coovveerennd 0| v 148,418 .0 0 0 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 06/25/2012| MBS Paydown 0.381389087....... | ..ccevrvrerrrerernennnns | crvverienes 157,985 | cooovvreneee 157,985 | c.oovvveneee 157,980 | ..ccceeer. 157,683 | oo (1 IO (159) | ovvveerrrrnnad (V1N I (159) | vvvvveernrennd 0 | v 157,985 .0 0 0 07/25/2034| 1FM.....
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 8/25/2034... R 04/25/2012| MBS Paydown 0.053378408 0 0. 23,627 .0 0 0 08/25/2034( 1FM.....
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 8/25/2034.............. | ..... 05/25/2012| MBS Paydown 0.04569858 0 0. 76,798 .0 0 0 08/25/2034| 1FM.....
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 8/25/2034... N 06/25/2012| MBS Paydown 0.034014839 e . . . 116,835 | oo 116,837 [ 0 | i [0 | (V1 IO 0 | v 116,837 .0 0 0 08/25/2034| 1FM.....
12667G C7  6|CWALT 2005-32T1 A2 PAC 5.50 8/25/2035.............. | ..... 04/25/2012| MBS Paydown 0.773248731....... | ccccoovvverevirereirinns | cveverirenns 480,643 | ............ 480,643 | ............ 484,060 | ...........442,812 | .0 | 100036,489 | 0 | 36,489 | ..o 0 | e 480,643 .0 0 0 08/25/2035| 1FM.....
12667G C7  6|CWALT 2005-32T1 A2 PAC 5.50 8/25/2035.............. | ..... 05/25/2012| MBS Paydown 0.614960153....... | ccccevvvrerrerernernnns | crreriennd 633,154 | .coovvvn. 633,154 | ........... 637,656 | ....ccvvne 583,320 | ..cocvrerirnns 0 et 34,945 | ..o (V1 IO 34,945 0. 633,154 .0 0 0 08/25/2035| 1FM.....
12667G C7  6|CWALT 2005-32T1 A2 PAC 5.50 8/25/2035.............. | ..... 06/25/2012| MBS Paydown 0.438039586....... [ ...cccovuvermrrererinnes | crrvrvreenns 707,682 | ............ 707,682 | ..coovvenee. 712,713 | oo 651,982 | ..covivrinnnd 0| v 45,993 | .o (V1N IO 45993 | ..o 0 | v 707,682 .0 0 0 08/25/2035| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 04/25/2012| MBS Paydown 0.301446532 (132) 0. 16,265 .0 0 0 01/25/2036| 5FM......
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 05/25/2012| MBS Paydown 0.298986183 (323) 0. 24,234 .0 0 0 01/25/2036| 5FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 06/25/2012| MBS Paydown 0.297102385 (307) 0. 18,555 .0 0 (01 I 57 [01/25/2036|5FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cocrvvee [ veree 04/25/2012| MBS Paydown 0.380294601 0 0 ... 0 .0 0 (V1 I (1) | 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccouee. | o 04/25/2012| MBS Paydown 0.380294601 (50) 0 3,436 .0 0 0 | v 69 |05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36... e 04/25/2012| 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.........cccrvvees [ veree 05/25/2012| MBS Paydown 0.37407146 (70) 0 7,280 .0 0 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36... i 05/25/2012| 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.........ccccruves [ veree 06/25/2012| MBS Paydown 0.370776572 (37) 0 1,895 .0 0 0 | v 57 |05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........c..coe0e. | o 06/25/2012| Pass-Through LoSS..........ccccverne 0 0. 0 .0 0 (V1 I 162 |05/25/2036| 1FM.....
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126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 04/25/2012| MBS Paydown 0.256848226....... | .....cccvvrvvrrirerirens | e 70,253 | oo 70,253 | v 69,726 | ..ocoovuvn. 68,636 | ...ocverernns 0 | e 605 | oo 0 605 0 70,253 .0 0 (V1 I 1,290 (11/25/2035| 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 05/25/2012| MBS Paydown 0.229281089....... | ccccveveerrnerinerirnns | cernerineennd 68,918 | ..covvrvnne 68,918 | ..oovvvrneen. 68,401 | ..ovvvvrnvne 67,332 | oo (0 IO 594 | o 0 594 0 68,918 .0 0 (V1 I 1,582 |11/25/2035| 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 06/25/2012| MBS Paydown 0.201737533....... | ceeeeeeeeeemerneeirnne | ceneernneenad 68,859 | ..coovrvnne 68,859 | ..coovvrnvcn. 68,342 | ..cooovnnvn. 67,274 | oo (1 IO 708 | oo 0 708 0 68,859 .0 0 0 11/25/2035| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018..........c.c. | . 04/25/2012| MBS Paydown 0.109890948 15 0 10,839 .0 0 0 10/25/2018| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.........coc0. [ veeee 05/25/2012| MBS Paydown 0.10845705 11 0 5,736 .0 0 0 10/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | ... 06/25/2012| MBS Paydown 0.105058777 156 0 13,593 .0 0 0 10/25/2018| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035........ccccovres [ venee 04/25/2012| MBS Paydown 0.184387665....... | ..cccocvevrvrverreernee | cervernnnr.60,988 | ............60,988 | .............80,978 | oo 58,741 | 0 | e 1412 | 0 | 1,412 0 60,988 .0 0 0 05/25/2035| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035........ccccvveres [ e 05/25/2012| MBS Paydown 0.171776378....... [ ccccoevvvrcermrverinns | crvveererenen 75,668 | i 75,668 | oo 75,656 | oo 72,880 | o0 | 002,028 | i 2,028 0 75,668 .0 0 0 05/25/2035| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035...........ccoover | veves 06/25/2012| MBS Paydown 0.160264844....... | ....ccccovriverirerinnne | cervrrennnn69,069 | ...c........69,069 | ..............89,058 | ..o 66,525 | o0 | 1,905 | 0 | 1,905 0 69,069 .0 0 0 05/25/2035| 1FM.....
140661 AK 5| CAPMARKFINL GRP B LIBOR+700 09/30/15.......... |..... 05/01/2012| Partial Call 100.0.... 707 0 40,381 .0 0 0 09/30/2015(4Z........
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... | ..... 06/29/2012| Partial Call 100.0.... ..35,737 626 0 35,737 .0 0 0 09/30/2015(4Z........
14149Y AP 3|CARDINAL HEALTH 5.65 06/15/2012.........cccoovvvrvees | vever 06/15/2012| Maturity 100.0.........ccouvereremnrrnres | oerereerrnensenerneenns | cveverieens 167,000 | ............167,000 | ............166,810 | ........... 166,982 | ..coooovirirenns0 | o 18 | a0 [, 18 | s 0 | s 167,000 .0 0 0 06/15/2012| 2FE......
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16.......ccovvvervrrerrenes [ e 04/01/2012| Sinking Fund Redemption 100.0. 0 0 12,787 .0 0 0 12/01/2016| 1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccoovvvvvervrrnenns | o 05/01/2012| Sinking Fund Redemption 100.0. 0 0 12,855 .0 0 0 12/01/2016] 1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccvvenvrrrrernenes | cenee 06/01/2012| Sinking Fund Redemption 100.0. | . 0 0 12,923 .0 0 0 12/01/2016] 1...........
161542 CP 8| CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ... 04/25/2012| MBS Paydown 0.389765764 162 0 77,522 .0 0 0 02/25/2015( 1FM.....
161542 CP  8|CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ..... 05/25/2012| MBS Paydown 0.359664461....... | ..ccocvvververreeernee | vvvernen. 135,456 | ... 135,456 | .......... 134,355 | .o 134,547 | 0 | 800 | 0 | e 500 | oo 0 | s 135,456 .0 0 0 02/25/2015| 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..........cccoens | e 04/25/2012| MBS Paydown 0.273497882....... (33) 0 19,910 .0 0 0 02/25/2035| 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..............co. | cooe. 05/25/2012| MBS Paydown 0.268960259....... (41) 0 18,150 .0 0 0 02/25/2035| 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..........ccoevs | veree 06/25/2012| MBS Paydown 0.266332348....... (31) 0 10,512 .0 0 0 02/25/2035| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 04/25/2012| MBS Paydown 0.126066299 (0) 0 2,116 .0 0 0 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 05/25/2012| MBS Paydown 0.12515231 0 0 2,742 .0 0 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/25/2012| MBS Paydown 0.123668132 7 0 4,453 .0 0 0 01/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccceve | vever 04/25/2012| MBS Paydown 0.100069155....... | .ccoeveerrvcrirerernne | vverrenernn66,339 | 166,339 [ i 57,881 | i 54,926 | 0 | 11,259 | 0 | s 11,259 0 66,339 .0 0 0 , 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccoves [ vevee 05/25/2012| MBS Paydown 0.100001968 7 0 988 .0 0 0 | e 25 | 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccoves [ venee 06/25/2012| MBS Paydown 0.099039063 2,270 0 14,155 .0 0 (V1 IO 425 | 11/25/2036| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccoevevvee | e 04/15/2012| MBS Paydown 0.504539754 (324) 0 73,500 .0 0 (1 I 1,287 |04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccouvevree | e 05/15/2012| MBS Paydown 0.496793179 (348) 0 79,402 .0 0 (V1 I 1,737 | 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.........cruvrvres | s 06/15/2012| MBS Paydown 0.489552163 (323) 0 74,220 .0 0 0 e 1,949 | 04/15/2040| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 04/25/2012| MBS Paydown 0.125069901 6 0 2,741 .0 0 (01 I 51 103/25/2036| 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 05/25/2012| MBS Paydown 0.12386127......... 8 0 3,659 .0 0 0 | o 85 [03/25/2036| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 06/25/2012| MBS Paydown 0.123285471 5 0 1,743 .0 0 0 03/25/2036| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 04/25/2012| MBS Paydown 0.74841084 18 0 23,526 .0 0 0 08/25/2035( 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..o 05/25/2012| MBS Paydown 0.74436573 15 0 16,180 .0 0 0 08/25/2035| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 06/25/2012| MBS Paydown 0.737083837 26 0 29,128 .0 0 0 08/25/2035| 1FM.....
173090 AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.......cccccouvs | venee 04/15/2012] MBS Paydown 0.999708451 (1) 0 1,458 .0 0 0 | v 28 |03/15/2049| 1FM.....
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17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36........ccocvvvererernes [ e 04/25/2012| MBS Paydown 0.116428192....... | ccccvvvevrrnrrircrirens | v 52,407 | ccovvvernen 52,407 | oo 51,441 | v, 51,973 | v (U IR 301 | e 0 301 0 52,407 .0 0 [V I 997 |07/25/2036( 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36.........ccvvverernrne | coree 05/25/2012| MBS Paydown 0.09444151......... 0 54,967 .0 0 0 07/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36.........cccovverernrns | o 06/25/2012| MBS Paydown 0.08186422......... 0 31,443 .0 0 0 07/25/2036| 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36 e 04/25/2012| MBS Paydown 0.911618765 0 51,863 .0 0 0 09/25/2036| 1FM.....
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cccovvvers [ e 05/25/2012| MBS Paydown 0.89032787 0 85,164 .0 0 0 09/25/2036| 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36 e 06/25/2012| MBS Paydown 0.873005627 ..69,289 | .. . 0. 69,289 .0 0 0 09/25/2036| 1FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037.........ccovvverererneenes | v 04/25/2012| MBS Paydown 0.980839968....... | ..c.ovvvrererererneenns | crrverireens 114,960 | ..ooocvveeee 114,960 | ..oovevvneee 114,959 | coovvvnne 114,960 | oo (U IR (V1 I (VI I (V1 IO 0 | s 114,960 .0 0 0 06/25/2037| 2FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037.........coovvvenerirerirnes | e 05/25/2012| MBS Paydown 0.95090622......... | ..ccovvererrerineinns | ceveerienes 179,602 | ...ccvoeee. 179,602 | c.oovvvenee 179,601 | coovvvene 179,602 | cooovvvinnnn (0 I (VI IO (VI I (V1 IO 0 | s 179,602 .0 0 0 06/25/2037| 2FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037.........c.covvvererermrernes | v 06/25/2012| MBS Paydown 0.904378474....... | cccccovvvvevrerernrinns | cvverirenes 279,166 | ............ 279,166 | ............ 279,164 | ............ 279,166 | ..covvrerernns (U IO (V1 I 0 0 0. 279,166 .0 0 0 06/25/2037| 2FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 04/25/2012| MBS Paydown 0.479078594 99 | . 99 35 | s 55 | s (VI IO 0 0 0 99 .0 0 0 1 103/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 04/25/2012| Pass-Through Loss 0 48 L2 0 0 .0 0 0 ... 0 .0 0 0 0 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 05/25/2012| MBS Paydown 0.47822251......... | cecoveereeenernneriens 551 | .o 551 195 | ........ 224 0 w0 | 0 0 0 551 .0 0 0 6 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 05/25/2012| Pass-Through LOSS.........c.couveeres [ overrrirernincirenis (] I 49 17 | e 0 0 w0 | 0 0 0 ... 0 .0 0 0 1 (03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/25/2012| MBS Paydown 0.478003879....... | ccccvvvevrvmrrverirens | verererernreienens 131 | s 131 | s 46 | s 57 | v (U I (V1 IR 0 0 0 131 .0 0 0 2 |03/25/2037( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/25/2012| Pass-Through Loss . (] - 22 T 0 0 0 0. 0 .0 0 0 0 |03/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.ccccevee | venee 03/25/2012| Prior period adjustment.. .0 16,488 | ..o 0 0 0 0 .. 0 .0 0 0 0 |06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37... R 04/25/2012| MBS Paydown 0.75606016 e 17,444 | AT A4 14,130 | oo 30,718 | v 0 (23) 0 17,444 .0 0 (V] - 349 |06/25/2037( 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......cccconevvee | vever 04/25/2012| Pass-Through LoSS...........cccoeun.. 20,013 | oo 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 I 494 |06/25/2037( 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.ccoveree | vever 05/25/2012| MBS Paydown 0.74991491......... , ,390 | i 21,376 | v 28,661 | oo (U IO (V2] ) I 0 (22) 0. 26,390 .0 0 (U — 660 |06/25/2037(1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......ccconuvree | vever 05/25/2012| Pass-Through LOSS...........ccc..un.. 8 10,481 | v 0 0 w0 | 0 0 0. 0 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37... e 06/25/2012| MBS Paydown 0.741226317....... [ ccccovevrvevrnnverinns | vrvererennen35,929 | 1000 35,929 | o, 29,103 | oo 40,524 | ..o 0 (31) 0 35,929 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......cccvevree | vever 06/25/2012| Pass-Through Loss.... 15,939 | o 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.. | 06/07/2012| MBS Paydown 0.417365518 3,683 0 4,829 .0 0 0 12/09/2047| 6FE......
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........covvvevree [ venee 04/15/2012| MBS Paydown 0.111783805 0 0 2,660 .0 0 0 03/15/2027| 1FM.....
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........ccccvvrerns | coree 05/15/2012| MBS Paydown 0.111309064 0 0 2,374 .0 0 0 03/15/2027| 1FM.....
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.........covevvrnes [ e 06/15/2012| MBS Paydown 0.110493668 0 0 4,077 .0 0 0 03/15/2027 | 1FM.....
210805 AM 9| CONTL AIRLINES 6.94 10/15/13... N 04/15/2012| Sinking Fund Redemption 100.0. | . 19 0 1,899 .0 0 0 04/15/2015| 3AM.....
210805 AM 9 |CONTL AIRLINES 6.94 10/15/13... e 06/04/2012| Sinking Fund Redemption 100.0. | . 361 0 21,129 .0 0 0 04/15/2015| 3AM.....
210805 AM 9| CONTL AIRLINES 6.94 10/15/13......ccvvvvrrneirernninnes | veres 06/11/2012| Sinking Fund Redemption 100.0. 704 0 41,533 .0 0 0 04/15/2015| 3AM.....
21987H AS 4 |CBBC-ADM 98-16.50 12-15-17 AL120613.........cconves | vever 06/15/2012| Sinking Fund Redemption 100.0. | ......ccoevvrverrmvrnee | wvrrrnenns 122,705 | 10000 122,705 | i 127,347 | 124,469 | 0 | ciecn(223) [ a0 | s (P22) ) 0 | v 122,705 .0 0 0 12/15/2017| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......ocevvres | ceree 04/25/2012| MBS Paydown 0.074742228....... (160) 0 6,972 .0 0 0 09/25/2031| 1FE......
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09/25/2031.. e 05/25/2012| MBS Paydown 0.071168301 (250) 0 10,722 .0 0 0 09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccoevvree | corne 06/25/2012| MBS Paydown 0.06909349 (141) 0 6,224 .0 0 0 09/25/2031| 1FE......
225418 U3 0| CSFB 2004-8 1A2 SEQ 5.25 12/25/34 e 04/25/2012| MBS Paydown 0.03076839 12 0 4,638 .0 0 0 12/25/2034| 1FM.....
22541S U3 0| CSFB 2004-8 1A2 SEQ 5.25 12/25/34.........ocovevevvcnes | o 05/25/2012| MBS Paydown 0.02316354......... X : X X (12) 0 68,444 .0 0 0 12/25/2034| 1FM.....
22541S U3 0| CSFB 2004-8 1A2 SEQ 5.25 12/25/34.........coovuvevrnes | v 06/25/2012| MBS Paydown 0.01548327......... 62 0 69,122 .0 0 0 12/25/2034| 1FM.....




Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 4

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

0L°'5030

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)
225418 UP 1| CSFB 2004-4 3A3 10 INV 8/25/2034...........ccoccvvvvrunns [ v 06/25/2012| MBS Paydown 0.0.........cccvvverees | veverrerriinrrnnriens 0 .0 (U [P 0 0 R (0) ] I 0 (0) 0 ... 0 .0 08/25/2034| 1FE......
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38.......ccovvvvrvvens [ e 04/15/2012| MBS Paydown 0.426746737....... | ccccveeeeernernerirens | cerneriieennsd 45,067 | ..cooorrrne 45,067 | .covvrernes 39,095 | ..o 43,050 | .ooorierirnnns 0 | e 433 | e 0 433 0. 45,067 .0 02/15/2038| 1FM.....
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38........coovvvvvrnree [ s 05/15/2012| MBS Paydown 0.42368164......... 188 0. 15,325 .0 02/15/2038| 1FM.....
225458 DK 1|CSFB2005-C1 A3 SEQ 4.813 2/15/38.. N 06/15/2012| MBS Paydown 0.394320211....... | cccovvrvvrriverirenrnns | wvrnnnen. 146,807 | ........... 146,807 | ............ 127,355 | ... 140,237 | o0 | 003,246 | 0 ] 03,246 | e (U I 146,807 .0 02/15/2038| 1FM.....
225458 Z3 5| CSFB 2005-8 3A14 PAC 5.50 9/25/35..........ccconvvenens [ o 04/25/2012| MBS Paydown 0.29891806 2,292) 0 277,577 .0 09/25/2035( 1FM.....
225458 Z3  5|CSFB 2005-8 3A14 PAC 5.50 9/25/35... B 05/25/2012| MBS Paydown 0.26908806 2,851) 0 276,106 .0 09/25/2035( 1FM.....
225458 Z3 5| CSFB 2005-8 3A14 PAC 5.50 9/25/35..........occovvvenees [ v 06/25/2012| MBS Paydown 0.24655745......... | cccoveeveernerirerrene | woevennn. 208,643 | ...........208,543 | ............ 209,130 | ..o 195,133 | v 1299) | o0 | i (2,299) 0 208,543 .0 09/25/2035( 1FM.....
22545X  AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040..........ccccce. | wonce 06/15/2012| MBS Paydown 0.243723092....... | ccccoueeeeveermernernene | covnvrnneenn 71,954 | i 77,954 | i 76,638 | oo 77,751 | (0 I 206 | .o 0 206 0 77,954 .0 02/15/2040| 1FM.....
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34.........cccovvruvns [ v 04/25/2012| MBS Paydown 0.32681585......... | ccccovrevrvenerirernene | wrvnerirenrnn8,022 | civiiirernnnn8,022 | 8,003 | i 7,966 | e (U I 4| 0 4 0 8,022 .0 10/25/2034| 1FM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34 N 05/25/2012| MBS Paydown 0.29337585 884 0 234,080 .0 10/25/2034| 1FM.....
2254W0 HR  9|CSFB 2004-6 4A10 PAC 5.25 10/25/34 I 06/25/2012| MBS Paydown 0.28278945 287 0 74,105 .0 10/25/2034| 1FM.....
225792 ZZ 3| CRESCENT RES 2ND LIEN L+600 6/09/2015.......... |..... 06/08/2012| Paydown 100.0........cccvvermrerrrrenne | cvervnermerirenirneenee | eevenerinenn 34,105 | 34,105 | 33,418 | 31,718 | e 1,898 | oo 922 | s 0 2,820 0 34,105 .0 06/09/2015| 6FE......
23242 AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccccoo. | oo 04/15/2012| MBS Paydown 0.192286068....... [ ...cccoouvevrvrrerinne | vervrernnend1,458 | (i 41,458 | 28,969 | 30,941 | 0| ceeeen(2,325) | v [ s (2,325) 0 41,458 .0 07/15/2036| 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccoue. | venee 05/15/2012| MBS Paydown 0.188736612....... | cccoovrevrreververrene | covvrrenrenn26,621 | viirirnnn26,621 | i 18,601 | i 19,868 | i 0 843 0 26,621 .0 07/15/2036| 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccee. | .. 06/15/2012| MBS Paydown 0.186645265....... | ....ccccovrrrmerrerrnee | cernrrnnennn 15,685 | 15,685 | 110,960 | v 11,706 | e 0 574 0. 15,685 .0 07/15/2036( 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2012| Prior period adjustment.. .0 56,508 | ..oovririiniiinn 0 0 .0 0 0 .. 0 .0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/25/2012| MBS Paydown 0.76381474......... [ ccccovvvevvvnnverinns | cverrennenn 44,295 | L 44,295 | e 33,886 | ..ocoornvne 50,800 | oo (1 I 391 391 0. 44,295 .0 12/25/2046| 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/25/2012| Pass-Through LOSS...........cccceenn. 27,717 | o 0 0 w0 | 0 0 0 ... 0 .0 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/25/2012| MBS Paydown 0.741506331....... | ccccovrvvververrncernns | crrernrererncd2,793 | i 82,793 | 32,737 | v 56,293 | oo [V I 433 | s 0 433 0. 42,793 .0 12/25/2046| 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/25/2012| Pass-Through LOSS...........ccccvenne ! 35,527 | covverrierienind 0 0 w0 | 0 0 0. 0 .0 12/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2012| MBS Paydown 0.722749463....... [ .cccoervrvernnnerinns | vrerrnneeene 31,752 | 31,752 | e 24290 | oo 47,331 | s 0 364 0. 31,752 .0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2012| Pass-Through Loss.... 33,106 | oo 0 0 0 0 .. 0 .0 12/25/2046| 1FM.....
24736W  AA 8 |DELTA AR 2011-1 PT 5.30 04/15/2019.......cccconvvrnee | vever 04/15/2012| Sinking Fund Redemption 100.0. | . e . ...89,086 | oo 69,086 | ..ccovrrne. 69,087 | .oovririrns 0 (0) 0. 69,086 .0 04/15/2019| 2AM.....
24736W AA  8|DELTA AIR 2011-1 PT 5.30 04/15/2019........cccvmvvre [ v 05/01/2012| STIFEL NICOLAUS & CO........... 930,914 | ..........930,914 | ..........930,930 | coocvriveeen0 [ o) | e | (1) ] s 0| v 930,930 | .covvrrrnee 0 04/15/2019| 2AM.....
24763L AE  O|DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.......covvovvecre | e 05/25/2012| MBS Paydown 0.01904349 0 2,792 .0 01/25/2027| 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.......cccovvvvees [ s 06/25/2012| MBS Paydown 0.01854286 0 5,006 .0 01/25/2027| 1FM.....
251510 CE  1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033... R 04/25/2012| MBS Paydown 0.01924858 0 2,460 .0 10/25/2033| 1FM.....
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033... e 05/25/2012| MBS Paydown 0.01825348 0 5,971 .0 10/25/2033| 1FM.....
251510 CE  1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.............. | ... 06/25/2012| MBS Paydown 0.01608098 0 13,035 .0 10/25/2033| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020...........cocrevvee | e 04/25/2012| MBS Paydown 0.1580458........... 0 10,345 .0 03/25/2020| 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.........coccoverves [ ver 05/25/2012| MBS Paydown 0.15256933 0 21,906 .0 03/25/2020( 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020 e 06/25/2012| MBS Paydown 0.14645361 0 24,463 .0 03/25/2020( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 03/25/2012| Prior period adjustment.. 0. 0 .0 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 e 04/25/2012| MBS Paydown 0.1986437.. 0 6,595 .0 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 04/25/2012| Pass-Through Loss...........ccccvenne , s 0 ... 0 .0 02/25/2036( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...........c. | .o 05/25/2012| MBS Paydown 0.19738814 0 2,861 .0 02/25/2036| 1FM.....
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251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 05/25/2012| Pass-Through LosS...........ccc....... 0 0 ... 0 .0 0 0 | s 19 |02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 06/25/2012| MBS Paydown 0.19494261 (26) 0 4,305 .0 0 (V1 I 109 |02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 06/25/2012| Pass-Through LOSS..........ccccvenn. 0 0 ... 0 .0 0 (V1 IO 77 |02/25/2036| 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034..........couvcevrrs [ v 04/25/2012| MBS Paydown 0.06387911 0 0 1,399 .0 0 03/25/2034| 1FM.....
251563 DV 1|DMSI2004-3 1A4 SEQ 4.6 03/25/2034...........ccoevevere | venee 05/25/2012| MBS Paydown 0.06322793 0 0 7,609 .0 0 03/25/2034( 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034..........cccccoevre | venes 06/25/2012| MBS Paydown 0.06292367 0 0 3,555 .0 0 03/25/2034| 1FM.....
251563 EM  0|DMSI 2004-4 1A4 SEQ 5.83 04/25/2034..........ccoevcvver | vevee 04/25/2012| MBS Paydown 0.11854149 2 0 6,261 .0 0 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034..........ccovcnes [ s 05/25/2012| MBS Paydown 0.1164313........... 2 0 11,606 .0 0 04/25/2034( 1FM.....
251563 EM  0|DMSI 2004-4 1A4 SEQ 5.83 04/25/2034............cccovve. | vonee 06/25/2012| MBS Paydown 0.11453773 (0) 0 10,415 .0 0 04/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........coccovvere [ e 04/25/2012| MBS Paydown 0.59367002 9 0 38,650 .0 0 07/25/2034( 1FM.....
251563 FY  3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........ccccocverre | veves 05/25/2012| MBS Paydown 0.5893328 11 0 32,529 .0 0 07/25/2034| 1FM.....
251563 FY  3|DMSI2004-5 A3 SEQ 5.59 07/25/2034...........ccovvovere | venee 06/25/2012| MBS Paydown 0.58277532 21 0 49,181 .0 0 07/25/2034| 1FM.....
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019...........cccoonne. R.. | 06/15/2012| Sinking Fund Redemption 100.0. | ......ccoveeencernveenns | corverienes 127,500 | .ooovveneee 127,500 | oo 127,181 | e 127,246 | oo 0 | oo 24 | ) (V1 I 24 | 0 | s 127,500 .0 0 06/15/2019| 1FE......
29247# AA 6 |EN-TOUCH SYSTEMS TL L+500 12/31/12.......ocvrves | veves 04/24/2012) EXChaNGed..........cveurrverrirerererein | vovernrviesinerieniene | ovviees 1,074,744 | ......... 1,080,145 | ......... 1,073,530 | ......... 1,074,744 | ......... 5,401 | oo (V1 IR (V1N IO 5401 | oo 0| e 1,080,145 | .....ccco..uc 0. (5,401) 12/31/2012|4...........
29247# AA 6 |EN-TOUCH SYSTEMS TL L+500 12/31/12.....ccccccvuve [ e 04/24/2012| Paydown 100.0.......cccoeverereneninne | vevernerrnnerrmernennnns | v 121,235 | i, 121,235 | v 120,492 | 120,629 | o806 | 0 | 0 [ 806 | (1N I 121,235 .0 0 12/31/2012|4...
29247# AB 4 |EN-TOUCH SYSTEMS REV L+500 12/31/12.....ccocce [ ven 04/24/2012| Exchanged ..262,750 0 262,751 .0 12/31/2012|4...
29247# AB 4 |EN-TOUCH SYSTEMS REV L+500 12/31/12............ | ..... 04/24/2012| Paydown 100.0.. k , 0 29,491 20 | (0) 12/31/2012|4...
292472 ZA  5|EN-TOUCH SYSTEM REV L+550 12/31/2013........... | ..... 06/29/2012| Paydown 100.0........ccouevereernrenne | ceeereernersnenienines | seevnseeneea 3,651 | oo 3,651 0 3,651 .0 0 12/31/2013| 4Z........
29247Z ZZ 0|EN-TOUCH SYSTEMS TL L+550 12/31/13.......ccccc0e. | coeee 06/29/2012| Paydown 100.0.......coceverrerriries | vererrreeerinerirenirene | e 15,010 | coovvvrrrneee 15,010 , 0 15,010 .0 0 [V R 108 | 12/31/2013|4Z........
30605A AQ 6|FFL 2003-1 A1 SEQ 4.856 01/05/2025.............covvervee [ vonee 04/05/2012| MBS Paydown 0.0.........cceuerereee | oerereerrenienenennns | cvverieees 374,448 | ........... 374,448 | ... 374,552 | ..ooonee. 374,261 | oo (1 IO 356 | oo (V] IR 356 | oo 0 | s 374,448 .0 0 0 01/05/2025| 6FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....ccvvvrererrvirernen | veree 04/01/2012| Sinking Fund Redemption 100.0. |. 12,278 ...12,278 12,278 (0) 0 12,278 .0 0 0 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....vvvorivevieririrnnns [ 05/01/2012| Sinking Fund Redemption 100.0. 12,351 (0) 0 12,351 .0 0 0 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....cvvvvvrirrinrinnens [ 06/01/2012| Sinking Fund Redemption 100.0. | . (0) 0 12,424 .0 0 0 ...443 106/01/2017| 1FE......
319963 C*  3|FIRST DATA CORP B3 L+275 09/24/14........cccovvrnes | s 02/07/2012| Prior period adjustment...........c... | veeeeeenreeniineinens 0 0 [V [P 0 0 w0 | 0 0 0 .. 0 .0 0 (V1 I 7,078 |09/24/2014| 4FE......
361477 AA 0| GATX CORP 08-2 9.00 11/15/2013......coovremerrrerirnes [ v 05/15/2012| Sinking Fund Redemption 100.0. | .....cccovvvnerrnerirnne | ceneerveenns 71762 | oo 71,762 | oo, 71,762 | v T1T764 | s (1 IO [(0)] I 0 (0) 0 71,762 .0 0 (V1 I 3,229 | 11/15/2013| 2AM......
36158Y FT 1| GECMC 2002-2A A3 SEQ 5.349 8/11/36.......cccvvereres [ o 04/11/2012| MBS Paydown 0.347491414....... | cccooovvenerrerrncinns | e 675,149 | ............ 675,149 | ........... 687,465 | ........... 675,282 | ..covvrcriens (1 I ((C32)) (V1N I (G ) p— 0 | v 675,149 .0 0 0 08/11/2036| 1FM.....
36158Y FT 1| GECMC 2002-2A A3 SEQ 5.349 8/11/36........cccovvrevns | ceree 05/11/2012| MBS Paydown 0.087931654....... [ ..cccovovvvvrvrverinns | crorrrenn 778,679 | o 778,679 | oo 792,884 | i 778,833 | o0 | i3 [0 i3 | (V1 I 778,679 .0 0 0 08/11/2036| 1FM.....
36158Y FT 1| GECMC 2002-2A A3 SEQ 5.349 8/11/36........cccovurerns | corne 06/11/2012| MBS Paydown 0.0..........cccovvvire [ wererermernernnrerinns | crereeenn 283,795 | i 263,795 0 263,795 .0 0 0 08/11/2036( 1FM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37.......ccovvres | cerne 04/10/2012| MBS Paydown 0.798297423....... [ .cccovvverrvrnrrerinnes | crvrirvenns 190,636 | ..ccvvenee 190,636 | .o 188,193 | 190,106 | o0 | i 291 | 0 [ 291 | (V1N IO 190,636 .0 0 0 12/10/2037| 1FM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37.......cccvvvens | o 05/10/2012| MBS Paydown 0.766479607....... | ..cccvvvrmerereverneennns | crvverireens 127,271 | v 127,271 | 125,641 | 126,918 | o0 [ 204 | 0 [ 204 | 0 | v 127,271 .0 0 0 12/10/2037| 1FM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37.......cccoevvee [ venee 06/10/2012| MBS Paydown 0.514733282....... | cccoovvevvrinirverrnns | oviis 1,006,985 | ......... 1,006,985 | ............994,083 | ........1,004,187 | ..o [ e 1,669 | i [ 1,669 [ (1 I 1,006,985 .0 0 0 12/10/2037| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... | ... 04/25/2012| MBS Paydown 0.487154126 ...13,781 0 13,781 .0 0 0 09/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.........c.c.. | .. 05/25/2012| MBS Paydown 0.48446327 13,454 0 13,454 .0 0 0 09/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... | e 06/25/2012| MBS Paydown 0.48104501 | ....17,091 0 17,091 .0 0 0 09/25/2034( 1FM.....
36185H DY  6|GMACM 2004-GH1 A3 SEQ CSTR 7/25/35.........ccoc0o. | vovee 04/25/2012| MBS Paydown 0.041508131........ | cecvevrerverrnerieeenes | veervninennns 3,272 | v 3,272 0 3,272 .0 0 0 | v 53 |07/25/2035| 1FE......
36185H DY 6| GMACM 2004-GH1 A3 SEQ CSTR 7/25/35..........c... | o 06/25/2012] MBS Paydown 0.039169483....... | .cccovvvivcniircirans | e 16,371 | o 16,371 0 16,371 .0 0 (V1 I 397 |07/25/2035| 1FE......
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36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034............co.. | vovee 04/25/2012| MBS Paydown 0.08554244......... | .cccocovnrrrerrernnes | vevrvvineiinns 2,586 | oo 2,586 | .ocorrierinnn 2,595 | oo 2,597 | oo (U IO [(0)] [ 0 (0) 0 2,586 .0 0 (V1 IR 25 | 12/25/2034| 2FM.....
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034...........coc. | vover 05/25/2012| MBS Paydown 0.08132107......... | ceeeeereerrmerirerirens | cernerineennd 54,878 | ..ovvvernen 54,878 | ..covvvrnen. 55,066 | ....coovneene 55,119 | v (U IO (G [ 0 (49) 0 54,878 .0 0 [V IO 662 |12/25/2034| 2FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........co. | e 06/25/2012| MBS Paydown 0.08114373......... (1) 0 2,305 .0 0 (V1 IO 33 [12/25/2034| 2FM.....
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035, e 04/25/2012| MBS Paydown 0.124825828 374 0 272,665 .0 0 0 02/25/2035| 1FM.....
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035.........ccosceemveee | vever 05/25/2012| MBS Paydown 0.10231731 0 199,358 .0 0 0 02/25/2035| 1FM.....
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035, e 06/25/2012| MBS Paydown 0.079927991 ...198,302 .0 0 0 02/25/2035( 1FM.....
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35.........cccovvvvmeris | vever 03/25/2012| Prior period adjustment............... 0. 0 .0 0 0 05/25/2035| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............... | ..... 04/10/2012| MBS Paydown 0.923895706....... 0 16,381 .0 0 0 01/10/2038| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............... | ..... 05/10/2012| MBS Paydown 0.816606108....... 0 536,448 .0 0 0 01/10/2038| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038... N 06/10/2012| MBS Paydown 0.81347211......... . 0 15,670 .0 0 0 01/10/2038| 1FM.....
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16 e 04/20/2012| Sinking Fund Redemption 100.0. |. 0 34,303 .0 0 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........ccocoreveice [ vonee 05/20/2012| Sinking Fund Redemption 100.0. 0 34,521 .0 0 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........ccrmrererruns | veree 06/20/2012| Sinking Fund Redemption 100.0. 0 34,696 .0 0 0 09/20/2016| 3FE......
396789 BF 5|GCCFC 2002-C1 A4 SEQ 4.948 1/11/35......covovvvvues [ v 04/11/2012| MBS Paydown 0.637124993....... (V1 411,866 .0 0 0 01/11/2035| 1FM.....
396789 BF 5|GCCFC 2002-C1 A4 SEQ 4.948 1/11/35... e 05/11/2012| MBS Paydown 0.59812656 .0 0 0 01/11/2035| 1FM.....
396789 BF 5|GCCFC 2002-C1 A4 SEQ 4.948 1/11/35......ccvvvvvacs [ v 06/11/2012| MBS Paydown 0.36302857 ..940,392 .0 0 0 01/11/2035[ 1FM.....
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34 e 04/25/2012| MBS Paydown 0.267935501 19,213 | 19,009 | 18,947 | 0 [ 0 .0 0 0 09/25/2034| 2AM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34......ccccmvvenernnnes [ v 05/25/2012| MBS Paydown 0.264431558....... | ccccoveveeeenernerirens | ceneeineennd 21,586 [ .covovrrrnee 21,586 | .ooveeerrn21,356 | orieenn21,286 | viiceinnn0 | e 14 | 0 14 0 .0 0 0 09/25/2034| 2AM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.......cccvvvuvrvvunns [ v 06/25/2012| MBS Paydown 0.26055746 19 0 .0 0 0 09/25/2034| 2AM.....
40432B  AA  7[HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ... 04/25/2012| MBS Paydown 0.21996544 6,163 0 .0 0 0 09/25/2037| 1FM.....
40432B AA  7[HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 05/25/2012| MBS Paydown 0.21133199 2,930 0 34,534 .0 0 0 09/25/2037| 1FM.....
40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 06/25/2012| MBS Paydown 0.20430663 202 0 28,101 .0 0 0 09/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.........ccoe | veuee 04/25/2012| MBS Paydown 0.2205393 238 0 8,453 .0 0 0 02/25/2037| 1FM.....
43710M  AA  0[RFMS22007-HSA1 A SEQ FLT 02/25/2037.............. | veoe. 05/25/2012| MBS Paydown 0.215881304....... | ccccvvvevrvmerirerirens | conreiininne 10,201 | oo 10,201 | voveoveerinne 7,013 | oo 2,381 | oo (V0 IO 361 | o 0 361 0 10,201 .0 0 0 | s 16 |02/25/2037| 1FM.....
43710M  AA  0[RFMS22007-HSA1 A SEQ FLT 02/25/2037..........c... | vevee 06/25/2012| MBS Paydown 0.210951541........ | ceccvevvveenernerirnns | cerneeiiseins 10,796 | ovovvvrne 10,796 | covvoevreinne TA422 | oo, 2,520 | s (1 IO 500 | oo 0 500 0 10,796 .0 0 0 | e 20 |02/25/2037| 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 04/25/2012| MBS Paydown 0.1767291 28 0 4,215 .0 0 (V1 IO 12 | 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.... .| 05/25/2012| MBS Paydown 0.1752084 7 0 9,124 .0 0 0 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.... .| 06/25/2012| MBS Paydown 0.17405466 66 0 6,922 .0 0 0 04/25/2035| 3FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........cccovvererns | veree 04/25/2012| MBS Paydown 0.18953086 0 0 9,753 .0 0 (01 I 29 |08/25/2035|4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........c.coocorverer | cevee 05/25/2012| MBS Paydown 0.18818734 0 0 13,435 .0 0 (01 I 50 | 08/25/2035| 4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........ccccvueverns | veree 06/25/2012| MBS Paydown 0.18611445 0 0 20,729 .0 0 0 | v 92 |08/25/2035| 4FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34.........ccovvevmrenns | venee 04/25/2012| MBS Paydown 0.155436813 9) 0 13,659 .0 0 08/25/2034| 1FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34.........ccvvrevrvrnens | vevee 05/25/2012| MBS Paydown 0.15111984 (27) 0 34,536 .0 0 08/25/2034( 1FM.....
45254T PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34........ccccoevvmvrnes | covee 06/25/2012| MBS Paydown 0.145279262 (43) 0 46,725 .0 0 08/25/2034( 1FM.....
456606 HK  1|INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........ccoovveens | veree 04/25/2012| MBS Paydown 0.17720058......... , s , 0 0 2,319 .0 0 10/25/2013| 6Z*.......
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456606 HK 1 |INDYL 2005-L2 A1 SEQ FLT 10/25/2013........ccocvvrne | venes 05/25/2012| MBS Paydown 0.177087737....... | cccovveervinerneriens 226 | ......... 226 184 | ........ 226 0 w0 | 0 0 0 226 .0 0 0 0 |10/25/2013| 6Z*.......
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........cccoovvees [ venee 06/25/2012| MBS Paydown 0.176141131 0 0 1,893 .0 0 0 1 (10/25/2013| 6Z*.......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 04/25/2012| MBS Paydown 0.389185008 228 0 14,777 .0 0 0 06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 05/25/2012| MBS Paydown 0.382330275 263 0 13,709 .0 0 0 06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 06/25/2012| MBS Paydown 0.37494181 241 0 14,777 .0 0 0 06/25/2035| 3FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.........coce. | . 04/25/2012| MBS Paydown 0.308705529 85 0 9,770 .0 0 0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... | ..... 05/25/2012| MBS Paydown 0.305656079 47 0 4,574 .0 0 0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.........coc.o. | . 06/25/2012| MBS Paydown 0.304912998 12 0 1,115 .0 0 (V1 IO 32 [01/25/2033| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34........... | ..... 04/25/2012| MBS Paydown 0.149055226 8 0 2,358 .0 0 (VN I 21 |10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34... . | 05/25/2012| MBS Paydown 0.145922265 961 0 19,054 .0 0 0 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34... .| 06/25/2012| MBS Paydown 0.143600579 193 0 14,120 .0 0 0 10/25/2034| 1FM.....
45661E EM 2 [INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 03/25/2012| Prior period adjustment............... , , 2 X 0 0 (4,454) .0 0 (1 I (263) | 05/25/2036| 1FM.....
45661E EM 2 [INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 04/25/2012| MBS Paydown 0.155788149....... | ..ccccvvevivcrrnniinns | evvvreieeecen8,567 | i 8,567 | i 134 | 3,847 | 0| (1,926 | 0 | (1,926) 0 8,567 .0 0 (V1 I 145 |05/25/2036( 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 04/25/2012| Pass-Through LosS...........ccc....... , 0 0 ... 0 .0 0 0 2,053 | 05/25/2036( 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36... . | 05/25/2012| MBS Paydown 0.129642535 (971) 0 3,067 .0 0 (V1 IO 84 105/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/3f .| 05/25/2012| Pass-Through Loss.... 0 0 .. 0 .0 0 0 05/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36... .| 06/25/2012| MBS Paydown 0.115440136 . . (528) 0 2,185 .0 0 0 05/25/2036| 1FM.....
45661E EM 2 [INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36.......... | ..... 06/25/2012| Pass-Through LOSS...........cccceenn. 0 0 ... 0 .0 0 (V1 I 845 |05/25/2036( 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........c.ccoceree | ceeee 03/25/2012| Prior period adjustment............... 1355 | 0 | 57,355 0 57,355 L0 (57,355) | ... (57,355) [ ..vvvnernens 0 |06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccourere | veree 04/25/2012| MBS Paydown 0.415762091 20,119 0 20,119 .0 0 (V1 IO 37 | 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039. B 05/25/2012| MBS Paydown 0.413581148 0 4,362 .0 0 (V1 IO 10 | 06/25/2039| 6FE......
46590B AA  2[JPTEP 2011-1 ASEQ CSTR 06/17/41.....covvvverans [ 04/17/2012| MBS Paydown 0.95519850 ...143,963 .0 0 0 06/17/2041| 1FE......
46590B AA 2 |JPTEP 2011-1 A SEQ CSTR 06/17/41... N 05/17/2012| MBS Paydown 0.950922519 (2) 0 64,140 .0 0 0 06/17/2041| 1FE......
46590B AA 2 [JPTEP 2011-1 ASEQ CSTR 06/17/41......cvvevvrvrvirins | venes 06/17/2012| MBS Paydown 0.944364857 (30) 0 98,365 .0 0 0 06/17/2041| 1FE......
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041......ocovvve | venee 04/15/2012| MBS Paydown 0.245322308....... | ..ccocovreremrrerenns | cvvrerenne 13,643 | i 13,643 | v 12,394 | o 13,110 | oo (1 IO T | 0 1M 0 13,643 .0 0 0 07/15/2041| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.......covvvee | vevee 05/15/2012| MBS Paydown 0.238929441....... [ ..ccoeovrvvernrrerinns | vrvrerennnn 15,663 | oo 15,663 | .ooovverene 14,228 | ..o 15,051 | o [V I 163 | oo 0 163 0 15,663 .0 0 0 07/15/2041| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.. e 06/15/2012| MBS Paydown 0.233114164 ...14,247 182 0 14,247 .0 0 (V1 I 319 |07/15/2041| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19 e 04/15/2012| MBS Paydown 0.616680146 2,223 77 0 2,223 .0 0 0 5 |07/15/2019( 1FM.....
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 7/15M19.....cvvvvvens [ s 05/15/2012| MBS Paydown 0.339234472....... [ .cccovverrvinvreinne | cvrvrirninns 832,337 | v 832,337 | cvvnns 712,689 | .oooveeee. 696,043 | ..covvverernnnd (N 129,223 | v (V)N I 129,223 0 832,337 .0 0 0 2,228 {07/15/2019| 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQFLT 7/15/19.....covvvvvcres | vener 06/15/2012| MBS Paydown 0.250130803....... | ..ccvrvrmerererernennns | crverirnes 267,312 | oo 267,312 | oo 228,886 | ....ccoonee 223,540 | ..coovvrirns 0 et 39,997 | oo 0 39,997 0 267,312 .0 0 (V1 I 857 |07/15/2019( 1FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 03/25/2012| Prior period adjustment..........cc... [ coevvvererncirennns 0 .0 (V1 0 (VI I (1)) I 0 (89) 0 .. 0 .0 0 12/25/2035| 4FM.....
46627M  AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 04/25/2012| MBS Paydown 0.49820338......... [ cccovrevrirerennvens [ o 4,049 791 0 4,049 .0 0 12/25/2035| 4FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 05/25/2012| MBS Paydown 0.49565482 743 0 3,823 .0 0 12/25/2035| 4FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 06/25/2012| MBS Paydown 0.49357402 602 0 3,121 .0 0 12/25/2035| 4FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 04/25/2012| MBS Paydown 0.47236578 12 0 6,706 .0 0 (V1 IO 62 |03/25/2036| 1FM.....
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 05/25/2012] MBS Paydown 0.46658586 2,218 0 19,469 .0 0 0 | oo 224 | 03/25/2036| 1FM.....
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46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 05/25/2012| Pass-Through LOSS............cureres | covvenrrierierenninns | e (V1 I 14,656 14,725 | o 0 0 w0 | 0 0 0 ... 0 .0 0 [V I 169 | 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 06/25/2012| MBS Paydown 0.46102589......... | .cccoveeeevrrmernerrnne | corvrrrnenn23,488 | 23,488 | 23,598 | 23,595 | 0 | s 3,392 3,392 0 23,488 .0 0 (U 325 |03/25/2036( 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 06/25/2012| Pass-Through LOSS..........ccccvenn. 0 0 ... 0 .0 0 0 03/25/2036( 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 04/25/2012| MBS Paydown 0.33117385 394 0 23,864 .0 0 0 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 05/25/2012| MBS Paydown 0.32919413 92 0 17,629 .0 0 0 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 06/25/2012| MBS Paydown 0.32757468 X , , , 75 0 14,421 .0 0 0 05/25/2036( 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47..........c.. | veeer 04/15/2012| MBS Paydown 0.919976903....... | .ccceeevrrvmerirerirens | corneerieenns 21,271 | oo 21271 | s 19,463 | .coovvrvrnee 20,589 | .verierirens (1 IO 141 | 0 141 0 21,271 .0 0 0 05/15/2047| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47............. | ..... 05/15/2012| MBS Paydown 0.892043555....... [ ..ccoovverrerniererinnes | cvrvrireenns 279,333 | oo 279,333 | oo 255,590 | ..ooouene 270,373 | o 0| s (2,686) | ..ocvvvererniene (V1 I (2,686) 0 279,333 .0 0 0 05/15/2047| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47............. | .ooe. 06/15/2012| MBS Paydown 0.807745069....... | ..c.ccoovverererenrenns | wrverienns 842,985 | ............ 842,985 | ............ 771,331 | e, 815,944 | ....cocvvnns 0 et 18,400 | oo 0 | oo 18,400 | cooovvvenennd 0| s 842,985 .0 0 0 05/15/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 04/12/2012| MBS Paydown 0.870151396 (234) 0 76,759 .0 0 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.........c0.. | oo 05/12/2012| MBS Paydown 0.860395311 ...58,637 § , , (236) 0 58,537 .0 0 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ooee 06/12/2012| MBS Paydown 0.833940115....... | ccccevevrerrrereriennns | crvverirenns 158,731 | v 158,731 | v 166,073 | c.ovvvrne 163,778 | covoveverin 0| s (2,804) [ .oocvercirene (V1 I (2,804) [ oovvrvernen 0 | s 158,731 .0 0 0 06/12/2047| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49......c.cccovvies | vevee 04/15/2012| MBS Paydown 0.95333443......... 158 0 49,884 .0 0 0 01/15/2049( 1FM.....
46630) AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccoovive [ e 05/15/2012| MBS Paydown 0.948959115 223 0 56,879 .0 0 0 01/15/2049| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49......c.cccovvvies | vevee 06/15/2012| MBS Paydown 0.933382133....... | cccovervnerrmerveennne | wrereernenn202,501 | 1iii00i202,501 | 186,252 | 193,571 | i | 1,023 | 0 | 1,023 0 202,501 .0 0 0 01/15/2049| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 04/25/2012| MBS Paydown 0.01775428 83 0 2,139 .0 0 0 04/25/2037| 3FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 05/25/2012| MBS Paydown 0.017642613 35 0 893 .0 0 0 04/25/2037| 3FM......
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 06/25/2012| MBS Paydown 0.017343866 93 0 2,390 .0 0 0 04/25/2037| 3FM.....
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 04/27/2012| MBS Paydown 0.56871804......... 6,567 0 41,102 .0 0 0 07/27/2037| 1FM.....
46632T AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 05/27/2012| MBS Paydown 0.562407293 246 0 31,554 .0 0 0 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2012| MBS Paydown 0.556811703 285 0 27,978 .0 0 0 07/27/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 04/26/2012| MBS Paydown 0.44616962 885 0 71,356 .0 0 0 03/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 05/26/2012| MBS Paydown 0.436227873 99,418 | i 76,179 | 79,699 | 0 | 1,684 | 0 1,684 0 99,418 .0 0 0 03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 06/26/2012| MBS Paydown 0.426077622....... | ..c.coovvrerererenrenns | wvvverienns 101,503 | ...ccveveee 101,503 | oo T1776 | e 81,370 | .oovrerirns 0| e 2,304 | v (V1N IO 2,304 | (V1 I 101,503 .0 0 0 03/26/2037| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 04/26/2012| MBS Paydown 0.556905837....... | ..cccvrvrerererernernnns | crverieens 113,288 | ..oceveneee 113,288 | oo 87,869 | ... 103,881 | oo 0| e 1317 [ s (V1 IO 1,317 | v 0 | s 113,288 .0 0 0 11/26/2036| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 06/26/2012| MBS Paydown 0.545126993....... | ccccveveereneineriinns | cerneeiineinns 73170 | e, 73,170 | v, 56,753 | ccovvrreenne 67,095 | .ooorverirns 0| e 1,245 | oo, (V1N I 1,245 0 73,170 .0 0 0 11/26/2036| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 04/26/2012| MBS Paydown 0.445241936....... [ ..cccoovurvvrvrverinn | crerenn 128,868 | o 128,868 ...128,868 .0 0 0 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 05/26/2012| MBS Paydown 0.435453893....... [ .cccoovververnererinns | cvvnreeenn 117,457 | i 117,457 X X .. 117,457 .0 0 0 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... |..... 06/26/2012| MBS Paydown 0.41826469......... [ ..ccoovverrvrnirerinnn | corvrirrenns 206,270 | ...coovne. 206,270 | ..covvrne 150,062 | ..o 168,566 | ...ovvvverrinns 0] e 16,046 | ..o ([ I 16,046 0 206,270 .0 0 0 06/26/2037| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 03/26/2012| Prior period adjustment...........c.c. | veeeeeereenernernens 0 .0 0 .0 0 0 04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 04/26/2012| MBS Paydown 0.581460175....... [ .cccoervrvernrverinns | vrvererenenen91,097 | i 91,097 91,097 .0 0 0 04/26/2035( 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 05/26/2012| MBS Paydown 0.564699982....... [ ...cccovurvvrvrrerinn | crirrrenn 182,770 | i 182,770 ...182,770 .0 0 0 04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 06/26/2012| MBS Paydown 0.55372880 ..119,641 ..119,641 .0 0 0 04/26/2035| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 04/25/2012| MBS Paydown 0.75295664 , , 29,379 .0 0 0 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 05/25/2012| MBS Paydown 0.747992407....... | cccoveeeeeemernerirnne | cerneerneenns 24,821 | oo 24,821 24,821 .0 0 0 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 06/25/2012] MBS Paydown 0.733710313....... | ceveeveerriernninerirens | coneeiinninns 71410 | e, 71,410 71,410 .0 0 0 06/25/2047| 3FM.....
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472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ... 04/26/2012| MBS Paydown 0.525496664....... | .....cccovvvenrrnirinns 2,059 | .o 2,059 1,578 | v 1,645 | .o 0 | oo YA I 0 7 0 2,059 .0 0 0 | s 41 (10/25/2035| 1FM.....
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. |..... 05/26/2012| MBS Paydown 0.524657177 37 0 8,143 .0 0 (V1 I 204 |10/25/2035( 1FM.....
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ..... 06/26/2012| MBS Paydown 0.522974786 95 0. 16,319 .0 0 (V1 IO 490 | 10/25/2035| 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37. .1 03/26/2012| Prior period adjustment. 102 0 ... 0 .0 0 0 0 | 04/26/2037| 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37. . | 04/26/2012| MBS Paydown 0.91308503 0 0 54,538 .0 0 0 04/26/2037| 1FM.....
47232D AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37. .| 05/26/2012| MBS Paydown 0.903900793 0 0 86,223 .0 0 0 04/26/2037| 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... | ..... 06/26/2012| MBS Paydown 0.895578536 (16) 0. 78,130 .0 0 0 04/26/2037| 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2012| MBS Paydown 0.522974702 8 0 8,101 .0 0 (V1 I 178 [09/26/2036| 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2012| MBS Paydown 0.508002154 10 0 9,096 .0 0 (V1 I 250 |09/26/2036( 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2012| MBS Paydown 0.500642244 2 0 4,471 .0 0 (V1 I 147 {09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2012| Prior period adjustment. 0. 0 .0 0 0 0 |09/26/2036| 6FM.....
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2012| Pass-Through LosS...........ccc...u... , 0 .. 0 .0 0 (V1 I 203 |09/26/2036( 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2012| Pass-Through LOSS...........ccccvenne 0 ... 0 .0 0 0 09/26/2036| 6FM......
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Pass-Through LosS...........ccc....... , 0 .. 0 .0 0 0 09/26/2036| 6FM......
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .1 04/26/2012| MBS Paydown 0.534454468....... | ....ccoconermmernnrinns | wrrrerenne 110,671 | 110,571 | 110,571 | 109,697 [ o0 | 194 |0 | 194 | 0 | v 110,571 .0 0 0 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .1 05/26/2012| MBS Paydown 0.51226753 0. 62,123 .0 0 0 09/26/2036( 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .| 06/26/2012| MBS Paydown 0.490839635 . . 0. 59,998 .0 0 0 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2012| Prior period adjustment............... w0 [0 X 0 ... 0 .0 0 0 0 |09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2012| MBS Paydown 0.382302978 | , 649 | e \ 0. 10,649 .0 0 (01 I 17 |09/26/2036( 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2012| MBS Paydown 0.374148564 13,673 | oo 13,672 0. 13,673 .0 0 0 | v 24 109/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2012| MBS Paydown 0.351682434 37,671 | v 37,668 0. 37,671 .0 0 0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2012| Pass-Through Loss. 4798 | i 0 0. 0 .0 0 0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2012| Pass-Through Loss.... 3,239 | oorvererienand 0 0 ... 0 .0 0 0 5 |09/26/2036( 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Pass-Through LoSS...........ccc....... , 5,203 [ cooverrrirerenann 0 0 ... 0 .0 0 (01 I 53 |09/26/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 04/21/2012| MBS Paydown 0.470160199 15,408 | ..o 14,386 0. 15,408 .0 0 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 05/21/2012| MBS Paydown 0.452430016 59,579 | .ovvvien. 55,627 0. 59,579 .0 0 05/21/2036( 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 06/21/2012| MBS Paydown 0.437700083 N , . .49, 497 | e , , , 0. 49,497 .0 0 05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 04/21/2012| Pass-Through Loss 0 ... 0 .0 0 05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 05/21/2012| Pass-Through LOSS..........cc.cvern. § , 0 ... 0 .0 0 05/21/2036( 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 06/21/2012| Pass-Through LOSS...........ccc..uu.. S , 0 ... 0 .0 0 05/21/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2012| MBS Paydown 0.159659054 0 138 .0 0 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2012| MBS Paydown 0.159612984 0 138 .0 0 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 06/26/2012| MBS Paydown 0.15956668 0 139 .0 0 12/26/2036| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 04/26/2012| MBS Paydown 0.231720513 LA74,969 | 174,969 | e 174,441 | 0 | 1047 | O [ 1047 | (V1 IO 174,969 .0 0 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 05/26/2012| MBS Paydown 0.229067906....... | .cccvevrerrerernrenes | veervrirnenannd 6,144 | oo, 6,144 | oo 6,144 | 6,125 | oo (U IO (V1 I 0 0 0 6,144 .0 0 0 | v 91 | 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 06/26/2012] MBS Paydown 0.217963897....... | ceccvvverieneinerirene | ceneeineinad 25,717 | oo 25717 | oo 25,717 | i 25,640 | ..ooovverirncns 0 | o 11| 0 11 0. 25,717 .0 0 (V1 IO 439 |04/26/2047| 1FM.....
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47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 04/26/2012| MBS Paydown 0.562250131 658 0 19,425 .0 0 [V I 356 |06/26/2037(1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 05/26/2012| MBS Paydown 0.552426348....... | ..ccoccovrviverirernnne | cervrrinnennn21,388 | 21,388 | 16,889 | i 17,350 | i | 1,202 | 0 | 1,202 0 21,388 .0 0 (V1 I 490 |06/26/2037(1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 06/26/2012| MBS Paydown 0.551771625 18 0 1,425 .0 0 (V1 IO 39 [06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2012| MBS Paydown 0.441304071 91 0 10,094 .0 0 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2012| MBS Paydown 0.44000625 21 0 1,721 .0 0 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2012| MBS Paydown 0.437175762 47 0 3,754 .0 0 0 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 04/26/2012| MBS Paydown 0.305954063 0 0 50,431 .0 0 (V1 I 462 |09/26/2035( 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 05/26/2012| MBS Paydown 0.281809531....... [ ..ccoovvevververerinn | crvveern 100,349 | ..00.100,349 | ............100,349 | ........... 100,349 | o0 | 0 | 0 [ (1[N I (1N IO 100,349 .0 0 0 e 1,153 | 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 06/26/2012| MBS Paydown 0.267111461 0 0 61,088 .0 0 (1 I 844 109/26/2035( 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 03/26/2012| Prior period adjustment. 0 0 30,425 L0 (30,425) 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 04/26/2012| MBS Paydown 0.863509639....... | ..ccoevvvrvverrerrnne | vovvrrennn 11,145 | i 11,145 | 0010120 | 11,145 | 0| (11,145) [0 | (11,145) 0 11,145 .0 0 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 05/26/2012| MBS Paydown 0.801058906....... | .ccovververrrerereeernee | cevrrrrneenn 19,020 | i 19,020 | oo 17,271 | 019,020 | 0 | en(19,02) [ o0 | e (19,021) 0 19,020 .0 0 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 06/26/2012| MBS Paydown 0.744765496....... | .....cccooevvvervnrnnns | voernennnn 17,145 | i 17,145 | 15,668 | 17,145 | 0| (17,145) |0 ] (17,145) 0 17,145 .0 0 0 06/26/2037| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2012| MBS Paydown 0.305552389 0 0 14,978 .0 0 0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2012| MBS Paydown 0.270896594 0 0 30,324 .0 0 0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 06/26/2012| MBS Paydown 0.24010561 0 0 26,942 .0 0 0 12/26/2036| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | veree 05/26/2012| MBS Paydown 0.566544019 (2) 0 2,751 .0 0 0 11/26/2037|1Z........
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | o 06/26/2012| MBS Paydown 0.555995684 250 0 36,919 .0 0 0 11/26/2037|1Z.........
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 04/26/2012| MBS Paydown 0.461082615 1 0 7,395 .0 0 0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 05/26/2012| MBS Paydown 0.457039794 2 0 7,928 .0 0 0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 06/26/2012| MBS Paydown 0.450806018 4 0 12,224 .0 0 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. .1 03/26/2012| Prior period adjustment.. 0 0. 0 .0 0 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. .| 04/26/2012| Pass-Through Loss. 0 0 .. 0 .0 0 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37..........| ..... 05/26/2012| Pass-Through LoSS...........ccc....... 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37..........] ..... 06/26/2012| Pass-Through LOSS...........ccc..un.. 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 04/26/2012| MBS Paydown 0.461074154 1 0 5,547 .0 0 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 05/26/2012| MBS Paydown 0.457030865 1 0 5,946 .0 0 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 06/26/2012| MBS Paydown 0.450796369 2 0 9,169 .0 0 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 03/26/2012| Prior period adjustment............... 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | .... 04/26/2012| Pass-Through LOSS...........ccc...u. 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 05/26/2012| Pass-Through LoSS...........cc.cvern. 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .| 06/26/2012| Pass-Through Loss. 0 0. 0 .0 0 0 02/26/2037| 1FM.....
47232V AW 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. . | 04/26/2012| MBS Paydown 0.63312688 60 0 13,989 .0 0 0 09/26/2035| 1FM.....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. .1 05/26/2012| MBS Paydown 0.623584419 159 0 28,298 .0 0 0 09/26/2035( 1FM.....
47232V AW 2[JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 06/26/2012| MBS Paydown 0.617583339 136 0 17,796 .0 0 (V1 IO 229 |09/26/2035( 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 05/26/2012| Pass-Through LOSS...........cc.cvern. 0 0. 0 .0 0 0 9 109/26/2035| 1FM.....
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47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 06/26/2012| Pass-Through LosS...........ccc....... 3,887 | i 0 0 w0 | 0 0 0 ... 0 .0 0 0 | v 73 109/26/2035| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 04/26/2012| MBS Paydown 0.629496143 3 0 42,579 .0 0 (V1 I 167 | 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 05/26/2012| MBS Paydown 0.621472221 (23) 0 56,683 .0 0 0 | oo 266 | 11/26/2036| 1FM.....
47232V BG  6|JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 06/26/2012| MBS Paydown 0.611472815 872 0 70,639 .0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 04/26/2012| Pass-Through Loss 0 0 ... 0 .0 0 0 11/26/2036| 1FM.....
47232V BL  5[JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 05/26/2012| Pass-Through Loss.... 0 0 ... 0 .0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 06/26/2012| Pass-Through LoSS...........ccc...u.. 0 0 ... 0 .0 0 (V1 I 193 | 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 04/26/2012| MBS Paydown 0.46567339......... 6 0 14,176 .0 0 (V1 I 329 | 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 05/26/2012| MBS Paydown 0.458689207 10 0 18,971 .0 0 (1 I 528 |11/26/2036( 1FM.....
47232V BM 3 [JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 06/26/2012| MBS Paydown 0.449924601 16 0 23,807 .0 0 (V1 I 773 | 11/26/2036| 1FM.....
47232V BU  5[JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 04/26/2012| MBS Paydown 0.735548255....... | .cc.cocvevrrvervenrnns | woerneeenn 134,312 | 134,312 | 134,312 | 134,312 | 0 |0 | 0 | (1 [ IO (V1 IO 134,312 .0 0 0 2,286 |11/26/2037| 1FM.....
47232V BU  5[JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 05/26/2012| MBS Paydown 0.650555495 0 0 64,983 .0 0 (] - 1,376 |11/26/2037| 1FM.....
47232V BU  5[JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 06/26/2012| MBS Paydown 0.54868678......... 0 0 77,886 .0 0 (V1 I 1,966 | 11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 04/26/2012| MBS Paydown 0.148431027 0 0 3,022 .0 0 0 | s 60 |07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 05/26/2012| MBS Paydown 0.13745922 17,642 0 0 17,642 .0 0 0 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 06/26/2012| MBS Paydown 0.13090692 10,536 0 0 10,536 .0 0 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 03/26/2012| Prior period adjustment...........cc.. | coeeeveevverrerrneennne | overrnernennneienn | v (12971) [ eiviiieni(2,390) [ v, 0 0 0. 0 .0 0 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 04/26/2012| Pass-Through LOSS........c.cueveeees | coveeeeemeernerinneennes | overrneernennnennn | v 12577 | 2,319 [ s 0 0 0 ... 0 .0 0 0 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 05/26/2012| Pass-Through LOSS...........cccvreves | covvernrrnerirerirnnirnns | overrnrernsnnnnienn | v 7,392 | i 1,363 [ s 0 0 0 ... 0 .0 0 0 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2012| Pass-Through LOSS.........cveveeees | covreerrneernerineenee | woverrneernennnenn | 3,054 | 563 [ s 0 0 0. 0 .0 0 0 07/26/2036| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 04/26/2012| MBS Paydown 0.242425099 11,267 0 0 11,267 .0 0 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 05/26/2012| MBS Paydown 0.23576049 15,112 0 0 15,112 .0 0 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 06/26/2012| MBS Paydown 0.227099084 0 0 19,640 .0 0 0 04/26/2037| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 04/26/2012| MBS Paydown 0.603757012 , | (4) 0 10,949 .0 0 0 04/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 05/26/2012| MBS Paydown 0.59550145......... | ceceveeeeeemerinerinne | coneerineinns 11,384 | oo 11,384 | oo 11,384 | oo 11,517 (7) 0 11,384 .0 0 0 04/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 06/26/2012| MBS Paydown 0.584212816....... | .cccveevrreneincrirans | corneeiineins 15,567 | ovvovrernes 15,567 | covvverers 15,567 | covvvrvrnns 15,748 (78) 0 15,567 .0 0 0 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 03/26/2012| Prior period adjustment.. 3,362 0 0. 0 .0 0 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/26/2012| Pass-Through Loss 2,155 0 0 ... 0 .0 0 0 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/26/2012| Pass-Through LOSS..........cc.ceern. 1,525 0 0 ... 0 .0 0 (01 I 85 |04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2012| Pass-Through LosS...........ccc...u... 1,438 0 0 ... 0 .0 0 (01 I 97 | 04/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 04/26/2012| MBS Paydown 0.520008536....... | .c.cvverremeinmrirnne | cernveineenne 16,557 | coovovrrernn 16,557 | covverrers 16,557 2 0 16,557 .0 0 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 05/26/2012| MBS Paydown 0.517241091 5,549 ..5,549 1 0 5,549 .0 0 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 06/26/2012| MBS Paydown 0.51256611 374 .9,374 0 9,374 .0 0 0 03/26/2036| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 03/26/2012| Prior period adjustment. 0 .0 0 23 0 .. 0 .0 0 0 0 |03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 04/26/2012| MBS Paydown 0.4271745609....... | ccccoveevernerrneernes | veernvrinerins 3,09 | .o 3,096 | .oovrrrerinn 3121 | s 3114 | (1 IO ()] - 0 (1) 0 3,096 .0 0 (V1 IO 62 |03/26/2037| 1FM.....
47232V EC  2|JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 05/26/2012] MBS Paydown 0.419556823....... | cocovvverveneinerirnns | covnreiinninns 10,659 | .ovovrvrnc 10,659 | coovevrernns 10,745 | oo 10,720 | oo 0 | oo (R — 0 (14) 0 10,659 .0 0 0 | oo 266 |03/26/2037|1FM.....
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47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 06/26/2012| MBS Paydown 0.416890002....... | ..c..ccvvvrrererererenns | vevrvrirnriinns 3731 | e 3731 | e 3,761 (3) 0 3,731 .0 0 [V I 112 | 03/26/2037
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 01/26/2012| Prior period adjustment............ce. | coereeevnevenereneenns | voveveseenseineinnd (V1 I (14,590) 0 0 0 .. 0 .0 0 (VN I (74) | 03/26/2037
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 05/26/2012| Pass-Through Loss 0 0 ... 0 .0 0 (V1 IO 99 |03/26/2037
47232V EH 1 [JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 06/26/2012| Pass-Through Loss 0 0 ... 0 .0 0 0 03/26/2037
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 04/26/2012| MBS Paydown 0.33445075 (5) 0 12,240 .0 0 0 04/26/2037
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 05/26/2012| MBS Paydown 0.328967881 (8) 0 9,000 .0 0 0 04/26/2037
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 06/26/2012| MBS Paydown 0.318548826 (21) 0 17,103 .0 0 0 04/26/2037
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 03/26/2012| Prior period adjustment............... 0 0. 0 .0 0 0 04/26/2037
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 04/26/2012| Pass-Through LoSS............cc....... 0 0 ... 0 .0 0 0 04/26/2037
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 05/26/2012| Pass-Through Loss.... 11,755 0 0 ... 0 .0 0 0 04/26/2037
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2012| Pass-Through Loss.... 14,519 0 0 ... 0 .0 0 0 04/26/2037
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 04/26/2012| MBS Paydown 0.253247754....... | ccccoovvrvevnerrncernne | cevrerenen 13,451 | i 13,451 | 13,451 0 0 13,451 .0 0 0 02/26/2036
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 05/26/2012| MBS Paydown 0.246944395....... | ....cccocovvvvernnrians | vrerneenn 13,282 | 100 13,282 | 13,282 0 0 13,282 .0 0 0 02/26/2036
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 06/26/2012| MBS Paydown 0.236376831....... | .cccoevvververrnenns | vorerererenn22,267 | i 22,267 | o 22,267 | ccovvrereene 22,267 | v (U I {1 [ I 0 0 0 22,267 .0 0 0 02/26/2036
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 04/26/2012| Pass-Through Loss.... 1435 | oo 0 0 .0 0 0. 0 .0 0 0 02/26/2036
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 05/26/2012| Pass-Through Loss 1407 | o 0 0 .0 0 0 .. 0 .0 0 0 02/26/2036
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/26/2012| Pass-Through Loss.... IR-Y.772 I 0 0 .0 0 0. 0 .0 0 0 02/26/2036
47232V FC  1[JMAC 2009-R4 25A1 SEQ SSNR 5.25 1/26/36......... |..... 04/26/2012| MBS Paydown 0.034980166....... | ..cccccovurrermrrerinnes | wrrernenn 107,093 | ... 107,093 | .o 107,093 | .o 107,093 | oo (1 IO (VI I (01 IO (V1 IO 0 | s 107,093 .0 0 0 01/26/2036
47232V FC 1 |JMAC 2009-R4 25A1 SEQ SSNR 5.25 1/26/36......... | ..... 05/26/2012| MBS Paydown 0.015255511 } ,201 | s 56,201 | .oovvernvne 56,201 | oo (U IO {1 [ I 0 0 0 56,201 .0 0 0 01/26/2036
47232V FC  1|JMAC 2009-R4 25A1 SEQ SSNR 5.25 1/26/36......... | ..... 06/26/2012| MBS Paydown 0.0.........ccevrvnees | vorernermmrenerieninns | cerneerneennsd 43,467 | oo 43467 | oo 43467 | oo 43,467 | oo, (1 IO (VI I 0 0 0 43,467 .0 0 0 01/26/2036
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.. 06/26/2012| MBS Paydown 0.943870879 11,256 (4) 0 11,289 .0 0 0 01/26/2036
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. . | 04/26/2012 MBS Paydown 0.34193213 .29,137 13 0 29,287 .0 0 0 06/26/2036
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 05/26/2012| MBS Paydown 0.333009434 17 0 29,119 .0 0 0 06/26/2036
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 06/26/2012| MBS Paydown 0.316668872....... | .cccovverivnrrirerirene | cernrrinninnd 53,328 | oo 53,328 | .covriens 53,328 | oo 53,053 | .overierirens LV I 38 | i 0 38 0 53,328 .0 0 0 06/26/2036
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47......cooc. | vover 04/26/2012| MBS Paydown 0.493668872....... | .cccvvvvvevverrrerirnne | cevneriiveinns 16,002 | .covoovrvrne 16,092 | oo 12,822 | oo 14,190 | oo (1 IO 173 | o 0 173 0 16,092 .0 0 0 01/26/2047
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47......ccocc. | s 05/26/2012| MBS Paydown 0.480437739....... [ .ccoeemrrrernrinerinins | cevveereriens 38,540 | oo 38,540 | v 30,708 | ..o 33,984 | oo (U I 1,582 | v (V1N I 1,582 0 38,540 .0 0 0 01/26/2047
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.......cc... | oo 06/26/2012| MBS Paydown 0.476184286 211 0 12,390 .0 0 0 01/26/2047
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 04/26/2012| MBS Paydown 0.556238642 366 0 30,608 .0 0 0 02/26/2036
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 05/26/2012| MBS Paydown 0.533208749 175 0 14,495 .0 0 0 02/26/2036
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 06/26/2012| MBS Paydown 0.489320354 334 0 27,623 .0 0 (V1 I 794 |02/26/2036
47232V GG 1[JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 05/26/2012| Pass-Through LoSS...........cc.cvern. 0 0 ... 0 .0 0 0 | v 32 | 02/26/2036
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 06/26/2012| Pass-Through Loss. 0 0. 0 .0 0 (V1 I 209 |02/26/2036
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014........ccoovuee | veves 04/20/2012| Paydown 100.0.. 1 0 30 .0 0 0 0 |12/31/2014
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29........cccovrmvrrerenns [ ores 04/25/2012| MBS Paydown 0.22295235 , X , , 2,879 0 14,543 .0 0 (01 I 59 |07/25/2029
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 06/27/2025............coceenr | conee 06/27/2012] MBS Paydown 0.246617593....... | ccvevevveeenerneriinns | cernerrneenad 93,054 | ..ovvvrnnen 93,054 | ..ovvvrnnens 66,999 | ..o 83,038 | ..vvreerirnns 0| e 7,899 | v (V1N IO 7,899 0 93,054 .0 0 (VN IO 285 | 06/27/2025
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50075N  AH 7 |[KRAFTFOODSINC 6 06/01/12......ccccvvvurirerirnirnes | vever 06/01/2012| Maturity 100.0.........cceverrernriennns | vererrrierinerirenirene | ovriies 1,188,000 | ......... 1,188,000 | ......... 1,307,002 | ......... 1,194,435 | ..o 0| s (I (V1N I (6,435) [ oo 0| e 1,188,000 .0 0 0 06/01/2012| 2FE......
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.......cccvvveverracs [ v 04/15/2012| MBS Paydown 0.246864629....... | ..ccvvvevirnerrerirnns | cornerineennsd 46,232 | ..o 46,232 | oo 46,217 | oo 44,607 | oo (1 I (VI I 0 0 0 46,232 .0 0 0 09/15/2018| 1AM.....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.......ccvverermeenacs [ 05/15/2012| MBS Paydown 0.2430685609....... | .cccvvevrreneirnerinne | cernerrneenas 37,961 | v 37,961 | oo 37,949 | oo 36,626 | ..ooverirncns (1 I (V1 I 0 0 0 37,961 .0 0 0 09/15/2018| 1AM.....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18 e 06/15/2012| MBS Paydown 0.23908206 0 0 39,865 .0 0 0 09/15/2018| 1AM.....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 04/25/2012| MBS Paydown 0.71010275 2,337 0 46,075 .0 0 0 12/25/2035| 1FM.....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 05/25/2012| MBS Paydown 0.697602923....... | .ccccocvvvrriververrnns | veernnen.62,499 | ..c...62,499 | ..o 44,999 | 46,687 | 0 | 100,309 | 0| s 10,309 0 62,499 .0 0 0 12/25/2035| 1FM.....
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 06/25/2012| MBS Paydown 0.690644808....... | ...cocevevrrmerrerreee | cornrrirnenne 34,791 | 34,791 | 25,049 | 25,988 | e 0 3,478 0 34,791 .0 0 0 12/25/2035| 1FM.....
52521R  AC  5[LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccevermerreree | e 03/25/2012| Prior period adjustment............... [ coevvevevververerinns | covrerieeee(36,867) | i (46,831) | v (31,848) | v in(20,259) | oo 0] cerere(16,607) | coovvrirrrenn0 | i (16,607) 0 (36,866) .0 0 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037........cccruvevvvrvins | vever 04/25/2012| MBS Paydown 0.39104879......... B B X 1660 | oo 0] . 13,986 | o0 [ e 13,986 0 49,732 .0 0 0 06/25/2037| 1FM.....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.... e 04/25/2012| Pass-Through Loss 0 .0 0 0 ... 0 .0 0 0 06/25/2037| 1FM.....
52521R AC  5[LMT 2007-5 1A1 SEQ FLT 6/25/2037.... e 05/25/2012| MBS Paydown 0.384971059....... | cccoovvverviveriverrens | vovvrrennen 19,275 | 19,275 | 13,107 | 023,210 | 0 655 0. 19,275 .0 0 0 06/25/2037| 1FM.....
52521R AC  5[LMT 2007-5 1A1 SEQ FLT 6/25/2037.........cccevevvreres | e 05/25/2012| Pass-Through LOSS...........ccccevenne , , 0 w0 | 0 0 0 ... 0 .0 0 (01 IO 88 | 06/25/2037| 1FM.....
52521R  AC  5[LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccevermrvreree | e 06/25/2012| MBS Paydown 0.37759413......... [ ccccovvvervcervererinne | vererrrnneren 39,750 | 39,750 | 027,030 | v 28172 | e 0] e 18,641 | oo (V[ 18,641 0. 39,750 .0 0 (V1 IO 180 [06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.......ccccrevevvvvnns | veves 06/25/2012| Pass-Through LosS...........ccc....... , 0 w0 | 0 0 0 ... 0 .0 0 0 | s 54 106/25/2037| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 04/25/2012| MBS Paydown 0.657720146 115,298 .0 0 0 2,344 |09/25/2035( 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 05/25/2012| MBS Paydown 0.64091413 117,642 .0 0 0 2,990 |09/25/2035| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 06/25/2012| MBS Paydown 0.626302003 102,285 .0 0 (o] I 3,120 |09/25/2035| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.......ovcorvvenees [ o 03/25/2012| Prior period adjustment...........c.c. | veeeeeeneeenneenneinens 211 .0 .0 0 (V1 I (3) | 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccvvvervres [ e 04/25/2012| MBS Paydown 0.436015871........ | ccccovrvnrrirerirerenes | vevvviriniiis 1,106 | v, 1,106 .0 0 0 | s 19 101/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........occomvverens [ o 05/25/2012| MBS Paydown 0.432436516....... | .cccoveevevrnerieeenes | veevnveineiinns 2,681 | oo 2,681 .0 0 0 | v 57 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........covvvrveer | veree 05/25/2012| Pass-Through Loss.... 0 0 0 ... 0 .0 0 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........ccovvveer | e 06/25/2012| Pass-Through Loss.... 0 0 0. 0 .0 0 0 01/25/2037| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 04/25/2012| MBS Paydown 0.458778033....... [ ..ccovvvervcevererinnes | vervrernnnen 46,246 | e 46,246 | ...39,309 | 139,762 | oo 0 146 0 46,246 .0 0 0 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 05/25/2012| MBS Paydown 0.458143975....... | .cccovvenrvinrrniriens , , ! J26 | e LV I 19 | v 0 19 0 3,170 .0 0 0 | s 77 | 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 06/25/2012| MBS Paydown 0.457526037....... | .ccovvererurernneriens \ 1626 | v 2,856 [ i (1 I 19 | v 0 19 0 3,090 .0 0 0 | s 90 | 07/25/2047| 1FM.....
54323M  AJ  7|LONGVIEW POWER TL FAC L+475 2/28/14............ | ..... 06/29/2012| Paydown 100.0........ccvvereernnrense | vevrrnmremnrnerrneinne | eevnnenneeen2y 167 | e 2167 | 2167 | 1,955 | e, 81 | e 27 | e 0 108 0 2,167 .0 0 (V1 IOV 45 (02/28/2014| 4FE......
55261F AA 2| M&T BANK CORP 5.375 05/24/2012.... e 04/17/2012| CITIGROUP.........ccoovvrivrirnrircrins | ceververirsiinerrenirene | ennnnn4,018,760 | .........4,000,000 | .........3,998,600 | .........3,999,875 | ...ccecovernnnc 0 | oo 95 95 0 3,999,970 0 18,790 | ...... 18,790 | ...... 87,194 | 05/24/2012| 1FE......
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033 e 03/25/2012| Prior period adjustment.. 0 0 (1 IO 0 0 444 0 ... 0 .0 0 (V1 I (2) | 09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........ccccovimrvvrns | vore 04/25/2012| MBS Paydown 0.84011389......... [ ceveevrvververnrrrerinin | crveererins 40,701 | ovvrirennn 40,701 | oo 37,979 | oo 34,015 | oo [V I 497 | s 0 497 0. 40,701 .0 0 0 e 2,129 |09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........ccocoomvrvrmre [ v 05/25/2012| MBS Paydown 0.81086781......... | ccceeeeeerrmerierirens | corerineennsd 43,869 | ..coovrvrne 43,869 | .o 40,935 | .ooovvrrrees 36,663 | ..ocvvrerernns 0 | e 672 | oo 0 672 0. 43,869 .0 0 0 2,872 |09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........cocovvvemne [ v 06/25/2012| MBS Paydown 0.78150283......... [ .ccoeevrerrenrinerinins | crvveererinns 44,047 | oo 44,047 | oo 41,102 | oo 36,812 | v (0 I 2,554 | oo 0 2,554 0. 44,047 .0 0 (V1 I 3,463 |09/25/2033| 1FM.....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034 B 04/25/2012| MBS Paydown 0.5029741........... | coceevereemrrmerreeernee | vovrrrenen 121,882 | 1000 121,882 | 121,882 | i 121,667 | 0 | e (140) | 0 | s (RL10) ) p— 0 | s 121,882 .0 0 0 2,089 |08/25/2034| 1FM.....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034...........ccoveeruee | e 05/25/2012| MBS Paydown 0.49159288 (95) 0. 96,740 .0 0 0 2,073 |08/25/2034| 1FM.....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034 B 06/25/2012| MBS Paydown 0.45299565 (388) 0. 328,076 .0 0 0 e 8,436 |08/25/2034| 1FM.....
617451 BN 8| MSC 2005-HQ7 A2 SEQ CSTR 11/14/42.........ccouees | v 05/14/2012| MBS Paydown 0.568820713....... | ccccevevrerereeernennns | wrvverienns 187,928 | .....coo.uc. 187,928 | .coovoneee 188,712 | cvvverne 187,596 | .ooovrvrrnnnn (U IO (GL:) ] — (V] I (RE) ) [— (V1 I 187,928 .0 0 (V1 I 4,126 | 11/14/2042| 1FM.....
617451 BN 8| MSC 2005-HQ7 A2 SEQ CSTR 11/14/42........cccocvrs | 06/14/2012) MBS Paydown 0.084500948....... | ..ccooeverreerrnerirane | oviins 1,937,279 | ......... 1,937,279 | ......... 1,945,365 | ......... 1,933,857 | oo 0 | oo (G [—— (V] I (G5 [— 0| oo 1,937,279 .0 0 0 . 51,205 |11/14/2042| 1FM.....
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61746W PF 1| MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39.......ccce. | veuee 04/15/2012| MBS Paydown 0.0.........ccouverrene | ovrernrrirerieneneeinns | crveriennd 686,696 | ............ 686,696 | ............ 700,618 | ..coooneee. 686,409 | ....ocovverns 0| e 4447 | o) 0 | s 4447 | 0| v 686,696 .0 01/15/2039| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 04/25/2012| MBS Paydown 0.50002318 (4) 0 450 .0 06/25/2036| 6FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 05/25/2012| MBS Paydown 0.45471522 29,156 0 58,900 .0 06/25/2036| 6FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 06/25/2012| MBS Paydown 0.45464002 (1) 0 98 .0 06/25/2036| 6FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.........cccccr. | vere 04/25/2012| MBS Paydown 0.87127981......... [ cecvevvrveererrercens | wevrrreneeend 1,871 | it 1,871 | 1,871 | e 27,313 | 0 | 4354 | 0| 4,354 0 41,871 .0 10/25/2046| 1FM.....
61751D AE 4 |[MSM 2006-17XS A3A SEQ STP 10/25/46..........ccccer. | s 05/25/2012| MBS Paydown 0.86882555 § § , X (82) 0 12,271 .0 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........cocee. | vever 06/25/2012| MBS Paydown 0.86013744......... | ccceveeeerrnernerirens | corveriieennsd 43,441 | oo 43441 | s 43441 | 28,337 | v 0 | e 4611 | e (V1N IO 4,611 0 43,441 .0 10/25/2046| 1FM.....
620076 AY  5|MOTOROLA INC 5.375 11/15/2012.......cevveeveniernnns [ 06/14/2012| Make Whole Call 102.086........... | ccccoeererrermerrerirnee | orvins 1,020,860 | ......... 1,000,000 | ............ 999,010 | .cvvvneee. 999,815 | ..oovvrrirns (0 IO 185 | oo (V1 IO 185 | v 0| oo 1,000,000 | ..coovvrrnne 0 11/15/2012| 2FE......
65535V KU 1| NAA 2005-WF12A2 SEQ 4.786 03/25/2035.............. | v..c. 04/25/2012| MBS Paydown 0.27394565......... | cccvevvvirnerrerirens | covnreiininne 18,575 | oo 18,575 | oo 17,251 | v, 17,838 | v LV I 82 | v 0 82 0 18,575 .0 03/25/2035| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ... 05/25/2012| MBS Paydown 0.26539551 109 0 17,100 .0 03/25/2035| 1FM.....
65535V KU 1| NAA 2005-WF12A2 SEQ 4.786 03/25/2035.............. | v..c. 06/25/2012| MBS Paydown 0.26090562 74 0 8,980 .0 03/25/2035( 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......coovvverenns | o 03/25/2012| Prior period adjustment............... 0 0 ... 0 .0 03/25/2047| 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvereins | o 04/25/2012| MBS Paydown 0.22690664 (68) 0 6,209 .0 03/25/2047| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........cocovvveies [ v 04/25/2012| Pass-Through LosS...........ccc....... 0 0 ... 0 .0 03/25/2047| 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......coovvvereuns | o 05/25/2012| MBS Paydown 0.22385837 (68) 0 7,272 .0 03/25/2047| 1FM.....
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047.........cccocvvvies [ v 05/25/2012| Pass-Through Loss.... 0 0 ... 0 .0 03/25/2047| 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvvreves | vorne 06/25/2012| MBS Paydown 0.22112906 (61) 0 6,590 .0 03/25/2047 | 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......coovvvereins | o 06/25/2012| Pass-Through LOSS...........cccceenn. 0 0 ... 0 .0 03/25/2047| 1FM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24..........ccccnee | coee. 04/15/2012| MBS Paydown 0.377781535....... | cccccovrenrrverreernns | vevvrinenn 14,448 | e 14,448 | ......c...... 14,447 | oo 3,922 | oo (U IO {1 [ I 0 0 0 14,448 .0 05/15/2024| 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.........ccocceere | enee 05/15/2012| MBS Paydown 0.372089977....... | cccoevimreeermrrerenns | wevrerenene 17,075 | i 17,075 | oo 17,073 | oo 4,635 | oo (1 IO (VI I 0 0 0 17,075 .0 05/15/2024( 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24............c.cc.. |..... 06/15/2012| MBS Paydown 0.367002265....... [ ...cocovrvrvrmrrerinnn | vrvrernnenens 15,263 | 15,263 | oo 15,262 | oo 4143 | 0 0 15,263 .0 05/15/2024( 1AM.....
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.........ccccovvre | vurne 03/15/2012| Prior period adjustment.. (16) 0. 0 .0 05/15/2032 1FE......
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.........ccovvre | corne 04/15/2012| MBS Paydown 0.12433948 (4) 0 35,854 .0 05/15/2032| 1FE......
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.........ccceuvre [ venee 05/15/2012| MBS Paydown 0.120379622 6 0 27,719 .0 05/15/2032| 1FE......
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.........cccovvre | curee 06/15/2012| MBS Paydown 0.116616988 7 0 26,338 .0 05/15/2032 1FE......
73316P GK  0|POPLR 2005-5 AF6 NAS 5.331 11/25/35......c.cccoovvne | o 04/25/2012| MBS Paydown 0.833276427 (0) 0 5,935 .0 11/25/2035| 2FM.....
73316P  GK  0|POPLR 2005-5 AF6 NAS 5.331 11/25/35........ccocoverer [ o 05/25/2012| MBS Paydown 0.828386869 (0) 0 28,164 .0 11/25/2035| 2FM.....
73316P  GK 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35........ccocoverer [ v 06/25/2012| MBS Paydown 0.826728449 (0) 0 9,553 .0 11/25/2035| 2FM.....
744593 AC  8|STEER-IBM-Z2 6.415 06/01/18.......ccvvvvrrvrrrervrinnirns | veree 06/01/2012| Sinking Fund Redemption 100.0. [ .......cocovevvererinnes | corvrvrrenns 131,911 | e 131,911 | e 124,183 | oo 127,835 | oo (U I 3,668 | oo (0 [ I 3,668 | .o (V1N IO 131,911 .0 06/01/2018| 1FE......
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 03/25/2012| Prior period adjustment............ce. | coeeerevnerenereneenns | vorereneerseineind (V1 I (2,271) (1,205) [ covoovvrerierirens 0 0 0 0 .. 0 .0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 04/25/2012| MBS Paydown 0.38030033......... [ .cceervrerrernrrrerinnns | cevreereniens 10,155 | covvveinnee 10,155 | oo 5,382 | e 5 AT | 0] cene(11,645) | o0 | e (11,645) 0 10,155 .0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 04/25/2012| Pass-Through Loss 0 0 0 .. 0 .0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 05/25/2012| MBS Paydown 0.3687052.. (26,825) 0 38,440 .0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 05/25/2012| Pass-Through Loss 0 0 0 ... 0 .0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 06/25/2012| MBS Paydown 0.368313968....... | .cccvvevrrenerinerirens | ververirneerenens 356 [ coovrererrerrnn356 | e 189 | 826 | 0 (905) 0 356 .0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | .... 06/25/2012| Pass-Through LOSS...........ccveres | vovremeerneiinneineians | v 0 0 w0 | 0 0 0 .. 0 .0 02/25/2037| 1FM.....
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755920 AF 2| ROCS-NSC-1998-1 6.375 05/15/2017.......crvvervvvenns [ v 05/15/2012| Paydown 100.0........cccvermmviiriens | ovrererrienieninneinns | cveverienns 175,870 | cooovvreeeee 175,870 | oo 165,277 | cocovvvrne 171,738 | oo (U IO 472 | e 0 | e 472 | s (V1 I 175,870 .0 0 0 5,606 |05/15/2017| 2FE......
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37........cvvvevvvvres | s 04/25/2012| MBS Paydown 0.25724522 0 23,071 .0 0 (V1 I 444 |04/25/2037( 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37.........vvvevvvrres | s 06/25/2012| MBS Paydown 0.25659831 0 6,469 .0 0 04/25/2037| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36 e 04/25/2012| MBS Paydown 0.37487251 0 2,911 .0 0 02/25/2036| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.........cccouvmurevvnes | vevee 05/25/2012| MBS Paydown 0.37167336 0 6,702 .0 0 02/25/2036( 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36 e 06/25/2012| MBS Paydown 0.3695764 0 4,393 .0 0 02/25/2036( 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32........ocvvvee | e 04/25/2012| MBS Paydown 0.31028006 0 21,547 .0 0 01/25/2032| 3FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32.......cocvvve | e 05/25/2012| MBS Paydown 0.309625594 0 1,963 .0 0 01/25/2032 3FM.....
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32.......cccovvree [ vonee 06/25/2012| MBS Paydown 0.308530085 0 3,287 .0 0 01/25/2032| 3FM.....
760985 XK  2|RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.... B 04/25/2012| MBS Paydown 0.937499405 0 4,969 .0 0 07/25/2033| 3FM.....
760985 XK  2|RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.... B 05/25/2012| MBS Paydown 0.931509806 0 11,979 .0 0 07/25/2033| 3FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33..........ocvvvevee | e 06/25/2012| MBS Paydown 0.926180916 0 10,658 .0 0 07/25/2033| 3FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033.........ccoc. | veuee 04/25/2012| MBS Paydown 0.579955272....... | ..ccccoveriivnivennnns | werrennn. 153,609 | ... 153,609 | ... 153,633 | oo 153,134 | 0 |34 | 0 | 34 | (1N I 153,609 .0 0 09/25/2033| 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033............cc. | vee 05/25/2012| MBS Paydown 0.549374099....... | .ccooervvrrimerirerrnns | vvvrennn. 244,649 | ..........244,649 | .........244,688 | ..........243,893 | .0 | B4 | 0 | B4 | 0| v 244,649 .0 0 09/25/2033| 1FM.....
76110H HY 8 |RALI 2003-QS17 CB4 SEQ 5.50 9/25/2033... N 06/25/2012| MBS Paydown 0.519233838....... [ .cccoovververvrrerinn | covvrrenenn241,122 | 241,122 | 241,160 | oo 240,377 | o0 102 | 0 [ 102 | (V1N I 241,122 .0 0 09/25/2033| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........ccoovvere | o 04/25/2012| MBS Paydown 0.26659984 0 75,503 .0 0 06/25/2034| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34... I 05/25/2012| MBS Paydown 0.250537471 0 64,249 .0 0 06/25/2034| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........ccccvvere | o 06/25/2012| MBS Paydown 0.229033122 0 86,017 .0 0 06/25/2034| 1FM.....
76110W  XQ 4|RASC 2004-KS4 Al4 SEQ 4.26 11/25/31......oovvvvvvrens [ v 04/25/2012| MBS Paydown 0.386905732 0 11,369 .0 0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvvcreens | o 05/25/2012| MBS Paydown 0.381030863....... | .cccvervvrvnerrrerirnee | cevnerinnennn32,312 | 32,312 | 32,311 | 12,802 0 32,312 .0 0 11/25/2031| 1FM.....
76110W  XQ  4|RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvvvenns | o 06/25/2012| MBS Paydown 0.376382549 10,130 0 25,566 .0 0 11/25/2031| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 05/25/2012| MBS Paydown 0.37340938 0 57,850 .0 0 08/25/2035| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 06/25/2012| MBS Paydown 0.369268861 0 43,323 .0 0 08/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........ovvvvvrer [ v 04/25/2012| MBS Paydown 0.400763645....... | ....ccccovevrerernrernns | overrnrernrrnnecen | o0 [ 507 [, 0 0 w0 | 0 0 0 ... 0 .0 0 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | venee 04/25/2012| MBS Paydown 0.400763645....... | ...cocovrrrrrerrerenns | cvrvmrveeenen 1,831 | i 1,831 | i 1,682 | 1,369 | oo (V1 IO L [ 0 1 0 1,831 .0 0 10/25/2035| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | venee 04/25/2012| Pass-Through LOSS.........ccoeveeres [ covevrnervernereninns [ o0 | i 2,014 | 1,850 | e 0 0 (0[N I 0 0 0 ... 0 .0 0 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.. e 05/25/2012| MBS Paydown 0.400148647....... | .cccovvvevvrvrverrerrene | vevrerernerinennn 323 [ o923 | i 848 | e 329 0 .0 0 0 923 .0 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.. e 06/25/2012| MBS Paydown 0.399449231....... | cccoveevrrenmerncnnene | ververrneninneenn 722 | v 722 | i 664 | e, 374 0 .0 0 0 722 .0 0 10/25/2035| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccvvvrers | vevee 06/25/2012| Pass-Through LOSS...........cevvvveres [ coververneinineirenines (18 I 327 300 | o 0 0 {1 [ I 0 0 0... 0 .0 0 10/25/2035| 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........occevvees | venee 03/25/2012| Prior period adjustment.........c.cce. | voeeeeeenernerreeernee | cveverererneens (QAGEER) ) — (10,218) | vvvovvvvrrenes (1,922) | oo (LK) | I—— (U IR (V1 I 0 0 0 (7,683) .0 0 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccovvrire | veree 04/25/2012| MBS Paydown 0.282391168....... [ ..ccoverervrrverienens | v 6,223 | oo 6,223 | oo 6,219 | oo 1,389 [ oo 0 (30) 0 6,223 .0 0 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. e 04/25/2012| Pass-Through Loss 0 0. 0 .0 0 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccvcreves | vevee 05/25/2012| MBS Paydown 0.27968572 (29) 0 6,145 .0 0 02/25/2036| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.. R 05/25/2012| Pass-Through Loss 0 0 ... 0 .0 0 02/25/2036( 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........coccrvuees [ o 06/25/2012| MBS Paydown 0.275845498....... | ..cooevevrvnernerirene | covneriineins 10,302 | oo 10,302 | oo 10,295 | oo 1941 | 0 (42) 0 10,302 .0 0 02/25/2036| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........cccomves | o 06/25/2012| Pass-Through LOSS...........ccveres | vovremeerneiinneineians | v (V1 I 5,059 5,056 | .overrrriririreninad 0 0 w0 | 0 0 0 .. 0 .0 0 (V1 I 139 | 02/25/2036| 1FM.....
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76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.........c.c.. | venee 04/25/2012| MBS Paydown 0.160065704....... | .....cccvvrrrerererenes | vevrrrirnriinn 8,553 | oo 8,553 | oo 773 | s TA15 | o (U IO 563 | oo 0 563 0 8,553 .0 0 [V I 136 | 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ce.e. 05/25/2012| MBS Paydown 0.158018255 540 0 8,190 .0 0 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | coree 06/25/2012| MBS Paydown 0.155559447 648 0 9,835 .0 0 10/25/2032| 1FM.....
76112B HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35... R 04/25/2012| MBS Paydown 0.611424473 1797 [ v 0| s 109,758 .0 0 01/25/2035| 1FM.....
76112B  HY 9| RAMP 2005-RS1 A6 NAS 4.713 1/25/35.......coccvvres [ v 05/25/2012| MBS Paydown 0.59738785 1,136) 0 72,429 .0 0 01/25/2035| 1FM.....
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35... e 06/25/2012| MBS Paydown 0.569676442 2,381) [ o (1N IO 142,991 .0 0 01/25/2035( 1FM.....
780255 ZA  6|RPIFINANCE TRUST TL L+275 11/9/2016.........ccoc0. | vonee 04/05/2012| Paydown 100.0........cccevermeerirene | covereermerierienennee | veerveineiinns 1,922 (0) 0 1,922 .0 0 11/09/2016| 2FE......
780255 ZA  6|RPIFINANCE TRUST TL L+275 11/9/2016.........ccccc. | venee 06/29/2012| Paydown 100.0........c.vverrerrrenns | coverrremenrnerieeines | ceernseiseias 3,010 0 0 3,010 .0 0 11/09/2016| 2FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042..........ccovvcvere [ v 04/15/2012| MBS Paydown 0.713366774 (3) 0 35,865 .0 0 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042 e 05/15/2012| MBS Paydown 0.705763978 (3) 0 38,014 .0 0 07/15/2042| 1FE......
78444V AB  T7|SLCLT 2010-B A2 ABS FLT 7/15/2042 e 06/15/2012| MBS Paydown 0.68980957 20 0 79,772 .0 0 07/15/2042| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........ccconvvervvrnerns | s 04/15/2012| MBS Paydown 0.874872419 (45) 0 64,856 .0 0 05/16/2044| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........ocovvvvrvrns [ s 05/15/2012| MBS Paydown 0.868615177 (4) 0 62,572 .0 0 05/16/2044| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44..........ccovvvcvvrcvcre | e 06/15/2012| MBS Paydown 0.862248372 9) 0 63,668 .0 0 05/16/2044| 1FE......
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035. N 04/25/2012| MBS Paydown 0.919154842 994 0 28,513 .0 0 05/25/2035| 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035............ccccovuvee | veves 05/25/2012| MBS Paydown 0.90899913 0 34,011 .0 0 05/25/2035| 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035. N 06/25/2012| MBS Paydown 0.905013604 103 0 13,348 .0 0 05/25/2035| 1FM.....
84254Q AA  7|SOUTHERN CAPITAL 5.7 06/30/22.........ooeveemermeren | conee 06/30/2012| Sinking Fund Redemption 100.0. | .....ccvrenrvnerirens | cenevrineinns 18,682 28 0 18,682 .0 0 06/30/2022| 2AM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 04/25/2012| MBS Paydown 0.41639213 246 0 22,184 .0 0 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 05/25/2012| MBS Paydown 0.41288324 260 0 17,544 .0 0 08/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 06/25/2012| MBS Paydown 0.40253887......... [ .cccovvvrveeervrrerinns | veerrnneee 51,722 | 51,722 | 002.36,205 | 134,889 | 0 | 010,263 | 0 | 10,263 0 51,722 .0 0 08/25/2035( 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 04/25/2012| MBS Paydown 0.5160779.. 76 0 15,093 .0 0 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 05/25/2012| MBS Paydown 0.51343452 80 0 13,217 .0 0 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ... 06/25/2012| MBS Paydown 0.51040685 104 0 15,138 .0 0 09/25/2035| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......ccoivesrernvrrrnerinerins | s 03/25/2012| Prior period adjustment...........c.c. | veeeeeereeinevnnernens 0 222 0 .. 0 .0 0 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......ovuvvmercrnirerniens | o 04/25/2012| MBS Paydown 0.227874814....... | .cccovrvierrnrrerinis | cevveeeniens 11,071 123 0 11,071 .0 0 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31... e 05/25/2012| MBS Paydown 0.225094457 ....... | .cccvvvevernerirerenee | vevnveineiin 9,731 145 0 9,731 .0 0 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31... I 06/25/2012| MBS Paydown 0.222519141 165 0 9,014 .0 0 04/25/2031| 1FE......
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cccocoee | venee 04/28/2012| MBS Paydown 0.013763233....... | cccveevrrrverervniinnns | coveerserncenenns 998 0 0 998 .0 0 08/28/2032(1Z~.......
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032...........cccrse | vonee 05/28/2012| MBS Paydown 0.012927234....... | ccccoovvvverrerrerenee | veernirirnerin 8,360 0 0 8,360 .0 0 (U IS 25 | 08/28/2032| 1Z*.......
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032...........ccoo. | euce 06/28/2012| MBS Paydown 0.012334461....... | .cc.covvvvvirverreniinns | e 5,928 0 0 5,928 .0 0 (01 I 21 |08/28/2032| 1Z*......
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031 e 03/25/2012| Prior period adjustment. (606) 0. 0 .0 0 0 0 |01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccoovevverees [ o 04/25/2012| MBS Paydown 0.23614767 278 0 21,912 .0 0 0 0 |01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031 e 05/25/2012| MBS Paydown 0.232313423 433 0 26,840 .0 0 0 0 [01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovvvvrerers [ e 06/25/2012| MBS Paydown 0.229469061 383 0 19,911 .0 0 0 0 |01/25/2031| 1AM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34........coovvre | corne 04/25/2012] MBS Paydown 0.349321023 2 0 10,339 .0 0 (V1 I 186 |05/25/2034| 1FM.....




Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 4

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

€2'6030

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)
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.415/25/34.........cccoun. [ v 05/25/2012| MBS Paydown 0.346090163....... | .cccvvverrvnrrirerirens | cerreirinnand 21,808 | .ccoovrrene 21,808 | ..coovernne. 21,870 | oo 21,706 | .ovvrerirnns (U T 4 | 0 4 0 21,808 0 0 [V I 492 |05/25/2034| 1FM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.415/25/34.........ccoovuvr [ o 06/25/2012| MBS Paydown 0.343618309....... | .cccvvveervmernerirnns | corveeiieinne 16,685 | .ovovrrrne 16,685 | .oovverernes 16,732 | oo, 16,607 | .ooverncernnnd (1 I L3 I 0 5 0 16,685 0 0 [V IO 451 |05/25/2034| 1FM.....
870537 AA 5| SWEETWATER INVES 5.875 05/15/2014........cccconee | vonee 05/15/2012| Sinking Fund Redemption 100.0. | .....ccvevveverneians | covverienns 115,643 | .oovcveneee 115,643 | oo 115,643 | coovvenne 115,644 | oo (1 I (V1 I (VI I (V1 IO (V1 115,643 0 0 (V1 I 3,397 |05/15/2014] 2...........
872162 AH  5|TAL2011-2A AABS 4.315/20/2026...........cccovurrerres [ v 06/20/2012| MBS Paydown 0.891666667....... | .....vveurrvrrrirerirens | cervrriininns 16,667 | .oooovrvene 16,667 | covoverernn 17,047 | oo 17,047 | v (U T 2 | e 0 2 0 16,667 0 0 0 | s 60 |05/20/2026| 1FE......
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 04/25/2012| MBS Paydown 0.407975364....... | ccccveeeeeemernerirene | coneeiineins 16,938 | .oovvvrrrne 16,938 | oo 13,678 | oo, 12,551 | oo 0| e 1,187 | s (V1 IO 1,187 0 16,938 0 0 0 | s 71 |01/25/2046| 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 05/25/2012| MBS Paydown 0.403862024....... | ..ccocovverrrnrrnnrinins | vrvvvererinns 16,453 | oo 16,453 | .o 13,286 | .oovverene 12,191 | (U I 1,026 | oo (V1N I 1,026 0 16,453 0 0 (V1 I 86 |01/25/2046| 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 06/25/2012| MBS Paydown 0.401434466....... | ..c.ocevverrerrneernee | vevrnrrinein 9,710 | vovvrevirennns 9,710 | wovvererir 7,841 | oo, 7195 | oo 0 | oo 27 | e 0 27 0 9,710 0 0 (U IO 60 |01/25/2046| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 03/25/2012| Prior period adjustment 0 0 (5,257) 0 0 (VN IO (50) | 07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .| 04/25/2012| MBS Paydown 0.226945517.. 16 0 1,983 0 0 0 1 (07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 04/25/2012| Pass-Through Loss 0 0 0 0 0 0 3 |07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 05/25/2012| MBS Paydown 0.224465708....... 22 0 6,090 0 0 0 4 |07/25/2036| 1FM.....
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 05/25/2012| Pass-Through LOSS...........ccccevenne 0 0 0 0 0 0 3 |07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | v..c 06/25/2012| MBS Paydown 0.220813493....... 32 0 6,629 0 0 (V1 I 29 [07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | .... 06/25/2012| Pass-Through LOSS............ccueres | covvenrrnerienineenns | e (V1 I 7,980 6,304 | oo 0 0 w0 | 0 0 0 0 0 0 (VN ISP 35 | 07/25/2036| 1FM.....
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033............. | .... 04/25/2012| MBS Paydown 0.49026902......... | .ccevrvrerrerernennnns | crvverienns 104,140 | ..ooveveneee 104,140 | c.oovvveneee 102,073 | coovverne 102,686 | ..ooovvvrnrnnnn 0| e 1,056 | .ovvercerenne (V1N IO 1,056 | .ovveerrrne 0 | v 104,140 0 0 0 08/25/2033| 1FM.....
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033............. | ..... 05/25/2012| MBS Paydown 0.4863086........... | cecceeeeriemeiinerirnne | conveineenad 27,737 | oo 27,737 | oo, 27,187 | v 27,350 | coorrrerirns 0 | oo LT 0 18 0 27,737 0 0 0 08/25/2033| 1FM.....
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033 06/25/2012| MBS Paydown 0.47565515.... 756 0 74,560 0 0 0 08/25/2033| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.. . | 04/25/2012 MBS Paydown 0.24340732 3,249 0 40,443 0 0 0 03/25/2036| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.. .| 05/25/2012| MBS Paydown 0.23742036 9,232 0 71,844 0 0 0 03/25/2036| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36 06/25/2012| MBS Paydown 0.23517915.... . . . 26,878 | ... . 885 0 26,895 0 0 0 03/25/2036| 1FM.....
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025............cccoune. | covee 05/20/2012| MBS Paydown 0.924033079....... [ .cccovrrervrnmererinnes | corvrirrenns 379,835 | ..ovvrnee. 379,835 | .cvvrne 379,835 | .o 379,835 | .o (VI IO (581) [ e (V[ IO (1)) E— 0 | s 379,835 0 0 0 09/20/2025| 1Z........
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025............ccconves | cevee 06/20/2012| MBS Paydown 0.891246141........ | .cccoovvvrvevieeenernns | crverienns 163,935 | ..oovcveenee 163,935 | coovvreneee 163,935 | .ovvvrne 163,935 | .oooovrverinnn (1 I ((310)] I (V1N I (10) ) I (V1 I 163,935 0 0 0 09/20/2025| 1Z........
973582 AA 7| WINDSOR FINANCIN 5.881 07/15/2017.......ccovceuvee [ o 04/15/2012| Sinking Fund Redemption 100.0. | .....coovvenrvncirnns | cornerrrneenad 65,997 | .cooovrrnnc 65,997 | .ooererens 65,997 | .coovrreenne 66,001 | .ooovvererns (1 IO ((0)] [P 0 (0) 0 65,997 0 0 0 07/15/2017| 4FE......
98883* ZZ  2|NAYLOR PUBLISHING L+1025 12/31/2012..........c... | ... 04/20/2012| Paydown 100.0........cuevvrereriries | verernrreerrnnrireniene | e 65,594 | ...occenene 65,594 | ..o 65,266 | .............. 65,145 | ..o (U IR 449 | o, 0 449 0 65,594 0 0 0 12/31/2012| 4Z........
98883* ZZ  2|NAYLOR PUBLISHING L+1025 12/31/2012........c.ccc. | cevn. 06/07/2012| Private Placement...........ccocvuevern | voverneernernerineninee | ovevnnes 2,905,090 | ......... 2,905,090 | ......... 2,890,564 | ......... 2,868,588 | ...cocoerenne 19 | e 8,238 | o (V1N IO 8,257 | oo 0| v 2,893,489 | ..oovverennn 0 . 11,600 | ...... 11,600 12/31/2012| 4Z........
L4017# AA 4 |FOUR SEAS/DIAROUGH 7.165 03/15/2012.............. F... [ 03/04/2012] Prior period adjustment.........ccco. | covvernriiniiniinsinnens 0 .0 (1 I 0 0 w0 0 0 0].. 0 0 0 (V)] [ 60 | 03/15/2012| 2FE......
3899999. Total - Bonds - Industrial & Miscellaneous . . o 62,067,500 | ....... 62,816,911 | ....... 61,344,504 | ....... 59,801,151 | ........ 30,717 | ... 619,946 | ..o | 650,663 | ...ccoooooenc0 | s 61,681,376 L0 386,125 |..... 386,125 |..1,577,631 |...... XXX... [.XXX....
8399997. Total - BONAS = PaM 4. 6,781,640 97,531,407 ..96,980,348 94,932,882 | .......37,031 | ...... 186,978 224,009 ..96,390,494 0. 391,146 |..... 391,146 |..2,587,052 |...... XXX... | .XXX....
8399999. TOHAl = BOMAS. ...ttt bttt snres | erines 96,781,640 | ....... 97,531,407 | ....... 96,980,348 | ....... 94,932,882 | .......37,031 | ... 186,978 | .0 | e 224,009 | ..ooooenn0 | o 96,390,494 O 391,146 |..... 391,146 |..2,587,052 |...... XXX... [.XXX....
Preferred Stocks - Industrial and Miscell
842400 75 6|SOUTHERN CAL ED 5.349......c.cccrmvvirvniirerniirennns | veree 06/16/2012| Partial Call 100.0.........cocveererves | crerrn 8,437.000 | .ovvrevene 843,700 [ ..ovvvvvrirrnnned 0.00 | .oorerene 846,054 | ............ 841,169 | .......... 4,885 | v (1[N I (1 IO 4,885 | ..o (1N IO 846,054 | ....ocovvene 0 [ e (2,354)] ....... (2,354) | ...... 20,795 |...... XXX... | P2UFE.
89147U 50 6 |TORTOISE B 5.00 3/1/2018........ccoovivnerirmrincririninnne | venee 05/17/2012] Call 10.1..coovvoerenirririsrissiinnns | s 850,000.000 | ......... 8,585,000 | ...oovrrnnrinnn 0.00 | ...cco.. 8,500,000 | ......... 8,491,505 | ..o [ 8,495 | v 0 8,495 0 8,500,000 0 . 85,000 | ...... 85,000 |..... 195,974 |..... XXX... | RP1UFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous.... . [SSSTRTRTRTRIIN [P 9,428,700 |...ccoveeun XXXeroieee | o 9,346,054 | ........ 9,332,674 | ..coovcn 4,885 | ... 8,495 | i (V) I 13,380 | coovvincnenad 0 | e 9,346,054 | ..oooivrinnn [V 82,646 | ...... 82,646 |..... 216,769 |...... XXX... | .XXX....
8999997. Total - Preferred SIOCKS = PaM 4. ...ttt enssnnsnrens | avesenes 9,428,700 |........... XXX v | v 9,346,054 | ......... 9,332,674 | .......... 4,885 | .......... 8,495 | i (L 13,380 | oo 0] s 9,346,054 | ..o 0 . 82,646 | ...... 82,646 |..... 216,769 |...... XXX... [.XXX....
8999999. Tt = PrEFEITEA SHOCKS. . 1vverresrtstes ittt | ceraennns 9,428,700 | ...cccooeun XXX | v 9,346,054 | ........ 9,332,674 | ..coovvn 4,885 | .......... 8,495 | i) 0 ] 13,380 | v 0] e 9,346,054 | ..ooivinnnn 0] . 82,646 | ...... 82,646 |..... 216,769 |...... XXX... | .XXX....
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Common Stocks - Industrial and Miscellaneous
006847 10 7| ADELPHIA.......ccooviieieniieieeissiserisesieseeessssinens | e 05/01/2012| Distribution..............ccceeveerernens (U [P 0 0 (VI I 0 0 0 .. 0 L0 81,600 | ...... 81,600 | .ovrvrrennn 0 .. XXX | Lo
166764 10 0| CHEVRON CORPORATION........ccoouirmmrirnrrinrinenes | cevne 01/10/2012| Prior period adjustment. [0 IO 0] 97,294 | i [0 | 97,294 0 ... 0 .0 0 0 (V)N I XXXeoo | Lo
40412C 10 1|HCA HOLDINGS INC.....cccoevvrmivriririnerrnnrirerienenes | covee 01/25/2012| Prior period adjustment.. (U [P 0 68,427 0 ... 0 .0 0 0 0 .. XXX... | L...
539830 10  9|LOCKHEED MARTIN CORP.......cccoovmerrmrirnenrininees | o 03/01/2012| Prior period adjustment.. (1 [P 0 53,582 0 ... 0 .0 0 0 (V)N I XXX... |L...
548661 10 7|LOWE'S COSINC.......ccooomrrimriririierirerienisriisninnnes | s 03/15/2012| Prior period adjustment.. (U [P 0| oo 7107 | a0 [0 | 7,107 0 ... 0 .0 0 0 0 .. XXX... |L...
670823 10 3| O'CHARLEY'S INC......ccosvrvmrrmerierercernriserierienen | e 05/11/2012| Distribution...........c..ceeveeevrererneens | woeeen 29,500.000 | ............ 290,575 | ..ooveneee. ) 9.0 TR I 365,453 | ..coooneee. 161,955 | ..... (102,955) | ..oourerrrnne (V1 I 0] s (102,955) 0 59,000 L0 231,575 |..... 231,575 | oo 0 .. XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvevenrrer | e 03/01/2012| Prior period adjustment............... | cocveerevnnn 0.000 | .oovererriennnad (V1 IR XXX.ovvone (V1 01]...3,834,604 | ....ocoevnne {0 [ I 0. 3,834,604 0 .. 0 .0 0 0 (V)N I XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....coovvvievernrennns [ v 04/02/2012| INTERSTATE........cooovvemrrirnirirans | worenes 30,000.000 | ........ 1,402,682 |............ ). 9.5 T I 203,400 | ......... 1,203,900 | ..(1,000,500) | ....oovvevvrennes (V1 I 0 | ...(1,000,500) 0 203,400 .0 1..1,199,282 |..1,199,282 | ............... 0 .. XXX [Loveianes
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....ccoovvvrerineinnns [ 04/03/2012| INTERSTATE........ccoseeerirneinens | e 60,000.000 | ......... 2,832,939 2,407,800 | ..(2,001,000) +(2,001,000) [ ..ovvvnerne 0 | coeeers 406,800 | ...cocvvneet 01.2,426,139 |..2426,139 | .00 | e XXX... |L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvvvimrirenns | o 04/04/2012| INTERSTATE.......covvrvvrvirrrrnnns | v 40,000.000 | ......... 1,875,818 1,605,200 | ..(1,334,000) ....(1,334,000) 0 271,200 .0 [..1,604,618 |..1,604,618 | .......c.......0 | ..o XXX... |L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cccovvvvererneernnns [ o 04/05/2012| INTERSTATE.........cconvvvmerrmirrens | worenes 40,000.000 | ......... 1,878,622 |............ ) 9.0 TR IS 271,200 | ......... 1,605,200 | ..(1,334,000) | ....ocvvrenvenes (VI I 0 | ....(1,334,000) 0 271,200 .0 |..1,607,422 |..1,607,422 | ............... (V)N I XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.vvvvivvenrrer | o 04/09/2012| INTERSTATE.......covvvrimirvrnens | o 40,000.000 | ......... 1,869,706 |............ XXX ovvre | v 271,200 | ......... 1,605,200 | ..(1,334,000) | ....cccooevrnenes {0 [ I 0 | ...(1,334,000) 0 271,200 .0 |..1,598,506 |..1,598,506 | ............... 0 .. XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....cooovvvieverniennns [ v 04/10/2012| INTERSTATE........ccoovvvrerimirrans | woenes 12,592.000 | ....ccoveuee 589,183 | ..cooeee XXX | v 85,374 | o 505,317 | ..... (419,943) | ..o (V1 IR 0] (419,943) 0 85,374 L0 503,809 |..... 503,809 | ..coovvvrnes 0 ... XXXooo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....ccoovvvrererneernnns [ 04/11/2012| INTERSTATE........ccoveeervrneriens | woreeen 75,000.000 | ......... 3,546,798 3,009,750 | ..(2,501,250) +(2,501,250) [ ..ovvvirne 0 | s 508,500 | ..ovorrenes 0 1..3,038,298 |..3,038,298 | .....cccec..0 | oeeee XXX... |L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvevmrrerns | o 04/12/2012| INTERSTATE. 40,000.000 ..1,894,354 1,605,200 | ..(1,334,000) | . ....(1,334,000) 0 271,200 .0 [..1,623,154 |..1,623,154 | ...cccoeen0 | e XXX... |L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. JOOT 04/13/2012| RAYMOND JAMES & ASSOC.... | ....... 35,000.000 | ....oe. 1,650,577 1,404,550 | ..(1,167,250) ...(1,167,250) 0 237,300 .0 |..1,413,277 |.1413,277 | .ovvvceeenl0 | s XXX... | L...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....ccooovvvverieeirnnns [ 04/16/2012| INTERSTATE........ocoveeerrrniriens | woreees 15,000.000 | ....cccoone. 705,601 700 | oo, 601,950 | ..... (500,250) | .vvuverrrene (VI I (VN IO (500,250) | ..vovvvrevenn 0 | s 101,700 | cooovvernenne (VI 603,901 |..... 603,901 | oot (V)N I XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....cooovvvirerernrenins [ v 04/17/2012| STIFEL NICOLAUS & CO.......c... | woreer 55,000.000 | ......... 2,619,338 |..cccvvenen ), 9.5 T I 289,143 | ......... 2,207,150 | ..(1,918,007) | ...cvvvvrrrnece (V1 I 0 |...(1,918,007) 0 289,143 .0 1..2,330,195 |..2,330,195 | ...cccvvuuvnd 0 .. XXXooo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cccoovvvnnrirninnnns [ s 04/18/2012] INTERSTATE........ccconsvinmrinnrnnns | wnenes 25,000.000 | ......... 1,196,686 | ... XXXeovv [ o 3,210 | i 1,003,250 | ..(1,000,040) | ....cooovverenes (V)] 0 | ....(1,000,040) 0 3,210 .0 [..1,193,476 |..1,193,476 | ..cocovrrnnad 0. XXXooo [ Lo
9099999. Total - Common Stocks - Industrial & MiSCEIANEOUS..............uuiiiiiiiiiiiiiiiii s essienes | onsien 22,434,479 | ... XXXeooooos | -.......3,285,680 | ....... 18,926,422 | (11,886,181) ..(11,886,181) 0 2,979,227 .0 [ 19,455,252 | 19,455,252 | ............0 | ... XXX... | .XXX....
9799997 Total - COMMON SOCKS = P 4.ttt | snnsen 22,434,479 8,926,422 | (11,886,181)] . ..(11,886,181) 0 2,979,227 .0 [19,455,252 19,455,252 | ......cce..0 | . XXX... [.XXX....
9799999. TOtAl = COMMON SHOCKS. ...ttt ettt | snisis 22,434,479 | .o XXX | 2000.....3,285,680 | ....... 18,926,422 | (11,886,181) .(11,886,181) | ovvevvennens [ I 2,979,227 | coovviinin 0 | 19,455,252 | 19,455,252 | ..cccoooeveien0 | e XXX... | .XXX....
9899999. Total - Preferred and COMMON SOCKS.......uuuuiiiiiiriiiiiissisieisssi st | erenees 31,863,179 | ..oovveenn SO S 12,631,734 | ....... 28,259,096 | (11,881,296) | .......... 8,495 | i 0] .(11,872,801) [ .cooovvvrrnnes 0. 12,325,281 | oo 0 |19,537,898 | 19,537,898 |..... 216,769 |...... XXX.o [ XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS. .........vuueerurimeiieriiiiesieessssesisesss s esesssssss ettt sessssssens | soee 128,644,819 |........... DO, S [ 109,612,082 | ..... 123,191,978 | (11,844,265) | ...... 195,474 | oo 0| .(11,648,791) | ccovorvvrrnees 0] .. 108,715,775 | covovvverenne 0 119,929,044 | 19,929,044 |..2,803,821 |...... 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 June 30, 2012 of the

GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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 [ i 75,600 | v | v 75,600
1.5907 GBP /1 USD......couvvnirrininns G5822*AA6 Marketform Group....... D Part 1.. | Currency.... | U. S. Bank............. .04/13/2012[.10/15/2012] ......oovvvnvves 1] .. 3,000,000 | .......... 1.5907 | .o (01 0 [0 86,925 | | o 86,925
1259999, TOtAIFFOIWAIAS-OINE..............coivieireiicieteeeceeeeeetetce ettt aes s ese et s s eensaeaesesasasasnns  aetessasssssssssssessastasassssessssssesassssssssnsntesasnsasssnsnsesssssssssssnesessssnssnenesnsnies | eovnieierereriniessQ | evverererireninnnd O 0 | e 162,525 [ XXX ..., 162,525
1269999, TOtAI-FOMWAITS. ... veoreere s 0 [ 0 |0 [ 162,625 | XXX | oo 162,525
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 0 |0 [ 162,525 | XXX | oovee 162,525
1449999, T 0T AL ..t L1 1LE Lo | e (O 0 o0 [ 162,525 | XXX .ooeoe 162,525




Statement for June 30, 2012 of the GREAT AMER'CAN |NSURANCE COMPANY

Sch. DB-Pt B-Sn 1
NONE

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

QEO07
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Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY

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 | s 162,525 0 162,525 162,525 | oo | s 162,525
0799999. Total NAIC 6 Designation 0 | s 162,525 0 162,525 162,525 | coovvonviciinniininnnnennenn0 | i, 162,525
0899999, TOAIS. ...ttt 0| i, 162,525 | .ooovveiiiinns 0 [ i, 162,525 | .o 162,525 | oo | i, 162,525




Statement for June 30, 2012 of the GREAT AMER'CAN |NSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement for June 30, 2012 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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
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 8 0 140,809 39,756 50,666 | XXX..
Bank of America Miami, Florida 0.000 0 0 272,450 310,564 377,361 | XXX..
The Bank of Kentucky. Crestview Hills, Kentucky. 0.000 0 (0 [ I 1,999,910 | ..oovvnneee 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..............cc.ccccu...... Stevensville, Maryland 0.000 0 0 297,100 167,486 75,783 | XXX..
Fifth Third Bank Cincinnati, Ohio 0.050 1,104 78 628,860 628,860 628,860 | XXX..

Certificate of Deposit .05% 4-29-13 0.000 0 0 0 0 0 | XXX..
First Midwest Waukegan, lllinois 0.000 0 0 243847 | oo 1,819,526 ...1,423,555 | 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 0.150 112 0 75,304 75,094 75,112 | 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 65,963 104,852 90,847 | XXX..
LaSalle Bank N.A Chicago, lllinois 0.000 0 0 125,282 75,343 89,648 | XXX..
The Northem Trust Company / O'Hare................. Schaumburg, lllinoi: 0.000 0 0 5744579 | ........... 1,958,414 | ...........2,181,510 | XXX..
PNC Bank Pittsburgh, Pennsylvania. 0.000 0 0 | o (51,692,802) | ......... (39,526,911) | .........(22,190,344) | XXX..
Northrim Bank Anchorage, Alaska 0.260 0 63 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 35,206 0] ....15,499,862 | ............ 7,504,999 | ............8,912,691 [ XXX..
RBC Dexia Investor Services Trust.............c........ Toronto, Canada 0.000 0 0 7,785,340 | ............ 7,890,340 | ...........9,752,190 | XXX..
U.S Bank Cincinnati, Ohio 0.000 0 0 0 0 0 | XXX..
Wells Fargo Bank Los Angeles, California 0.000 0 0 5,226,050 | ............ 4,494,282 | ..........4,047,050 | XXX..
0199999. Total Open Depositorie D0 S XXX.oeeee 36,429 140 (8,100,924) | ........... (6,970,964) | ......... 13,001,360 | XXX..
0399999. Total Cash on Deposit.. ,0.0 S XXX...oovee 36,429 140 (8,100,924) | ........... (6,970,964) | .......... 13,001,360 | XXX..
0499999. Cash in Company's Office KKK s [ KKK | e es XXX | v XXX 36,218 26,876 31,759 | XXX..
0599999. Total Cash XXX 36,429 140 (8,064,706) | ........... (6,944,088) | ......... 13,033,119 | XXX..

QE11
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Statement for June 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY

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 ........... | 06/30/2012 | ................ 0.121 |07/02/2012 27,926,136 | .vovoieiiiieiceeieeeciesieeeessessnsesnsssnseseeenad | ettt ees 14,254
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 27,926,136 | ...vovereenieieisssenesennsnsnsnseesnenensensnssnenssnsnennensQ | e 14,254
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 27,926,136 | .cvooveenrenieneiieeisees s 0 | oot 14,254




supplement for June 30, 2012of the. GREAT AMERICAN INSURANCE COMPANY

NAIC Group Code.....84

* 1 6 6 9120125050010 2 =«

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 2012

NAIC Company Code.....16691

Company Name: GREAT AMERICAN INSURANCE COMPANY
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
............... 85,056,824 | ..............85,357,534 | ..............53,935,230
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

DIROFCR
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