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Statement for September 30, 2012 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

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 2,441 785454 | oo (V1 I 2441785454 | .......... 2,451,329,881
2. Stocks:
2.1 PrEfermed SIOCKS. ...ttt ettt entnes | ssestenenens 109,958,067 | ...ovovvreeeineeicircrines (V1 I 109,958,067 | ....ccouvne. 70,438,032
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 1,030,326,125 | .oovvererreercnes (V1 I 1,030,326,125 | .......... 1,065,595,443
3. Mortgage loans on real estate:
3 FIISEIENS ettt | sereseennea 139,596,091 | oo (V1 I 139,596,091 | ...covenvee 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)......cvovviicviieeiee ettt ettt st bs s ssssnas | sevsesaessssssesans 983,323 | oo (01 I 983,323 | oo 1,075,636
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovviicveiiie ettt sttt bbb sssssnaas | sensesassnans 49,453,960 | ...covvevreeiecreiernns (0] I 49,453,960 | ............... 49,480,991
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....(11,587,415)), cash equivalents ($.....19,065,620)
and short-term investments ($.....196,992,494)..........cccconmrrrummrremmmereinneeesnnesesessesssssessssssseses | seeesessnnees 204,470,699 | ..oovvorrrierireerienens (O I 204,470,699 | ...oocvevnee 240,268,671
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
T DEIIVALIVES.......oooiiriieriirie sttt | festaestes bbb eenaes [0 O 0 | e (V18 76,225
8. OtherinVested @SSELS..........oeuiiiiiiii sttt sninnes | feseesinneas 45,768,356 | ...oovveririiiiis (O 45,768,356 | ............... 23,722,486
9. ReCeivables fOr SECUMEIES. ..o | oesisensansens 41,602,645 | ..o (O 41,602,645 | ...ccovvvenen. 1,117,850
10.  Securities lending reinvested COllateral @SSELS...........cvviurieiiirieieiesisie et | srersesessesessssssessesened (0 (0 T {0 U 0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 1) sesesessesnes | ernneenaas 4,063,944,720 | .ovoeverieeeeies (1 I 4,063,944,720 | .......... 4,015,141,629
13. Title plants less §.......... 0 charged off (for Title iNSUFErS ONIY)........ceveieuriieieieirieieisesieieiees | seveisesssesessssesseseees (0 U (0 R (0 T 0
14.  Investment income due and @CCTUB...........ccociiiiiiiniinie e | e 29,417,284 | ..o 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvvevees | vovrerrnis 385,545,655 | ...cooeveene 12,740,770 | ..o 372,804,885 | ........... 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 108,691,196 | oovvvevveeeeeiennes (V1 I 108,691,196 | ....ccoovvee. 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.........c..rrmrerrrireicrirer st eses st enstans | seessseeesnns 103,543,755 | ..o (O 103,543,755 | ..covvvvvnnne 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 59,527,688 | ............... 58,147,712 | oo 1,379,977 | v 1,162,159
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUSRSTTIRY ISR 4,262,805 | .....ooovvenen 4,262,805 | ..cooooieeeiea (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........c.oevevveeveervereeveeen | coveveeerrennns 2,560,828 | ...ooveiiereeieiinns (01 I 2,560,828 | ....ccovierereid 0
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 5,832,704 | ...ooeviin 491,910 | oo, 5,340,795 | .covvevernne. 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............cocevevcveieievesieeseee s | cveveninnas 916,648,902 | ............... 26,370,577 | ............. 890,278,324 | ............. 772,358,710
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)............rveerirrrmierimerrieeieesisesssesssesssssssssssssssessssssesseses | seeseenes 5,739,505,791 | oo 102,013,774 | .......... 5,637,492,017 | .......... 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 5,739,505,791 | oo 102,013,774 | .......... 5,637,492,017 | .......... 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 740,429,704 740,429,704 | ............. 524,198,640
2502. Company oWNEd life INSUFANCE............cceuireiriieiieie et seaessnaebens | eevesessnsens 133,722,555 | ...oovveieeiicieiinns (0] I 133,722,555 | ............. 130,136,542
2503. Equities and deposits in pools and asSOCIAtioNS.............ccccievevrecreiieresiee e sesisaes | cvrveeresesnnens 9,722,809 | .ocovvveiiceeens (01 I 9,722,809 | .....ccoevneen 9,274,973
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 32,773,834 | ..o 26,370,577 | ccevvrerrne. 6,403,256 | ............. 108,748,556
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE)........ccuuiureriiiiriicreseresenesenesenesenesenenes | cresenescnens 916,648,902 | ..o 26,370,577 | coovveene. 890,278,324 | ............. 772,358,710
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Statement for September 30, 2012 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident YEar $.....8871,081,274)..........o.vcueererereeeeeieeeeesesssessssssssesssessss s ssesssssessssssssssssssssesssssssssnssssssssnsans | sssssssssosssssssssnses 2,234,635,350 | .ocorireriieinn 2,162,836,984
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vurirriririieiereeere e eessssssees | sesesseseessessseesssssssssees 1,610,215 | oo 815,174
3. LOSS QQUSIMENT EXPENSES........ovcvveieeieiiicretsise ettt s bbb s bbb bbbt s st e st bt b s s s b st et en s sesesannetenas | srebessssesesinsetensnneans 354,666,601 | ..o 332,841,401
4. Commissions payable, contingent commissions and other Similar Charges..............cceveieicicieieceesie et | cvevesessessssessssseesen 48,146,567 | ...cvovevreereeiieinns 50,612,111
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 99,226,890 | ..cvovvvrrerrieieieieinas 97,708,424
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 12,308,680 | ...ocvevercriein 13,188,428
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......vererrrrermrerrerrernernrereerees | cevereereeessesenseeesessnnes 8,637,959 | ..o 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 $.....447,757 444 and including
warranty reserves of $.....17,160,213 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt...........covveeeieinineeseesseensen | e 871,794,080 | ..oovvvereen 743,763,641
10, AQVANCE PIEMIUML.....cociiiiteiitiie ettt ettt bbb b s bbbt et et s bbb bbb s bbb e st s st et s e s bbb et essnsesasntes | ebessssesesssetesassesesasntebensebes s ene 0 | o 0
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t | eestsenes st L0 RN 0
11,2 PONCYNOIAETS........vucvtectcisi ettt s bbb a et b s s s s b b s et s s s b s st s ssnaessnants | ebessssesessssetessssae s st b st s s eee 0 | o 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........ccrveiverriirieereiieese et sesessesesseseesnns | evessessssssessssssessenes 45,063,348 | ..ovvvveveeiereinns 39,264,421
13.  Funds held by company under reiNSUranCe trEALES............ccevviveviiecreieiceseeee et es s b bns | srevessssssessssesesssseans 528,596,925 | ..cooieivieiis 352,041,660
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuieeieiceee e sseesesns | eveseesssssseese s seseenes 35,598,439 | .o 140,359,337
15, Remittances and items MOt AlIOCALE. ..o s | s 1,901,030 | oo 2,275,328
16, PrOVISION fOF TBINSUIANCE. ......o.vuvecveieieeiceite ettt ettt sttt st s bbb et s et a st s bs s s s ssessssssansessnsans | svssssessssssessssssessesas 21,059,752 | .o 21,059,752
17. Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........ccvrvrierirririrre ettt srensnes | srerssssessessessss e ssessens e ssessensnes (0 I 2,917,760
18, Drafts OULSTANMING. ....vvuvevrcercerrie sttt s st en s ensantans | sEesssssnssessantsnssessent st ssensensnes 0 [ e 0
19.  Payable to parent, subsidiaries and affiliates
20, DIIVALIVES. ...t
21, PaYADIE fOF SECUMEIES. ... .. veererereerieireie ittt sttt sttt
22, Payable fOr SECUMHES IBNAING. ......v. vttt se s s st b st ess s ssessensanssnens | sesastssssnssastassssssessessanssessassensans 0 | o 0
23.  Liability for amounts held Under UNINSUIEA PIANS..........c.vuererirrieerireirincineiseis e isseseesssesee s ssssssesssssessssssessessessssssessessansses | sesesssssssssessssssssessesssssessassassns 0 | o 0
24. Capital notes §........ 0 and interest thereon §.......... [0SO DSOS (0 I TR 0
25.  Aggregate WIite-iNS fOr HADIIHIES. ........ v ettt ettt s ssessenes | fastsssssssssssssssssessns (122,771,616) | coovvovereereinrinnenns (129,575,049)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........c.ocruiirinrineneieiseseeseessisseeeeseieessssssaseens | eesesesessesesenseneens 4,180,865,811 | coovveeeerereieirene 3,862,328,713
27, ProteCted CEll HADIIIES. ........cvuerveeiveieciii ittt | ethbstsbsese sttt bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NG 27)........couuirerrerieeeerererseessseeiesseesssessssessesssseseess st ess s seess st ess s sessessssensensss | sssssssssssssssssenssns 4,180,865,811 | ..oovvvvvreinciis 3,862,328,713
29.  Aggregate write-ins for SPECIal SUMPIUS UNDS........c..ovuiurirririeeieieiieise ettt ettt ns s stenes | sebssssestessssssessessnes 148,448,412 | oo 156,706,593
30, COMMON CAPIEAI STOCK.........cuiecveceii ittt ettt bbbttt n e nbenas | sbebsesissensessesesantenes 15,440,600 | .oooooveeeeeeeeeieieeeeee 15,440,600
31, PrEfErTed CAPItAl STOCK. .......cvureureuriuieeecie ettt sttt f s f bbb n bbb s s tes | enEent et RE ettt et 0 [ e 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.cciueiieiciiiis ettt sbenas | stesessstessesssbesse s s ssse s snsenee 0 [ e 0
33, SUIMPIUS NOLES.......cuveiviieietctite ettt bbbt s bbbt s bbb s s s st s s bbb s bsbnns | buessesestessesstenses e sn s ssessesnnsene 0 [ e 0
34.  Gross paid in and CONHDULEA SUMPIUS..........ecueirieieisiieicictesie ettt sttt 307,095,740 302,508,415
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvuvruieiieiieiiie ettt sttt bbbt bbb bbb st s s bbb ans 985,641,454 936,637,511
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 1,456,626,206 | ...ocoocvvrriirinans 1,411,293,119
38, TORAIS ...ttt R | bseest et 5,637,492,017 | .ooovvvveecrircienne. 5,273,621,832
DETAILS OF WRITE-INS
2501, Accounts payable and Other TADIIIIES. ..ottt ssnsenes | stessessssessessesnssnsenses 25,674,969 | ..ooovvvreiireieiens 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 1,826 | oo 59,343
2503. Retroactive reINSUFANCE CEABM.........cvviiriirireiriiiissieieiss ettt bbbttt s s bt s st santensens | essnsantessesntensessnes (148,448,412) | ..ovvvevvrererinns (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 (122,771,616) | ...ovvvevevererrianienae (129,575,049)
2901, Retroactive rEINSUFANCE GAIN..........ccevueirireireieeiecieesiie ettt sttt bt s st b bbb s s s st s s s b en bbb b enaesaesanns | stessssntessssansensesanss 148,448,412 | oo 156,706,593
2002, oSSRttt | eeRt et L0 SRR 0
2903, oottt 8 R R £ Rttt | st ettt (0 RN 0
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAGE........ccuiueiiiieiricteeeee sttt sae e | sesssesessssessssssesessseses s b sansenas 0 | o 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 DOVE).........creruirumireessirsasnesserssssesssesesssenssseessenssssesssensssessssssssssssssssssssssss | sessssssssssesssssesseees 148,448,412 | oo, 156,706,593
3201.
3202.
3203.
3298.
3299.
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Statement for September 30, 2012 of the GREAT AMER'CAN |NSU RANCE 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:
(WELEN $.....1,513,472,432) ...t sssnsns | srsssnses 1,297,676,342 | ........... 1,348,444 572 | ........... 1,896,686,019
(WIIEEN $.....927,231,222).....0oovoriiriieiieesiss sttt ssss s ssssssssnnss | sessssnssseens 887,377,778 | ..cvvvunvne. 859,213,108 1,137,059,740
. (written $.....996,813,375).... ..869,136,762 | .. ....878,727,984 ...1,248,124,879
(written $.....1,443,890,279)........cuuumrrierirnsiessiesssss sttt | ansssnnens 1,315,917,357 1,328,929,696 1,785,620,880
DEDUCTIONS:
2. Losses incurred (current accident year $.....894,494,604):
28 o OO USROS USSR BT 1,383,837,200 | ... 670,257,100 |........... 1,072,916,011
2.2 Assumed 427,763,248 | .. ....425,050,057 ..534,329,067
2.3 CUBH. ...ttt £ttt s st nanenne | snreneenens 1,108,808,106 | ....cccovvnv. 407,763,372 | .... 703,478,807
2 NEL. ...ttt | reisneisees 702,792,342 | ..o 687,543,785 | .... 903,766,272
3. Loss adjustment expenses incurred..... ..158,434,307 | .. ....113,895,638 ..189,492,992
4. Other underwriting expenses incurred............. .454,043,116 |.. ....480,329,725 577,264,246
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (LINES 2 throUGN 5)........c.cveviriiiiceccece et
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment INCOME BAMET..........cccuuriiiirrierii ittt 111,248,823 142,788,160 | .... 193,041,614
10. Net realized capital gains (losses) less capital gains tax of §.....31,277,173... ..(25,214,661) | ..cvvvenee 23,545,466 ....45,841,651
11. Net investment gain (I0SS) (LINES 9 + 10)......cuuiuuimmiiiiieeieeiseiesieessesses bbbt 86,034,163 166,333,626 | .... 238,883,265
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $ ...(2,791,838)
13. Finance and service charges not included iN PrEMIUMS...........cccuiueieieieirieieeie et ssenas | ebessssessessnsenees 518,285 | .o 524,432 |....
14. Aggregate write-ing for MISCEIlANEOUS INCOME...........ccurruriiirrirrieieiseie st sssss st ssessns | srsessssesessanes (1,817,387) [ coveeerirnenns (1,747,385) ....(2,131,240)
15. Total other income (LINES 12 throUG 14)..........cueieiiiiiieieseee ettt bbbt enten s | erssesssansesans (2,614,690) | ...cvvvrnene. (3,157,142) ....(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). ...ttt aes ....84,067,065 | .............. 210,337,032 | .... 349,755,849
17. Dividends t0 POICYNOIABTS...........c.evieeuiicicieisies ettt bbbt s et s s nsetenan 301,810 | .o, 755,671 971,005
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......covuieeireicreieice ettt et snaen ....83,765,255 | .............. 209,581,361 348,784,844
19. Federal and foreign income taxes incurred...... 37,522,386 |..coocevnnnns 44,003,306 ....11,957,666
20. Netincome (Line 18 minus Line 19) (to Line 22) ....46,242 869 165,578,055 | .... 276,827,178
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cviiveiieieiiiieieieisisesseiessstese st sssssssessessnss | sessssesens 1,411,293,119
22. NetinCome (frOM LINE 20)........ururereerrerireeeneeeeseesseesseeeesseesseesessesssssssesessesssssessessasssessessassasssessessesssssssssessasssnssessesssens ....46,242,869
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd 0.
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....3,786,475.... 91,445,370 |.. .(42,337,737)|.

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

33.

34.
35.
36.
37.
38.
39.

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

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

331 Paid iN..oereeeeeeee s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office..........cocerirvieieiieriecsicieenns
Dividends to stockholders

Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et

Aggregate write-ins for gains and 10SSeS in SUMPIUS..........evvererrerrirrinrenenns
Change in surplus as regards policyholders (Lines 22 through 37)............
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

193,000 |..
....13,446,665
................. (1,060,731)

.(115,000,000) | ..

5,478,588

....... 230,500

................. (5,626,362)

...(255,000,000) | .

340,000,000)

(2,934,410)

....45,333,086

............. (113,405,402)

(64,988,874)

........... 1,456,626,206

........... 1,362,876,591

........... 1,411,293,119

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)..........

1401.
1402.
1403.
1498.
1499.

Company owned life insurance....
Miscellaneous expense............
Amortization of intangibles...........ccvirieeniree s
Summary of remaining write-ins for Line 14 from overflow page................
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

2,131,240)

3701.
3702.
3703.
3798.
3799.

Change in foreign exchange reServe...........ooneneneerseseeneereeeeeneens

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 aboVe)......ccoovuenrenrrnnnenas

...... 5,478,588

................. (5,626,362)

(2,934,410)

...(2,934,410)
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Statement for September 30, 2012 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FRINSUTANCE..........ovuemreiriirireceirerieres et seess st esesssesssnenens | eesssnes 1,282,806,361 | .......... 1,132,353,446 | .......... 1,761,320,519
2. INEEINVESIMENE INCOME. ....tuivetereetseeees et ees skt sesnt s | nenesannes 117,331,414 | ............. 146,809,220 | ............. 199,672,195
3. MiISCEIANEOUS INCOME.......ovuvicvieieiecisite ettt st st s bbb ae s st ess s b s s s ses s sassnsessessnsnsessesantons | srsbessesssssssnens (42,003)(...ccvcrnnnen (1,764,758)] ..cvcvvenne (2,374,842)
4. Total (Lines 1 through 3).. ...1,400,095,772 | .........1,277,397,908 | ..........1,958,617,872
5. Benefit and 10SS related PAYMENLS..........ccoiviieeiciieeeie ettt ettt s st ae s benans | sresassinand 642,169,207 | ............. 535,714,703 | ............. 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............cccovveviiiveieiieieeeie e [ creverenans 592,532,792 | .cevuuan 626,854,336 | ............. 768,312,521
8.  Dividends paid t0 POIICYNOIAETS.........ccueiieiieieicieie ettt ss s s sntessessntes | svsesssensessessnes 301,810 | verereerrrnns 755,671 | e 971,005
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccvevererrervererriens | cvrerereians 87143517 | oo 32,457,384 | ............... 77,653,879
10 Total (LINES 5 tMOUGN 9)...vvvuueevermerisiecsisesessseessssesessseesss s ssssss st bbbt essnsnenes | coseeeens 1,322,147,327 | .......... 1,195,782,095 | .......... 1,574,433,248
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10)........cucviiriieieiiieieeieesse et sse s stes s sessesaens | sressesissnnees 77,948,445 | ... 81,615,814 | ............. 384,184,624
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...oeouevesseeieseersss ettt | seresets 288,901,554 | .....cccooons 647,550,852 | .....cvevees 813,880,856
12.2 176,196,276 ...61,824,068 | ... .180,645,648
12,3 MOIGAGE [0ANS........cvceieieeicseete ettt bttt es st n s s s s ss st anses e sssesassasssnanns | evestessssinsanes 3,415,751 81,634,653 | ..ovvvene. 82,246,749
124 REAIESIAE......veieieccee ettt bbbt et tenaenas | saesiesesaessesinean 298,710 | v O e 0
12,5 Other iNVESIE @SSELS........cvvuuvereirieriierieriie sttt sas st ennins | coneseseesnns 19,901,017 | coovvvvvvienns 7,324,725 | oo 48,367,217
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccovveeerenenenenneneneneenens | e 36,214 | oo 290,995 | .o (297,656)
12.7  MISCEIIANEOUS PrOCEEAS. .......coueeeveeiicrreeietsisse ettt et s st sae st s et b st s s s st sses e sestesesassensnns | snsessssassnes 32,181,406 | ..ocvvenne. 8,263,044 | oo 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt sss s ssesnnas | essessessnens 520,930,928 | ............. 806,888,337 |.......... 1,124,842,814
13.  Cost of investments acquired (long-term only):
131 BONGS..vetueeeessaeeetseesssse et sas sttt | serienetas 279,150,397 | ..oooonrvrens 558,814,900 | .....cc.ocees 584,209,995
13,2 SHOCKS. o vveuueereeereesseeeeseees et es s eess sttt ensnnnns | rneneensenas 85,430,649 | ............ 287,263,268 | .......co.... 340,482,828
13,3 MOMGAGE 10BNS......ouuevessareeraeeessseeeessssessssee s s bbb bbbt | rsensssanens 30,975,000 | ...ccvvevnneeee 14,795,249 | .....ccccoeenn. 30,545,249
13.4 Realestate 1,875,524 .3,006,075 .3,351,127
13.5  Other iNVESIE @SSELS........cvvuuveruriierieerieeiise sttt as s nent st | coeesesesenas 40,641,001 | .ccoovernanee. 12,279,672 | ..o 29,668,475
13.6  MisCEllaNEOUS APPHICAHONS. ..........cvivieerecicteie ettt bbb sses s bensenes | snsessssansanes 40,696,369 | ................ 6,820,679 | oo, 922,650
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuiieiieieicieeeeeeee ettt saensns | ersssssssees 478,769,031 | ............. 882,979,843 | ............ 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)......ooreriieiiecceee et seessesesssessessssessesanns | ssveesissnnens 42,161,898 |.............. (76,091,506)| ............. 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..........ccvevevireieieieesie sttt essssse st ses s sessssassenns | svveresissinsnes 4,587,325 [ ..oevvirne 3,368,594 | ...covvrnee. 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..........cvurceeecierceiicrireei ettt 255,000,000 | ..ovvveneee 340,000,000
16.6 Other cash provided (applied) . .209,533,202 |... (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)............ [ cc...c...... (155,908,315)]............... (42,098,204)|............. (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 (35,797,972)[ ...vvvnenne (36,573,896) | ......eevcnn 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)........vveriverereereeeeeeseeiseeeseecrseeeseeeceseeseeessenessseesseessessssseeesseessssssssnssssnsees | coneessseees 204,470,699 | ............... 96,829,723 | ............. 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)........cccccveueenecirereieesciseessesesssssssssssssssesssssesenes | cevveeseesenneenidy387,325 | i 3,368,594
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. .........cvrvevereeicrctee ettt sss et sttt n s e senaen 577,322 | oo 24,229,864
20.0007  Exchange of debt to other invested assets securities. 375,000 | ... ....375,000
20.0008  Exchange of debt 10 @qUItY SECUMHES. .....rururuiiriieieeisiere s ssns e sss s snssssssesssssnssssssssenssnssssssnssnsssssessensenes | sossssessnssnssssssssenssnsnnsd | srsomessesssssssnssssssssaneas (L I 372,107
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Statement for September 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
(2
3
(4

o O — —

5
6
7

8

_ o~
o — =

Net Income Ohio Basis
State Prescribed Practices
State Permitted Practices

Net Income, NAIC SAP

Statutory Surplus Ohio Basis
State Prescribed Practices
State Permitted Practices

Statutory Surplus, NAIC SAP

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

09/30/2012 12/31/2011
$ 46,242,869 $ 276,827,178
$ 46,242,869 $ 276,827,178
$ 1,456,626,206 $ 1,411,293,119
$ 1,456,626,206 $ 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. There were no credit-related OTTI charges recognized during the third quarter of 2012.

OTTI Charge
Amortized Present Value Recognized in Amortized
Cost of Projected Income Cost Fair Value at Date
CusIpP Before OTTI Cash Flows Statement After OTTI Time of OTTI Reported
126410AF9 | 561,512 ¢ 534,030 ° 27,482 534,030 | 176,750 33112
46627MAD9 680,191 616,582 63,609 616,582 552,005 33112
47232DABS - 715134 - 536,921 - 178,213 536,921 - 802,262 33112
47232DAK8 21,282 17,131 4,151 17,131 15,774 33112
47232DB0 - 462,708 432414 30,204 432414 357,144 - 331/12
47232VAIL 28,380 18,052 10,328 18,052 31,773 33112
47232VDS8 | 106,472 89,365 . 17,107 89,365 46,350 33112
4T232VEG3 49,676 27,026 22,650 27,026 63,625 33112
525241AL9 - 509,188 323,855 26511 482,677 482,676 331112
75970JAD8 2,167,857 1,836,151 331,706 1,836,151 881,180 33112
47232VBG6 3,680,325 3537,798 142,527 3537,798 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 5878 474,936 474,942 6/30112 -
93934NARSG 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 September 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
$35,441,380 $(906,368) $87,094,001 $(9,995,321)
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 September 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
9/24/2012 $ 25,000,000 Ordinary

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
9/24/2012 $ 25,000,000 Ordinary

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

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

No significant change.
20.) FAIR VALUE

A.

1.

2.

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 - 4,924,870 - 4,924,870

Foreign government - - - -

Residential MBS - 11,943,320 845,309 12,788,629

Commercial MBS - - - -

All other bonds - 12,235,520 14,201,545 26,437,065
Total bonds - 29,103,710 15,046,854 44,150,564
Preferred stocks 20,112,200 32,674,905 15,146 52,802,251
Common stocks (unaffiliated) 524,231,918 7,922 19,526,200 543,766,040
Other investments - - - -
Total assets accounted for at fair value $ 544344118  $ 61,786,537 $ 34,588,200 $ 640,718,855

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

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

Balanceat  Transfersinto  Transfersout includedin Net included in Balance at
12/31/2011 Level 3 of Level 3 Income Surplus Purchases Sales 9/30/2012
States, municipalities and political
subdivisions $ 3890941 $ - $(379285%) $ (4929 $ - 8 - % (93,156) $ -
Residential MBS 1,281,984 600,815 (595,616) (374,440) 15,303 6,753,000 (82,737) 7,598,309
All other bonds 7,017,800 - (5419,454) 43,353 (195,945) 6,324,969 (322,178) 7,448,545
Preferred stocks - 4,014,146 (3,898,219) - (100,781) - - 15,146
Common stocks (unaffiliated) 11,709,650 3,001,650 (1,947,320) 224,720 6,537,500 - 19,526,200
Total $ 23900375 $ 7,616,611 $(15653465 $ (336,016) $  (56,703) $ 19,615469 $  (498,071) $ 34,588,200
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 $ 24,819,040 $ 24652324 $ 24340516 $ 478524  $ -

States, municipalities and political subdivisions 1,110,268,291 1,036,858,967 - 1,072,527,541 37,740,750

Foreign government 207,559,711 194,522,819 - 207,559,711 -

Residential MBS 324,338,986 277,805,039 - 287,933,734 36,405,252

Commercial MBS 238,507,420 219,068,176 - 238,507,420 -

All other bonds 725,802,201 688,878,129 2,715,000 664,476,459 58,610,742
Total bonds 2,631,295,649 2,441,785,454 27,055,516 2,471,483,389 132,756,744
Preferred stocks 114,362,778 109,958,067 33,959,700 69,647,928 10,755,150
Common stocks (unaffiliated) 543,766,040 543,766,040 524,231,918 7,922 19,526,200
Mortgage loans 139,982,000 139,596,091 - 139,982,000
Total financial assets $ 3,429,406,467 $3,235,105,652 $ 585,247,134 $ 2,541,139,239 $ 303,020,094

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

There have not been any events subsequent to September 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 $33 million and $45
million as of September 30, 2012 and September 30, 2011, respectively (see page Q13).

For 2012, the $33 million decrease in reserves for prior years is primarily attributed to (i) $75 million of favorable development relating to
multiple peril crop insurance business (i) $13 million of favorable development relating to the directors & officers liability business (other
liability — claims made) (iii) $6 million of favorable development relating insurance coverages associated with not-for-profit businesses
(iv) $5 million of favorable development relating to the fidelity & crime business, partially offset by (v) $21 million reserve increase
relating to the run—off program business (vi) $9 million adverse development relating to the property & inland marine business (vii) and
$38 million of reserve increase relating to the run-off asbestos and environmental reserves (see Note 33).

For 2011, the $45 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) $29 million of favorable development relating to the directors & officers liability business (other
liability — claims made) (iii) $17 million of favorable development relating to the legal professional liability (other liability — claims made)
(iv) $9 million of favorable development relating to the favorable extra contractual obligation settlement, partially offset by (v) $18 million
reserve increase relating to the run-off program business (vi) and $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

The Company has conducted comprehensive studies of its asbestos and environmental (“A&E") reserves with the aid of outside
actuarial and engineering firms and specialty outside counsel every two years with an in-depth internal review during intervening years.
During the third quarter, the Company completed an internal review of its ashestos and environmental exposures relating to its run-off
operations. The internal review was conducted with the assistance of specialty outside counsel and an outside consultant. This year's
internal review resulted in a net reserve increase of $30.7 million. The charge relates primarily to an increase in environmental
investigative costs and allocated loss adjustment expenses in certain environmental and asbestos files. There were no newly identified
emerging trends or issues that the Company believes would have significantly impacted the overall adequacy of its reserves.

At September 30, 2012, the Company's A&E reserves were $355.0 million, net of reinsurance recoverable. At that date the Company's
three year survival ratio was 10.3 times paid losses for the total A&E reserves.

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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8.1
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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[X] No[ ]
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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9.31

10.1

10.2

111

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

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

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

PART 1 - INVESTMENT

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

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

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

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

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

G 0
Yes[ | No [ X]

B 12,218,872

G 0

17.2 I no, list exceptions:

046110278 Assura Group of NY Limited Ser B, 61686ZZZ1 Morgan Joseph Triartisan Ser D, 56062Y201 Mainsource Financial A 5.00,

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 $ ....8,084,500
14.22 $ $
14,23 COMMON SHOCK.........cecviereceeieeets sttt ettt sttt s e se s et ensstes s ne st sssetssensnesssnas $ $ ....486,560,083
14.24 Short-Term Investments............ $ LS 0
14.25 Mortgage Loans on Real Estate $ . $ .. ..31,707,490
14.26 All Other. $ .. $ .. ....6,936,676
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ $ ....533,288,748
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @boVe..........c.ccovvvevveevrvecrerereeernns $ LSRN 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ | No[X]
If no, attach a description with this statement.
The Company has one open foreign currency forward contract to hedge the foreign currency exchange risk associated with a foreign
denominated investment in an affiliated bond.
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ 1]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]
16.4  |If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ | No [ X]

929328300 WSFS Fin Corp A 5.00
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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 71.8 %
5.2 A&H cost containment percent 15.3 %
5.3 A&H expense percent excluding cost containment expenses 28.9 %
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 September 30, 2012 of the GREAT AMER'CAN |NSU RANCE 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

36-2545393.......... Arch Specialty INSUrANCE COMPANY.........cruririrerrrereirreseeeseeeesessseseesessesssessessesssseses st esssessessessssssessesssssssnnens
...|45-16806609.......... Community Pacific Insurance Company Inc .
..|36-2950161.......... Evanston Insurance Company.................

45-4653127.......... Mailroom Solutions Inc............

43-1235868.......... RGA ReINSUIANCE COMPANY. ... tuteuieteieeseisseesssssesesssssses et sss s sess s s ssss e sss s ens st es et sttt nes
All Other Insurers

AA-0053911......... American Risk Services ReinSUrance COMPNAY..........c.covureeerererereneeeiseesneeseeseesessessssesessesssssssssessesssessessesenne L N[O T
...| AA-3190875......... Hiscox Insurance Company Bermuda LTD . .
..|AA-3770150......... LIbris IND CO...ueuvererceneeeireeeneireieesseeneieenns

AA-1128000......... Lloyd's Syndicate NUMDET 1886...........cvururiirrirrireiiesineieisesseeseesssseesssessssessssss st ssssssss s ssessesssssessessssnnes

AA-1120116......... Lloyd's Syndicate NUMDET 3902............cururiiinrireieiiesinsieesessseseess st sssssessesssesss s essessssssessesssssnes
..|AA-3770334......... Owner Operators Insurance Company LTD .

AA-0053328......... Premier International Insurance Company..
AA-1320031......... SCOF GIODAI P&C S.E......ee ettt et nenen
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Statement for September 30, 2012 of the GREAT AMER'CAN |NSU RANCE 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 16,418,084 15,423,362 8,084,062 | ..cooovvirinnee 7,165,141 | coovvvinne 22,525,839 | oo 24,631,874
2. Alaska.... AK ... L ..1,911,541 ...766,612 175,715 ...51,476 ...1,353,829 ....919,006
3. ANZONA.. e AZ|.... L 9,631,041 9,468,957 2,074,365 2,222,096 19,593,040 | ..covvrvrrnnen 20,591,827
4. Arkansas........oninenen. AR]...... [T ISR 18,526,833 | oo 20,907,032 | cooovvvrene 15,936,234 | ...oovvvrenne 19,458,311 | oo 16,009,744 | ....covevenee. 29,696,945
5. California.......ccooceveeereeererneiins CAl...... [T IO 79,410,037 | oo 76,527,455 | ..o 32,720,579 | oo 36,327,735 [ oo 140,274,276 | .............. 146,076,244
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 25,149,274 | ..o 23,201,540 | cooovvivrnes 13,327,170 | oo 11,519,809 | .oovvvvrrrs 41,646,067 | ..ovvvvrrnne. 21,611,563
7. Connecticut..........oouvnrvrirennen. CT|.e [OOSR 6,877,568 | ..occovvrrernne 6,055,137 | covovvvrieens (3,862,159) ..covrvrrirnnes 1,024,535 | ...covevnnnen. 12,153,299 | oo 14,141,579
8. Delaware.......cccccoomermerniirneinnees DE[...... [T IO 23,672,398 | .coovvverenne 22,116,404 | ..o 663,743 | oo 8,739,751 | coovvvveis 49,409,209 | ..ovvvvrrnnns 34,599,067
9. District of Columbia................. DC|..... Lo | e 4,733,257 | ovveveeis 3,930,044 | ..o 904,139 | v 881,341 | oo 6,090,114 | .ovvrvireis 7,097,777
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 43174891 | oo 43,812,942 | .o 25,759,521 | oo 27,018,206
11, GEOrGia....cvveeeeereereerreineiees GA|...... [OOSR 32,061,039 | ..o 32,376,579 | oo 23,705,975 | oo 14,049,464
12, HaWali...oooeeeeeeeeeeeeins HI....... Lo | vevernernenn4,002,632 | oo 4,321,809 | .ocoovvirinne 2,564,047 | covvovirine 1,794,023
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ..4,603,941 | ... ....870,885 ..1,039,178
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 209,409,880 | ...ccovvvnnee 60,155,502 54,527,315
15, Indiana......ccocovvvmernennenneennndN [ i Lo | e 70,080,524 | oo 81,606,110 29,607,977 16,588,402
16, 1OWa...oiececcncnee A L ...123,095,147 | . 121,710,608 ...28,185,452 26,365,484 ....154,155 437 ...37,982,466
17, Kansas.......ovenennennene KS [ i, [NV ISR 88,368,058 | .....cooevennee 98,951,440 95,353,699 44,494,357 112,910,626 48,584,224
18, Kentucky.....oooveeveeneeneernecnne KY [ i [OOSR 11,772,469 | .oovovvvvenee. 15,744,943 | ..o TA17493 | o 11,479,165 | cooovvevres 35,496,183 | ...ovvvvvvennee 18,846,476
19.  Louisiana..........cccooererrrmreen LA [ oo, [NV ISP 10,304,671 | coovvereenes 7,906,432 | cooovverieinnn 3,223,558 | coovverieiian 1,841,458 | ..o 14,478,005 | ..coovvvrrnee. 11,004,032
20. Maine.....cccouermeinernernrinnenn ME | i Lo | e 1,230,243 | oo 1144967 | oo 107,711 [ o 65,779 [ oo 1,024,735 [ oo 1,353,638
21. Maryland........c.ccooooevrverrienee. MD | .o [NV ISP 13,625,764 | ...cooevvene. 12,722,802 | c.oovvrrene 1,305,690 | ...occovvernnee. 2,561,447 | cooovverenen. 25,086,310 | .cooovvvvennee 26,060,085
22. Massachusetts.........ccccoee. MA | ... [N ISP 12,619,649 | coovvevrnnee. 11,764,193 | coovvonn 4,546,686 | ......cocevvve.. 5,611,362 | ..ooovvrrnnen. 22,503,260 | ...oovvvrenee 25,126,979
23, Michigan........ccccoovmvvmrvereenee ML Loverreees | e 38,100,418 | ...covvvneee. 36,722,976 | ..coovvrerrnees 8,227,358 | ...cevvvrenee. 17,816,579 | covvvvneee. 189,667,470 | .............. 157,584,940
24, Minnesota.........cccccvevverrenen. MN | i Lo | e 47,557,363 | .oovvevnnn 49,651,525 | .oovvvvvene 12,483,917 | oo 10,757,174 | oo 47,860,186 | ...ccvvrrrnees 31,422,727
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [OOSR 6,173,585 | .ovvvrrrrnnn 6,549,216 | .oovvvrrrernnne 1,423,804 | .ooovvrerenees 1,520,654 | ...oovvvnne. 10,383,715 | covvreerernne. 9,259,764
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | Loeereees | e 67,382,979 | .coovverenn 75,985,426 | ................ 42,663,024 | .............. 30,964,107 | ..o 119,412,192 | ... 63,867,792
27. Montana........cccccoeeverrnrrnneenc MT | Leeriens | e 3,202,380 | coovrrerrreienns 3,833,670 | covvrrrirrinnns 1,655,255 [ .vvoreorirrinns 417,354 [ oo 3,170,375 | oo 3,191,289
28. Nebraska.........ccccoerrmrvereeen NE | Loeereees | e 62,768,344 | ................ 68,553,739 | .oooovverrenn 15,824,438 | ...covvvrven. 7,824,969 | .............. 102,825,187
29. Nevada......ccoomrevmrcrmrcrnrernen NV | [N ISP 6,929,865 | ..coovvrvinnn 6,267,996 2,796,172 | cvevrevrrrien. 977,102 15,391,517
30. New Hampshire............c......NH| ....... [N IO 720,803 | . ...811,166 392,995 | ... 117,143 ....3,411,957
31, New Jersey.....coevmevmrrennene. NJ | oo [N ISP 15,242,459 | ..cooovvvnnee. 16,264,807 5,097,746 | ccoovverennn 5,505,082 | ..ovverrinnnn 33,331,062
32, New Mexico........ccoconrvnrrennee NM| ... Lo | e 2,858,600 | ..coooovrrnenee 2,950,892 | oo 959,665 | ..ovvveriinne 1,058,242 | ..o 3,950,884 | oo 2,909,167
33, New YOrK.....ooooeoerrerieneenn NY [ [N ISP 38,470,583 | ................ 35,487,481 | coovevnn 6,330,334 | oo 8,540,454 | ....oocevenun 62,264,918 | ................ 62,544,311
34.  North Carolina..........ccc.coe.......NC | ....... [N ISP 21,918,594 | ..ocoovvennn 22,979,539 | oo 12,541,671 | oo 10,801,635 | coovvvrrrenees 33,546,649 | ....coooevenne. 38,894,066
35.  North Dakota.........ccccoevereeeee . ND | oo Lo | v 69,238,785 | .ooovverenn 75,695,180 | ....cccoonvenee 22,185,175 | oo 28,228,054 | .....cooonvn. 43,372,704 | oo 58,281,542
36. ONi0...coosvererrerereisrineen . OH [T ISP 34,395,422 | ... 32,647,228 | ... 11,373,957 | oo 7,666,845 | ....oooevenen 44,328,151 | coovrrnn 31,108,067
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [N ISP 14,774,166 | ...ooovvnnee. 12,458,222 | ..o 7,350,594 | ..o 11,571,632 | oo 15,499,848 | ...cooovvvenne. 13,259,616
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 7,111,363 | oo 7,320,219 | oo 8,806,469 | ..coovverrennee 2,523,410 | oo 13,186,137 | cocovrerrs 11,683,288
39. Pennsylvania...........cccooeenn . PA | ..o [T ISR 23,383,642 | .coovvrennn 22,255,592 | .oovrverinn. 7,089,097 | covveerinne 2,061,984 | ...coovvvenne 34,745,917 | oo 39,924 877
40. Rhode Island.........cccccoseennee. Rl e [N IO 1,839,896 | ...coovvvrenne. 1,684,807 | .ooovierinnes 1,274,734 | oo 477,692 [ oo 1,426,894 | ..ooovvirnnne. 2,835,066
41. South Carolina...........ccc.cee.....SC| ... [T ISP 9,546,057 | ..ovvvvrienn 10,281,274 | coovvrne. 14,385,166 | ...ccvvoervrene. 2,928,647 | ccovvverrerinn 2,604,517 | covvrerine. 14,534,848
42.  South Dakota.........cccccoevreeeeee.SD | e [N IS 88,347,849 | ...covveenn 94,562,038 | ....cocvvrnenee 18,114,324 | ... 26,039,625 | .....cccoouce 131,430,836 | ....ccoconnee. 43,535,547
43. Tennessee........covmeveeenmene IN | i [N IS 9,162,284 | ..ovverienn 8,093,809 | ..coovvrirrinnns 8,084,843 | ..o 6,187,114 | .covvrv. 13,105,633 16,705,257
VYIS -V T- TN . § ISV L. 53,077,171 |. ..55,460,033 | .... 31,429,192 | ... 13,482,977 92,476,293 | . ...86,289,752
45, Utah..coooonneenlUT [T IO 5,506,600 | ..ovverrrennennd 6,156,587 | .ovvvrrirrianee 2,353,332 | oo 1,733,835 [ oo 7,561,205 | oo 7,358,747
46.  Vermont.........cooovevnrvnrrnecennn VT | i [ISSUOTOON EOOT 320,377 | oo 294,129 | oo (452) [ 315,008 | .ovvereiienine 723,007 | oo 1,247,629
47. \Virginia.. VAL L ..9,794,804 9,121,885 ...3,889,309 | .. .32,814,492 ..29,112,718
48.  Washington.........c.cccccovirniennce. WA[...... L 14,699,251 16,678,600 4421724 | ..o 22,916,112 22,757,015
49.  West Virginia........ccccoevervreeen. WV ....... [N IO 2,057,650 | .ocovvrrrinnns 1,919,773 | oo 842219 | e 991,104 | oo 2,914,416 | oo 2,472,544
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T ISR 41,469,756 | ..oovvvrennn 47,952,176 5,878,469 | ...coovvvnnnns 47,879,159 | coovririrn 27,035,504
51, Wyoming......cocovevenevenerenerennens WY |...... [OOSR 2,205,040 | .oveveireinne 2,783,276 | coooovveerreereenn(B54,671) [ s 411,559 | oo 3,034,916 | oo 971,639
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 71,215 | oo 312,685 | oo 241,493 | i 123,262 [ oo 374,198 | oo, 682,600
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...... [T ISP 40,893,622 | ....oocorvennns 41,710,755 | oo 24,940,084 | ......covvvenee 32,092,943 | ..o 60,585,412 | ..ooovvvrrennn 48,783,932
58. Aggregate Other Alien............. OT [ XXXt | e, 841471 | v 1,913,676 | ..coooovvennee. 16,375,420 | .o, 88,500 | ..cooocriiiiriinan 850,107 | ..ocoovvirciinen 1,127,462
59.  TotalS....couwrirriiniisiiseiseisrinnens (@).......52 [ 1,513,472,432 | ........... 1,599,833,564 | .............. 667,725,190 | ......ccc..... 542,240,022 | .......... 2,438,817,233 | ........... 1,627,251,804
DETAILS OF WRITE-INS
5801. EUrOPE......vvvereerreereenernerinennes [ ereee XXX e 841471 [ 1,913,676
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, S R 841471 | v 1,913,676 | ..coovvennee. 16,375,420 | .o, 88,500 | ..oovcrririiiinan 850,107 | ..ocoovvirciinens 1,127,462
(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.

Q10




Statement for September 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 (65%)
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
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas 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.
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.

HHH

* Denotes insurer

GAI Indemnity, Ltd. #
Marketform Group Limited
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

Q11

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
MI
OH
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
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 September 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 Financial Resources, Inc. »

—

* Denotes insurer

AAG Holding Company, Inc.

Great American Financial Statutory Trust IV
Great American Life Insurance Company *

Aerielle IP Holdings, LLC »
Aerielle, LLC ~
Annuity Investors Life Insurance Company *

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GALIC - Bay Bridge Marina, LLC

GALIC - Sorrento, LLC ~

GALIC - Stoneleigh, LLC

GALIC Brothers, Inc. (80%)

GALIC Pointe, LLC

Manhattan National Holding Corporation

Manhattan National Life Insurance Company *

Skipjack Marina Corp.

United Teacher Associates, Ltd.

United Teacher Associates Insurance Company *

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Ceres Administrators, L.L.C.
Ceres Sales, LLC
HealthMark Sales, LLC

Continental General Corporation

Continental General Insurance Company *
Continental Print & Photo Co.

QQAgency of Texas, Inc.

Great American Advisors, Inc.

reat American Holding, Inc.

Agricultural Services, LLC

United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)

Livestock Market Enhancement Risk Retention Group * »
American Empire Surplus Lines Insurance Company *

American Empire Insurance Company *
American Empire Underwriters, Inc.

GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *

Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

Premier International Insurance Company *

@ 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

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
OH 31-1475936
CT 58-646032
OH 13-1935920 63312
OH 45-2969767
DE 26-4391696
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
OH 45-3988240
MD 20-4604276
FL
FL 45-3829557
OH 31-1391777
FL 45-1144095
OH 26-3260520
IL 45-0252531 67083
MD 52-2179330
TX 74-2180806
TX 58-0869673 63479
KY 31-1422717
DE 34-1017531
DE 34-1880408
DE 34-1947043
DE 34-1920479
NE 47-0717079
OH 47-0463747 71404
NE 47-0562685
TX 34-1947042
OH 31-1395344
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
NV 27-4395897 14084
DE 31-0912199 35351
OH 31-0973761 37990
TX 59-1671722
AU
IE
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
TC 98-0627464
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Americ

Part 1 - Organizational Chart

an 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 *
Insurance (GB) Limited *

Key Largo Group, Inc.

National Interstate Corporation (52.2%)

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 *

Triumphe Casualty Company *
Vanliner Group, Inc.

Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Penn Central U.K. Limited
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc. *
Professional Risk Brokers, Inc.
Strategic Comp Holdings, L.L.C.

* Denotes insurer

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.

@ 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

National Interstate Insurance Company of Hawaii, Inc. *

TransProtection Service Company

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
GB
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
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 September 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......... | ..... 65.000 |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 Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc. Ownership......... ...100.000 | American Financial Group, Inc...... [
................... Michigan Oil & Gas Holdings, LLC . |Ml............. [NIA............... | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc...... [0...........
................... Ohio Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc......
13-6021353 . | The Owasco River Railway, Inc.. American Premier Underwriters, Inc.... . | Ownership.. ...100.000 | American Financial Group, Inc......
31-1236926 PCC Real Estate, INC..........ccccoovveveiireiiiiereieeesseeeesees 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..c..c..... DE....... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc......
23-1537928 | 0.....cevvneee [0 B Penn Towers, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... (L
23-6000766 |0................. [0SR DR Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc Ownership......... | ..... 66.670 | American Financial Group, Inc...... [
23-6207599 | 0.....ovovvvevees (OISR DR Pittsburgh and Cross Creek Railroad Company...........cccc...... PA...cccoenne NIA .o American Premier Underwriters, INC........c.ocevveenene Ownership......... | ..... 83.000 |American Financial Group, Inc...... [
23-1707450 | 0...c.ovvveevee (OISR DO Terminal Realty Penn Co........ccovvvviviiinieiereieie s DC............ NIA .o American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [
23-1675796 | 0...c.ocvvvvevene (OISR DT Waynesburg Southern Railroad Company............cccovvvvveninnn. PA...cccoine NIA .o American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [
................... Ouvovveveeereee | Oevveveeiiens [ eveveveeieieieeen. | GAl Insurance Company, Ltd.......ccvevcevvvenciviiciecnecniineees [ BMuice [ 1A | APU Holding Company........cc.cveeevivencinceinennene. | OWnership......... | ...100.000 | American Financial Group, Inc...... |0...........
[ 0ueene 31-1446308 |0................. 0 [ e Hangar Acquisition COrp............ccurueenrenrerererneireeseieeeene OH............ NIA oo APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc...... [ -
[ (ISR R, [0S (ISR DO Lease & Loan Insurance Services Limited...........ccccoovrivncenne. [€1= R NIA..ce. APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0urrieirees | e [ 91-1242743 | 0.....cooconvee. (OSSR DO Premier Lease & Loan Services Insurance Agency, Inc......... WA........... NIA .o APU Holding COMPaNY.........ccceeereerereereunerneemeenenes Ownership......... ...100.000 | American Financial Group, Inc...... [0S
0nirries | e s (S 91-1508644 |0............... [0SR DR Premier Lease & Loan Services of Canada, Inc............ccc...... WA........... NIA. .o APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc...... [
0084...... American Financial Group, Inc........ 22179...... 95-2801326 | 0.....cocvveve 0ueerieieiens | e Republic Indemnity Company of America............ccccovrieunne. CA...cooeeee A, APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc...... [ R
0084...... American Financial Group, Inc........ 43753...... 31-1054123 | 0..ocvvvvenn [0SR DR Republic Indemnity Company of California.............c.cccceenee. CA..ccooven A, Republic Indemnity Company of America................. Ownership......... ...100.000 | American Financial Group, Inc...... [
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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) *
311262960 [ 0.....cocvveree | Qs [ Risico Management Corporation..............ccreeeereeereeneeeneens DE.....cc.... NIA e APU Holding COMPaNY.........cceereereerereeeenerneeieeneees Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
27-4521779 | 0. | Qe [ Atlas Building Company, LLC American Financial Group, INC..........ccccoveveririvevninns Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
31-0823725 | 0. | Qe [ Dixie Terminal Corporation American Financial Group, INC..........ccccovvevirieininns Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
31-1733037 | 0. | Qe [ Flextech Holding Co., INC.......cuovviiiririienicseieesieeseiins American Financial Group, INC..........cccovvvririreininns Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
98-0606803 | 0........cveerree | Qe [ GAl Holding Bermuda Ltd American Financial Group, INC.........cc.cccocvieveiriinnnns Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
98-0556144 | 0.....ccevevvree | Qs [ GAl Indemnity, Ltd GAIl Holding Bermuda Ltd.........c..cccoeurvrrreiririinreinnns Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
Marketform Group Limited GAIl Holding Bermuda Ltd.........c..ccovurvvrrnerviriinrennns Ownership ...100.000 | American Financial Group, Inc......
. | 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 Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc......
. | Marketform Limited.............. .| Marketform Holdings Limited... . | Ownership.. ...100.000 | American Financial Group, Inc......
Gabinete Marketform SL Marketform Limited..........ccocoverrieeenieerieeeieenns Ownership ...100.000 | American Financial Group, Inc......
............................................................................... Marketform Australia Pty Limited Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc...... |0...........
............................................................................... Studio Marketform SRL Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc...... [0...........
............................................................................... Marketform Management Services Limited..............ccccccveveeer | GBu.vceeen [NIALL............. | Marketform Holdings Limited................ccccococvevneneee. | Ownership........ | ...100.000 | American Financial Group, Inc...... |0...........
............................................................................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc...... [0...........
98-0431601 [ 0...coovvevvrrre | Qs [ Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
............................................................................... Marketform Trust Company Limited............ccoevrrirrrerinienen. Marketform Group Limited............cccccovrerivinirennne. | Ownership......... | ...100.000 | American Financial Group, Inc...... |0...........
06-1356481 [0.....coovevereren [ O e Great American Financial Resources, INC........cccccceveveveveeee. DE............ NIA.............. American Financial Group, INC...........cccovveririernnnes Ownership......... ...100.000 | American Financial Group, Inc...... |1...........
31-1475936 | 0. | Qs [ AAG Holding Company, INC........c.cccveurierernieneeieerireeeereineens OH...cooeveee NIA..c. Great American Financial Resources, Inc................. Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
58-646032.. | 0...cooveevveree | Qs [ Great American Financial Statutory Trust IV..........cccccocoveenee CToveen. NIA AAG Holding Company, INC.........ccccoeueurinieerieniennnes Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
13-1935920 [0...vovvvverrrres | O | e Great American Life Insurance Company. AAG Holding Company, INC.........ccceovvirireiriernininnnas Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
45-2969767 | 0....coovveveres | O [ Aerielle IP Holdings, LLC Great American Life Insurance Company................. Ownership......... | ..... 62.500 |American Financial Group, Inc...... |2...........
26-4391696 | 0.....cocvevvree | Qs [ Aerielle, LLC.....ivoieicceccis e Great American Life Insurance Company................. Ownership......... | ..... 62.500 |American Financial Group, Inc...... | 2...........
31-1021738 [ 0. | Qe [ Annuity Investors Life Insurance Company..........ccccccoevivnnee. OH...cooeeoe. A Great American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC................. MD............ Great American Life Insurance Company................. Ownership......... | ..... 85.000 |American Financial Group, Inc...... |0...........
27-0513333 Bay Bridge Marina Management, LLC...........ccccoceevvrereriniens |[MDucc Great American Life Insurance Company................. Ownership......... | ..... 85.000 | American Financial Group, Inc......

Americ:

20-1246122
45-3988240
20-4604276
45-5565693
45-3829557
31-1391777
45-1144095
26-3260520
45-0252531

. | Brothers Management, LLC.

. | GALIC-Sorrento, LLC...

FT Liquidation, LLC........ccoevrvvererirririerns

GALIC - Bay Bridge Marina, LLC..........cccoooeeriierirrieienns

GALIC - Stoneleigh, LLC

GALIC Brothers, INC.........cveeceeeireeeeeeeeeee e
. | GALIC Pointe, LLC...

Manhattan National Holding Corporation
Manhattan National Life Insurance Company

Great American Life Insurance Company....
Great American Life Insurance Company.................
Great American Life Insurance Company.................
Great American Life Insurance Company....
Great American Life Insurance Company.................
Great American Life Insurance Company.................
Great American Life Insurance Company....
Great American Life Insurance Company.................
Manhattan National Holding Corporation..................

. | Ownership..

. | Ownership..

. | Ownership..

Ownership.........
Ownership.........

Ownership
Ownership

Ownership.........
Ownership.........

...100.000

...100.000

....65.000
...100.000
...100.000

American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
American Financial Group, Inc
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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) *
52-2179330 | 0....oovvevvvee. (OSSR DO Skipjack Marina Corp.........coueeeeerrreeeereireeeeneeseeeeeseenenns Great American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
74-2180806 |0........coceve [0SR DR United Teacher Associates, Ltd.............cccovevvieninenninnnn, AAG Holding Company, Inc Ownership......... ...100.000 | American Financial Group, Inc...... T
58-0869673 |0.....c.cvveven 0uteerieieiees | et United Teacher Associates Insurance Company.................... United Teacher Associates, Ltd Ownership......... ...100.000 | American Financial Group, Inc...... [
31-1422717 | 0. [0SR DT AAG Insurance AgeNCY, INC.......covvuviieininireeniessieeiesenas Great American Financial Resources, Inc................. Ownership......... ...100.000 | American Financial Group, Inc...... [
34-1017531 CEres GroUP, INC........cuvuiveiiiriieieseiese e Great American Financial Resources, Inc................. Ownership......... ...100.000 | American Financial Group, Inc...... (L
34-1880408 Ceres Administrators, L.L.C........ccovevevevreieeciccecceeeeiena Ceres Group, INC.......cviverneinsieieesessesessisnens Ownership......... ...100.000 | American Financial Group, Inc...... (I
34-1947043 Ceres Sales, LLC.......ooveeeeecccccccceee e Ceres Group, Inc. Ownership ...100.000 | American Financial Group, Inc......
34-1920479 . | HealthMark Sales, LLC........ Ceres Sales, LLC. . | Ownership.. ...100.000 | American Financial Group, Inc......
47-0717079 Continental General Corporation.............c.ceeeeereneeereencenen. Ceres Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc......
47-0463747 Continental General Insurance Company...........ccoceeeeeuneenen. Continental General Corporation Ownership......... ...100.000 | American Financial Group, Inc......
. |47-0562685 . | Continental Print & Photo Co . .. | Continental General Corporation. . | Ownership.. ...100.000 | American Financial Group, Inc......
34-1947042 QQAgency of TeXas, INC.......c.crrevererirrirererreneeieseeees Ceres Group, Inc. Ownership ...100.000 | American Financial Group, Inc......
31-1395344 | 0.......coune. [0SR B Great American AdVISOrS, INC.........ccc.cciiiieiicecieciseieeeieins Great American Financial Resources, Inc................. Ownership......... ...100.000 | American Financial Group, Inc...... (L
42-1575938 [0....covveeneen. [0SR DR Great American Holding, INC.........cccooviveieieirisieeseeieienns American Financial Group, INC.........c.cccccviereiriinnnns Ownership......... ...100.000 | American Financial Group, Inc...... [
27-3062314 | 0.....cocvvvvee. (ISR DO Agricultural SErvices, LLC........cooevviereninieessseeesseensenns Great American Holding, INC........ccccvvevviriininiiinnnns Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
45-4110027 | 0...oovvvvrvnvee (ISR DO Unites States Commodities Producers LLC...........ccccovvrrinnnne Agricultural Services, LLC........ccccvvivvrrnrreireinininns Ownership......... | ..... 75.000 |American Financial Group, Inc...... [0 S
27-4395897 |0.....c.cvvvee. (ISR DO Livestock Market Enhancement Risk Retention Group........... Unites States Commodities Producers LLC.............. Ownership......... | v 1.000 |American Financial Group, Inc...... Y-
[0 OO UROTOTRNPION [ 27-2354685 |0................. 0 [ e United States Livestock Producers, LLC............ccocovvrcrnnnne. Agricultural Services, LLC..........ccovverrerninirieiennns Ownership......... | ..... 75.000 | American Financial Group, Inc...... [ -
0084...... American Financial Group, Inc........ 14084...... 27-4395897 |0.....c.ceuvee. (OSSR DO Livestock Market Enhancement Risk Retention Group........... United States Livestock Producers, LLC................... Ownership......... | ..... 99.000 |American Financial Group, Inc...... Y-
0084...... American Financial Group, Inc........ 35351...... 31-0912199 | 0...ooovvvnvne. (ISR BOSTRN American Empire Surplus Lines Insurance Company............. Great American Holding, INC........ccccovvvinieriinireininns Ownership......... ...100.000 | American Financial Group, Inc...... [0S
0084...... American Financial Group, Inc........ 37990...... 31-0973761 . | American Empire Insurance Company. . | American Empire Surplus Lines Insurance Company | Ownership.. ...100.000 | American Financial Group, Inc......
0uerres | e s (S 59-1671722 American Empire Underwriters, Inc American Empire Insurance Company.............ccc..... Ownership......... ...100.000 | American Financial Group, Inc......
GAl Australia Pty Ltd.........cccoevieenreeieeeeie e Great American Holding, Inc.... Ownership ...100.000 | American Financial Group, Inc......
0.. e [T . | Great American International Insurance Limited.. . | Great American Holding, Inc ..| Ownership.. ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 73-0556513 Mid-Continent Casualty Company............ccocoernerreerenirreernes Great American Holding, Inc.... Ownership ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 73-1406844 |0................. (LT SRR Mid-Continent Assurance COmMPany...........cocevrerernrenernenns Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc...... [ -
0084...... American Financial Group, Inc........ 38-3803661 |0........couccev. (SRR PO Mid-Continent Excess and Surplus Insurance Company........ DE....cccco... A Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
30-0571535 | 0.....ccocvvvee. (OSSR DO Mid-Continent Specialty Insurance Services, Inc............c....... (O] C— NIA .. Mid-Continent Casualty Company............ccccveeruenenne Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
73-0773259 | 0...coovvvveve [0SR DR Oklahoma Surety Company...........ccceveenreeninnseseeeirenns OH...oeeeee. A Mid-Continent Casualty Company..............cccceueuneee Ownership......... ...100.000 | American Financial Group, Inc...... [
98-0627464 |0..........c..... [0SR DR Premier International Insurance Company.............cccevvevnnee. LT A, Great American Holding, INC.........ccccvvivevieeinicinnns Ownership......... ...100.000 | American Financial Group, Inc...... [
31-0501234 | 0. [0SR DR Great American Insurance Company..........cccoecvvievrierennnnas (O] R R American Financial Group, INC..........ccccovvvvririreininns Ownership......... ...100.000 | American Financial Group, Inc...... [
45-2969767 |0.......ccovvevee (ISR BTN Aerielle IP Holdings, LLC Great American Insurance Company...............cc.ee.. Ownership......... | ..... 37.500 |American Financial Group, Inc...... -
[ 26-4391696 | 0................. (ISR DO Aerielle, LLC Great American Insurance Company.............cceeens Ownership......... | ..... 37.500 |American Financial Group, Inc...... Y-
[ 31-1463075 | 0.....coocvvvvee. 0ueieieees [ e American Signature Underwriters, INC..........cccovvvvirerriniennens OH...cooeveee. (DS T Great American Insurance Company.............c.cceen Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
[ 59-2840291 [0.....ccvvvnenee (LT SRR Brothers Property Corporation Great American Insurance Company.............ccveuee. Ownership......... | ..... 80.000 | American Financial Group, Inc...... [ -
[ 20-5173494 |0................. (SRR DO Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
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20-5173589 [ 0. | Qs [ Brothers Le Pavillon (SPE), LLC........cccovvvverreinneneincenns DE.....cc.... (DX S Brothers Le Pavillon, LLC..........cooevvenirrerreirieneene Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
25-1754638 | 0o | Qe [ Brothers Pennsylvanian Corporation.............cccccoueeeeeieinnnns PA....cccc... [DIS TR Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
59-2840294 | 0.....ovvveveree | Qe [ Brothers Property Management Corporation.............cccceevne.. OH..oovvvee DS Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
20-4498054 | 0...ccovvveveree | Qe [ Crescent Centre Apartments..........cocvvevriennineniseeeenns OH..oovvve DS.oii Great American Insurance Company.............ccccc.... Ownership......... ...100.000 | American Financial Group, Inc...... |1...........
31-1277904 [ 0. | Qe e Crop Managers Insurance Agency, INC..........cceverenieieinnnns [T (DS T Great American Insurance Company.............c.cc.ee.. Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
31-0589001 Dempsey & Siders AGency, INC........ccveeivnieienesieneniinnens Great American Insurance Company............ccceeen Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
31-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company...........ccoeeeen Ownership......... ...100.000 | American Financial Group, Inc......
. | EI Aguila, Compafiia de Seguros, S.A. de C.V Great American Insurance Company...... .. | Ownership.. ...100.000 | American Financial Group, Inc......
Financiadora de Primas Condor, S.A. de C.V......ccocovviunenne. El Aguila, Compafiia de Seguros, S.A. de C.V.......... Ownership......... | «.... 99.000 |American Financial Group, Inc......
39-1404033 Farmers Crop Insurance Alliance, Inc. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc......
13-3628555 . | FCIA Management Company, Inc.... Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
................... Foreign Credit Insurance Association.............c.c.oeeerirrninns Great American Insurance Company Management..... | .......0.000 | American Financial Group, Inc......
31-1753938 | 0. | Qe [ GAl Warranty COMPANY........cccueeriererneireenineieiessseenesesennnns Great American Insurance Company.............ccccoee.. Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
31-1765544 [ 0. | Qe [ GAIl Warranty Company of Florida.............ccccoeevrieierennnns GAl Warranty Company..........c.ccceeevererreennenennnnns Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
............................................................................... GAl Warranty Company of Canada INC..........ccccccvvvreirivnnnnn. Great American Insurance Company........................ | Ownership......... | ...100.000 [American Financial Group, Inc...... |0...........
45-5565693 | 0.....covverrvne [ O [ GALIC-Sorrento, LLC.......coovviuriereieinireiesssneeiss s Great American Insurance Company...........cc.eeeen Ownership......... | ..... 35.000 |American Financial Group, Inc...... | 2...........
[ 45-1144095 | 0. [ O [ GALIC Pointe, LLC.......ccovrerriirrirrieinreieseisseeessissese s Great American Insurance Company............ccoeueens Ownership......... | ..... 35.000 |American Financial Group, Inc...... | 2...........
[0 OO UROTOTRNPION [ 61-1329718 [ 0. [ O [ Global Premier Finance Company............ccocuevereererreeneenienes Great American Insurance Company.............cccvevee. Ownership......... ...100.000 |American Financial Group, Inc...... |O...........
0uirireiree | e [ 74-2693636 | 0.....oocvvereee | Qs [ Great American Agency of Texas, INC.......ccocveeurereererreeneens Great American Insurance Company...........cccceeene Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
0084...... American Financial Group, Inc........ 26832...... 95-1542353 | 0...covevevvree | Qs [ Great American Alliance Insurance Company. Great American Insurance Company...........cc.cceeen Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
0084...... American Financial Group, Inc........ 26344...... 156020948 [0.....ooovevvreees | O | e Great American Assurance Company............cccovevreeeereeennns Great American Insurance Company.............c..cc....... Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
0084...... American Financial Group, Inc........ 3989%...... 61-0983091 | 0. | Qe [ Great American Casualty Insurance Company. Great American Insurance Company.............ccccc.... Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
0uvteireiens | e s [ IS 31-1228726 Great American Claims Services, Inc Great American Insurance Company.............c.ccee.. Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
0084...... American Financial Group, Inc........ 10646...... 36-4079497 Great American Contemporary Insurance Company.............. OH Great American Insurance Company.............cc.ccueen Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
0084...... American Financial Group, Inc........ 37532...... 31-0954439 Great American E & S Insurance Company...........ccccveurenn. DE Great American Insurance Company.............ccceen Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
0084...... American Financial Group, Inc........ 41858...... 31-1036473 Great American Fidelity Insurance Company...........cccouvveeene. DE Great American Insurance Company............cceeeen Ownership......... ...100.000 | American Financial Group, Inc...... |0...........
0uiririe [ e [ 31-1652643 Great American Insurance Agency, INC.........cccvererrinrininnne OH Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 13-5539046 . | Great American Insurance Company of New York.. NY. ..| Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 31-0974853 Great American Lloyd's Insurance Company............coceeenee. Great American Insurance Company. Other.....cvvviee | v 0.000 | American Financial Group, Inc......
[0 S 31-1073664 Great American LIoyd's, INC........ccccovvirirenireiieeeeines Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc......
0.. RS . 131-0856644 . | Great American Management Services, Inc.... Great American Insurance Company... . | Ownership.. ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 31-1288778 Great American Protection Insurance Company. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
0uvoeireienes | e s [ IS 31-0918893 Great American Re Inc Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 31135...... 31-1209419 . | Great American Security Insurance Company. Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 33723...... 31-1237970 Great American Spirit Insurance COmMpany............coverreerenen. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
0urrirrine | et e [ ermrnernerennnn | O | O s Insurance (GB) Limited..........coceverrerrerernrinereresneneees Great American Insurance Company.............ccveuee. Ownership......... ...100.000 | American Financial Group, Inc...... |O...........
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[ 59-1263251 | 0....ocvvcvvvee. (OSSR DO Key Largo Group, INC.........cvveeiereneeereirceereineieeeeseseeeens Great American Insurance Company............cccceeene Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
[ 34-1607394 | 0.......covvne. 0001301106 | NASDAQ............ National Interstate Corporation Great American Insurance Company............cc.ceeen Ownership......... | ..... 52.200 |American Financial Group, Inc...... [0
O 34-1899058 | 0.....ccvvvevee 0uteerieieiees | et American Highways Insurance Agency, Inc National Interstate Corporation.............cccccovuevririnnee Ownership......... ...100.000 | American Financial Group, Inc...... [
(S 31-1548235 | 0. [0SR DT Explorer RV Insurance Agency, INC........ccouevviiveninerieinnns National Interstate Corporation.............ccccevueevirinnnae Ownership......... ...100.000 | American Financial Group, Inc...... [
O 98-0191335 Hudson Indemnity, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc...... [
(S 66-0660039 Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc...... [
34-1607396 National Interstate Insurance Agency, INC.........cccovvverrrrrenne. National Interstate Corporation..............cccereervenennn. Ownership......... ...100.000 | American Financial Group, Inc......
0.. s 36-4670968 . | Commercial For Hire Transportation Purchasing Group.. . INIA... National Interstate Insurance Agency, Inc... ..|Management..... | ....... 0.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 34-1607395 National Interstate Insurance Company.........c.cccovvveerereuneenens (DX S National Interstate Corporation.............ccccereerverennen. Ownership......... ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 99-0345306 National Interstate Insurance Company of Hawaii, Inc........... (DX S National Interstate Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 95-3623282 . | Triumphe Casualty Company. National Interstate Insurance Company... .. | Ownership.. ...100.000 | American Financial Group, Inc......
0nirees | e s (S 43-1415856 Vanliner Group, Inc. National Interstate Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc......
0niires | e s (S 43-1254631 [0....covverneen. [0SR DR TransProtection Service COMpPany.........cccoevvevevrieennireeenins MO........... DS.iei Vanliner Group, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [
0084...... American Financial Group, Inc........ 21172..... 86-0114294 |0.....cocveeve [0SR DR Vanliner Insurance Company. Vanliner Group, Inc Ownership......... ...100.000 | American Financial Group, Inc...... [
0uvreirrienes | e s 0uevvverees [evrerenrienrens | O (ISR DO Vanliner Reinsurance Limited...........cccocovvvnenrinencnnennnns BM............ (DS T Vanliner Group, INC......c.eveieereeneeseesesieieens Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
[ 20-5546054 | 0................. (ISR DO Safety Claims and Litigation Services, LLC National Interstate Corporation.............ccccevevrvenrnnn. Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
0uvrerees [everrennnnre | O (ISR DO Penn Central U.K. Limited Great American Insurance Company............ccoeueens Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
[0 OO UROTOTRNPION [ 27-2226948 |0........coevo.e. 0 [ e Pinecrest Place LLC..........cccocvvniieininercreeserereseieines Great American Insurance Company.............cccvevee. Ownership......... ...100.000 | American Financial Group, Inc...... [ -
[ [ HHHHHHHE 0. (OSSR DO PLLS Canada Insurance Brokers Inc Great American Insurance Company...........cccceeene Ownership......... | «.... 49.000 | American Financial Group, Inc...... [0 S
31-1293064 | 0........c..c..... (ISR BOSTRN Professional Risk Brokers, Inc. Great American Insurance Company...........cc.cceeen Ownership......... ...100.000 | American Financial Group, Inc...... [0S
72-1331800 | 0.....covvvvevee [0SR DR Strategic Comp Holdings, L.L.C.......cccovvvvrveriericeceienns LA e DS Great American Insurance Company.............c..cc....... Ownership......... ...100.000 | American Financial Group, Inc...... [
36-4517754 | 0. [0SR DR Strategic Comp Services, LL.C............... Strategic Comp Holdings, L.LL.C.......ccccoevvvirrvninnae Ownership......... ...100.000 | American Financial Group, Inc...... [
32-0050970 Strategic Comp, L.LL.C.....ccvvvvvervrreieinne Strategic Comp Holdings, LL.C.......cccccceverrrrrrrennnn. Ownership......... ...100.000 | American Financial Group, Inc...... [ S
31-0686194 One East Fourth, INC..........cccccvveeeesscsesee e OH............ N[ — American Financial Group, INC........cc.cccoevieveiriinnnns Ownership......... ...100.000 | American Financial Group, Inc...... (I
31-0883227 Pioneer Carpet Mills, INC..........cvvvivnrieieireinieeesieieineas OH...cooeeoe. NIA...cone. American Financial Group, INC..........ccccovvieivriinnnns Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
311737792 Superior NWVN of Ohio, INC........ovvvvreriininiereinieeieseiennns OH...cooeveee. NIA...one. American Financial Group, INC.........ccccovvirirriiniens Ownership......... ...100.000 | American Financial Group, Inc...... [0 S
31-1119320 TEJ HOIINGS, INC...ouverreiirccierce e American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc......
31-0728327 Three East Fourth, Inc American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc......




Statement for September 30, 2012 of the GREAT AMER'CAN |NSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

N
SO UTA WN

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

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

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

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

1,069,409
121/466.333
132970808

..10,351362 | .

..... 1,142,429,018
8,614,057
...505,152
16,813,706

.(239,247)) ..
13,361,554

18.486,193

..576,173
..24,757,893
..65,092,885

..17,310,885
..23,122,166

4798179 | .

1,297,676,342

,383,837,200

DETAILS OF WRITE-INS

3401.
3402.

3403.
3498.
3499.

Collateral protection......
Supplemental unemployment...

Sum. of remaining write-ins for Line 34 rom overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).......ccoeeerreriesrisisrenrnnas

...10,275,174
...76,188

.0
.0
....10,351,362

...4,784,415

...4,798,179

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril.............ccccou.......
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
. 0Ccean Maring.........coeveeevevevevrevseeesersins
. Inland marine........
. Financial guaranty..........cccccoeeerrerrcveinennen.

Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake.........ccoevveveeeiecsicienns
. Group accident and health............cc.cc........
. Credit accident and health.............c.c.........
. Other accident and health
. Workers' compensation....
Other liability-occurrence............covevevnnnne

. International..

Other liability-claims made
Excess workers' compensation

...572,637
..24,792,505

..................................... 922,953,370
....................................... 18,321,079

......................................... 4,193,992
...29,557,185

466,499
...1,030,890,529
....15,929,359

...... 3,872,831
30,368,666

30, WAITANEY.....civcicitecee ettt ans

31. Reinsurance-nonproportional assumed property.

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

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

34. Aggregate write-ins for other lines 0f DUSINESS...........ccccvviiveeiieeniieeiieieies | e 1,675,905 | .oovovviieiicccceene (1,632,900) | ..vovovverereeieicee e (4,756,588)

35, TOMAIS....vuveverericie sttt sttt | sestensns st sttt 887,813,712 | covvveererrereereninne 1,513,472,432 | oo 1,599,833,564

DETAILS OF WRITE-INS

3401, Collateral ProtECHON..........covvevveieiiieie e sssssesesens | srsessssesses s ssses e bes s ssses 1,625,919 | oo (1,739,763) | oo (4,756,588)
3402. Supplemental UnemMpPIOYMENL..........ccccoevivriieiiireieieee e .0
3403. 0
3498. Sum. of remaining write-ins for Line 34 from overflow page. .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......cuiurrererrieiieiieeiieiieiens | et esssssesse e 1,675,905 | oo (1,632,900) | covoevrercieereeeeeiane (4,756,588)
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Statement for September 30, 2012 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

10

1 2 3 4 5 6 7 8 9 10 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 Prior Year-End Year-End Loss and LAE Loss and LAE Total 2012 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2009 + Prior.....c.. | cooeveereeienaan 635,236 | .coovrrerenn, 795,316 | oo, 1,430,552 | coovvvere. 157,354 | oo, 2,066 | .oooereran 159,420 571,262 ......1,156 703,148 | ... 1,275,566 1(88,946) | e 4,434
2. 2010u s [ e 141,250 | ooovvcrene, 195,594 | ciovvivrsrnnnns 336,844 | oo 76,926 | oo 3,706 | oo 80,632 | oo, 102,225 | oo, 2,943 | oo, 153,074 | v, 258,242 | oo, 37,901 | oo (35,871) | cvvrerseriirsrisiians 2,030

3. Subtotals

2010 + Prior........ | coevvrirennae 776,486 | ..o, 990,910 | ..ccvveene. 1,767,396 | ...ccovvvena 234,280 | oo 5772 | e 240,052 673,488 856,222 1,533,808
4, 201 s | e 403,482 | ..o 324,800 | ...ccevueee. 728,282 | ..o, 275374 | oo 38,744 | .. 314118 | oo 139,313 | oo (3,354) | oo 238473 | oo, 374432 | e 11,206 [ .o (50,937) | covovrireriirans (39,732)
5. Subtotals

2011 + Prior.....o.. | coveverrnean. 1,179,968 | ..cocvvvan 1,315,710 | oo 2495678 | ..ccovvverne, 509,654 | overeriiirinia 44516 | oo 554,170 1,094,696 1,908,241
6. 2012.ciieens [eererieinis .0, SO D00, S P 2.9, SO P .0, SO [ 213,433 | oo 213,433 | .o .0, SO [ 462,524 | .o 218,537 | v, 681,061 |...cccovenne. 20,0, SO I .0, SO I XXX
7. Totals....oooeeveens | e, 1,179,968 | ................ 1,315,710 | oo 2,495,678 | ..cocvevrrneee. 509,654 | ..ovoererrrnn 257,949 | .oooviveren, 767,603 | coovererraes 812,801 | vovoevererrieien 463,269 | ....cccvuee.. 1,313,232 | oo 2,589,302 | ..ocovvererrrn 142,486 | ....cooovvernen (175,754) | cevvvvverrrirnnns (33,268)
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 121 % (2. v, (13.4)% 3. oo (1.3)%

Col. 13, Line 7

Line 8

Ao (24)%




Statement for September 30, 2012 of the GREAT AMER'CAN |NSU RANCE 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 0000 0 3 =
* 1 6 6 91 2 01 2 45510000 3 =

* 1 6 6 9120123650000 3 =

Q15



Statement for September 30, 2012 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

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 COlAETAL...........ccvuiueieiiieirieeees e s st ssnsens | svessssesesnnens 6,358,383 | ...ocoovvveeveieieiienenn0 | ciinnn.6,358,383 | . 105,148,035
2505. Other assets and receivables ...1,474,851 , . ..3,600,521
2506, INTANGIDIES........c.oevieeiecicteiece ettt st ssssnaenens | araeseesensenes 18,940,600 | ............... 18,940,600
2597. Summary of remaining WIite-iNS fOr LINE 25..........ccovvcueieieieeiieiciesseseeissiesessessesissssssssssesnsss | sevsesssssnanns 32,773,834 | ..o 26,370,577
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Statement for September 30, 2012 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCEMBEr 31 Of PHOF YEAI........c.cvvveveriirieieiseese ettt nsns

2. Cost of acquired:

2.1 Actual cost at time Of ACUISIION. .........ceveieriieicici bbb nans

2.2 Additional investment made after acquisition.

............................... 50,556,627

............................... 50,362,551

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
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses 0 [ s 0
8. Deduct cUrrent YEar's dEPIECIALION. ...........cccvieveirieete ettt bbb s e s b st et es s s s st sennsesanas | asetesssssessssnsetensnsesssnes 1,994,867 | oo 3,157,051
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns 50,437,283 | oo 50,556,627
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas 0 | e 0
11. Statement value at end of current period (Line 9 minUS LiN€ 10)..........cccceiieiiiiiiiicieiiciseeseeteseseeesssssesssseressssssesssserens | sreresssesssissesessssesssnns 50,437,283 | ....ccooevveiirirernn, 50,556,627
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 30,975,000

2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease).
6
7
8

Total gain (I0SS) ON AISPOSAIS.........cuiveiieiiieiiiiiie ettt b bbbt b bbb nnis

Deduct amounts reCeived ON dISPOSAIS...........c.wuurreriiriirireirerieie sttt

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES.........c.cviveieieiiiiccsee e | eveieirsiese s ssenee 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 139,596,091 | ..o 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 139,596,091 | 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 139,596,091 | .oovveiiiceias 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 ACQUISIION...........ceviviiieieiceisie ettt sssesse s ssssssenss | srensesessnssssessessnsensessi 20,302,070 | cvirvivevicivereiesieiseinns 12,575,308

2.2 Additional investment made after aCQUISIION............cccovveveeicvrieeieeeeee et ssssessessssessesessessssnnss | sresessesssssssessnssneseees 1,338,515 | i 17,093,167
3. Capitalized deferred iNtEreSt ANA OthET..........cciueiiiiicces ettt s st ssssensenes | stessessssessessssssssssessessssessessessnessald | sressesiesossessessesssssssesessssessesnsenes 0
4. ACCTUAL OF QISCOUNL.......vuivieririscieie ettt n s s s tensensnsnsansansns | essssessessessssansessesnssensessnssnsessennesD | ersessssessessessssansesssnnses 3,105,148
5. Unrealized valuation iNCrease (AECIEASE)..........cueueuiveieierieieie st sssssssesssssssessessssessesssssssessssssssssessessnses | seesssssssessessssessesseessess 1,008,124 | i 1,061,901
6. Total gain (loss) on disposals.................... ..(3,894,605)
7. Deduct amounts received on disposals............. 48,367,217
8. Deduct amortization of premium and dePrECIALION. ............cceveviiieeiricieceece ettt sesss s saesssssnsesees | sressssssesssessesssssessessssessessssensessald | crevesissessese st es s senes 0
9. Total foreign exchange change in book/adjusted CaITYiNG VAIUE..........c.cccviveviiriieiceee ettt ssasssessesnns | stesessssessesssssssssessessssessessssssessad | cressesiesosssssesesssssssesessssesesssnes 0
10. Deduct current year's other than temporary impairment reCOGNIZEM...........ccoeururirririrrireeseeee e seessreeeesseseessesees | srsesnsnssssssssssssssssesssrsssssssnssssessd | srnresssmsessesssssssssesssnsees 483,421
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 23,722,486
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e | e | e 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciieiiiiiiiieiisisieissiesesssssssessssesssssnsesssssssessesssssssenses | evsnsensenssssnsensessnsensesobD, 108,390 | tvvvivrersersnrsressiersneenns 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 SLOCKS ACQUIMEA...........ccviiveiiriieiiee ettt ae bbbt s et bessnaesens | sessebessssssesissesessseens 364,581,045 | oo 924,692,823
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 8,373,401 | oo 11,589,457
4. Unrealized valuation iNCrEASE (AECIBASE).........ccuirririireriicreeiiee sttt ettt bbbt s s s et bessebesssssaebanns | sebsssebessssssessssesesanseaes 94,223,721 | oo (25,059,180)
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 99,191,276 | .o 109,346,128
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvvcuiiiiriieiiie e saess | sensebesisesessssesessseaas 465,097,830 | .oovevereiieeirieinns 994,526,504
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 13,372,038 | oo 16,529,450
8. Total foreign exchange change in book/adjusted CaITYING VAIUE. ............ccvuvveeieiieveee ettt bssssss s ssssesnns | svessssssssssssesssssssesessssnes 356,500 | .eoveveercrerereieee e (7,500)
9. Deduct current year's other than temporary impairment FECOGNIZEM............cc.euiueireiciiirieeeese et esens | cressessesssssssessessssessenas 93,549,784 | 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 3,582,069,646 | .....covverirernn. 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 3,582,069,646 | ........ccooevrrinnnnns 3,587,363,356
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Statement for September 30, 2012 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O )OO OO OSSOSO IR 2,219,793,090 | ..covvorrrernereienns 468,281,242 | ..o 364,976,795 | ...ooovvvrrreririens (16,368,721) | ...cvvvrerrernnne 2,325,069,639 | ..covvorrrireenns 2,219,793,090 | ..oooovvvrrerrnnnen 2,306,730,816 | ..ccovorrrrirnnnns 2,345,447,552
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 229,905,570 | ...ovvvernrrirrncenenns 21,612,961 | ..ocvveeiririeinnne 8,778,645 | ..o 11,001,499 | ..covvrnrrircrinens 221,701,662 | ...ccvvvrrrrrirnenen 229,905,570 | ..oocvvvrrrririenns 253,741,385 | ... 208,081,255
BT 0= I - OO RPUSPPPRTY SRR 35,463,540 | ..coovvirirrireininne 1,480,081 | oo 1,189,284 | ..o 2,858,883 | ..o 36,417,328 | ..o 35,463,540 | ..covvvvirieiireiens 38,613,220 | ..covverereririrenes 21,968,567
A, CIASS 4 (B).rrurverrmeeerseeeesseeeesseesessssess st eess sttt ettt | seseeesst s reneeen 18,100,041 | oovvoorereerreernenens 7,753,085 | covvveoveeeeereererinnen 4,116,459 | oo 2,458,019 | ..o 18,966,702 | ..ovooorrreerrrreirne 18,100,041 | .oovverrrrerrrcennnne 24,194,686 | .....ovvverrrirriinne 19,887,911
B, ClASS 5 () eersuerreruueressneressseessssesessseesssssessss st et eses sttt ennnens | sesese st st 12,712,091 | oo 1 83,483 | ..o 458,776 | oo 16,752,878 | ovooreeeverrcrrirnnens 12,712,091 | oo 13,087,384 | ..oooovrrreirrriiiens 17,281,580
B, ClASS B (8).rvruuurrereuerrerserisieesiseesesiseesis st st | srrer e 3,575,383 | oo (] IR 1,222,249 | ..oovvvvcrinsninicinens 57,323 | .o 3,528,339 | oo 3,575,383 | .cooveivcrrrnninirns 2,410,457 | oo 4,925,437
7. TOMIBONGAS.....coveveiieeicsee ettt 2,519,549,714 | ..coooverrrnn 499,127,369 ..380,366,915 | ..o 467,780 102,622,436,547 | ..o 2,519,549,714 2,638,777,948 | .....oovvvrrrnn 2,617,592,302
PREFERRED STOCK

8. ClASS Tuuveeeerieseretieesi st st | srsesi et 19,993,100 | cvvvvrmerernrceineerisenresneenns (1 RN (U (1,081) ] oo 19,979,629 | ..cooovvvrricriiniens 19,993,100 | ...cvvvvmrrrirrcririnnee 19,992,019 | oovvvrrrrirrcriiie 27,886,899
0. ClASS 2.ttt sttt | sbestent s st s snen 58,227,738 | ..o 9,007,470 | oo (01 3,658,150 | .eoevvvvrrereiririis 54,306,776 | ..oovovvrerrerrerirenne 58,227,738 | ..o 70,893,358 | ...ovovrerriririenes 36,697,503
10, CIASS B..orvrvereereessaeeesseeeesseesessseess st sss st s st s e | eeesssssness st LU 41 O (O (U (2,214,259) | c.ooorveererrirneeeens 5,543, TAT | coveoevereeersnneens 5,260,759 | covvvvorrererrerrerineens 3,046,500 | ...oovvrererriieeinnn 2,500,000
11, ClASS 4ottt | neessi et 12,525,190 | coovveoreerirereinneenns 3,501,000 | covvververeerreererieeeeseeeineen (U R | 8,932,310 | .ovvvvrrerreriries 12,525,190 | .ovverrerireneiennee 16,026,190 | ...vvvveerrerrreriries 3,353,630
12. Class 5

13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo 0 | oo 0 | oo 0 | oo (0 PR 0 | oo 0
14, Total Preferred STOCK. ... ...ttt ssesssnssesns | sessssssssessssssssesnes 96,006,787 | ..o 12,508,470 | ..o [ 1,442,810 | oo 88,762,462 | ..o 96,006,787 | ..covvvvriiiiininns 109,958,067 | ...ovovieriiniinnines 70,438,032
15.  Total Bonds and Preferred SOCK..........wrvuurrermrrrerreeeenneeesisseeesesesessseesssnesessns | sosseessssesessnnees 2,615,556,501 | ..ooooomrrrernrrreenne 511,635,839 | ....ovverrrririens 380,366,915 | ....veevreerernerreennne. 1,910,590 | ..ovvevrrrreri 2,711,199,009 | .oovevvrrverens 2,615,556,501 | ..oeoorreernnceenn 2,748,736,015 | ..ovoorrrrrerens 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§....196,992,494; NAIC2$

0;

NAIC 3§

0;

NAIC 4§

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

0;

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




Statement for September 30, 2012 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

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 196,992,494 |................ XXX ovoeveireinveeneenne | cvveneeeneinseenenees 196,992,494 | ..o 25,213 | 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 iNVESIMENS ACGUITET............cv.ivueieieiieieicteie ettt ettt s s st ssnsans | sbessessssessesesssssnssenens 923,853,052 | .ovevverereriernn 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 b s bessenas | stessesssesaesaesnsenaenes 893,122,979 | oo 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 196,992,494 | ..o 166,262,421
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuu it ssiesessssssiesssrstsssessesssssnsessssssessesns | sressesssssssassesssssssesse 196,992,494 | ..o 166,262,421
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Statement for September 30, 2012 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

10.

1.

3.1
3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........ciueiueieiirrieeiieiiessiese sttt sse bt b st sse bbb s bbb s s s st st
Cost paid/(consideration reCeIVEA) 0N AUAIIONS. ............ovururrireierieieiresiseie et s st s8Rt
Unrealized valuation INCIEASE (ABCTEASE).........cvuiuiuireiseiiieiseiettiesse ettt s st s bt b s s s8££ s bbb s s Rttt s et
Total gain (I0SS) ON tEMMINGHON FECOGNMIZEM. ........cvuurerieeerrereseeseeeeeeseeseeseesseeseesessssesse e s sssss e ss s ess e ssesesEee s a8 s ee e s R8s e e RS E e s e en et R s bbbt s s s brnn s
Considerations received (paid) ON TEIMINGLONS. .........ciiiieieieieceie ettt s st s bbb bR s bbb n st
AAMOTHZALION. ...ttt e85 e85 R84 8 £ R AR R R AR
Adjustment to the book/adjusted carrying value 0f REAGE IEM..........ciii ettt ents
Total foreign exchange change in book/adjUSted CAMTYING VAIUE.............ceiuiurereiiceeere ettt sttt f bbbt s s
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7 4 8)..cuiieiiieiieerisie sttt

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

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying Value, DECEMDET 31, PHIOT YEAI........v.rurrrrurrerresrreeesessesessesessessssssessessssssessessessssssessassssssessessssssessasssssssssessessassssssessesssssessasssssnssessesssnssessassanes
Net cash deposits (Section 1, Broker Name/Net Cash DepoSits FOOINOE).........ciuiuiueiieiiiiiiieieiss ettt sttt

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

Add:
Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:

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

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

Less:

4.21 Amount used to adjust basis of hedged item 0

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

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

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

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

Qsi04

76,225

0

0

(211,575)

(211,575)

0

0

(163,500)

(87,275)

0

(87,275)




Statement for September 30, 2012 of the G REAT AM E RlCAN | N S U RAN C E COM PANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



Statement for September 30, 2012 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4........ovieeeieicteie ettt et st s ettt st st (87,275)

Part B, SECHON 1, COIUMN 4.ttt 0

TOAl (LINE 1 PIUS LINE 2)...eoreeeerereireiiecieeeiseisseeseseese s eseseseese s seesssessessessesssessessess e se s essess e s ses st es e e s8ee8 e £ eSS ee e E 888 R n et s st en s (87,275)

Part D, COIUMN 5. 0

Part D, COIUMN B.......oveeiiecieie ettt 8 8 SEEe£EE e R s s st (87,275)

Total (LINe 3 MINUS LINE 4 MINUS LINE 5)....cuvviiriieiieiiiiiieiieieieieie sttt sss s se s e85 8 40 £ £t s s bbbt s b st ent s 0

Fair Value Check

Part A, SECHON 1, COIUMN 16.........eiiiiieieiiieieieiii sttt bRttt (87,275)

Part B, SECHON 1, COIUMN 3.ttt ettt ettt a et ae b et et ae b st st et sn st s s st et s antesessebes st esananessanantanan 0

TOLAI (LINE 7 PIUS LINE )....vuveiveiereiiiietsiete ettt ettt st bbbt bbb s bbb b s bt s e 4 b s b bt st AR b s s et bR b b s b s A e b bRt b s s b b A bbbt b s b et st e s s e b bnns (87,275)

Part D, COIUMN B......ceeeeee ettt ettt ettt et et et et ettt ettt ee sttt ee et et eseseseseseseseseseseseseeeseeeesaeesetesesetesetatesetesetasasatasssasananas 0

Part D, COIUMN ..ottt ettt et a et st b st seb s b e b et s sttt eb et st s s et s s e s et entes et (87,275)

Total (Line 9 MIiNUS LiNe 10 MINUS LINE 11)......vuiuiieiiiiteie ettt bt s bbb bbb et st b s bbb b sebs st st 0
Potential Exposure Check

Part A, SECHON 1, COIUMN 27......ouiiiiiiiiiiiiiiieitiieii it 10,000

Part B, SECHON 1, COIUMN 1.ttt ettt sttt bbbt n s bnen 0

Pt D, COIUMN 1.ttt 10,000

Total (LINE 13 PIUS LINE 14 MINUS LINE 15)......uuruuiieeiiiirieiesiesissieisessss sttt sss s sse s sss st ess s st s 88088 R bbbt nen 0

QsSl107



Statement for September 30, 2012 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCEmMBEr 31 Of PHOF YEAI..........civiveieieieiee et ssssnsens | essessesssssses s sesse e ssssssesaes 32,227,212 | oo 22,424,304
2. Cost of cash €QUIVAIENES BCQUITE. ........cciueireieiiiieieiiiseie ettt ens e sbntes | sbstessessssssessessssentes s snsessenas 30,960,807 | vevoeveirieeee e 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..............cccvicveiiriieiiieiesce e sa e ae b be s snas | sesebesssssebessebes s b st sn e 44,122,398 | ..o 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).........ccccevrrirerierreerierieresierieins | cevereesiessss s ssssessenes 19,065,620 | .ovovvrevererereeeee 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 September 30, 2012 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1030

1 Location 4 5 6 7 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 16,417
Building, Land, and Improvements. Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina 0 0 0 677,585
Building, Land, and Improvement Stevenville MD ....05/22/2002 | Bay Bridge. 0 0 0 9,966
Building, Land, and Improvement; Whitefield NH ....06/01/2005 | Mountain View Gramd Resort LLC 0 0 0 15,374
Building, Land, and Improvement; Florida City. FL ....09/24/2009 | Florida City Center. 0 0 0 697
Building, Land, and Improvement Miramar. FL ....12/28/2010 | Tropical Storage 0 0 0 3,333
0199999. Totals 0 0 0 723,372
0399999. Totals: 0 0 0 723,372
SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/AC.V. 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 | onDisposal | on Disposal | on Disposal |Encumbrances| Incurred
Property Disposed
1324 Sachse Sachse | TX.. | 09/24/2012| Seneca Mortgage Company L.L.C.. 0 0 0 0 0 0 0 0 0 298,710 0 298,710 298,710 0 0
0199999. Totals: 0 0 0 0 0 0 0 0 [V I 298,710 | oo 0 [ e 298,710 | ......... 298,710 | oo (1 IR 0
0399999. Totals: 0 0 0 0 0 0 0 0 (V) [ 298,710 | v (I [ 298,710 | ......... 298,710 | woooveerrriennn (V) [ 0
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Statement for September 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
MCHENMY ROW. ... | BaltiMOre. ... ssessssssssssnsnsssesssnessnsssnsessssnssenssssssssssessensen | MDosiis 06/29/2012.... | ccvvvvrvenns 6.062 15,225,000 | .voriieririinii e 0 20,895,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other XXX 15,225,000 20,895,000
0899999. Total - Mortgages in Good Standing.... XXX 15,225,000 20,895,000
3399999. Total MOMGAGES.........c.ouvireiiriiiieciieiiiiiei e .. XXX 15,225,000 20,895,000
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. FLoiirreiinee [ 08/13/1999.... | 09/12/2012.... | cevoovvverrrrrin 110,783 (1 I 0 { s [V ISUTURORRORRRRRTON | I IO (V18 O 110,783 | v 110,783 | .......... 0 0] .. 0
Lauderdale Marine Center | Lauderdale FLuiiiiiins [ v 06/02/2010.... | 09/12/2012.... | evvrrvrerireirinnnn 63,353 (VI N 0 [ (O UOUURRRITRTRRROON | N OO 0 [ e 63,353 | oo 63,353 | ..cccone. 0 0f... 0
Singer Island Condominiun| Singer Island FLoriiieiinee e 04/06/2006.... | 09/26/2012.... | .ccoorvvrcrrrrrinec 604,478 (U I 0 { s LV TPPUURPRRORRRRRPRPON ) I IO (V1 604,478 | ..o 604,478 | ......... 0 0] ... 0
One East Fourth, Inc........ CiNCINNGL..... v (0] ISV BRI 12/30/2008.... | 09/25/2012.... | c.oovverrererernns 182,168 (1 IR 0 { s (U TSP | I IO (V18 O 182,168 | ..cvveeercrireinne 182,168 |.......... 0 0] ... 0
Dixie Terminal Corporation| CINCINNGti............ccverereerinrernrineenns OH..ooovvvvves [ 12/30/2008.... [ 09/25/2012.... | ccvovvvvrerrrreirnnn. 58,484 (O 0 [ (01 TN | B I 0 [ 58,484 58,484 | .......... 0 0f... 0
JQH- Murfreesboro........... Murfreesboro...........ocveererncernirineenne L1\ ST D 08/16/2007.... | 09/04/2012.... | .ccoovvrrerrrrrrneee 222,122 (1 I 0 { s LV IO | I IO (V18 O 222,122 222,122 | ..o 0 0] ... 0
Wild Dunes Resort........... Isle of Palms. SC .103/30/2011..... | 09/12/2012.... | v 38,254 (1 0 (01 OO | BN I 0 38,254 38,254 0 0. 0
Miami Beach Marina......... | Miami... FL 11/22/2011.... | 09/12/2012.... | covoererevrerircene 67,915 (U I 0 LV TPPORRPRRORSORPPRRPON | I VOO 0 67,915 67,915 0 0] ... 0
Elitch Gardens Denver Cco .105/01/2012.... | 09/12/2012.... | voooverivrinriisniinnn 66,163 O 0 [0 ORI o I IO (V1 PN o 1y [ X I 66,163 0 0 .. 0
0299999. Total - Mortgages With Partial RepayMeNts........cccciiis oo | ersensisssenienee 1,413,719 [ N 0 [ {01 ERRRRON | I IO (U 1,413,719 | o 1,413,719 | .......... 0 0f... 0
0599999, TOtAl MOMGAGES. ........vvvecerrrereeaerseriseseeeeieeisseisisine estsisessesseeessssiss st ssssssessessasssssesesssnns | aeviesssnessssens 1,413,719 (U [ 0. (0 [SESSOORION o [ IO (V)] [ 1413719 | e 1,413,719 | .......... 0 0. 0
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Statement for September 30, 2012 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0| Snow, Phipps, & Guggenheim Il, L.P. Wilmington Snow, Phipps, & Guggenheim II, L.P 01/08/2010.... 0 0 532,076 0 0 1.0
000000 00 0|Orchard Tosca Invesment Partners, L.P. Mason .. | Orchard Investment Management, LLC 08/19/2011.... 0 0 1,776,316 0 0 18.8
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington . | Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 0 0 44,008 0 0 18
722480 ZZ 6|Pineapple Square Properties, LLC. Sarasota The Isaac Group Holdings, LLC. 04/19/2006.... 0 0 31,992 0 0 8.0
000000 00 O]River Cities Capital Fund IV, LP Cincinnati River Cities Capital Management IV, LLC 09//30/2012... 0 1,375,391 0 0 0 15
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 1,375,391 2,384,392 0 0 [.. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 0] GALIC - Sorrento, LLC [ Coral Gables [FL........ | GALIC - Sorrento, LLC | [0612712012.... | 0 0 52,500 0 0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 0 52,500 0 0
Any Other Class of Asset - Unaffiliated
000000000 AMMC CLO X WAREHOUSE [ George ToWN........oooo [KY........ | UBS Securities LLC | [02106/2012.. | 0 0 10,500,000 0 0 350
3799999. Total - Any Other Class of Asset - Unaffiliated 0 10,500,000 0 0 ]..XXX..
3999999. Subtotal - Unaffiliated 1,375,391 12,884,392 0 0
4099999. Subtotal - Affiliated 0 52,500 0 0
4199999. Totals. 1,375,391 12,936,892 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) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instr ts - Unaffiliated
909283 AA 1] United Air Pass-Th. Cert 9.20% 3-22-08 Wilmington | DE... | Distribution. 10/30/1996 | 07/12/2012 79,522 0 0 0 0 0 0 0 79,522 0 e 79,522 | .......... 79,522 | oo 0
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 79,622 0 0 0 0 0 0 0 79,522 0 | 79,522 | ...ocoo.ue 79,522 [ .o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0|Boston Ventures Limited Partnership VI Boston MA... | Boston Ventures Limited Partnership VI................ 05/31/2000 | 07/31/2012 87,666 0 0 0 0 0 0 87,666 87,666 0 0 0
000000 00 0| Caltius Partners Ill, L.P. Los Angele: CA... | Distribution 06/25/2004 | 09/13/2012 80,705 0 0 0 0 0 0 80,705 80,705 0 0 0
000000 00 0| Snow, Phipps, & Guggenheim Il, L.P. Wilmington DE... | Snow, Phipps, & Guggenheim Il, L.P........ccccoconenes 01/08/2010 | 08/02/2012 95,109 0 0 0 0 0 0 95,109 95,109 0 0 0
000000 00 0| Panda Hereford - Ethanol Acquisition, LLC Wilmington DE... | Ethanol Acquisition, LLC.........cccoeuruvensrriinnnssrrinnas 05/09/2009 | 08/31/2012 21,649 0 0 0 0 0 0 0 21,649 V)] 21,649 | .. 21,649
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 285,128 0 0 0 0 0 0 263,480 285,128 [V P 21,649 |......... 21,649
3999999. Subtotal - Unaffiliated 364,650 0 0 0 0 0 0 263,480 | ..ee364,650 | e [ 101,170 | ........ 101,170
4199999. Totals 364,650 0 0 0 0 0 0 263,480 364,650 [ 101,170 |....... 101,170
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Statement for September 30, 2012 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 NV 8| U.S. TREASURY NOTES 1.25 08/31/2015......ccrvvvrmmrrresmnssrismssssssssessissssssssssssssesssssssssssssssssssssssssssssessssssns. | sersseres ...09/19/2012 | GOLDMAN SACHS 590,273 575,000 397 |1
912828 NV 8| U.S. TREASURY NOTES 1.25 08/31/2015.......rvuuuurimrmsrimirissssisssssssssssssssssssssssssssssssssssssesssssssssssssssssessssssss.| weesessenes ....09/26/2012 | GOLDMAN SACHS 2,335,074 2,275,000 2121 |1
0599999. Total - Bonds - U.S. Government 2,925,348 2,850,000 2,518
Bonds - U.S. Special Revenue and Special A t
249182 DN 3 |DENVER ARPT REV PREREF E 5.25 11/15/2013.........cvveuurreieeerreiisensiissesesssesssissesssssssessssssessssssssnsense | cossesseees ....09/21/2012 | Defeasement 675,992 675,000 12,403 | 2FE
249182 DX 1 [DENVER ARPT UNREF E 5.25 11/15/2013......cccuuureeiimereiismnessssesssissssssssssssssssssssssssssssssssssessessssssssssnnes | sossessenes ....09/21/2012 | Defeasement 1,326,948 1,325,000 24,347 | 1FE
57586P Y5 9 |MASS ST HSG-SF-160 3.75 06/01/2034.........coooerrrvvireeriinessisssessessssessssssesssssssesssssssessssssassssssnsesssssanses | sesseseeses ....09/06/2012 | MORGAN STANLEY & CO 1,569,765 1,500,000 0 | 1FE
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038.........covuuuuerrreimmreeismneressssessssssnessssssessssssssssssssssessssssssssssssessessnss | coseeseenes ...07/11/2012 | RBC DOMINION 2,101,880 2,000,000 0 | 1FE
647200 V3 5| NEW MEXICO SF MTGE B-13.75 03/01/2043.........cccoommiiinimiiiisssiississssissssssisssssssssssssssssssssssssssssssssnnes | sesssssnes ....08/15/2012 | RBC DOMINION 3,176,370 3,000,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 8,850,955 8,500,000 36,750 |......... XXX s
Bonds - Industrial and Miscell
02666Q L5 0|AMER HONDA FIN 1.50 09/11/2017 09/04/2012 | DEUTSCHE MORGAN GRENFELL 2,990,790 3,000,000 0 | 1FE
03763R AA 9 |APID 2012-9A A CLO FLT 07/15/2023 ....08/13/2012 | BARCLAYS AMERICA 2,982,000 3,000,000 5,604 |1FE
038763 AA 6|ARCLO 2012-1A A CLO FLT 10/15/2022 X I— ...09/12/2012 | SANDLER O'NEIL & PARTNER 3,000,000 3,000,000 0 |1FE
038763 AC 2|ARCLO 2012-1AB CLO FLT 10/15/2022 R ...09/12/2012 | SANDLER O'NEIL & PARTNER 500,000 500,000 011z
04013Y AA 0|ARES 2012-2A A CLO 1.9228 10/12/2023 R ....08/29/2012 | J. P. MORGAN SECURITIES, 5,700,000 5,700,000 0112
04964H AA 6[ATRM8A A1 CLO FLT 10/23/2022 XS ....09/18/2012 | CS FIRST BOSTON CORP. 6,000,000 6,000,000 0 | 1FE
04964H AC 2|ATRM8AB CLO FLT 10/23/2022 R ....09/18/2012 | CS FIRST BOSTON CORP. 1,488,750 1,500,000 0|12
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15........cvuuureumrereememmmreeisesseresssesesssssssssssssssessssssssssssssesssesesses | seveseeees ...01/10/2012 | PRIOR PERIOD ADJUSTMENT 85 85 0|4z
14754D B@ 8|CASH AMERICA INTL SER A 6.00 8/28/2019 ....08/28/2012 | Private Placement 3,000,000 3,000,000 0|2
22944) DE 8|CSMC 2010-18R 4A3 SUB SSNR 04/26/38 07/16/2012 | CANTOR FITZGERALD & CO 5,928,497 6,171,500 10,800 | 1FE
26250D AC 7 |DRSLF 2012-24A A CDO 1.7973 11/2023, ....09/25/2012 | MORGAN STANLEY & CO 3,500,000 3,500,000 0|12
371866 ZZ 0| GENESIS GRP TL 12.00 9/17/2017...cooivviererreemseereissesssssssessssssssesssssessssssssssssssssssssssessssssssssssssesssssnnes | sessneeses ....09/17/2012 | Private Placement 3,813,000 3,900,000 0 |42
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017 R ....08/29/2012 | BANK OF AMER/ML 2,162,710 2,215,892 0 | 1FE
449792 AA 8|INGIM 2005-1A A1 CLO FLT 12/01/2017 RS- ....09/25/2012 | BANK OF AMER/ML 930,200 949,668 508 | 1FE
44986E AA 3 [INGIM2012-3A A CLO 1.8102 10/15/2022 R ...09/27/2012 | WELLS FARGO BROKERAGE 5,979,954 6,000,000 0112
44986E AC 9|INGIM 2012-3A B CLO 2.8102 10/15/2022 XS ....09/27/2012 | WELLS FARGO BROKERAGE 2,491,675 2,500,000 0|12
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.............covuurmevveirerressnsessisssessesssesssssesessssssessessssessssssnssesses | coseeseeees ....07/26/2012 | Capital Interest 2,480 7,861 0 |1FM
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....08/26/2012 | Capital Interest 2,388 7,886 0 |1FM
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 09/26/2012 | Capital Interest 2,466 7,907 0 |1FM
50183Y AB 5|LCM 12A ACLO FLT 10/19/2022 ...09/14/2012 | BANK OF AMER/ML 1,000,000 1,000,000 0 |4z
50540R AK 8 |LABORATORY CORP 2.20 08/23/2017.........cvvveuurrreeirresrimessissensssssssssssssssessssssssssssssesssssssessssssnsssssssnenes | cossesseses ....08/20/2012 | CS FIRST BOSTON CORP. 2,993,790 3,000,000 0 | 2FE
55952U AB 1|MAGNE 2012-6A A CLO FLT 09/15/2023 R ....08/21/2012 | BANK OF AMER/ML 5,000,000 5,000,000 0112
566428 AA 6|MAREA 2012-1A A CLO FLT 10/16/2023 R ...09/13/2012 | WELLS FARGO BROKERAGE 1,998,883 2,000,000 0112
566428 AC 2| MAREA 2012-1A B CLO FLT 10/16/2023 XS ....09/12/2012 | WELLS FARGO BROKERAGE 1,460,890 1,500,000 0|12
568416 AA 9| MRNPK 2012-1A A1A CLO 2.0031 05/18/2023 R ...09/11/2012 | DEUTSCHE MORGAN GRENFELL 3,000,000 3,000,000 0112
568416 AE 1|MRNPK2012-1A B CLO 3.6331 05/18/2023 X S— ....09/11/2012 | DEUTSCHE MORGAN GRENFELL 1,460,700 1,500,000 0|12
599999 ZZ 5| MMODAL INC TL B L+550 8/17/2019......c0vucmmrvvermmerressmerssssmeesessesesssssssessessssesssssssessssssessssssnessssssnessssssnenes | sesssseees ....08/15/2012 | BANK OF AMER/ML 985,019 1,000,000 0 | 3FE
599999 ZZ 5| MMODAL INC TL B L+550 8/17/2019......c00ucmmurrverierressmesssssessesssssssessssssssssssssssssssessssssssssssssssssssssssssssssssssees | sesssseses ....08/23/2012 | BANK OF AMER/ML 495,062 500,000 0 | 3FE
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61758M AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..........cooccmrrreimmerreiamerreisserssssssessssssessessssessesssssesssssnesses | sessnseeses ....08/16/2012 | GREENWICH CAPITAL MARKETS, INC 2,675,272 2,575,472 8,585 (1Z

61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.........covcomrreermmerreimsnssisssesssessssessssssssssssssessesssssssssssssssses | sessseeses ....08/21/2012 | GREENWICH CAPITAL MARKETS, INC 3,007,870 2,897,407 11,107 |12

654742 AC 9|NISSAN MOTOR ACCEPT 1.95 09/12/2017 ....09/05/2012 | CITIGROUP. 4,995,500 5,000,000 0 | 2FE

67089B AA 6 |OHAIN 2011-1A A CLO FLT 4/20/2021 08/11/2012 | CS FIRST BOSTON CORP. 3,005,625 3,000,000 4,399 | 1FE

780255 ZA 6| RPIFINANCE TRUST TL L+275 11/9/2016 ....03/06/2012 | PRIOR PERIOD ADJUSTMENT 19 0 0 |42

78355H JT 7 [RYDER SYSTEM INC MTN 2.50 03/01/2018.......ccervveummmrreemmmmrreessneessesseesssssmesssssssesssssssssssssssssssssssssssnes | coneesseees ....08/15/2012 | WELLS FARGO BROKERAGE 4,988,450 5,000,000 0 | 2FE

78442F EN 4| SLM CORP 4.625 09/25/2017........coouiveureeeerierereisesieessseessisssssssessesssssss st sssssssse s ssssssssessssssssenesssnns | sosssseons ....09/06/2012 | BANK OF AMER/ML 2,966,790 3,000,000 0 | 2FE

878237 AF 3| TECH DATA CORP 3.75 09/21/2017 ....oooomevrverreeriirnersissessissssessssssessessssssssssssssssssssssssssssessssssssesssssssnsenss. | sessenseees ....09/14/2012 | BANK OF AMER/ML 1,992,420 2,000,000 0 | 2FE

883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 R ....09/11/2012 | BARCLAYS AMERICA 1,406,726 1,325,000 5,190 [1FE

891501 ZB 7| ORCHARD TOSCA TL B 14.00 11/3/2017......cocouirverurreciisnriesssssiisssssisssssssssssssssssssssssssssssssssssssssssesnnss | sessennnnes ....08/02/2012 | Private Placement 2,940,000 3,000,000 0 |42

92328C AA 3 |VENTR2012-11A A CDO 1.81925 11/14/2022 R ....09/25/2012 | UBS WARBURG 3,992,800 4,000,000 0|12

92328C AB 1|VENTR2012-11A B CDO 2.71925 11/14/2022 R ....09/25/2012 | UBS WARBURG 2,922,300 3,000,000 0112

92328C AC 9|VENTR2012-11A C CDO 3.61925 11/14/2022 R ....09/25/2012 | UBS WARBURG 3,875,200 4,000,000 0 [1Z
3899999. Total - Bonds - Industrial & Miscellaneous 107,638,312 | ooooveverereeees 108,258,678 | ..o 46,193 | .......... DY S
8399997. Total - Bonds - Part 3 119,414,614 | oo, 119,608,678 | ...ovvvvvivrriisnrriisenriiinnas 85,461 | .......... PO
8399999. Total - Bonds 119,414,614 | v 119,608,678 | ...oovvveverrrieiserriiiseerniinans 85,461 |......... YO
Preferred Stocks - Industrial and Miscell

301111 ZZ 6| EXCHANGE BANK 5.00 A.....ooocivieiirieimmsiessiessssssessessssesssssssesessssssssssssessssssssssssssssssssssssssssnsesssssesesssses. | sessenenes ....07/27/2012 | Private Placement 4,000.000 3,501,000 0.00 0

55261F 60 9| M&T BANK CORP @5.00.......c0cccmmrrmeummarreessmmississiesssssessessssessssssesssssssessessssessssssseessssssnesssssssssssssssssssssnss | aessessnes ....08/17/2012 | BANK OF AMER/ML 4,500.000 4,503,735 0.00 0

55261F 70 8| M&T BANK CORP C 5.00.......0ccmmiumuriisiiniissssssisssssssssssssssssssssssssssssssssssssssssssossssssssssssssssssssssssssssssssnss | sosssssanes ....08/17/2012 | BANK OF AMER/ML 4,500.000 4,503,735 0.00 0
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 12,508,470 XXX 0
8999997. Total - Preferred Stocks - Part 3 12,508,470 XXX 0
8999999. Total - Preferred Stocks. 12,508,470 XXX 0
Common Stocks - Industrial and Miscellaneous

00184X 10 5[ AOL INC.....ooooiiriiiriiiiseeiissseisisssis s snsssssnnsses | cesianenes ....08/20/2012 | INTERSTATE 792.000 25,752 XXX 0L

139794 10 1| CAPITAL BANK FINANCIAL-CL A.....ooovmirviirmrrieiicriessmsesssssssessssssessessssessssssssssssssnssssssssssssssssssssssssssssnse | sessessnes ....09/20/2012 | FRIEDMAN BILLING 45,000.000 823,973 XXX 0|1

139794 10 1| CAPITAL BANK FINANCIAL-CL A....oooovuivirieisriessesssssssssssesssssssessessssssssssssesssssssssssssssssssssssssssssssssssssonse | sossessnes ....09/21/2012 | FRIEDMAN BILLING 15,000.000 270,917 XXX 0L

139794 10 1| CAPITAL BANK FINANCIAL-CL A.....ooovmvviiiiieinesresssessssssssssssssessessssssssssssssssssssssssssssesssssssssssssssesssssonss | sevsessnnes ....09/24/2012 | FRIEDMAN BILLING 10,000.000 181,120 XXX 0L

139794 10 1| CAPITAL BANK FINANCIAL-CL A.....ooovmirritrmriiiiesrissseessssssesssssssessessssesssssssesssssssessssssssssssssssssssssesssssnse | aessesnnes ....09/25/2012 | FRIEDMAN BILLING 10,000.000 180,551 XXX 0L

23204G 10 0|CUSTOMERS BANCORP INC ....09/11/2012 | FRIEDMAN BILLINGS RAMSEY 171,429.000 2,400,006 XXX 0L

24702R 10 1|DELLINC 07/17/2012 | BERNSTEIN 100,000.000 1,214,840 XXX 0|1

24702R 10 1|DELLINC ....07/23/2012 | BERNSTEIN, 100,000.000 1,169,370 XXX 0L

371866 ZA 5| GENESIS GRP WTS $0.01 09/17/2014........ccovvvvveeeemmmmeeerrssesissssssseeesssssssssssssessssssssssssssesssssssssssssssessssse. | cosssseeees ....09/17/2012 | Private Placement 87,000.000 87,000 XXX 0|A

428236 10 3 [HEWLETT-PACKARD CO.....corrreumurreismmmrseisanesessssnesssssssesssssssesssssssesssssssssssssssssssssssssssssssssssssesssssssssssses. | coseessenes ....07/10/2012 | ISI GROUP INC 30,000.000 575,370 XXX 0L

428236 10 3 [HEWLETT-PACKARD CO.....ooviureimrireeisniseesssesssseesssessssessssesssssesssssssssssssssssssssssessssssssssssssssssssssssssnsss. | sovesesees ....07/17/2012 | BERNSTEIN 5,000.000 93,788 XXX 0L

859319 30 3| STERLING FINANCIAL CORPORATION.......ccouuuumurremimmmrmeissmresssssassssssmarssssssessssssssessssssssssssssssesssssssssssssnsesses | sessneeees ....08/15/2012 | SANDLER O'NEIL & PARTNER 15,000.000 300,000 XXX 0|1

859319 30 3| STERLING FINANCIAL CORPORATION......ciiuueiiesimsserisssensssesssssesssessssessssessssensssssssssssnsssssssssnssssssssssssssss | ossnssnns ....08/15/2012 | SANDLER O'NEIL & PARTNER 10,000.000 200,000 XXX 0L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 7,522,687 XXX 0 [ PO S
C on Stocks - Parent, Subsidiaries and Affiliates

G70631 ZZ 5|INSURANCE (GB) Limited | ........... ‘ ....09/28/2012 | TRANSFERRED FROM PENN CENTRAL UK 17,714,285.000 10 XXX 0 |K
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9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 10 XXX 0
9799997. Total - Common Stocks - Part 3 7,522,697 XXX 0
9799999. Total - Common Stocks. 7,522,697 XXX 0
9899999. Total - Preferred and Common Stocks 20,031,167 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 139,445,781 XXX 85,461
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
250088 AZ 4 |DES MOINES FED COURT 4.34 01/15/2015............ | ..... 07/15/2012| Sinking Fund Redemption 100.0. 0 0 11,000 0 0 (V1 I 278 |01/15/2015
250088 AZ 4 |DES MOINES FED COURT 4.34 01/15/2015............ | ..... 08/15/2012| Sinking Fund Redemption 100.0. 0 0 10,000 0 0 0 | oo 289 | 01/15/2015
250088 AZ 4|DES MOINES FED COURT 4.34 01/15/2015 e 09/15/2012| Sinking Fund Redemption 100.0. |. | 0 0 11,000 0 0 (V1 I 358 |01/15/2015
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032.......ccconvvurerrerrnnrs | verer 07/15/2012| MBS Paydown 0.00372033 93 | ... 93 93 (0) 0 93 0 0 0 4 101/01/2032
31287TM  US 7 |FGLMC C62393 PT 6.5 1/1/2032.......ccrvvvvrvcrrvrrrrns [ s 08/15/2012| MBS Paydown 0.00371284 94 | ... 94 94 (0) 0 94 0 0 0 4101/01/2032
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032........cconvvevrrrerirnnns | verer 09/15/2012| MBS Paydown 0.0037053........... | cccereeereeerernneriens 94 | ... 94 94 (0) 0 94 0 0 0 5 101/01/2032(1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031......o.cvorrvnerirnriienns | e 07/25/2012| MBS Paydown 0.01508873......... | cccoeeereeereeneiiens 276 | ... 276 275 | oo 275 0 (VI IO 0 0 0 276 0 0 0 | v 10 |05/01/2031(1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.......cvovvvrervmrrrerns [ v 08/25/2012| MBS Paydown 0.01501134......... | ccceoeveervenrineriens 387 | .. 387 387 | 386 0 (V1 I 0 0 0 387 0 0 0 | s 15 |05/01/2031(1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031... e 09/25/2012| MBS Paydown 0.01490765 518 | oo 518 0 0 0 518 0 0 05/01/2031(1...
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.. R 07/25/2012| MBS Paydown 0.02081975 275 275 275 | oo 266 0 (3) 0 275 0 0 05/01/2031|1...
31387D EV 7 |FNCL 580748 PT 6.0 5/01/2031........ccoomremerirvreriee | vener 08/25/2012| MBS Paydown 0.02076157......... | ceceeeeeeeemernerirens | veverererneerenens LV — 176 | e 176 | v 170 | o 0 (2) 0 176 0 0 05/01/2031| 1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031........ccovmvemrrirmrraes | eever 09/25/2012| MBS Paydown 0.02070332......... | ceceeeeenerermeeneriiens | cevrererneerneens LT [—— (VTN — 176 | oo 170 | o 0 (2) 0 176 0 0 05/01/2031| 1...........
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......cccoveremrvverras | verer 07/25/2012| MBS Paydown 0.01516917......... | cevevverreenrineriens 366 | ........ 366 374 | ... 371 0 0 0 366 0 0 09/01/2031| 1...........
31388D ZU 5|FNCL 602055 PT 6.50 9/01/2031.... R 08/25/2012| MBS Paydown 0.0151323 0 (0) 0 369 0 0 09/01/2031(1...
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......ccocvvvvmrvvenras | venes 09/25/2012| MBS Paydown 0.01509522 0 (0) 0 371 0 0 09/01/2031(1...
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031... R 07/25/2012| MBS Paydown 0.02573455 0 (1) 0 260 0 0 0 9 109/01/2031|1...
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........ccconerrrrireranees | ceree 08/25/2012| MBS Paydown 0.02563025 0 (1) 0 261 0 0 (V1 IO 10 |09/01/2031{1...........
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........ccoovevvvverrrennns | covee 09/25/2012| MBS Paydown 0.02400851......... | ccccevvevrvmerrererene | wververirenceenh, 059 | 4,089 | 4,053 | 3,963 | i 0 (388) 0 4,059 0 0 (1 I 183 |09/01/2031] 1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......cccomevermrrrmenes | v 07/25/2012| MBS Paydown 0.01914342......... | ceceveernveenernerirens | vevrrerineenenens 172 | s 172 | i (VA4 - 171 | e 0 (1) 0 172 0 0 0 7 110/01/2031(1...........
31388K WT 5|FNCL 607358 PT 6.50 10/01/2031.. R 08/25/2012| MBS Paydown 0.01910013 (1) 0 173 0 0 0 8 110/01/2031| 1...
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......cccovvvevmrrveres [ v 09/25/2012| MBS Paydown 0.01905659 (1) 0 174 0 0 0 8 110/01/2031|1...
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032 e 07/25/2012| MBS Paydown 0.00387468 0 0 70 0 0 0 2 109/01/20321...
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032........cccovvveemrrrerrerrns | s 08/25/2012| MBS Paydown 0.00386661......... | .ccccveerveerrrnnrinens 73 | 73 T4 | s 75 | s (U I (V1 I 0 0 0 73 0 0 0 3 109/01/2032(1...........
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032.......cccmvrvmermerirerins | e 09/25/2012| MBS Paydown 0.00385878......... | cccoveererrrerneriens 70 | . 70 T | s KT I (1 I (V1 I 0 0 0 70 0 0 0 3 109/01/2032(1...........
83162C FD  0|SBAP 1994-20C 1 6.87503/01/2014........ccovvvvercerni [ s 09/01/2012| MBS Paydown 0.007584223....... 0 0 14,986 0 0 (V1 I 1,030 | 03/01/2014|1...........
83162C HH 9| SBAP 1997-20C 17.15 03/01/2017 e 09/01/2012| MBS Paydown 0.03330753......... 0 0 17,791 0 0 0 ... 1,272 |03/01/2017] 1...........
0599999. Total - Bonds - U.S. GOVEIMMENL..........ouiiieiiiiiiriecieieis ittt ettt ens s (398) 0 73,284 0 0 0] e 3,595 |...... XXX... [.XXX
Bonds - U.S. Political Subdivisions of States, Territories and P ions
476575 2N 4| JERSEY CITY REF E 5.38 09/01/2016........ccccsvrvnnes | ..... |09l01/2012| Sinking Fund Redemption 100.0. | ....ocovvvnninnninnne | ovinns 1,060,000 | ......... 1,060,000 | ......... 1,017,123 | ... 1,031,824 | .o 0| . 28176 | oo V) [ 28176 | oo 0 | e 1,060,000 0 0 0] . 57,028 | 09/01/2016] 1FE......
2499999, Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... et | nseenes 1,060,000 | ......... 1,060,000 | ......... 1,017,123 | ......... 1,031,824 | .o 0] s 28176 | v 0 | v 28176 | oo 0] s 1,060,000 0 0 . 57,028 |...... XXX... [.XXX
Bonds - U.S. Special R and Special A t
040663 T9  7|AZ ST UNIV REVS 5.25 07/01/2014.......cooovvemerrerrns [ 07/01/2012| Call 101.0... ..3,110,800 3,080,000 ..(38,567) | .. 0 0 0 | 161,700 | 07/01/2014| 1FE......
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039... 07/01/2012| MBS Paydown 0.391132132....... [ .cccoververrvrvereinnn | crrvreenn 111,696 | i 111,596 | oo 113,270 | i 113,231 | 0 | (1,620) 0 0 (V1 I 3,580 [12/01/2039| 1FE......
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039..........ccosvrrvers [ o 08/01/2012| MBS Paydown 0.380024707....... | cccereeeeeemerrnerirnne | cerneerneennd 67,755 | .o 67,755 | coverererrn88,772 | i 88,748 | 0 | (968) 0 0 (V1 I 2,484 112/01/2039| 1FE......
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039..........cccovveunrs | e 09/01/2012] MBS Paydown 0.366244956....... | ....cccovvrvnnircrrens | v 84,056 | ..oooevrun 84,056 | ............85317 | o00oe0nnn.85,288 | o0 | (1,215) 0 84,056 0 0 (V1 I 3,467 | 12/01/2039| 1FE......
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130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028...........ccccevrrverir | vovee 07/01/2012| Partial Call 100.0..........cocvorreene ,000 | oo 40,000 (152) 0 40,000 .0 0 0 08/01/2028| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028...........oovceverrcrer | conee 08/01/2012| Partial Call 100.0..........ccvevrmrenne ,000 | e 5,000 (19) 0 5,000 .0 0 0 08/01/2028| 1FE......
130575 Z2  2|CA RURAL HOME MTG 5.45 02/01/48..........ccccovvvee | venne 08/01/2012| Partial Call 100.0.........ccceverrenee 325,000 | ............337,594 | ..........336,974 | ..cccocceee0 | s (11,974) | iiiiciinnl0 | e (11,974) 0 325,000 .0 0 0 02/01/2048| 1FE......
13079P FG 3 |CA MULTI FAM HSG 4.50 01/15/2040.. e 07/15/2012| Sinking Fund Redemption 100.0. | . ....15,000 507 0 15,000 .0 0 0 01/15/2040| 1FE......
19647P AB 9 |COLORADO HSG 5.50 09/20/2036...........crvvererrnees | vever 09/20/2012| Sinking Fund Redemption 100.0. 15,000 (35) 0 15,000 .0 0 0 09/20/2036| 1FE......
23410B CH 2| DAKOTA CNTY MN SF 4.50 06/01/2035... O 09/01/2012| Partial Call 100.0.........ccvvererrne . e ..25,000 | .. 225,000 | oo 26,855 | i 26,770 | o0 | e (1,770) | 0 [ (1,770) 0 25,000 .0 0 0 06/01/2035| 1FE......
246387 LT 9|DE ECON DEV AUTH 5.20 02/19 (POM).....cccvvvrverer [ vonee 08/06/2012| Call 100.0........ocverrereeririrreriees | cveerrerseerneniseniene | oveines 1,000,000 | ......... 1,000,000 | .........1,012,500 | .........1,001,036 | ....ccccreernecO | coreeres(1,036) | o0 | s (1,036) | ovvvvernens 0| v 1,000,000 .0 0 0 02/01/2019| 2FE......
246395 NX 1 |DEHSG AUTH B 4.05 07/01/2017....covvvoerierincinns | oo 07/01/2012| Sinking Fund Redemption 100.0. | .....ccccvrvverineians | corveriennd 610,000 | ............ 610,000 | ............599,935 | ...........601,449 | ..ccooviiii0 | 08,856 | o0 | 6,856 | ..ovrernnnnnd 0 | v 610,000 .0 0 0 07/01/2017| 1FE......
246395 WY  9|DE HSG AUTH A-14.90 07/01/2029.........coccovremerins | s 07/01/2012| Partial Call 100.0.........ccvevvrrviees | cererrrieerrnnrirenirens | e 20,000 | ..coovrrenee 20,000 (779) 0 20,000 .0 0 0 07/01/2029| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029 e 09/01/2012| Partial Call 100.0........ 10,390 (390) 0 10,000 .0 0 0 07/01/2029| 1FE......
246395 XA  0|DEHSG AUTH SFM B 0.00 7/1/2031.... e 08/01/2012| Partial Call 38.2508............couvrver [ orerermrereermnrvniinnns | cvervrrrennnenn 9,643 | 025,000 | viviie009,282 | oo 9,364 280 0 9,643 .0 0 0 0 [07/01/2031|1FE......
246395 XA  0|DE HSG AUTH SFM B 0.00 7/1/2031........cccomererererns [ o 09/01/2012| Partial Call 38.5732..........ocvervver | coveeerrnerirerieeenee | veervvrineiins 1,929 | oo 5,000 | coovrrierir 1,856 | .ovvverrrnnns 1,873 | e LU I 56 | v 0 56 0 1,929 .0 0 0 0 |07/01/2031| 1FE......
249181 P3  6|DENVER CO SER E 5.25 11/15/2013......ccccovvimivnns | veves 09/21/2012| Defeasement...........occveenreernees | veverneriseenerineninne | onein 2,002,940 | ......... 2,000,000 | ......... 2,046,000 | ......... 2,012,356 | cooovrvninnn 0| . (10,211) | v (V1N IO (10,211) | cevvvvvrnns 0| oo 2,002,145 | ..covverennn (V] IO LT E— 795 11/15/2013| 1FE......
31392H DS  9|FNR 2002-97 PG PAC 5.50 12/25/2031.........ccccoevre | vever 07/25/2012| MBS Paydown 0.04807599......... | ceeevevevrvmmrirerirene | cernreiininns 77541 | o, 77,541 | v, 77,602 | covvvernne 77,398 | oo (U I 142 | 0 142 0 77,541 .0 0 0 12/25/2031| 1...........
31392H DS  9|FNR 2002-97 PG PAC 5.50 12/25/2031. B 08/25/2012| MBS Paydown 0.03851501 143 0 47,805 .0 0 0 12/25/2031|1...
31392H DS 9|FNR 2002-97 PG PAC 5.50 12/25/2031.........cccccoeuee | venee 09/25/2012| MBS Paydown 0.02558194 249 0 64,665 .0 0 0 12/25/2031(1...
31393G BZ 6|FHR 2545 HE PAC 5.50 09/15/2031 N 07/15/2012| MBS Paydown 0.0.............. . . 110 0 54,988 .0 0 (o] R 1,764 |09/15/2031|1...
31393M NH 0 [FHR 2582 PE PAC 5.50 12/15/2031........ccocoomevrerirnes | vever 07/15/2012| MBS Paydown 0.0.........cocuuervrene | oeremeernerienineennns | cvvverieees 110,415 | v 110,415 | v 112,749 | oo 111,069 | o0 [ e (104) | (V1N I (104) | covorerrnnnd 0 | s 110,415 .0 0 (V1 I 3,543 |12/15/2031(1...........
34073N U8 1 |FLORIDA HSG 4.625 07/01/2031.........cvveevrrrerrerins | verer 07/01/2012| Partial Call 100.0.........cccovvvvmrrre | ovrermrrirerirenirneeinns | creverienns 315,000 | ... 315,000 | .ocvvrnee 300,825 | ..c.c...e.301,752 | o0 | 13,248 | (V1N IO 13,248 | oo 0| s 315,000 .0 0 0. 14,569 |07/01/2031| 1FE......
34074M  CH 2 |FL HSG FIN CORP 5.00 07/01/2028...........coccorsvenene | vever 07/01/2012| Partial Call 100.0.........corvrrrerne | rerervrrrrenienersennins | erverireens 310,000 | .coovneen. 310,000 | .ocvvrnees 334,955 | ...........333,224 | o0 | in(23,224) | o (V1N I (23,224) | oo 0 | s 310,000 .0 0 0 . 15,500 |07/01/2028| 1FE......
34074M  GX 3 |FL HSG 4.4507/01/2026... [T I 07/01/2012| Partial Call 100.0.... 5,000 .0 0 (1 I 219 | 07/01/2026| 1FE......
34074M  GZ  8|FL HSG 4.50 01/01/2029... B 07/01/2012| Partial Call 100.0.... 50,000 .0 0 0 2,213 |01/01/2029| 1FE......
MORGAN KEEGAN &
358184 HD 4|FRESNO CA SER C 4.97 10/01/14... R 07/27/12012| COMPANY [ | v 1,485,000 | .........1,500,000 | .........1,540,200 | ........1,513,272 | ..cccooeveeere0 | ceeeeeen(2,678) | v [ i (2,678) | o0 | 01,510,593 | 0 ] i (25,593) | ..... (25,593) | ...... 62,125 | 10/01/2014| 2FE......
358184 HD 4|FRESNO CA SER C 4.97 10/01/14... B 08/03/2012| CITIGROUP........c.oovvrvrererrirnens . 911,125 | ............925,000 | ............949,790 | ..........933,184 | o0 [ oieee(1,707) | o0 | eiieee(1707) | iiviieinnd0 | 931477 | 0 | (20,352) | ..... (20,352) | ...... 39,204 |10/01/2014| 2FE......
373539 ZB 4| GA ST HSG 5.00 06/01/2029..........coovvvervmriririerinnis [ v 08/15/2012| Partial Call 100.0..........ccovvvcmriee | orrimrirerirerinriens | e 135,000 | ..ococvveeee 135,000 | oo 144,343 | 143,818 | 0 | e (8,818) | 0 | e n(8,818) | O | 135,000 .0 0 0 e 4,763 |06/01/2029| 1FE......
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32........covvemverririrnens [ v 07/20/2012| MBS Paydown 0.15236674......... | ccccovevvrrverrneernee | ceererrnernn56,324 | i 56,324 56,324 .0 0 (] I 1,807 {03/20/2032|1...........
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32........ccovvumrernrrinnees [ e 08/20/2012| MBS Paydown 0.14245454......... | cccooceovvevnerinncnnes | ceverernen.53,645 | i 53,645 53,645 .0 0 (V1 I 1,967 [03/20/2032|1...........
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32 B 09/20/2012| MBS Paydown 0.13436815......... . ...43,764 43,764 .0 0 (1 I 1,805 [03/20/2032|1...........
45129Y SZ  0|IDHSG & FIN 5.87 07/01/2035..........ccconvvererrcrirnene | verer 07/01/2012| Partial Call 100.0 ..1,130,000 ,130,000 1,130,000 .0 0 0. 66,331 |07/01/2035
45129Y VE 3 |IDAHO ST HSG 5.50 07/01/2039... B 07/01/2012| Partial Call 100.0.... e | 855,000 | ............ 855,000 | .. . 855,000 .0 0 0 .o 47,025 |07/01/2039
454622 PZ  8|INBD BK5.05 1/15/2019......cccvrvrerirercrinirrcrirenis | veees 07/15/2012| Sinking Fund Redemption 100.0. | ......ccvevereverneenns | wrvverirenns 105,000 | .oovvreneee 105,000 | c.oovveneee 101,389 | coovrvrne 102,520 | cooovrvrerinn 0| e 2,304 | v (V1N IO 2,304 | v (V1 I 105,000 .0 0 0 5,303 |01/15/2019| 1FE......
462467 AT 8|IAFIN AUTH 4.90 07/01/2031.....covvvmvereirreineiienins | ceees 08/30/2012| Partial Call 100.0.........ccvvverneeenns | coverrerrerinnireeriene | cerneeineenns 25,000 | .cooovrrrnee 25,000 | .ooorirnnens 24,000 | .coovvrnnenne 24,058 | .o (0 IO 942 | oo 0 942 0 25,000 .0 0 (V1 I 1,426 |07/01/2031| 1FE......
462467 AT 8[IAFIN AUTH 4.90 07/01/2031.....c.evervvrvrrrrrnrirernninns [ s 09/13/2012| Partial Call 100.0.......c.vvvvvererries [ eoreerrnrirrinrrneiinnns | ervveerenines 20,000 | .ovrvirnnnn 20,000 | coverrirens 19,200 | .oovvrrenes 19,246 | ..covvvrernnd [V I 754 | oo 0 754 0 20,000 .0 0 0 e 1,176 | 07/01/2031| 1FE......
46940R AB  2|JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 07/01/2012| Partial Call 100.0.........cccvververne | covvrrerernrriverreernee | cerverinnnnni40,000 | e 40,000 | e 35,000 | v 35,174 | i | 4,826 | 0 | s 4,826 0 40,000 .0 0 (] - 1,313 [10/01/2039| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... | ..... 08/01/2012| Partial Call 100.0.... 6,636 0 55,000 .0 0 0 2,063 | 10/01/2039| 1FE......
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46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 09/01/2012| Partial Call 100.0.........ccovvverrrre | ovrererrirenirenirnreins | creverirenes 215,000 | ..o 215,000 | ..ococreneee 188,125 | ..coovvenee 189,059 | .ooovvvvecrinnn 0 e 25941 | v (V1 IO 25941 | e 0 | v 215,000 .0 0 (V1 I 9,070 | 10/01/2039] 1FE......
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032.......c.couvrvee | veves 09/01/2012| Partial Call 100.0.........cccorvemrrne | rvrererrrerienerieeins | creerireees 430,000 | ..ocvvnees 430,000 | .....coovu. 434,300 | ..ooovvne 434,075 | oo 0| s (4,075) | wovvercerens (V1 I (4,075) | oovorvernens 0 | e 430,000 .0 0 0 12/01/2032| 1FE......
49130P QT 4|KY HSG CORP 4.90 07/01/2035.........ovvermerrrerireriraes | veres 07/01/2012| Partial Call 100.0..........ccvvvvrrrne | evrererireerieeiseenens | cereerienes 165,000 | .ooocveeeee 165,000 | c.ooveveneee 167,063 | ..covvvene 166,821 | .oooovvvinnnn 0| s (1,821) | v (V1 I (1,821) [ oo (V1 165,000 .0 0 0 07/01/2035| 1FE......
49130P QT 4|KY HSG CORP 4.90 07/01/2035.........ovvvevurrerirernes | verer 09/01/2012| Partial Call 100.0.... 0 200,000 .0 0 0 07/01/2035| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036..........ccevvvrerernrens | vever 07/01/2012| Partial Call 100.0 0 65,000 .0 0 0 07/01/2036| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036............covurvrevmrres | ceves 08/01/2012| Partial Call 100.0.... 0 60,000 .0 0 0 07/01/2036| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036...........ccvveeeremrrns | vever 09/01/2012| Partial Call 100.0..........ccvevrnrenne 0 50,000 .0 0 0 07/01/2036| 1FE......
49130T ME  3|KY HSG CORP A 5.00 01/01/2028...........coovvvvvvmirecns | veree 07/01/2012| Partial Call 100.0.........ccceverevenee 0 10,000 .0 0 0 01/01/2028| 1FE......
49130T ME  3|KYHSG CORP A5.00 01/01/2028..........cocovmrvverres | cevee 09/01/2012| Partial Call 100.0..........ccocvvrreene 0 50,000 .0 0 0 01/01/2028| 1FE......
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033... .108/01/2012| Partial Call 100.0.... 0 235,000 .0 0 0 07/01/2033| 1FE......
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033... . [09/01/2012| Partial Call 100.0.... e | 0 30,000 .0 0 0 07/01/2033| 1FE......
574754 AB 3| MASHANTUCKET WST A 6.57 09/13 (MASHTK)..... |..... 09/01/2012| Sinking Fund Redemption 100.0. , 988 [ o0 [l A2 |02 0 | s 100,000 .0 0 0 09/01/2013| 1FE......
57586N EN 7 |MASS HSG FIN AGY 2.875 06/01/2015.......ccccovvvruee | vever 07/01/2012| Paydown 100.0.........ovvvrerereeinns | cevernerisiensiineniene | ceneeineinns 70,000 | covrirnnes 70,000 | cooerirneens 70,000 | .oovrrrnene 70,000 | .oovroerirnns (0 I (V] IO 0 0 0 70,000 .0 0 0 06/01/2015| 1FE......
57586N EN 7 |MASS HSG FIN AGY 2.875 06/01/2015..........coevveee | veves 09/01/2012| Paydown 100.0........cccevermvemiriens | ovrermrrirenirenerneeins | creverienns 110,000 | .oovveeeee 110,000 | cooovvveneee 110,000 | coovvveneee 110,000 | cooorvverinen (U I (V1 IR (V1 I (V1 IO (V1 110,000 .0 0 0 06/01/2015| 1FE......
57586P EA 0| MA HSG 4.875 12/01/2037.......cverrrerireerseiseriienins | e 07/01/2012| Partial Call 100.0.... 0. 555,000 .0 0 0 12/01/2037| 1FE......
57586P K8 8| MA HSG AUTH 5.00 12/01/2028...........ccccoovvrverrmrnns [ 07/01/2012| Partial Call 100.0 0 75,000 .0 0 0 12/01/2028| 1FE......
57586P P2 6| MA ST HSG 4.50 06/01/2029.........ccvvemrveerinerirerins | s 07/01/2012| Partial Call 100.0.... .20, 20,000 | oo 21,978 | 21,139 | 0 | (1,139) 0 20,000 .0 0 0 06/01/2029| 1FE......
575930 T8 5|MASS HFARENTAL A5.1507/01/2026........cccoucenues | vonee 07/01/2012| Partial Call 100.0.........cccrrvrerns | eerererrreensererseeians | erveerieees 325,000 | .coonnene 325,000 | ..ooocrenee 330,012 | oo 327,817 | iiiinl0 | (2,817) 0 325,000 .0 0 0 07/01/2026| 1FE......
60415N  4Z 2 |MN HFA SRS E 5.05 07/01/2034.........ccovvervverrirnirs | vener 07/01/2012| Partial Call 100.0.........ccovvvvrrrre | ovrermrrirerirenineeinns | crverienns 185,000 | .ooocreeeee 185,000 | ..oovveveee 186,388 | ........... 186,249 | ..cccocoeerennl0 | v (1,249) | o0 | s (1,249) | 0| v 185,000 .0 0 0 07/01/2034| 1FE......
60415N  4Z  2|MN HFA SRS E 5.05 07/01/2034.........cconvveneernvrirrarns | cener 09/01/2012| Partial Call 100.0.........covvverneernne | corerrerrmrinnrrneriiens | cerneerneennd 65,000 | ..coovrrrne 65,000 | ..ooverneens 65,488 | ......c.....65,439 | oiiiiiiin0 | 0 65,000 .0 0 0 07/01/2034| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038...........cccoeuucmrrverins | covee 07/01/2012| Partial Call 100.0.... 80,000 ....80,000 ....83,800 0 80,000 .0 0 0 06/01/2038| 1FE......
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038...........cccornvererrrnns | vevee 08/01/2012| Partial Call 100.0 .120,000 ..120,000 25,700 (4,798) | .. ...120,000 .0 0 0 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038..........c.ccovrmrerervrencs | vevee 09/01/2012| Partial Call 100.0.... ....30,000 31,425 | 31,200 | 0 | (1,200) 30,000 .0 0 0 06/01/2038| 1FE......
646080 KA  8|NJHGRED SR 1A 4.75 12/01/2029.........cccruvemrveevnns [ e 07/01/2012| Partial Call 100.0.........ccoeverrivres | vorerrrrimrrnerirenirene | ovriis 1,050,000 | ......... 1,050,000 | ......... 1,051,313 | ......... 1,061,192 | oo 0| e (1,192) | o0 | (1,192 | 0| v 1,050,000 .0 0 0 12/01/2029| 1FE......
647200 N4 2| NM MTG FIN SFM 5.35 03/01/2030........coevvrervrmres [ e 09/01/2012| Partial Call 100.0..........ccrvvrerne | rerervrrrrerseeerseenns | evrerirenes 225,000 | .cooonene 225,000 | ..ooocvenee 232,949 | ..o 232,507 | .ovvrrerireens 0| s (7,507) 0 225,000 .0 0 0 03/01/2030| 1FE......
647200 P6 5|NM SFMB CL15.00 09/01/2028...........coccovrvverrinnres [ o 09/01/2012| Partial Call 100.0.......covvvveerervies [ eerererrmrirrierireiinin | e 65,000 | ..ooovrernnd 65,000 | ..covvrenees 71,395 | oo 71198 | v 0| s (6,198) 0 65,000 .0 0 0 09/01/2028| 1FE......
647200 P8  1|NM SFM MTG FIN AUTH 4.625 3/1/2028.........c.cccoves | vonee 09/01/2012| Sinking Fund Redemption 100.0. | ......cccoevrevervcernes | vererererernn55,000 | covieern.55,000 | oo 57,928 | 157,872 | 0 | e (2,872) 0 55,000 .0 0 0 03/01/2028| 1FE......
647200 UL 6 |NEW MEX MTG FIN 5.05 07/01/2039.........cccovvrmerer [ v 07/01/2012| Partial Call 100.0...........oscvrrrenne . 0 20,000 .0 0 0 07/01/2039| 1FE......
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)......c.cc0c. | .. 07/11/2012| Sinking Fund Redemption 100.0. | .......ccccovrvrverivns | vrrverernen32,205 | v 32,205 | 133,936 | 130,740 | 2,135 | e 0 32,205 .0 0 0 09/11/2018|4..........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 08/11/2012| Sinking Fund Redemption 100.0. | .....ccovevrevrncernee | vevrerrnenn 32,441 | 32,441 | 34,184 il 30,966 | 2,151 | s 0 32,441 .0 0 0 09/11/20184...........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)......c.ccc. | .. 09/11/2012| Sinking Fund Redemption 100.0. [ ......coccevrvvvervvns | vererernnren 32,676 | v 32,676 | oo 34,432 | 31191 | 1 2167 | 0 32,676 .0 0 0 09/11/2018|4..........
64988P 3D  6|NY MGT AGY REV 4.80 10/01/2037........ccconvvevvrnnns [ v 07/23/2012| Partial Call 100.0.........ccovverrveene | coverrerirnrrrerrerirnne | werernen.345,000 | ............345,000 | ............340,256 | ...........340,415 | .0 | ceierind,585 | o0 | 4,585 | 0 | s 345,000 .0 0 0 10/01/2037| 1FE......
658207 LZ  6|NC HSG FIN AG 4.50 07/01/2028..........cccovvvmererererne | e 07/01/2012| Partial Call 100.0 0 95,000 .0 0 0 07/01/2028| 1FE......
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037........cccouvemrvennns [ v 07/01/2012| Partial Call 100.0........covevervrvees [ ovrvrverinrsereninnes | crrerenn 195,000 | ...........195,000 | ............211,088 | ...........209,566 | ..ocoovrvriec0 | oeire(14,568) | o0 [ e (14,566) | oo (V1 IO 195,000 .0 0 0 01/01/2037| 1FE......
68450W CA 7| ORANGE CNTY FL HSG 4.50 03/01/2031........ccocere [ vonee 07/01/2012| Partial Call 100.0.........cccovverrvverne | cvverrerermnrnenirenennee | veenernnenn8,000 | i 5,000 | coiiiii05,369 | 5,355 | o0 | e 0 5,000 .0 0 0 03/01/2031| 1FE......
68450W CA 7| ORANGE CNTY FL HSG 4.50 03/01/2031.......ccovvee | coree 09/01/2012| Partial Call 100.0.........coovererivee [ rvererimnrvcirsrverinnns | veerernnnn.80,000 | .............80,000 | ..............64,428 | .............64,263 | .coooeeovinnnn0 | i 0 60,000 .0 0 0 03/01/2031| 1FE......
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708796 B9  7|PAHSG SFM 113 4.00 10/01/2041.......cvovvrrverrerrns [ 07/10/2012| Partial Call 100.0.........ccoevevrvees | vererrrreerrnniirenirene | e 70,000 | coovvrerenes 70,000 | oo 72,888 | ..oovvornn. 72,817 | s 0| s (2,817) [ v (V1N I (2,817) 0 70,000 0 0 0 2,240 | 10/01/2041| 1FE......
708796 WP 8| PAHSG SER 110B 4.75 10/01/2039........cocoomuverevernes [ v 07/10/2012| Partial Call 100.0.........cccrvvrrrne | rerermrrrereenirienins | creverieend 685,000 | ............ 685,000 | ............ 626,041 | ............ 626,891 | oo 0 et 58,109 0. 685,000 0 0 0 25,217 |10/01/2039| 1FE......
708796 YR 2| PAHSG FIN AG 5.00 04/01/2028..........cccovvvrrerermrerncs | e 07/10/2012| Partial Call 100.0.........cccvevvrrrns | evrereereerierirneinens | cereerienes 165,000 | .ooocveeeee 165,000 | c.ooveveneee 175,045 | coovvenne 174,409 | oo 0| s (9,409) [ .ovvvvvviieenns0 | s (9,409) | o (V1 165,000 0 0 0 04/01/2028| 1FE......
71881L AD  0|PHOENIX AZ SER '07 5.25 08/01/2038 e 07/01/2012| Partial Call 100.0.........cccoevvevrreee | corrvrrrrerrerirncirnns | wrveren. 108,368 | ........... 108,368 | ............110,361 | ......... 110,104 | ..ccccoevinnnl0 | e (1,736) | vovvevrreenns0 | e (1,736) [ e 0| s 108,368 0 0 0 08/01/2038| 1FE......
71881L AD  0|PHOENIX AZ SER'07 5.25 08/01/2038..........c.ccouvees | vonee 08/01/2012| Partial Call 100.0 (1,578) | .. 0 98,510 0 0 0 08/01/2038| 1FE......
71881L AD  0|PHOENIX AZ SER '07 5.25 08/01/2038. e 09/01/2012| Partial Call 100.0.........ccoevvevvices | corvvrrvvmnrverrenrnns | covvvniennnnc45,143 | i 45,143 | L 45,973 | 145,866 | o0 | (723) 0 45,143 0 0 0 08/01/2038| 1FE......
72316W XD  4|PINELLAS FL SFM A 4.50 09/01/2028...........ccooeeenee | v 09/01/2012| Partial Call 100.0.........coveverreernse | corerrerreernerireniens | cereeineennsd 45,000 | ..ooovrrrne 45,000 | .covvrernes 48,420 | .ooovovenees 48,306 | ..ocvorerernes 0| s (3,306) 0 45,000 0 0 0 09/01/2028| 1FE......
75211Q CL  1|RANCHO CORDOVA CA CIT TXB 5.00 9/01/15....... | ..... 09/01/2012| Sinking Fund Redemption 100.0. [ .......cocovevreerernne | corvrrrennnd 320,000 | .....o...... 320,000 | ..covonenn 310,874 | ............ 315,000 | .oocrrrrirns 0| e 5,000 0 320,000 0 0 0 09/01/2015| 1FE......
75913W DQ 7|REGL WST SYS-SER S 4.4507/01/2012.......ccccouvive [ v 07/01/2012| Sinking Fund Redemption 100.0. | ......ccoveverevenrvnns | wrvverirnnd 690,000 | ............ 690,000 | ............ 730,862 | ... 692,643 | ...ccovvvers 0| s (2,643) [ o0 | e (2,643) | 0| v 690,000 0 0 0 07/01/2012| 2...........
765418 CB 2| RICHMOND VA MET 8.50 7/15/2013.... e 07/15/2012| Sinking Fund Redemption 100.0. | ......ccocvvvvvrnerrnee | wrerernennn 155,000 | v 155,000 ...155,000 0 0 0 07/15/2013| 2FE......
83712D PY  6|SCHSG FIN & DEV 5.30 07/01/2023.... N 07/01/2012| Partial Call 100.0.........cccvvererrne revernrenenneens | e 125,000 | i 125,000 ...125,000 0 0 0 07/01/2023| 1FE......
83755G 4G 9|SD HSG SER E 5.10 05/01/37.......coovvrmrrcrirerineennes | conee 08/15/2012| Partial Call 100.0.........cccovvevvrirre | cvvvrrvrrmnrnerreeernee | eererernneen50,000 | coviirniinns 50,000 50,000 0 0 0 2,012 |05/01/2037| 1FE......
83755G X2  8|SDHSG DEV AUTH K 5.05 05/01/2036.............cccoo0. | e 08/15/2012| Partial Call 100.0........cccveererrens [ rrerermrrscirerreriens | e 3,755,000 | .o 3,755,000 | ......... 3,679,900 | ......... 3,680,137 | oo 0] e 74,863 | ..o ([ I 74,863 | oo (1 I 3,755,000 0 0 0 ... 149,595 | 05/01/2036| 1FE......
83755N DR 0|SD HSG SF FAM 5.00 05/01/2028...........cocovmrvverree | vever 08/15/2012| Partial Call 100.0...........ccccovreene 0 65,000 0 0 0 2,564 |05/01/2028| 1FE......
83755N EU  2|SD HSG DEV SFH 2 4.25 5/01/2032. B 08/15/2012| Partial Call 100.0.... 0 75,000 0 0 05/01/2032| 1FE......
880459 5M 0| TN HSG 5.75 07/01/2036..........cocveverrirriiniirciienis [ v 07/01/2012| Partial Call 100.0 0 60,000 0 0 07/01/2036| 1FE......
880459 5N 8| TN HSG HMOWNR 14.95 01/01/2037.. e 07/01/2012| Partial Call 100.0.........ccovverrvene | coverrerernrrrerrerirnne | wernenenn 110,000 | ............110,000 | ...........103,950 | ...........104,059 | .cooccviveern0 | e 5,941 | 0 | 5,941 | 0 | s 110,000 0 0 01/01/2037| 1FE......
880459 7S 5|TNHSGDEV AGY 4.6507/01/21....ccvovvvreiererinernns [ e 07/01/2012| Partial Call 100.0.........cccorrvrerns | eeremrernenieeirseenins | ceverirenes 205,000 | .coooneene 205,000 | ...ccvenee 205,028 | ............ 204,938 | ..cooorrins 0 | oo 62 | v 0 62 0. 205,000 0 0 07/01/2021| 1FE......
88045R UR 1 |TNHSG B HSG FIN 4.50 01/01/2028.........ccocooruverucs | vener 07/01/2012| Partial Call 100.0.........ccovvvvrrrre | ovrermrrirerirenineeinns | crverienns 105,000 | ..oocreeeee 105,000 | ..oovveveee 111,618 | v 111,405 | oo 0| s (6,405) | ...covvvrieenns0 | i (6,405) | oo 0| v 105,000 0 0 01/01/2028| 1FE......
88045R WH 1 |TNHSG DEV 1A 4.50 07/01/2031........ovvevrrrerirerirns | verer 07/01/2012| Partial Call 100.0.........ccvvvvrerne | rerervrrrrerieeerseenins | wvrerieees 145,000 | ..ooveveneee 145,000 | c.oovvveneee 150,253 | coovvvrnes 150,214 | oo 0| s (5,214) | o0 | s (5,214) | i 0 | v 145,000 0 0 07/01/2031| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039 N 07/01/2012| Partial Call 100.0........covvverervee [ errerermnrrvirnrverinns | vevvvernneen 18,497 | i 78,497 | .....80,852 | oo .80,474 | 0 | (1,977) 0 78,497 0 0 09/01/2039| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039........ccevvvererrrerers | vever 08/01/2012| Partial Call 100.0 (2,406) | .. 0 95,525 0 0 09/01/2039| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039 B 09/01/2012| Partial Call 100.0.........cccvvvvrrverns | evrrrrrveerreernernns | cevrerrenn 8,421 | i 48,421 | i 49,874 | 49,640 | oiicinl0 | e, (1,219) 0 48,421 0 0 09/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........covvreverereririvrrreies | veves 07/01/2012| Partial Call 100.0.........cccrvvvrrrviees | cererrrremrinnrirenirene | e 82,511 | oo 82,511 | v 87,462 | ..ocvounvn. 86,985 | ...ccovererns 0| e (4,474) 0 82,511 0 0 12/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039........cevvverirrerrrrniisenes | vever 08/01/2012| Partial Call 100.0.........ccrvrvrerne | rerervrrrensenerseenns | evvverieees 133,478 | .ocvveaee 133,478 | oo 141,487 | oo 140,716 | v 0| s (7,238) | wovvevereenns0 | v (7,238) | e 0 | s 133,478 0 0 12/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039........vvvrrirrirnrrireiscies | veees 09/01/2012| Partial Call 100.0........covvverneernne | ceverrerrerinnirieriens | cerneeineenas 34,540 | oo, 34,540 | .oocverneen. 36,612 | .oovrrnne 36,413 | oo 0| s (1,873) 0 34,540 0 0 12/01/2039| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032... e 09/01/2012| Partial Call 100.0.........cccovvveevrrne | vvvermrrrerrerirncernns | vrerrerenn0,000 | 100 90,000 | oo 91,575 | 91,253 | 0 | e (1,253) 0 90,000 0 0 09/01/2032| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039 e 09/01/2012| Partial Call 100.0........ccccoveerrveerne | cvverrerermnrmennerirnee | eenrerneen50,000 | 150,000 | oo 50,750 | w5057 | o0 | i (571) 0 50,000 0 0 09/01/2039| 1FE......
917436 YH 4| UT HSG SFM 5.20 01/01/2039........c0vevermrreirnrirernnes | veres 07/01/2012| Partial Call 100.0.........cvvvvvererirees [ erreremrrerenrneirerinnes | crrvrirrennn 485,000 | ...ooouvre 485,000 | ....ooo..... 497,125 | .o 494,014 | .oovvvevnnd (0 IO (9,014) | ovvvvrereend0 | iieenn(9,014) | e (1N IO 485,000 0 0 01/01/2039| 1FE......
917436 YU 5|UT HSG CORP 5.35 01/01/2039........ccmvvemrrmrerirererne [ v 07/01/2012| Partial Call 100.0.........ccrvverrverne | vorerrereerrnerirenirene | v 1,225,000 | ......... 1,225,000 | ......... 1,254,094 | ......... 1,246,518 | ..coovvvrnnnnnd 0| . (21,518) | v (V] I (21,518) | covvvcerrens 0| v 1,225,000 0 0 01/01/2039| 1FE......
917436  ZA 8| UT HSG CORP 5.25 01/01/2039........cccovvvemrrverrerirns [ 07/01/2012| Partial Call 100.0.........covvveerervies [ errererrmrireineirerinne | s 1,355,000 | ......... 1,355,000 | ......... 1,388,875 | ......... 1,379,445 | ..o 0] . (24,445) | ..o ([ I (24,445) | ......oone... 0| oo 1,355,000 0 0 01/01/2039| 1FE......
917436 ZR 1| UT HSG CORP 5.45 01/01/2039.......ccccsvvvemmrmerrnneine | 07/01/2012| Partial Call 100.0........cccivvenivene | corenrrinnrinnniinnirnne | onnienns 1,230,000 | ......... 1,230,000 | ......... 1,260,750 | ......... 1,254,784 | .0 | e (24,784) | o0 | e (24,784) | v l0 | s 1,230,000 0 0 01/01/2039| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . e 30,846,306 | ....... 30,859,870 | ....... 31,437,913 1,018,427 | .......... 6,453 | ... (132,633) 0,891,457 | .0 | .....(45,150) | .....(45,150) | ..1,400,484 |...... XXX... | .XXX:
Bonds - Industrial and Miscellaneous
00173T AA 5| AMMC 2004-3A A CLO SSNR FLT 07/25/2016......... R.. | 07/25/2012| MBS Paydown 0.814930343....... | .cccovverrereneenirinns | crrerinees 177,413 | oo 177,413 | e 170,926 | ..ovvvvnee 170,926 | oo (0 I 568 | oo (V1 I 568 | ..vrvrrrine (V1 I 177,413 0 0 0 | v 375 |07/25/2016| 1FE......
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 07/25/2012| MBS Paydown 0.294473..........cc. | covvvrrermeinernneens | cevrnneineiad 6,600 | .coovvrirnene 6,600 | .oooorrrniinnn 4768 | oo 6,489 | .ooovririinn (0 I | 0 111 0 6,600 0 0 0 | oo 214 |06/25/2037|6FM.....
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00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 07/25/2012| Pass-Through LoSS...........ccc...u.. 20,463 | ..o 0 0 w0 | 0 0 0 ... 0 .0 0 [V I 916 |06/25/2037|6FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c..e. 08/25/2012| MBS Paydown 0.27962321......... | cecvevvrerererverinns | cvvrervereenenc8,598 | 6,598 | oo 4767 | o 6,551 | o LV IO AT | s 0 47 0 6,598 .0 0 0 06/25/2037| 6FM......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c..u. 08/25/2012| Pass-Through LOSS...........cccceenne 5,962 | ..ovviririrrireninnd 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............ | ..... 09/25/2012| MBS Paydown 0.21061156......... | ccccoverevmrrverrerrnne | cvvverireneen 2818 | 2,815 | i 2,034 | i 2,59 | oo 0 219 0 2,815 .0 0 0 06/25/2037| 6FM......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c..u. 09/25/2012| Pass-Through Loss.... A7,827 | 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.......... | ..... 06/25/2012| Prior period adjustment.. 0 0 (V1 0 0 18 0 ... 0 .0 0 0 0 [05/25/2036| 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 07/25/2012| MBS Paydown 0.09411295......... | ceccevveveerrerreeennee | eeverrrrnernn 84,659 | oiiiien.84,659 | i 70,267 | i 72,377 | 0 | 0000 12,068 | 0 | e 12,058 0 84,659 .0 0 (] I 2,434 105/25/2036| 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 08/25/2012| MBS Paydown 0.07425661......... [ .cccovvverecervererinns | crrvrnen 129,066 | ............ 129,066 | ........... 107,125 | oo 110,343 | 0 | 18,974 | 0 | e 18,974 | v (1N IO 129,066 .0 0 [V I 4,240 |05/25/2036| 1FM.....
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 09/25/2012| MBS Paydown 0.0669591........... 6,831 0 47,434 .0 0 (1 I 1,753 |05/25/2036| 1FM.....
02503Y AF 0| AMERICAN CAPITAL 8.96 12/31/2013........cccovevrrvees [ o 08/22/2012| Call 100.0......coorvvrrerrerrrireriinns | cveererisnesecnieeines | e 3,400,000 | .........3,400,000 | .........3,400,000 | .........3,378,750 | ........12,933 | ....c...8,317 | coovriiiiricn0 | e 21,250 | v 0| oo 3,400,000 .0 0 0 | 276,072 |12/31/2013| 4FE......
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 07/25/2012| MBS Paydown 0.504483512....... [ .cccovrvrrvrrrnrrerinn | corvererenecne8,387 | 6,387 | i, 790 | 4,601 | o 0 45 0 6,387 .0 0 (V1 I 17 | 10/25/2046( 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 08/25/2012| MBS Paydown 0.500639073 62 0 8,323 .0 0 (VN I 25 |10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 09/25/2012| MBS Paydown 0.498011187 48 0 5,689 .0 0 (V1 I 19 | 10/25/2046( 1FM.....
030728 P7 4| AMSI 2005-R9 AF3 SEQ 5.098 11/25/35.........ccccovuves [ vonee 07/25/2012| MBS Paydown 0.279221746 0 0 55,967 .0 0 0 11/25/2035| 1FM.....
03072S P7 4| AMSI 2005-R9 AF3 SEQ 5.098 11/25/35.........ccccvvres | coree 08/25/2012| MBS Paydown 0.255915001....... | .cccveveervnerrerernes | wvvennnn. 186,454 | ... 186,454 | ............ 186,454 | ...........186,454 | ...ccooviiiii0 | cviiiincn0 | 0 | (V1 IO 0 | v 186,454 .0 0 0 11/25/2035| 1FM.....
030728 P7 4| AMSI 2005-R9 AF3 SEQ 5.098 11/25/35.........cccccouves [ vonee 09/25/2012| MBS Paydown 0.24936732 0 0 52,381 .0 0 0 11/25/2035| 1FM.....
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34..........cccoccres | voree 07/25/2012| MBS Paydown 0.122482063 6 0 10,739 .0 0 0 05/25/2034| 1FM.....
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34.........ccccovcres | o 08/25/2012| MBS Paydown 0.119447842 8 0 12,137 .0 0 0 05/25/2034| 1FM.....
030728 QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34............ccoovn. | o 09/25/2012| MBS Paydown 0.113427189 18 0 24,083 .0 0 0 05/25/2034| 1FM.....
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........ooeevvevneres [ v 07/25/2012| MBS Paydown 0.29434647......... 491 0 259,858 .0 0 0 08/25/2035| 1FM.....
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........ccccoemvvemures [ e 08/25/2012| MBS Paydown 0.27606102......... [ .cccovvvrvevermrrerinnns | crvvrrneern 118,764 | i 118,764 | i 117,669 | 118,185 | 0 | 223 | 0 | e 223 | e (1N I 118,764 .0 0 0 08/25/2035( 1FM.....
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........coccevvrmeres [ v 09/25/2012| MBS Paydown 0.27333333 39 0 17,716 .0 0 0 08/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........covcrvves | corne 07/25/2012| MBS Paydown 0.3601812........... | ceeeeereeneermerveennee | corvrrnneceec3277 | i 83277 | 035,109 | 025,262 | o0 | o343 | 0 | 4,343 0 43,277 .0 0 0 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........ccocoevres [ vonee 08/25/2012| MBS Paydown 0.35371188......... | ccceveveerrnirircrirene | cerreiiniandd 45,285 | .....ccovune 45285 | ..ccooverne 36,738 | .ovvverene 26,434 | oo 0| e 5,631 | oo 0 5,531 0 45,285 .0 0 0 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035.........covcervees [ vonee 09/25/2012| MBS Paydown 0.34847812......... | cceeveeerreemerrncriiens | cerneeineenns 36,636 | ..ooorvnnen 36,636 | ..ooverneenn 29,721 | o 21,386 | .ovvrrrerirnns 0| e 3,276 | e 0 3,276 0 36,636 .0 0 (V1 IO 179 | 05/25/2035| 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18......ccccoves [ vonee 07/25/2012| MBS Paydown 0.08979703......... | ceeeeeeerremeinerirnne | cerneerneennd 24,866 | ....ccooonne. 24,866 | ....ooo...... 24773 | v 24778 | v (0 I LI 0 16 0 24,866 .0 0 (V1 I 725 |12/25/2018( 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......cccccc. | veree 08/25/2012| MBS Paydown 0.0837713 30 0 30,129 .0 0 (1 I 1,004 |12/25/2018| 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccccev. | coree 09/25/2012| MBS Paydown 0.07354849 64 0 51,114 .0 0 (V1 I 1,917 | 12/25/2018| 1FM.....
05949A PC  8|BOAMS 2004-7 5A7 10 INV 8/25/34..........cocvvrrvrrnre | o 08/25/2012| MBS Paydown 0.0..........cccovvrveere [ worermmrnrinrineirennnns 0 0 (0 0 0 ()] — 0 (0) 0 ... 0 .0 0 (VN 40,435 |08/25/2034| 1FE......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.......cc.. | vever 07/25/2012| MBS Paydown 0.05561083.......... | cccceeeeerrnerireriens | corerireennsd 49,497 | oo 49,497 | oo 43743 | oo 47,954 | oo 0 | e 1,654 | oo (V1N IO 1,654 0 49,497 .0 0 (V1 I 803 |11/25/2035( 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 08/25/2012| MBS Paydown 0.04899765......... [ .cccovvvrvrvernrverinns | vevvverennnn 26,452 | (o, 26,452 | oo, 23377 | oo 25,627 | oo [V I 884 | oo, 0 884 0 26,452 .0 0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.......... | ..... 09/25/2012| MBS Paydown 0.04470592 17,167 15,171 574 0 17,167 .0 0 11/25/2035| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 07/25/2012| MBS Paydown 0.01872044 100 0 614 .0 0 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 08/25/2012| MBS Paydown 0.01644227 2,207 0 13,539 .0 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 08/25/2012| Pass-Through LOSS........c..cvueueees | verereerersnerneniens 22 0 .. 0 .0 0 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2012] MBS Paydown 0.0162817........... | ceeeoevvenriiniinciies 131 0 806 .0 0 (V1 I 35 [10/25/2036| 3FM.....
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05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 09/25/2012| Pass-Through LOSS............cveres | covvemrrerirerinninns | vvererneeisninniond (V1 157 150 | oo 0 26 w0 | 0 26 0 ... 0 .0 0 0 7 |10/25/2036( 3FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........coovrrvren [ e 07/25/2012| MBS Paydown 0.19274218......... | ccceveeereermerneeirens | corneeineens 12,204 | oo 12,204 | oo 10,678 | oo 9,759 | covvverri (1 I (LX) [ 0 (143) 0. 12,204 .0 0 [V IO 411 |05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cocecmvren | v 07/25/2012| Pass-Through LOSS...........ccveeres | covreneeneminerineinns | wveeerseenseineind (V1 718 629 [ . 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 IO 24 105/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37. v [ 08/25/2012| MBS Paydown 0.18938603 (247) 0. 14,927 .0 0 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvovvres | corne 08/25/2012| Pass-Through Loss.... 0 0 ... 0 .0 0 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37. R 09/25/2012| MBS Paydown 0.18680539 (190) 0. 12,939 .0 0 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoevovvres | cerne 09/25/2012| Pass-Through LOSS...........cccevenne y 0 0 ... 0 .0 0 0 05/25/2037| 1FM.....
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 07/15/2012| MBS Paydown 0.932362177 634 0 33,162 .0 0 0 1111512015 1Z.........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 08/15/2012| MBS Paydown 0.929026225 733 0 33,360 .0 0 0 11/15/2015| 1Z........
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 09/15/2012| MBS Paydown 0.925670374 835 0 33,559 .0 0 0 11/15/2015|1Z.........
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41 N 07/28/2012| MBS Paydown 0.45540583 2 0 19,389 .0 0 0 02/28/2041| 1FM.....
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........ovvovvrevcnes | s 08/28/2012| MBS Paydown 0.44706041......... \ , X , 1 0 16,691 .0 0 0 02/28/2041| 1FM.....
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........oecoverevvenes | s 09/28/2012| MBS Paydown 0.43529833......... 1 0 23,524 .0 0 0 02/28/2041| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ... 07/25/2012| MBS Paydown 0.023398166 9,903 0 34,723 .0 0 0 | s 97 |12/25/2036| 1FM.....
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036 I 08/25/2012| MBS Paydown 0.017039905....... | ccccoveverrrcrireeernee | eevereernenn38,150 | 38,150 | 26,323 | 026,409 | o0 | 014,845 | 0| s 14,845 0 38,150 .0 0 0 12/25/2036| 1FM.....
07401U AA  1[BSSLT 2007-SV1A A1 SEQ FLT 12/25/2036............. | ..... 09/25/2012| MBS Paydown 0.01041350 20,528 0 39,758 .0 0 0 12/25/2036| 1FM.....
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029 e 07/15/2012| MBS Paydown 0.555240431 0 0 3,575 .0 0 0 12/15/2029| 6FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........coovvrers | o 08/15/2012| MBS Paydown 0.553538879....... 0 0 3,403 .0 0 0 12/15/2029| 6FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029..........cccouvvrurns [ e 09/15/2012| MBS Paydown 0.55170955......... 0 0 3,659 .0 0 (V1 I 204 |12/15/2029| 6FE......
12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018..........ccccovrrmeree | verer 07/02/2012| Sinking Fund Redemption 100.0. (1) 0 68 .0 0 0 4 107/02/2018| 1FE......
12189P  AE 2 |BURLINGTON NORTH 7.16 01/02/20... N 07/02/2012| Sinking Fund Redemption 100.0. |. (12) 0 1,049 .0 0 0 | v 75 [01/02/2020 1FE......
12189P AL 6|BUR NTH/SAN FA 5.943 01/15/2022........ccccovvvrmerrs | venes 07/15/2012| Sinking Fund Redemption 100.0. 1 0 30,201 .0 0 0 01/15/2022| 1FE......
1248MB  AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37. N 06/25/2012| Prior period adjustment............... . 0 0 2,680 .0 0 (V1 IO 54 102/25/2037| 1FM.....
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 07/25/2012| MBS Paydown 0.033147385....... 0 0 42,058 .0 0 0 02/25/2037| 1FM.....
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | c..e. 08/25/2012| MBS Paydown 0.028609076....... | .ccceevuervenerrerirnne | cereerareennsd 45,383 | oo 45383 | .o 45,390 | .coovrrrrens 45,383 | oo (1 I (V1 I 0 0 0 45,383 .0 0 0 02/25/2037| 1FM.....
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 09/25/2012| MBS Paydown 0.025203922....... | ccccvevereemeirncrinne | cerneeineenns 34,052 | oo, 34,052 | .ooerernens 34,057 | oo 34,052 | oo (1 IO (VI IO 0 0 0 34,052 .0 0 0 02/25/2037| 1FM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36 e 07/25/2012| MBS Paydown 0.240950756 0 0 16,683 .0 0 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36 N 08/25/2012| MBS Paydown 0.233770072 0 0 35,903 .0 0 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........cccoves | vevee 09/25/2012| MBS Paydown 0.228842447 0 0 24,638 .0 0 0 12/25/2036| 2AM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 07/20/2012| MBS Paydown 0.424358846 94 0 12,830 .0 0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.........0. | ..o 07/20/2012| Pass-Through LOSS..........cc.cverne 35,290 | .o 0 0 w0 | 0 0 0 ... 0 .0 0 0 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 08/20/2012| MBS Paydown 0.419679804....... | .cccovvvvvrrervercnns | cvvverveeenen 9,748 | i 9,746 | o 9,551 | oo 9,715 | v 0 31 0 9,746 .0 0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 08/20/2012| Pass-Through Loss.... 6,278 | oo 0 0 0 0 ... 0 .0 0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........0. | .o 09/20/2012| MBS Paydown 0.402176248....... [ .cccoorvrerrnrineinns | vrvvrrnnneen 15,154 | 15,154 | e, 14,851 | oo 15,037 | oo 0 17 0 15,154 .0 0 0 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 09/20/2012| Pass-Through LOSS........c..cuweeres | vevvreerernneeneriens 44,363 | .o 0 0 w0 | 0 0 0 .. 0 .0 0 0 06/20/2036| 1FM.....
12641P AT 1|CSMC 2009-6R 3A2 SUB SSUP 5.50 10/26/35......... | ..... 07/26/2012| MBS Paydown 0.654845111....... | .cccovvrverevrnereinns | crereennn213,785 | 213,785 | e 179,650 | ..vvvvenee 203,783 | .o (U I 6,990 | .ovririii (0 I 6,990 | .o 0 | v 213,785 .0 0 0 10/26/2035| 1FM.....
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12641P AT 1 |CSMC 2009-6R 3A2 SUB SSUP 5.50 10/26/35......... | ..... 08/26/2012| MBS Paydown 0.421358429....... | .cccovrvverrereneinns | crverienes 212,326 | oo 212,326 | ..ococvennee 178,424 | ............ 202,392 | oo 0| e 8,787 | oo (V1N IO 8,787 | oo 0 | v 212,326 .0 0 (V1 I 7,794 | 10/26/2035| 1FM.....
12641P AT 1 |CSMC 2009-6R 3A2 SUB SSUP 5.50 10/26/35......... | ..... 09/26/2012| MBS Paydown 0.191187259....... | ccccevvvrerreeenennns | crvverirees 209,311 | oo 209,311 | cooveren 175,890 | coovvvvrne 199,518 | oo 0 et 10,845 | oo (V1 IO 10,845 0 209,311 .0 0 0 8,643 | 10/26/2035| 1FM.....
12641P BF  0|CSMC 2009-6R 5A3 SUB SSUP 5.50 9/26/35........... | ..... 07/26/2012| MBS Paydown 0.0.........cocuuervrere | ovremrenenieeineiiens | cvreerienes 332,192 | oo 332,192 | .o 332,192 | oo, 331,153 | oo 0| e 1,837 | oo (V1 I 1,837 | oo (V1 I 332,192 .0 0 0 . 10,633 |09/26/2035| 1FM.....
12641P BG  8|CSMC 2009-6R 5A4 SUB SSUP 5.50 9/26/35........... | ..... 07/26/2012| MBS Paydown 0.880361182 ....39,438 0 39,438 .0 0 (1 I 1,262 |09/26/2035| 1FM.....
12641P BG  8|CSMC 2009-6R 5A4 SUB SSUP 5.50 9/26/35........... | ..... 08/26/2012| MBS Paydown 0.0.. ..290,202 0 290,202 .0 0 0 . 10,619 |09/26/2035| 1FM.....
12641P BH 6 |CSMC 2009-6R 5A5 MEZ SSUP 5.50 9/26/35........... | ..... 08/26/2012| MBS Paydown 0.76813969 X ....76,430 0 76,430 .0 0 (V1 I 2,797 |09/26/2035| 1FM.....
12641P BH 6 |CSMC 2009-6R 5A5 MEZ SSUP 5.50 9/26/35........... | ... 09/26/2012| MBS Paydown 0.0.........ccvuerereee | ovrerrerrenienerseeins | crverireees 253,210 | cocvovveen. 253,210 | oo 253,210 | ..o 252,461 | oo 0| e 1,029 | v (V1N I 1,029 0 253,210 .0 0 0 . 10,426 |09/26/2035| 1FM.....
12641P BU 7 |CSMC 2009-6R 7A3 SUB SSUP 5.50 9/26/35........... | ..... 07/26/2012| MBS Paydown 0.082847115....... | ccccooveerrerrerineinns | cereerienes 306,927 | oo 306,927 | ...ocvenee 252,671 | co0errn293,619 | oo 0 et 11,973 | oo (V1 IO 11,973 | v (V1 I 306,927 .0 0 (V1 I 9,827 |09/26/2035| 1FM.....
12641P BU  7|CSMC 2009-6R 7A3 SUB SSUP 5.50 9/26/35........... | ..... 08/26/2012) MBS Paydown 0.0.........cccevvvvene | vorermreerinerirenirene | e 39,808 | .oovvirees 39,808 | ..oovvrnee. 32,771 | ooerrern38,082 | o 0| e 4,934 | i) (V1N IO 4,934 0 39,808 .0 0 (V1 I 1,457 |09/26/2035| 1FM.....
12641P BV  5|CSMC 2009-6R 7A4 SUB SSUP 5.50 9/26/35........... | ..... 08/26/2012| MBS Paydown 0.087783463 0 262,992 .0 0 (1 I 9,626 |09/26/2035| 1FM.....
12641P BV 5|CSMC 2009-6R 7A4 SUB SSUP 5.50 9/26/35........... | ..... 09/26/2012| MBS Paydown 0.0.............. ..25,308 , 0 25,308 .0 0 (1 I 1,042 | 09/26/2035| 1FM.....
12641P BW 3 |CSMC 2009-6R 7A5 MEZ SSUP 5.50 9/26/35........... | ..... 09/26/2012| MBS Paydown 0.043049526....... | .cccovvvevevrververrnns | wrvrernnnnn 275,889 | e, 275,889 | ...ceen212,561 | ciirin255,729 | civvieinnn0 | 17,076 | 0 | 17,076 0 275,889 .0 0 0 . 11,362 |09/26/2035| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 06/26/2012| Prior period adjustment............... (11) 0 .. 0 .0 0 0 0 | 04/26/2036| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 07/26/2012| MBS Paydown 0.128412308 70 0 28,647 .0 0 0 04/26/2036| 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 08/26/2012| MBS Paydown 0.119336653 180 0 63,685 .0 0 0 04/26/2036| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 09/26/2012| MBS Paydown 0.10662928 301 0 89,169 .0 0 0 04/26/2036( 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 07/26/2012| MBS Paydown 0.428304929....... | .ccovevvvrviveriverrnne | worreenen 276,817 | 000 276,817 | i 276,817 | 1276,322 | e | 1,223 | 0 | 1,223 0 276,817 .0 0 0 10/26/2035| 1FM.....
12641P  CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 08/26/2012| MBS Paydown 0.386193057 35 0 75,801 .0 0 0 10/26/2035| 1FM.....
12641P CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 09/26/2012| MBS Paydown 0.328235648....... | ....ccccvvrreveriverrene | woverennnn 104,323 | 104,323 | 104,323 | 104,137 | 0 | D2 | 0 | 52 | v 0| v 104,323 .0 0 0 10/26/2035| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 07/26/2012| MBS Paydown 0.703949868 7 0 35,249 .0 0 0 07/26/2037| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 08/26/2012| MBS Paydown 0.680411229 (21) 0 98,862 .0 0 0 07/26/2037| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 09/26/2012| MBS Paydown 0.67173077 10 0 36,458 .0 0 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccccouv. | e 06/26/2012| Prior period adjustment...........cc.. | coeeeeeevereinernnennes | vververirneeinnecns | o0 [0 0 | i | s (1,613) | iinl0 | (1,613) 0 .. 0 .0 0 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccooee | vevee 07/26/2012| Pass-Through LOSS............cueres | covvenrreerierinnenns | vovererneeissinnied (V1 I 59,475 53,991 | oo 0 (U I [(GLSZ)) I 0 (694) 0 .. 0 .0 0 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .........c..cconee | vever 08/26/2012| Pass-Through LOSS.........c.eveerer | covvvnevrnerserineennns | wovererneessninennad (V1 I 71,008 64,460 | ..ooovvieriiinnn 0 (1 I [(72) ) I 0 (828) 0 .. 0 .0 0 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .........c.cccoee. | vever 09/26/2012| Pass-Through LOSS...........cveeres | corremeernerieeineeans | woveverseenseissind (V1 I 35,772 32,474 | oo 0 (1 I (A17) ] e 0 (417) 0 ... 0 .0 0 0 07/26/2037| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 07/25/2012| MBS Paydown 0.221073626 0 71,722 .0 0 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 08/26/2012| MBS Paydown 0.207843685....... | ...cccorerevrnrrerinnes | crvvrennn 156,964 | ... 156,964 | ........... 155,733 | .o 153,948 | (0 | e 2,710 | 0 [ 2,710 | 0 | v 156,964 .0 0 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 09/26/2012| MBS Paydown 0.199907006 , 0 94,163 .0 0 0 12/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 07/26/2012| MBS Paydown 0.009637862....... | ..cc.vvvrerererernernnns | crrverireens 103,063 | ...occveveee 103,063 | ..ooevevee 103,083 | ..ooeveeern 103,063 | covovcennn0 [ 0 | i [0 | il | s 103,063 .0 0 0 01/26/2036| 1FM.....
12641Q CB  6|CSMC 2009-7R 10A1 SEQ EXCH CSTR 1/26/36...... | ..... 08/26/2012| MBS Paydown 0.0..........cccvemriee [ worerermrereerinerinins | eevveereriens 54137 | o 54137 | v 54,137 54,137 .0 0 0 01/26/2036| 1FM.....
12641Q CC 4 |CSMC 2009-7R 10A2 SUB CSTR 01/26/36............... | ..... 08/26/2012| MBS Paydown 0.878146769 71,113 11,113 71,113 .0 0 0 01/26/2036| 1FM.....
12641Q CC 4 |CSMC 2009-7R 10A2 SUB CSTR 01/26/36............... | ... 09/26/2012| MBS Paydown 0.69577311 ..106,432 06,432 ...106,432 .0 0 0 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 07/26/2012| MBS Paydown 0.249600156 ....43,459 43,142 .0 0 0 01/26/2036( 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 08/26/2012| MBS Paydown 0.23249932......... | ccccoveernevnerirneernne | veveverenennn 24,998 | 124,998 | i 25,182 24,998 .0 0 0 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 09/26/2012| MBS Paydown 0.215745293....... | .cc.cccvvvvvvervnriians | veerneeenn. 24,491 | 24,491 | il 24,671 24,491 .0 0 0 01/26/2036| 1FM.....
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12641Q DD 1 |CSMC 2009-7R 14A2 SUB 5.57 4/26/37........cccccouvcrs | venes 07/26/2012| MBS Paydown 0.339593429....... | ccccovvvevirmmrirerirens | conreiininne 14,586 | .oooovrrene 14,586 | ..oocvvvenee 13,301 | v 14,443 | o LV I 87 | e 0 87 0 14,586 .0 0 0 04/26/2037| 1FM.....
12641Q DD 1 |CSMC 2009-7R 14A2 SUB 5.57 4/26/37........cccovurere | vever 08/26/2012| MBS Paydown 0.269138319....... | ceceeververrmerirerirnns | cererineenns 34,882 | oo 34,882 | ..o 31,810 | v 34,540 | .o (1 I 359 | v 0 359 0 34,882 .0 0 0 04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37........cocovuere | s 09/26/2012| MBS Paydown 0.206414145 0 31,054 .0 0 0 04/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 07/26/2012| MBS Paydown 0.362244439 0 18,833 .0 0 0 04/26/2037| 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 08/26/2012| MBS Paydown 0.35944236 .10,545 0 11,802 .0 0 0 04/26/2037| 1FM.....
12641Q DM  1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 09/26/2012| MBS Paydown 0.356976977....... | .cccveevrerrermnrvennnns | vervrerenenen 10,384 | 110,384 | 009,363 | oo 9,278 0 10,384 .0 0 0 04/26/2037| 1FM.....
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 07/26/2012| MBS Paydown 0.088595212....... | ccccvevervrrnerrerernee | cerverrneene32,782 | 32,782 | 1000 32,782 | s 31,325 0 32,782 .0 0 0 09/26/2037| 1FM.....
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 08/26/2012| MBS Paydown 0.076678381....... [ ..ccocovrvrvrvrreriens | vrverernnnen 33,768 | i 33,768 | ......33,768 | oo 32,267 0 33,768 .0 0 0 09/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... | ..... 09/26/2012| MBS Paydown 0.051664321....... | .cccoocvvereverirerrnne | cevvrrrnnnc 70,880 | i 70,880 | .ovorrn 70,880 | e 67,730 0 70,880 .0 0 0 09/26/2037| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036... e 07/25/2012| MBS Paydown 0.58859432 0 49,538 .0 0 0 02/25/2036| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036... e 08/25/2012| MBS Paydown 0.549670148 194,621 .0 0 0 02/25/2036( 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036.............coc0e. | cevee 09/25/2012| MBS Paydown 0.542573976 35,481 .0 0 0 02/25/2036| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034.........ccccoe. | e 07/25/2012| MBS Paydown 0.216232958....... [ .ccocvvevevrvrrerinns | cvvnren 161,458 | i 161,458 161,458 .0 0 0 06/25/2034( 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034................ | ... 08/25/2012| MBS Paydown 0.203312351....... | ccccovvvvvrvvvirverrene | wovrennn. 148,393 | i, 148,393 148,393 .0 0 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034.... N 09/25/2012| MBS Paydown 0.186556445 e 192,442 | 192,442 ...192,442 .0 0 0 06/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ... 07/25/2012| MBS Paydown 0.34164397 ..158,980 ...158,980 .0 0 0 07/25/2034( 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 08/25/2012| MBS Paydown 0.332316432 37,310 .0 0 0 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034............. | ..... 09/25/2012| MBS Paydown 0.319903624....... | .cccooveermrvnernnernes | cevrerneni49,651 | o 49,651 .0 0 0 07/25/2034| 1FM.....
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 8/25/2034.............. | ..... 07/25/2012| MBS Paydown 0.026470998 438 | s 75,438 .0 0 0 08/25/2034| 1FM.....
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 8/25/2034.............. | ... 08/25/2012| MBS Paydown 0.021306325 BAT | 51,647 .0 0 0 08/25/2034| 1FM.....
12667F SX 4| CWALT 2004-J7 1A3 SEQ 5.336 8/25/2034... R 09/25/2012| MBS Paydown 0.0165697 47,366 ...47,366 47,366 .0 0 0 08/25/2034| 1FM.....
12667G C7  6|CWALT 2005-32T1 A2 PAC 5.50 8/25/2035.............. | ..... 07/25/2012| MBS Paydown 0.29864356 557,584 ..557,584 557,584 .0 0 0 08/25/2035| 1FM.....
12667G C7  6|CWALT 2005-32T1 A2 PAC 5.50 8/25/2035. B 08/25/2012| MBS Paydown 0.170566077....... | .ccoveverrermeenerrane | rereernnn512,310 | e, 512,310 512,310 .0 0 0 08/25/2035| 1FM.....
12667G C7  6|CWALT 2005-32T1 A2 PAC 5.50 8/25/2035.............. | ..... 09/25/2012| MBS Paydown 0.101030495....... | cccovvvvvrevirverrens | wovreennnnn 278,142 | e, 278,142 278,142 .0 0 0 08/25/2035| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 06/25/2012| Prior period adjustment...........c.c. | veeeeeeneeneenernens 0 .0 (1 [P 0 0 w0 | 0 0 0 .. 0 .0 0 0 01/25/2036| 5FM......
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 07/25/2012| MBS Paydown 0.292131855....... [ .cccoevvrrrrmrveriens | vevvrerennend8,960 | oo 48,960 | ...cooveernn 33444 | o 36,830 | v 0] e 12,129 | oo (VN 12,129 0 48,960 .0 0 0 01/25/2036| 5FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 08/25/2012| MBS Paydown 0.290344095 ....17,609 (366) 0. 17,609 .0 0 0 01/25/2036| 5FM......
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 09/25/2012| MBS Paydown 0.288626951 ...16,914 (421) 0 16,914 .0 0 0 01/25/2036| 5FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cccccouvee | s 07/25/2012| MBS Paydown 0.366347604....... [ ..ccoovrernrnvrnnnens | covrvvereirenns 4,674 | oo 4,674 (50) 0 4,674 .0 0 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccovuvee | vover 07/25/2012| Pass-Through LOSS...........cvereees | covremevnnerierineenns | wovereseenssisnennd [V I 5,070 0 0 .. 0 .0 0 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccouee. | o 08/25/2012| MBS Paydown 0.359796039....... | ..c.cccuvnrrverirerinns | ceviniinniinns 3,608 | .o 3,698 (73) 0 3,698 .0 0 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36... e 08/25/2012| 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 09/25/2012| MBS Paydown 0.35653269 (37) 0 3,327 .0 0 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36... i 09/25/2012| Pass-Through Loss 0 0 ... 0 .0 0 0 05/25/2036( 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 07/25/2012] MBS Paydown 0.175227444 816 0 66,275 .0 0 0 11/25/2035| 1FM.....
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126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 08/25/2012| MBS Paydown 0.14939642......... 914 0 64,578 .0 0 0 2,370 |11/25/2035| 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 09/25/2012| MBS Paydown 0.134905187 23 0 36,228 .0 0 (] I 1,496 |11/25/2035| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018........ccoee. [ veree 07/25/2012| MBS Paydown 0.102440602 29 0 10,473 .0 0 0 10/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018..........c.c. | . 08/25/2012| MBS Paydown 0.100418345 28 0 8,089 .0 0 0 10/25/2018| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.........coc0. [ veeee 09/25/2012| MBS Paydown 0.09681355 189 0 14,419 .0 0 0 10/25/2018| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035...........cccove. | voves 07/25/2012| MBS Paydown 0.152564904 ,200 | v 46,200 | 46,192 | 44,498 | 0 ]l 2 | 0 | 1,112 0 46,200 .0 0 0 05/25/2035| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.........cccovvvee | vever 08/25/2012| MBS Paydown 0.139926615....... | .cccveeerrrverirerirens | corneriieenns 75,830 | coverrrrrnn 75,830 | i 75,818 | 173,036 | 0 | 2,314 | 0 2,314 0 75,830 .0 0 0 05/25/2035| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.........c.covveee | veves 09/25/2012| MBS Paydown 0.128549638....... | ccccvevvrremerrncrirene | cerneerneenad 68,262 | .....c.......68,262 | ...ooce.e88,251 | oo 85,747 | 0| 02,092 | 0 2,092 0 68,262 .0 0 0 05/25/2035| 1FM.....
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... |..... 08/01/2012| Partial Call 100.0.........cccovverrrveees | corerrrrierinnnirenirene | e 34,434 603 0 34,434 .0 0 0 09/30/2015|4Z........
140661 AK 5| CAPMARKFINL GRP B LIBOR+700 09/30/15.......... |..... 09/05/2012| Call 100.0........covvvrvernce. 25,342 417 0 25,342 .0 0 0 09/30/2015(4Z........
15189X AJ  7[CENTERPOINT HOUSTON U 7.00 03/01/2014........ |..... 08/27/2012| Make Whole Call 109.397.......cc.. [ covrvvrvrrvvermerrerinnns | wrverens 3,281,910 | .........3,000,000 | .........2,999,340 | ........2,999,995 | ....ccceverne0 [ oD |0 [ L IO (V1 I 3,000,000 | ..ocovrrrnne 0 [ 281,910 |..... 281,910 03/01/2014| 1FE......
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccvvvrirerrcrrenns | conne 07/01/2012| Sinking Fund Redemption 100.0. | .....cccevvvvernerirnes | corvervveinne 12,993 0 0 12,993 .0 0 0 12/01/2016] 1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16.......ccovvvervrrerrenes [ e 08/01/2012| Sinking Fund Redemption 100.0. | .......cccovuererirenes | vovreererinns 13,062 0 0 13,062 .0 0 0 12/01/2016| 1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccoovvvvvervrrnenns | o 09/01/2012| Sinking Fund Redemption 100.0. | ......ccoevvvrvrerrens | vevrviininne 13,132 0 0 13,132 .0 0 0 12/01/2016] 1...........
161542 CP  8|CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ..... 07/25/2012| MBS Paydown 0.341598785 269 0 81,296 .0 0 0 02/25/2015| 1FM.....
161542 CP 8| CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ... 08/25/2012| MBS Paydown 0.32484370 258 0 75,398 .0 0 0 02/25/2015( 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..........ccocees | vene 07/25/2012| MBS Paydown 0.259533462 (94) 0 27,196 .0 0 0 02/25/2035| 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..........cccoens | e 08/25/2012| MBS Paydown 0.257349822 (36) 0 8,735 .0 0 0 02/25/2035| 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..............co. | cooe. 09/25/2012| MBS Paydown 0.252109019 (98) 0 20,963 .0 0 0 02/25/2035| 1FM......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 07/25/2012| MBS Paydown 0.121818845 334 0 5,548 .0 0 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 08/25/2012| MBS Paydown 0.120057264 260 0 5,285 .0 0 0 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2012| MBS Paydown 0.11867944 26 0 4,133 .0 0 0 01/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......cccove. [ veuee 07/25/2012| MBS Paydown 0.097555818 3,604 0 21,804 .0 0 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccceve | vever 08/25/2012| MBS Paydown 0.095903865....... | .cccvveervenrrirerirene | cervreirnnennd 24,284 | ..o 24,284 | 21,188 | 20,106 | 0 | 4,040 | 0 4,040 0 24,284 .0 0 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccccone | vever 09/25/2012| MBS Paydown 0.095100907....... | ceveeeeemeevenerrerirene | cerneerneinns 11,803 10,299 | oo 9773 | 0 [ 1,891 | 0 | 1,891 0 11,803 .0 0 (V1 IO 531 [11/25/2036( 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40............ccco.. | oo 07/15/2012| MBS Paydown 0.481737203....... | cccooovieniinnivcriiens | e 80,103 79,959 (347) 0 80,103 .0 0 0 e 2,454 | 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccoevevvee | e 08/15/2012| MBS Paydown 0.474426607 (322) 0 74,934 .0 0 0 2,623 | 04/15/2040( 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccouvevree | e 09/15/2012| MBS Paydown 0.46708224 (321) 0 75,280 .0 0 0 2,965 |04/15/2040( 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 07/25/2012| MBS Paydown 0.122923089 2 0 1,097 .0 0 (01 I 35 [03/25/2036| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 08/25/2012| MBS Paydown 0.121853859 (1) 0 3,237 .0 0 (V1 I 119 | 03/25/2036| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 09/25/2012| MBS Paydown 0.121113038 0 0 2,242 .0 0 (01 I 92 [03/25/2036| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 07/25/2012| MBS Paydown 0.73224931 21 0 19,338 .0 0 0 08/25/2035| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 08/25/2012| MBS Paydown 0.72294193 546 0 37,230 .0 0 0 08/25/2035( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 09/25/2012| MBS Paydown 0.71732757 32 0 22,457 .0 0 0 08/25/2035| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36.........cccovvvrervrns | corne 07/25/2012| MBS Paydown 0.0655269........... 266 0 40,843 .0 0 0 07/25/2036| 1FM.....
17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36........ccocoevurereans | o 08/25/2012] MBS Paydown 0.050177846 326 0 38,373 .0 0 0 07/25/2036| 1FM.....
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17309N  AC 5| CRMSI 2006-1 A3 SEQ STP 7/25/36........ccocvvvererernes [ e 09/25/2012| MBS Paydown 0.03552517......... | ceceevrvnrrverirneernne | eeverrienernn36,632 | coviivniinas 36,632 0 36,632 .0 0 (V1 I 1,568 |07/25/2036| 1FM.....
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cccovveers [ vere 07/25/2012| MBS Paydown 0.84780744........ | .cccooovervvvererinns | creereenn 100,793 | i 100,793 | .oovvverrr.87,186 | 92,785 | o0 | 5,485 | 0 [ i 5,485 | (V1 I 100,793 .0 0 0 3,395 |09/25/2036| 1FM.....
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccovvvrees [ e 08/25/2012| MBS Paydown 0.83434352......... [ cccoeivierernrveriens | vevvrerennen53,856 | oo 53,856 0 53,856 .0 0 0 2,073 |09/25/2036| 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........ccoconvvres | vever 09/25/2012| MBS Paydown 0.81402342 ....81,280 0 81,280 .0 0 0 3,520 |09/25/2036| 1FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037.........ccovvvrerernrernes | e 07/25/2012| MBS Paydown 0.87526685 174,670 174,670 .0 0 0 06/25/2037| 2FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037........ccrvvrvrvvrernrnens | cere 08/25/2012| MBS Paydown 0.844883324....... [ ..ccovvivrvvrvrveinns | crrrrenn 182,301 | i 182,301 ...182,301 .0 0 0 06/25/2037| 2FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037.........ccovvverererneenes | v 09/25/2012| MBS Paydown 0.80151679......... | cccevevervevrververrene | wvrernnnnn 260,199 | v, 260,199 0 260,199 .0 0 0 06/25/2037| 2FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 07/25/2012| MBS Paydown 0.47219519......... [ cccovvrerrvrncrerinens [ v 3,261 | i, 3,261 0 3,261 .0 0 (V1 I 75 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 07/25/2012| Pass-Through LOSS...........cccveres | veverrevrvinrineriens (V1N I 805 0 .. 0 .0 0 0 | s 12 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 08/25/2012| MBS Paydown 0.471978267 0 103 .0 0 0 2 |03/25/2037( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 08/25/2012| Pass-Through Loss 0 49 0 ... 0 .0 0 0 1 103/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 09/25/2012| MBS Paydown 0.46285391......... | ceceeueevrverrrerirneenee | veervrirnerand 6,338 | oo 6,338 0 6,338 .0 0 [V I 120 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 09/25/2012| Pass-Through LOSS.........c.coueveeres [ overvrinernincirennns (] I 49 0 ... 0 .0 0 0 1 103/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.ccoveree | vever 07/25/2012| MBS Paydown 0.72908198......... | ceceerveervmmrirerirene | cernreirneandd 42,019 | oo 42,019 0 42,019 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......ccconveree | vever 07/25/2012| Pass-Through Loss 0 .. 0 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......cccovveers [ v 08/25/2012| MBS Paydown 0.72047040 0 36,244 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.ccvvvree | vever 08/25/2012| Pass-Through Loss. 0. 0 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......cccconevvee | vever 09/25/2012| MBS Paydown 0.71592498 0 16,624 .0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.ccoveree | vever 09/25/2012| Pass-Through LosS...........ccc....... 0 ... 0 .0 0 (1 I 561 |06/25/2037| 1FM.....
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. | 06/07/2012| Prior period adjustment............cc. | coeverreveererseernneenns 0 .0 0 .. 0 .0 0 0 0 |12/09/2047| 6FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047. . | 09/07/2012| MBS Paydown 0.417312682 0 423 .0 0 0 6 | 12/09/2047| 6FE......
21036P AF 5| CONSTELLATION BR 7.25 05/15/2017. 08/02/2012| J. P. MORGAN SECURITIES. 0 500,001 0 77,499 | ... 77,499 26,382 | 05/15/2017| 3FE......
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.... 07/15/2012| MBS Paydown 0.108889409 0 8,021 .0 0 0 | oo 328 |03/15/2027| 1FM.....
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........covvvevree [ venee 08/15/2012| MBS Paydown 0.107649562....... 0 6,199 .0 0 (V1 I 289 |03/15/2027| 1FM.....
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........ccccvvrerns | coree 09/15/2012| MBS Paydown 0.10711177......... 0 2,689 .0 03/15/2027 | 1FM.....
210805 AM  9[CONTL AIRLINES 6.94 10/15/13.......oovovvnirervrrcrns [ e 06/11/2012| Prior period adjustment............... 0 ... 0 .0 04/15/2015| 3AM.....
210805 AM 9| CONTL AIRLINES 6.94 10/15/13.......c.ovvvmererererneernnns [ o 07/15/2012| Sinking Fund Redemption 100.0. | . 0 11,517 .0 04/15/2015| 3AM.....
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccoevvree | corne 07/25/2012| MBS Paydown 0.066993625....... 0 6,300 .0 09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cocevvres | ceree 08/25/2012| MBS Paydown 0.062815177....... 0 12,535 .0 09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccoevvree | coree 09/25/2012| MBS Paydown 0.061498633....... 0 3,950 .0 09/25/2031| 1FE......
22541S U3 0| CSFB2004-8 1A2 SEQ 5.25 12/25/34.........cocovevvvrnes | o 07/25/2012| MBS Paydown 0.00926841......... 0 55,934 .0 12/25/2034| 1FM.....
22541S U3 0| CSFB2004-8 1A2 SEQ 5.25 12/25/34.........cocovvvevvcees | o 08/25/2012| MBS Paydown 6.7514E-4 0 77,339 .0 12/25/2034| 1FM......
22541S U3 0| CSFB 2004-8 1A2 SEQ 5.25 12/25/34.........cocovvrevrcnes | o 09/25/2012| MBS Paydown 2.372E-4. 0 3,941 .0 12/25/2034| 1FM.....
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38.......ccovcvvvvens [ e 07/15/2012| MBS Paydown 0.39388866 0 2,158 .0 02/15/2038| 1FM.....
225458 DK  1|CSFB 2005-C1 A3 SEQ 4.813 2/15/38.........ococvvvvrns | vevee 08/15/2012| MBS Paydown 0.39356888......... 0 1,599 .0 02/15/2038| 1FM.....
225458 DK  1|CSFB2005-C1 A3 SEQ 4.813 2/15/38........covvvvvrnres | e 09/15/2012| MBS Paydown 0.338028827....... 0 277,700 .0 02/15/2038| 1FM.....
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225458 Z3  5|CSFB2005-8 3A14 PAC 5.50 9/25/35..........cccovvvevnins [ e 07/25/2012| MBS Paydown 0.20990143......... | ccccovrvrereerenrenns | crvverienns 339,288 | ............ 339,288 | ... 340,242 | ............ 317,470 | oo 0| s (5,412) [ oo (V1N I (5,412) 0 339,288 .0 09/25/2035| 1FM.....
225458 Z3  5|CSFB 2005-8 3A14 PAC 5.50 9/25/35..........cccvvvenens [ v 08/25/2012| MBS Paydown 0.18054317......... | cocveuvevrererererneenns | crvverireees 271,740 | ............ 271,740 | ... 272,504 | ............ 254,266 | ...ocoovrernens 0| s (4,430) [ .oocvorernene (V1 I (4,430) 0 271,740 .0 09/25/2035| 1FM.....
225458 73  5|CSFB 2005-8 3A14 PAC 5.50 9/25/35........coccovvvevmrenn | veves 09/25/2012| MBS Paydown 0.151663201........ | ..ccoovvererrerineians | ceveerirnes 267,313 | oo 267,313 | ..o 268,065 | ....cooonc. 250,123 | .ovvrriens 0| s (4,876) | ..cvvrrernene (V1 I (4,876) 0 267,313 .0 09/25/2035| 1FM.....
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34.........cccovvruvns [ v 07/25/2012| MBS Paydown 0.25322087......... | ccccouvvvvivnerverrene | wovreennnn206,980 | 1o 206,980 901 0 206,980 .0 10/25/2034| 1FM.....
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34.........ccoovvernens [ 08/25/2012| MBS Paydown 0.235317. 125,327 ...125,327 .0 10/25/2034| 1FM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34.........ccovvevres [ s 09/25/2012| MBS Paydown 0.2344709.. 5,923 11 0 5,923 .0 10/25/2034| 1FM.....
225792 ZZ 3| CRESCENT RES 2ND LIEN L+600 6/09/2015.......... |..... 08/09/2012| Paydown 100.0........coceverrererins | vovererieernerireniene | oveies 1,102,743 | ......... 1,102,743 | ......... 1,080,525 | .........1,025,551 | ........ 61,371 | ... 15,389 | oo (V] IO 76,760 | ..o 0| v 1,102,743 .0 06/09/2015| 6FE......
23242L  AB  9|CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........cccoes | vene 07/15/2012| MBS Paydown 0.184685447 583 0 14,699 .0 07/15/2036( 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccoue. | venee 08/15/2012| MBS Paydown 0.181805969 920 0 21,596 .0 07/15/2036| 1FM.....
23242L  AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........cccce. | oo 09/15/2012| MBS Paydown 0.179672888 750 0 15,998 .0 07/15/2036| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2012| MBS Paydown 0.697931497 482 0 65,135 .0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2012| Pass-Through LOSS..........cccevenne 0 0 ... 0 .0 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 08/25/2012| MBS Paydown 0.690146884 151 0 25,150 .0 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 08/25/2012| Pass-Through LoSS...........ccc....... 0 0 ... 0 .0 12/25/2046| 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/25/2012| MBS Paydown 0.675108164 292 0 36,252 .0 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/25/2012| Pass-Through Loss.... 18,285 | .. 0 0 .0 0 0 .. 0 .0 12/25/2046| 1FM.....
24763L AE  O|DELHE 1995-2 A5 HE SEQ 7.1 1/25/27........ovovveere | e 07/25/2012| MBS Paydown 0.01840227......... | ccccoevvverervrvercnns | cvvvvrvereenen 1,408 | i 1,408 | oo 1A | 1,406 | oo (U I 0 0 0 1,406 .0 01/25/2027 | 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.......cccovvvvees [ e 08/25/2012| MBS Paydown 0.01798725......... | cccveevrneerernereens | cevverivereenenc 150 | 4,150 | 4164 | oo 4150 | e (1 IO (VI I 0 0 0 4,150 .0 01/25/2027| 1FM.....
24763L AE  0|DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.......cccovvvvuere [ v 09/25/2012| MBS Paydown 0.01778732......... | cecovevvnrreververnnne | evvverirenee 1,999 | 1,999 | e 2,006 | oo 1,999 | o (U IO {1 [ I 0 0 0 1,999 .0 01/25/2027| 1FM.....
250847 DT  4|DETROIT EDISON 5.20 10/15/2012.......ccvevevevmerens | v 07/23/2012| Make Whole Call 101.102948..... | ..cooeervrvrmerrerirnee | overs 1,516,544 | ......... 1,500,000 | ......... 1,542,135 | ......... 1,504,163 | ..ooovvrrnnnnd 0| s (21510} (V1N I (P21<10) | 0| v 1,501,212 | oo 0 10/15/2012| 1FE......
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.............. | ..... 07/25/2012| MBS Paydown 0.01494595 0 0 6,810 .0 10/25/2033| 1FM.....
251510 CE  1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.............. | ..... 08/25/2012| MBS Paydown 0.01341633 0 0 9,178 .0 10/25/2033| 1FM.....
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033........cccc. | e 09/25/2012| MBS Paydown 0.01013374 0 0 19,696 .0 10/25/2033| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........ccccoevves [ venee 07/25/2012| MBS Paydown 0.13623807 3,951 0 40,862 .0 03/25/2020| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020...........cocvevvee | e 08/25/2012| MBS Paydown 0.13375363 251 0 9,938 .0 03/25/2020( 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.........cccoovuves [ e 09/25/2012| MBS Paydown 0.13002307......... [ ccreevrvrvermnircrinns | crvvrerennen 14,922 | 14,922 | e 12,796 | oo 13,016 | .o [V I 402 | i 0 402 0 14,922 .0 03/25/2020( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 07/25/2012| MBS Paydown 0.19272002......... | ccccoevrrerrmnvercnns | crvrervereenene 3407 | i 3,407 | 3,407 | oo 3,430 | oo 0 (23) 0 3,407 .0 02/25/2036( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 07/25/2012| Pass-Through Loss 3,261 [ o 0 0 .0 0 0 ... 0 .0 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 08/25/2012| MBS Paydown 0.19101097......... [ coveeervrvrrermnneiinnns | ceervrvvennnenn 3,484 | i 3,464 | oo 3,464 | .o 3,482 | oo (V) I (18) ] vvvvererrrrnn 0 (18) 0 3,464 .0 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 08/25/2012| Pass-Through LOSS..........cccevenn. 1,663 | o 0 0 w0 | 0 0 0 ... 0 .0 02/25/2036( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 09/25/2012| MBS Paydown 0.18836111 (28) 0 6,715 .0 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 09/25/2012| Pass-Through Loss 0 0. 0 .0 02/25/2036( 1FM.....
251563 DV 1 |DMSI 2004-3 1A4 SEQ 4.6 03/25/2034..........ocovveee [ e 07/25/2012| MBS Paydown 0.06241921 0 0 5,895 .0 03/25/2034( 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034...........cococeuvrs [ 08/25/2012| MBS Paydown 0.06144529 0 0 11,380 .0 03/25/2034| 1FM.....
251563 DV 1|DMSI2004-3 1A4 SEQ 4.6 03/25/2034...........ccouvovere | vevee 09/25/2012| MBS Paydown 0.06016093 0 0 15,008 .0 03/25/2034( 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034..........ccccovvves | s 07/25/2012] MBS Paydown 0.11218595 (2) 0 12,935 .0 04/25/2034| 1FM.....
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251563 EM  0|DMSI 2004-4 1A4 SEQ 5.83 04/25/2034............cccouue. | voree 08/25/2012| MBS Paydown 0.11087363......... | ccccvvrvnrrrerirerenes | cevvviriniiins 7,218 | oo 7,218 | oo 7215 | oo 7,218 | o (U IO (V2] [ 0 (2) 0 7,218 .0 0 [V I 281 |04/25/2034| 1FM.....
251563 EM  0|DMSI 2004-4 1A4 SEQ 5.83 04/25/2034..........ccoccvver | evee 09/25/2012| MBS Paydown 0.1095512........... , , s , (3) 0 7,273 .0 0 0 04/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........ocovvere [ e 07/25/2012| MBS Paydown 0.57700764 23 0 43,258 .0 0 0 07/25/2034( 1FM.....
251563 FY  3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034.. e 08/25/2012| MBS Paydown 0.57166712 25 0 40,054 .0 0 0 07/25/2034| 1FM.....
251563 FY  3|DMSI2004-5 A3 SEQ 5.59 07/25/2034...........ccoovover | vevee 09/25/2012| MBS Paydown 0.55863261 189 0 97,759 .0 0 0 07/25/2034| 1FM.....
292472 ZA  5|EN-TOUCH SYSTEM REV L+550 12/31/201 e 09/28/2012| Paydown 100.0............cc.... 3 0 3,651 .0 0 (01 I 26 [12/31/2013|4Z........
292472 ZZ  0|EN-TOUCH SYSTEMS TL L+550 12/31/13.......ccceuues | vevne 09/28/2012| Paydown 100.0........ccuevererereeine | vorerermeernerinenirens | cerneeiieinns 15,010 | coovevrrrne 15,010 | coovvervrs 14,935 | oo, 14,935 | oo LU I 12 | e 0 12 0 15,010 .0 0 0 | v 108 |12/31/2013|4Z........
29736R  AD  2|ESTEE LAUDER CO 7.75 11/01/2013.......ccconvrrncrns | conne 09/04/2012| Make Whole Call 108.09............. | ceveeeremrermerrrerirane | oreenn 2,161,800 | ......... 2,000,000 | ......... 2,038,280 | ......... 2,015,644 | .0 | iiein(5,529) | 0 | eiieind(5,529) | i 0| oo 2,010,116 | coovreerennc (V) 151,684 |.... 151,684 |..... 130,458 | 11/01/2013| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......cvvovvevvinrrcnins [ 07/01/2012| Sinking Fund Redemption 100.0. 0. 12,498 .0 0 0 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.. B 08/01/2012| Sinking Fund Redemption 100.0. | . 0. 12,572 .0 0 0 06/01/2017| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.. I 09/01/2012| Sinking Fund Redemption 100.0. |. ..12,647 . 0. 12,647 .0 0 0 06/01/2017| 1FE......
32022N  BK 1 |FBUSA 2010-B A ABS 3.00 07/17/17.....coverervrrnerns | venes 08/15/2012| MBS Paydown 0.262651506....... | ..ccoeveuerreerierernne | overnn 1,843,371 | .......c. 1,843,371 | ......... 1,765,078 | ......... 1,820,374 | o0 | o397 | 0 | 4397 | 0| v 1,843,371 .0 0 0 07/17/2017| 1FE......
32022N  BK 1 |FBUSA 2010-B A ABS 3.00 07/17/17.....coovvrerrrrnrrns | verer 09/15/2012| MBS Paydown 0.0.........covvuererere | ovremrernerieeineiens | cvveeriennd 656,629 | ............656,629 | ...........628,740 | ............ 648,437 | o0 | 026,792 | civiieienn0 [ 126,792 | e 0 | v 656,629 .0 0 0 07/17/2017| 1FE......
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37......cccvvvvee [ o 07/10/2012| MBS Paydown 0.430452895....... | ....cccoovevirerermrnnns | wrverirenns 337,122 | ........337,122 | ...........332,802 | ...ccoo.uc 336,185 0. 337,122 .0 0 0 12/10/2037| 1FM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37 e 08/10/2012| MBS Paydown 0.007274359....... [ .cccoevrrreeerrerinns | voverens 1,692,714 1,688,011 | o0 | 310 | 0 | 4,310 | 0| v 1,692,714 .0 0 0 12/10/2037| 1FM.....
36158Y HA 0| GECMC 2002-3A A2 SEQ 4.996 12/10/37.......cccceevvee [ o 09/10/2012| MBS Paydown 0.0.. .29,017 0 29,097 .0 0 0 12/10/2037| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34... e 07/25/2012| MBS Paydown 0.476827278....... | ..ccoccovvervevveinns | vverrenen21,089 | 121,089 | 021,089 | 9,475 0 21,089 .0 0 0 09/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.........ccc.. | ... 08/25/2012| MBS Paydown 0.473329931 0 17,487 .0 0 0 09/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34..........ccc.. | venee 09/25/2012| MBS Paydown 0.469370715 0 19,796 .0 0 0 09/25/2034| 1FM.....
36185H DY  6|GMACM 2004-GH1 A3 SEQ CSTR 7/25/35........cccoes | venee 07/25/2012| MBS Paydown 0.034482766 0 32,807 .0 0 0 07/25/2035| 1FE......
36185H DY 6| GMACM 2004-GH1 A3 SEQ CSTR 7/25/35... i 08/25/2012| MBS Paydown 0.028803616 0 39,754 .0 0 0 07/25/2035| 1FE......
36185H DY  6|GMACM 2004-GH1 A3 SEQ CSTR 7/25/35.........ccccoe. | venee 09/25/2012| MBS Paydown 0.02429661 0 31,549 .0 0 0 07/25/2035| 1FE......
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034.... e 07/25/2012| MBS Paydown 0.07796625 0 41,307 .0 0 0 12/25/2034| 2FM.....
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034...........ccoc. | vever 08/25/2012| MBS Paydown 0.07771784......... 0 3,229 .0 0 (VN I 62 | 12/25/2034| 2FM.....
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034...........ccc. | vever 09/25/2012| MBS Paydown 0.07561097......... | ceveeeeveevmerrnerirnne | cerneerneenns 27,389 | oo 27,389 | oo 27,483 | oo 27,510 0 27,389 .0 0 (V1 IO 592 |12/25/2034| 2FM.....
36242D UZ 4 |GSR 2005-1F 1A5 PAC 5.50 2/25/2035...........coccoeuure | e 07/25/2012| MBS Paydown 0.059709147....... [ .cccovvvererneererinnes | crvrireenns 179,078 | ..cvonee 179,078 | ..oovnee 180,200 | .ovvvrenee 177,369 | o0 | e TAT | 0 [ il TAT | 0 | s 179,078 .0 0 (V1 I 5,745 | 02/25/2035| 1FM.....
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035. e 08/25/2012| MBS Paydown 0.03550442......... | cccovevevrroverrerrene | v 214,381 | i, 214,381 ...214,381 .0 0 (1 R 7,861 |02/25/2035( 1FM.....
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035. e 09/25/2012| MBS Paydown 0.013468954....... | .ccovevenvrernerncrnane | wrerennnnnn 195,168 | e, 195,168 ...195,168 .0 0 (V1 I 8,051 |02/25/2035| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............... | ..... 07/10/2012| MBS Paydown 0.753443359....... [ .cccovvevvveirerinnns | crnreenn 300,144 | i 300,144 0. 300,144 .0 0 0 e 8,437 |01/10/2038| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............... | ... 08/10/2012| MBS Paydown 0.750406361....... | ..ccovevververrncernee | cervrernnenn 15,185 | e 15,185 0. 15,185 .0 0 (V1 I 488 |01/10/2038( 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............... | ..... 09/10/2012| MBS Paydown 0.674858313....... [ .cccovvvervvrvererinns | crrereern 377,740 | o 377,740 | ...........384,351 | ..........377,880 | oo [ v (15) [ el [ i (15 [ (1N IO 377,740 .0 0 0. 13,652 |01/10/2038| 1FM.....
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16, N 07/20/2012| Sinking Fund Redemption 100.0. |. 0. 34,914 .0 0 (V1 I 1,363 |09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........coocoerevence | e 08/20/2012| Sinking Fund Redemption 100.0. 0. 35,089 .0 0 (V1 I 1,565 | 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16 e 09/20/2012| Sinking Fund Redemption 100.0. |. e .45916 | .. . . 0. 45,916 .0 0 0 2,304 |09/20/2016| 3FE......
39121 AA 8| GREAT RIVER 5.829 07/01/17......ccvevrrnrinerrsnrinenns | cevee 07/01/2012| Sinking Fund Redemption 100.0. | ......ccvuevreveneenns | wrrvererenns 387,235 | oo 387,235 | .ocvornees 387,235 | .o 387,234 | oo (U IO (V1 I (VI I (V1 IO (V1 I 387,235 .0 0 0 22,572 |07/01/2017| 1FE......
396789 BF 5| GCCFC 2002-C1 A4 SEQ 4.948 1/11/35......ccvvvvvees | 07/11/2012| MBS Paydown 0.281385029....... [ ..ccoerrervrnrererinnes | corvrireenns 326,574 | ...ccoon.... 326,574 | oo 331,804 | ............ 326,912 | .o (1 [ (VS ) I 0 (291) 0. 326,574 .0 0 (V1 I 9,426 |01/11/2035| 1FM.....
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396789 BF 5|GCCFC 2002-C1 A4 SEQ 4.948 1/11/35......cvvvevvucs [ v 08/11/2012| MBS Paydown 0.09668236......... | ..ccovrvvevererenrenns | wvvverirenns 738,811 | oo 738,811 | oo 750,643 | ............ 739,576 | .ooovrvrerernns (U I [(G1510) ) I (V1 I (1G1510) 1 I 0| v 738,811 .0 01/11/2035| 1FM.....
396789 BF 5|GCCFC 2002-C1 A4 SEQ 4.948 1/11/35......ocvvvvriee [ v 09/11/2012| MBS Paydown 0.0.........ovvuerereee | oererrermersenerseenns | crvverieens 386,729 | .cooonven. 386,729 | ..ocvornees 392,923 | .o 387,130 | .overerirens 0| e 1,260 [ .ovvercerene (V1N IS 1,260 0 386,729 .0 01/11/2035| 1FM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.......cccmvvvmernnnes [ v 07/25/2012| MBS Paydown 0.258395362....... | ccccuveerrenerrnerirene | cerneriiseinns 13,319 | oo 13,319 | s 13178 | oo 13,135 | oo 0 | oo 13 | o 0 13 0 13,319 .0 09/25/2034| 2AM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.......cccnvvuvvvvnnns [ v 08/25/2012| MBS Paydown 0.25424568 0 25,564 .0 09/25/2034| 2AM.....
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34......ccocvvvvervvrns | o 09/25/2012| MBS Paydown 0.25210997 0 13,157 .0 09/25/2034| 2AM.....
40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 07/25/2012| MBS Paydown 0.19127897 0 52,111 .0 09/25/2037| 1FM.....
40432B AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ... 08/25/2012| MBS Paydown 0.18586639 0 21,650 .0 09/25/2037| 1FM.....
40432B AA  7[HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 09/25/2012| MBS Paydown 0.18442095 0 5,782 .0 09/25/2037| 1FM.....
412824 AB 0 |HARLEYSVILLE GRP 5.7507/15/2013........ccccvuvree | venes 07/13/2012| Make Whole Call 105.173986..... | ...coccvvrrverrererene | wovvres 1,577,610 | ......... 1,500,000 | ......... 1,487,970 | ......... 1,497,670 | ...ooovvvrnnnnnd 0| e 2,330 | e (V1N IO 2,330 | v 0| v 1,500,000 | ..coovvvrnec 0 07/15/2013| 2FE......
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037..........ccco. | veve 07/25/2012| MBS Paydown 0.207074444 495 0 8,491 .0 02/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.........cocee | vone 08/25/2012| MBS Paydown 0.201140338....... [ .cccovervrvvrmrverinns | vevvrrenenen 12,996 | 012,996 | 8,935 | 3,033 | 0 | e 1,915 | 0 | e 1,915 0 12,996 .0 02/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.............c. | veve. 09/25/2012| MBS Paydown 0.196636985 622 0 9,862 .0 02/25/2037| 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 07/25/2012| MBS Paydown 0.1718009%4......... 265 0 13,522 .0 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 08/25/2012| MBS Paydown 0.16946171......... 359 0 14,035 .0 04/25/2035| 3FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035 09/25/2012| MBS Paydown 0.16783423 153 0 9,765 .0 04/25/2035| 3FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........ccccovueverns | veree 07/25/2012| MBS Paydown 0.18440223 0 0 17,122 .0 08/25/2035(4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............ccccnvurer | cunee 08/25/2012| MBS Paydown 0.18204819 0 0 23,540 .0 08/25/2035|4FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........cccouvermerer | covee 09/25/2012| MBS Paydown 0.18078767......... 0 0 12,605 .0 08/25/2035|4FM.....
45254T PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34.........cccocovrvmerines | covee 07/25/2012| MBS Paydown 0.140463438 (42) 0 38,527 .0 08/25/2034| 1FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34.........ccovrevrvrrees | venee 08/25/2012| MBS Paydown 0.139429866 (10) 0 8,269 .0 08/25/2034( 1FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34........c.ccocvvvvrnes | o 09/25/2012| MBS Paydown 0.136827002 (28) 0 20,823 .0 08/25/2034( 1FM.....
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/201 .| 08/25/2012| MBS Paydown 0.17505243 0 0 2,177 .0 10/25/2013| 6Z*.......
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013... .| 09/25/2012| MBS Paydown 0.174116139 0 0 1,873 .0 10/25/2013| 6Z*.......
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 07/25/2012| MBS Paydown 0.367553352 306 0 14,777 .0 06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 08/25/2012| MBS Paydown 0.36016489......... 268 0 14,777 .0 06/25/2035| 3FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 09/25/2012| MBS Paydown 0.352776429 330 0 14,777 .0 06/25/2035| 3FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... | ..... 07/25/2012| MBS Paydown 0.297524343 123 0 11,083 .0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... | ..... 08/25/2012| MBS Paydown 0.288688955 (560) 0 13,253 .0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.........ccc0e. | . 09/25/2012| MBS Paydown 0.285287468 87 0 5,102 .0 01/25/2033| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34...........] ..... 07/25/2012| MBS Paydown 0.143283196 18 0 1,930 .0 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34...........] ..... 08/25/2012| MBS Paydown 0.14291781......... 22 0 2,222 .0 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34... .| 09/25/2012| MBS Paydown 0.141012862 (168) 0 11,586 .0 10/25/2034| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/3f .| 07/25/2012 MBS Paydown 0.10918170 (232) 0 3,583 .0 05/25/2036( 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36... .107/25/2012| Pass-Through LOsS...........cccurvees | covrvnrriverirerinniens | voverrnrinnnicnneen | i 12,064 | 5,821 [, 0 0 .. 0 .0 05/25/2036( 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | .... 08/25/2012| MBS Paydown 0.093781899....... | ccccovvvverrrerinrenes | vevrveirnerannd 4674 | v 4,674 | oo 2,255 | oo 1143 | (1 IO (7)) [ 0 (572) 0 4,674 .0 05/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 08/25/2012| Pass-Through LOSS...........ccveres | covremeernerinneineians | overeresesssinsind (V1 I 33,825 16,321 | e 0 0 w0 | 0 0 0 .. 0 .0 05/25/2036| 1FM.....
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45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 09/25/2012| MBS Paydown 0.087000088....... | ..c..cvvnrreerererernes | vevrrrirnriinnd 4,005 | ..o 4,005 | oo 1,933 | i 503 | vt (U I (252) | coverrerrrenn 0 (252) 0 4,005 .0 0 [V I 151 | 05/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 09/25/2012| Pass-Through LOSS...........cvereees | covreenermersereneenns | vovererneenssinsinnd (V1 I 12,949 6,248 | ..o 0 0 w0 | 0 0 0 .. 0 .0 0 05/25/2036| 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........c.ccocenee | cevne 06/25/2012| Prior period adjustment............... | veeeeeneenreenneinens 0 ... 0 .0 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039. e 07/25/2012| MBS Paydown 0.409728595 0 7,705 .0 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccourere | vevee 09/25/2012| MBS Paydown 0.40250810 0 14,441 .0 0 06/25/2039| 6FE......
46590B AA 2 |JPTEP 2011-1 A SEQ CSTR 06/17/41... e 07/17/2012| MBS Paydown 0.935253806....... | ....cccoevrrverirerirnns | wvvvrrenn. 136,666 | ........... 136,666 | ...........136,666 | ...........136,660 | ...ccooivcrircn0 | ciiiiiicenna(89) | v | s (89) | i (1N IO 136,666 .0 0 06/17/2041| 1FE......
46590B AA  2[JPTEP 2011-1 ASEQ CSTR 06/17/41......covvvveraes [ 08/17/2012| MBS Paydown 0.931414899 0. 57,584 .0 0 06/17/2041| 1FE......
46590B AA  2[JPTEP 2011-1 ASEQ CSTR 06/17/41......coovvvviervines [ s 09/17/2012| MBS Paydown 0.914967072....... [ .cccovvverevrvererinns | covrrrenenn 246,717 | i 246,717 | i 246,717 | 246,708 | o0 | i d(254) | 0 [ i (254) | (1 IO 246,717 .0 0 06/17/2041| 1FE......
46625M VR 7 [JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39.......cccccoees | veves 08/12/2012| MBS Paydown 0.977371297....... | ccccovvveverrverrerrnne | v 113,144 | 113,144 | 10000109,922 | b 112411 | 0 | 0352 | a0 352 | (V1 I 113,144 .0 0 03/12/2039| 1FM.....
46625M VR 7 [JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39 N 09/12/2012| MBS Paydown 0.931040144 0 231,656 .0 0 03/12/2039| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041 e 07/15/2012| MBS Paydown 0.227060342 0 14,832 .0 0 07/15/2041| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.......ccovvee | venee 08/15/2012| MBS Paydown 0.215888529 0 27,371 .0 0 07/15/2041| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.......coovee | venee 09/15/2012| MBS Paydown 0.210219859 0 13,888 .0 0 07/15/2041| 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/119.....covvvvcrer | vever 07/15/2012| MBS Paydown 0.244899981 0 15,692 .0 0 07/15/2019| 1FM.....
46625Y T9 4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19 e 08/15/2012| MBS Paydown 0.158737098....... [ ..cccoovurvervrrerinns | crererrnn 258,489 | cooiinvc 258,489 0 258,489 .0 0 07/15/2019| 1FM.....
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 7/15M19.....cvvvvvens [ s 09/15/2012| MBS Paydown 0.11687160 ..125,596 ...125,596 .0 0 07/15/2019| 1FM.....
46627M AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 07/25/2012| MBS Paydown 0.48911345......... [ ccceovvrerivivrreninens [ cvviriieenenn8,691 | i, 6,691 0 6,691 .0 0 12/25/2035| 4FM.....
46627M AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 08/25/2012| MBS Paydown 0.48820001......... [ .ccoererernrncerernens [ vvrvvrinneed 1,370 | i, 1,370 0 1,370 .0 0 12/25/2035| 4FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 09/25/2012| MBS Paydown 0.48530941......... | ccccovrvvevirereneinns | vrvvnrineeenh, 336 | i 4,336 | oo 4172 | o 2,693 | .o 857 | o 21 | 0 878 0 4,336 .0 0 12/25/2035| 4FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 07/25/2012| MBS Paydown 0.45235629......... [ .cccocimrnrrnrrerinns | vrvrrerenen 39,70 | o 39170 | o 39,353 | v 36,791 | oo (U I T713 | e (V1N IO 7,713 0 39,170 .0 0 03/25/2036( 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 07/25/2012| Pass-Through Loss 12,072 | v 0 0 .0 0 0 .. 0 .0 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 08/25/2012| MBS Paydown 0.44856462 3,320 0. 22,386 .0 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 09/25/2012| MBS Paydown 0.43923055 20 4,574 0. 26,636 .0 0 03/25/2036| 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 09/25/2012| Pass-Through LoSS...........ccc....... : , 0 0 ... 0 .0 0 03/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 07/25/2012| MBS Paydown 0.32624026......... | .cccoueeeveenernerirnne | coneerineinns 11,883 | oo 11,883 | oo 6,072 | oo 11,833 | oo (U I 50 | e 0 50 0. 11,883 .0 0 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 08/25/2012| MBS Paydown 0.30400722......... [ .ccoeeeveerreerirerinins | cevveererinens 17,164 | oo 17,164 | oo 8,770 | oo 20,811 | o 0| s (3.647) | ovvrrrirnns (V1N I (3,647) 0. 17,164 .0 0 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 08/25/2012| Pass-Through LOSS...........ccveeves | vorernerennrnerireninnee | oververirmrernenieen | 180,821 [ 092,392 | o0 | e [0 | i | 0 | 0 | e 0 .0 0 05/25/2036| 1FM.....
46629P AN 8 [JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47 N 07/15/2012| MBS Paydown 0.807296855 4,482 .0 0 05/15/2047| 1FM.....
46629P AN 8 [JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47.......cocc. | s 08/15/2012| MBS Paydown 0.802963906....... | ...covvvurrvnrrirerirens | cevrrieniandd 43,329 | oo 43,329 43,329 .0 0 05/15/2047| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47..........c.. | vever 09/15/2012| MBS Paydown 0.802589049....... | .ccccvvvmerrerererenee | veernieirneiins 3,749 | oo, 3,749 3,749 .0 0 05/15/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 07/12/2012| MBS Paydown 0.80994734......... [ .cccovvverovrnirerinnn | corveireinns 143,957 | oo 143,957 | .o 150,615 | i 148,534 | 0 | cen(2,439) | 0 [ e (2,439) | 0 | 143,957 .0 0 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.. e 08/12/2012| MBS Paydown 0.614734232....... [ .cccovvvvevveverinns | v 1,171,279 | ......... 1,171,279 1,171,279 .0 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 09/12/2012| MBS Paydown 0.59376294 .125,828 ..125,828 ...125,828 .0 0 06/12/2047| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 N 07/15/2012| MBS Paydown 0.928994907 57,034 .0 0 01/15/2049( 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49......c.cocovvvies | vevee 08/15/2012| MBS Paydown 0.925051658 51,262 .0 0 01/15/2049| 1FM.....
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46630J AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccoouive [ e 09/15/2012| MBS Paydown 0.917914278....... | ccccovvvvvrvmnrverirens | e 92,786 | ..oovvvvrecn 92,786 | ..ovvvvnee. 85,341 | ..cccoon. 88,694 | ..ot 0 | e 699 | .o 0 699 0 92,786 .0 0 (V1 I 3,781 |01/15/2049| 1FM.....
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 07/25/2012| MBS Paydown 0.017051684....... | .cccvverrvenerreriens 2,337 | s 2,337 2,275 | oo 2,337 | s 91 | e (VI I 0 91 0 2,337 .0 0 0 | e 75 | 04/25/2037| 3FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 08/25/2012| MBS Paydown 0.016728794....... | .cccoveervevnerreeirnes | cevrnrrineianas 2,583 | oo 2,583 | o 2,514 | o 2,583 | .o 100 | v (V1 I 0 100 0 2,583 .0 0 (V1 IO 95 | 04/25/2037| 3FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 09/25/2012| MBS Paydown 0.016513798 67 0 1,720 .0 0 04/25/2037| 3FM.....
466327 AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 07/27/2012| MBS Paydown 0.55161675 .0 323 0 25,975 .0 0 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 08/27/2012| MBS Paydown 0.545692735 432 0 29,620 .0 0 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 09/27/2012| MBS Paydown 0.539487469....... | .cccovvvverimerrecrnee | eevrrrneenn31,026 | 31,026 | oiein25,170 | 025,552 | 0 | e 526 | coovrrrerinns 0 526 0 31,026 .0 0 07/27/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 07/26/2012| MBS Paydown 0.419609388....... [ ..cccccorervvrvrrerinn | verevernnn.04,682 | ... 64,682 | ... 49,563 | oo 51,853 | o0 | e 1,851 | v (0 [ I 1,851 0 64,682 .0 0 03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 08/26/2012| MBS Paydown 0.4085827........... | ccccovevvervenerverrene | wovrrenenn 110,267 | 110,267 | oo 84,492 | 88,396 | o0 | s 3,637 | oo (01 I 3,637 | o (V1 I 110,267 .0 0 03/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 09/26/2012| MBS Paydown 0.402452022 2,416 0. 61,307 .0 0 03/26/2037| 1FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 07/26/2012| MBS Paydown 0.537572456 46,929 | ..d46,929 | 36,399 | 83,032 | 0 | e 1,076 | o0 | e 1,076 0. 46,929 .0 0 11/26/2036| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 08/26/2012| MBS Paydown 0.512294643....... | .ccccovvvvereirenernns | cvverienns 157,026 | ...........157,026 | ..........121,793 | ............ 143,987 | ..ccoevviveni0 | 100.220,029 | o0 [ e 220,029 | .cooovvrvrnes 0 | s 157,026 .0 0 11/26/2036| 1FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 09/26/2012| MBS Paydown 0.511342767....... | .ccovvrcvmescrnrnens | v 5,913 160 0 5,913 .0 0 11/26/2036| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 07/26/2012| MBS Paydown 0.408823162....... | ..ccoovvrerererenennns | wrvverienns 113,298 | ..o 113,298 | covon.82,425 | 192,589 | iiviinenn0 | i 4847 | 0 [ 4,647 | v (V1 113,298 .0 0 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... |..... 08/26/2012| MBS Paydown 0.399617159....... | ccccoevovrvererrerinns | crverenenn 110,472 | e 110,472 | .......80,368 | oeirnnn90,279 | ceiviveeennl0 | 005,250 | ciiiecn0 | 5,250 | oo (1N I 110,472 .0 0 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 09/26/2012| MBS Paydown 0.39500901 2,985 0. 55,298 .0 0 06/26/2037| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 07/26/2012| MBS Paydown 0.542502011........ | ccccvevevrrverrerrnne | wovveenenn 122,428 | oo 122,428 | 113,652 | b 115,311 | 0 | 4,398 | 0 | s 4398 | .o 0 | s 122,428 .0 0 04/26/2035| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 08/26/2012| MBS Paydown 0.530727282....... | cccovvenerreeeneenns | wvrverienes 128,403 | ...........128,403 | ........... 119,094 | ............ 120,939 | o0 | 4,866 | o0 [ 4,866 | ..ovrrrnnnnnd 0 | s 128,403 .0 0 04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 09/26/2012| MBS Paydown 0.523586596 605 0 77,869 .0 0 04/26/2035| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 07/25/2012| MBS Paydown 0.725956283 2,951 0 38,770 .0 0 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 08/25/2012| MBS Paydown 0.715676667 5,490 0 51,398 .0 0 06/25/2047| 3FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 09/25/2012| MBS Paydown 0.70912653 0. 32,751 .0 0 06/25/2047| 3FM.....
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035 B 07/26/2012| MBS Paydown 0.522447331 37 0 5,116 .0 0 10/25/2035| 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ... 08/26/2012| MBS Paydown 0.5200231........... 197 0 23,515 .0 0 10/25/2035| 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | e 09/26/2012| MBS Paydown 0.514202604....... | .cccveevvremernerirnne | cerneeineenns 56,459 | ..ovivrrnes 56,459 | ..oovrvrneens 43270 | oo 45,105 | .ovvroerirnns (1 IO LY A I 0 577 0 56,459 .0 0 10/25/2035| 1FM.....
47232D AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... | ..... 07/26/2012| MBS Paydown 0.85866793......... | ccccervvrerrerineians | ceveerienns 346,521 | .coooueen. 346,521 | ..o 346,521 | ..oooneee. 346,509 | ..ooovrrirns 0 | oo (VD] [—— (V1 I (VA ) [— 0 | v 346,521 .0 0 04/26/2037| 1FM.....
47232D  AA 0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37. .| 08/26/2012| MBS Paydown 0.853431449 (10) 0. 49,161 .0 0 04/26/2037| 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37. .| 09/26/2012| MBS Paydown 0.839798155....... | .ccocvvrvereriveiens | wvereneenn 127,991 | 127,991 | 127,991 | 127,986 | 0 | ciiiceenn(20) | 0 [ i (VZ0) ) I (1N I 127,991 .0 0 04/26/2037| 1FM.....
47232D AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2012| MBS Paydown 0.493788504 2 0 4,164 .0 0 09/26/2036( 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012| MBS Paydown 0.487476188 2 0 3,835 .0 0 (VN 167 |09/26/2036| 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 09/26/2012| MBS Paydown 0.477391622 8 0 6,127 .0 0 (1 I 301 | 09/26/2036| 1FM.....
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Prior period adjustment.. (430) 0. 0 .0 0 0 0 |09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 07/26/2012| Pass-Through Loss (125) 0 ... 0 .0 0 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 08/26/2012| Pass-Through LOsS...........cccuveves | covveenrvnerirerirnnirans | overrnrernnnennenn | e 14137 | 11144 |, (274) 0. 0 .0 0 0 09/26/2036| 6FM......
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/26/2012| Pass-Through LOSS...........cevueeer | covremerrnermerineenns | wovererneensninsennd (V1 I 9,212 7,261 | v 0 (1 IO (LNC)) [ 0 (179) 0 .. 0 .0 0 (V1 IO 501 |09/26/2036( 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2012) MBS Paydown 0.485417178....... | cecoeevvviermeiinerrnns | v 15,183 | oo 15,183 | oo 15,183 | v 15,062 | oo 0 | v 35 | i 0 35 0. 15,183 .0 0 (V1 I 546 |09/26/2036| 1FM.....
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47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 08/26/2012| MBS Paydown 0.469710702....... | ccccvrverrrmmrirerirens | cerreirnnnendd 43,978 | oo 43978 | oo 43978 | .o 43,628 | oo (U I M3 | e 0 113 0 43,978 .0 0 (V1 I 1,802 |09/26/2036 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 09/26/2012| MBS Paydown 0.449359244....... | .cccvvvevrrnernerrnne | cornerinennnd 56,984 | ..ot 56,984 | ... 56,984 | ..o 56,531 | cverererereens (0 I 169 | oo 0 169 0 56,984 .0 0 0 2,619 |09/26/2036( 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 07/26/2012| MBS Paydown 0.340237804 1 0 19,190 .0 0 (V1 IOV 67 [09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .1 08/26/2012| MBS Paydown 0.329710328 1 0 17,652 .0 0 0 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .| 09/26/2012| MBS Paydown 0.31899625 1 0 17,965 .0 0 0 09/26/2036| 1FM.....
47232D BN  1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2012| Prior period adjustment. 0 ... 0 .0 0 0 0 |09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 07/26/2012| Pass-Through LoSS...........ccc...u... , X 0. 0 .0 0 (V1 I 117 | 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 08/26/2012| Pass-Through LOSS..........ccccvenne 0. 0 .0 0 (V1 I 42 109/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/26/2012| Pass-Through LoSS...........ccc....... , X 0 ... 0 .0 0 (01 I 34 109/26/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 07/21/2012| MBS Paydown 0.427673161 0. 33,693 .0 0 (1 I 1,035 | 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 08/21/2012| MBS Paydown 0.414789369 0 0. 43,293 .0 0 (V1 I 1,516 | 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 09/21/2012| MBS Paydown 0.408391736....... | .cccovvrevevverrererene | corvvrrnennn21,498 | 21,498 | 21,498 | 020,072 | e 0 0. 21,498 .0 0 (V1 I 846 |05/21/2036( 1FM.....
47232D CM 2| JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 07/21/2012| Pass-Through LOSS..........ccccvenne 0 0. 0 .0 0 (V1 I 1,438 | 05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 08/21/2012| Pass-Through LosS...........ccc....... 0 0. 0 .0 0 (V1 I 2,588 |05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 06/21/2012| Prior period adjustment.. 0 0 (O I 0 0 0. 0 .0 0 0 0 |05/21/2036| 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSUP CSTR 5/21/36....... | ..... 09/21/2012| Pass-Through Loss.... 14817 | e 0 0 0. 0 .0 0 (V1 I 1,739 | 05/21/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 07/26/2012| MBS Paydown 0.159520154 . 140 s 140 | oo 140 | oo 0 0 140 .0 0 0 5 |12/26/2036( 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 08/26/2012| MBS Paydown 0.152475183....... | cccevevereemerrnerirens | cerneerseenns 21,148 | oo 21,148 | e, 21,148 | v 21,144 | s 0 0. 21,148 .0 0 (V1 I 846 |12/26/2036( 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 09/26/2012| MBS Paydown 0.144546543....... | .c.oovvvvionirverrens | covnrviininnd 23,800 | .ccoovrrenee 23,800 | .covrvrnees 23,800 | .ovcrernene 23,796 | .overrerirns 0 0. 23,800 .0 0 (V1 I 1,071 |12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 07/26/2012| Pass-Through LOSS.........c.evueres | covrvmevnnermerineennns | vorererneessninennad (V1 471 110 | e 0 0 0 .. 0 .0 0 0 | v 16 |12/26/2036| 2FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 08/26/2012| Pass-Through Loss.... 1,012 | oo 0 0 0. 0 .0 0 0 12/26/2036| 2FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 09/26/2012| Pass-Through Loss.... K1) I 0 0 0 ... 0 .0 0 0 12/26/2036| 2FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 07/26/2012| MBS Paydown 0.205928237....... [ .cccoevnreermrrerinns | wvrvvereneecn2T,875 | i 27,875 | o 27,875 | oo 27,791 | o 0 0 27,875 .0 0 0 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 08/26/2012| MBS Paydown 0.197325436....... | .cccoorvververrnernns | coernrennnn 19,924 | 19,924 | s 19,924 | ...cccovee. 19,864 | ..o (U I Y2 O 0 2 0 19,924 .0 0 0 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 09/26/2012| MBS Paydown 0.191462948....... | .cccoovvvvrrmernerirnns | coneeiineins 13,578 | oo 13,578 | oo 13,578 | oo, 13,537 | oo (1 I Y2 I 0 2 0. 13,578 .0 0 0 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 07/26/2012| MBS Paydown 0.541191966....... | .cccvvevrremrrnerirens | cerneerneennd 23,033 [ oo 23,033 | e 18,189 | .ooovrvrnes 18,685 | .overcernenad 0| e 1,663 | oo (V1N I 1,663 0. 23,033 .0 0 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 08/26/2012| MBS Paydown 0.527779883 0 29,200 .0 0 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 09/26/2012| MBS Paydown 0.518883612 0 19,368 .0 0 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2012| Pass-Through LOSS...........cc.cvern. , 0 ... 0 .0 0 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 07/26/2012| MBS Paydown 0.430951652....... | .cccovrvrverrrerireeenee | veerivernerann 8,256 | oovrerernens 8,256 | covoerirrinnn 6,374 | v 6,569 | .oooovrrrrinnn (1 I 108 | oo 0 108 0 8,256 .0 0 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/26/2012| MBS Paydown 0.417225295....... | cccovvveriernninerirens | e 18,207 | oo 18,207 | covoovvrvnnns 14,057 | v 14,486 | o0 | 1,245 | 0 | 1,245 0. 18,207 .0 0 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37.......| ..... 09/26/2012| MBS Paydown 0.414185907....... [ .ccovrevreerennvens [ v 4,032 | i 4,032 | v 3,113 77 0 4,032 .0 0 0 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 07/26/2012| MBS Paydown 0.24175396 .105,390 ..105,390 05,390 ...105,390 .0 0 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 08/26/2012| MBS Paydown 0.23100334 ...44,681 ....44,681 0 0. 44,681 .0 0 0 09/26/2035( 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 09/26/2012| MBS Paydown 0.198907802....... | ..ccevvererererersennnns | wrverirenns 133,394 | ..ocoveenee 133,394 | oo 133,394 | .o 133,394 | 0 [0 | i [ (V1 IO (V1 I 133,394 .0 0 0 09/26/2035| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 06/26/2012| Prior period adjustment............c.. | coevreeneenerrneiinns | overernneinneennd [CK1e) ) (439) (400) 440 0. (439) .0 0 0 06/26/2037| 1FM.....
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47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 07/26/2012| MBS Paydown 0.695494249....... | ...cccoovvvverirercnnne | vovvvrennn 15,447 | i 15,447 | L 14,026 | 15,447 | 0| (15,447) [ enl0 | (15,447) 0 15,447 .0 0 [V I 463 |06/26/2037( 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 08/26/2012| MBS Paydown 0.607854588 (26,692) 0 26,692 .0 0 [V . 913 | 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 09/26/2012| MBS Paydown 0.493251756....... [ .ccoovvrerrvrnererinnn | verevrneren 34,904 | 134,904 | (31,694 | 34904 | 0] 1 i(34,904) | 0 [ (34,904) 0 34,904 .0 0 0 06/26/2037| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 07/26/2012| MBS Paydown 0.218176343 0 0 19,188 .0 0 0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 08/26/2012| MBS Paydown 0.20651889 0 0 10,200 .0 0 0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 09/26/2012| MBS Paydown 0.19085515 0 0 13,706 .0 0 0 12/26/2036| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2012| Prior period adjustment............... (64) 0 .. 0 .0 0 0 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 08/26/2012| Pass-Through LOSS..........ccccvenne (5) 0 .. 0 .0 0 0 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2012| Pass-Through LoSS...........ccc....... (20) 0 .. 0 .0 0 0 06/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | e 07/26/2012| MBS Paydown 0.547753373 27 0 28,848 .0 0 0 11/26/2037|1Z........
47232Q AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovvvers | voree 08/26/2012| MBS Paydown 0.53902521 46 0 30,549 .0 0 0 11/26/2037|1Z........
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccvovvvers | ceree 09/26/2012| MBS Paydown 0.527688467 264 0 39,679 .0 0 0 11/26/2037|1Z........
47232V AA 0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 07/26/2012| MBS Paydown 0.445063614 5 0 11,260 .0 0 0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 08/26/2012| MBS Paydown 0.441146611 4 0 7,681 .0 0 0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 09/26/2012| MBS Paydown 0.431739554 38 0 18,446 .0 0 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. .| 07/26/2012| 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.. .| 08/26/2012| 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..........] ..... 09/26/2012| Pass-Through LOSS...........cccveune. 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AF  9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 07/26/2012| MBS Paydown 0.445053304 3 0 8,446 .0 0 (1 I 324 |02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 08/26/2012| MBS Paydown 0.441135849 , 2 0 5,761 .0 0 [V IO 249 |02/26/2037( 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 09/26/2012| MBS Paydown 0.431727707....... [ ccccoerrvrvvrnrverinnns | vvvvrerenennn 13,836 | oo 13,836 | oo 13,836 | .o 13,767 | oo (U IO 12 12 0 13,836 .0 0 0| v 664 | 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .| 06/26/2012| Prior period adjustment.. 0 .0 (0 I 0 0 D] - (7) 0. 0 .0 0 0 0 |02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .|07/26/2012| Pass-Through Loss. 3,344 | i 0 0 (2) (2) 0 .. 0 .0 0 0 | oo 128 |02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 08/26/2012| Pass-Through Loss ! 5,636 | oo 0 0 ()] 0 (4) 0 .. 0 .0 0 (V1 I 246 |02/26/2037(1FM.....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 07/26/2012| MBS Paydown 0.611297154....... | covevevevernerrncrirnns | cerneeineins 18,641 | oo 18,641 | oo 17,085 | coooovrvrnees 16,915 | oovercernnnd (1 IO 172 | 0 172 0 18,641 .0 0 (VN I 280 |09/26/2035( 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 08/26/2012| MBS Paydown 0.603763124....... | ccccveverreneinciirnns | ceneeineennd 22,342 | oo 22,342 | oo, 20,453 | oo 20,272 | oo (0 IO 242 | oo, 0 242 0 22,342 .0 0 (V1 I 384 |09/26/2035( 1FM.....
47232V AW 2[JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 09/26/2012| MBS Paydown 0.595823206 0 23,546 .0 0 (V1 I 456 |09/26/2035( 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 06/26/2012| Pass-Through Loss 0 ... 0 .0 0 0 0 |09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 07/26/2012| Pass-Through LOSS..........cc..ceurn. 0 ... 0 .0 0 (1 I 166 [09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 08/26/2012| Pass-Through LoSS...........ccc...u... 0 ... 0 .0 0 (V1 I 15 |09/26/2035( 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 09/26/2012| Pass-Through LoSS...........cc.cvern. 0 ... 0 .0 0 (V1 I 167 [09/26/2035| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 06/26/2012| Prior period adjustment 0 ... 0 .0 0 0 0 | 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 07/26/2012| MBS Paydown 0.60642394 0 35,667 .0 0 0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 08/26/2012| MBS Paydown 0.591567952....... | .ccoovveverrverrerrnne | wovvrrennn. 104,947 | 104,947 | 85,966 | vveerren90,511 | a0 [ et M7 | il | el M7 | (V1 IO 104,947 .0 0 0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 09/26/2012| MBS Paydown 0.586436109 0 36,253 .0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 07/26/2012| Pass-Through LOSS..........cc.cvern. 0. 0 .0 0 (1 I 211 | 11/26/2036| 1FM.....
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47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 08/26/2012| Pass-Through LOSS............cueres | covvenrrnerienineenns | vvereneeinninniond (V1 I 60,786 4,060 | .o 0 0 w0 | 0 0 0 ... 0 .0 0 [V I 422 |11/26/2036( 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 09/26/2012| Pass-Through LOSS............cvereees | covvernevmeriereneennns | wovererneenssinneied (V1 I 46,352 3,096 | ..overrrirrireninnd 0 0 w0 | 0 0 0 .. 0 .0 0 [V I 357 [11/26/2036( 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 07/26/2012| MBS Paydown 0.445476883....... | .ccoveeveeeeneincrirane | e 12,081 | oo 12,081 | oo 12,081 | oo 11,992 | oo 0 | oo L[V 0 10 0 12,081 .0 0 (V1 IO 448 |11/26/2036( 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 08/26/2012| MBS Paydown 0.432325581 126 0 35,723 .0 0 0 11/26/2036| 1FM.....
47232V BM 3 [JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 09/26/2012| MBS Paydown 0.42774205 14 0 12,450 .0 0 0 11/26/2036| 1FM.....
47232V BU  5[JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 07/26/2012| MBS Paydown 0.430500871 ...90,361 0 0 90,361 .0 0 0 11/26/2037| 1FM.....
47232V BU  5[JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 08/26/2012| MBS Paydown 0.248580211 139,091 | oo 139,091 | i 139,091 | 139,091 [ o0 | 0 [0 [ (V1 IO 0 | s 139,091 .0 0 0 11/26/2037| 1FM.....
47232V BU  5[JMAC 2009-R4 9A2 SUB SSUP CSTR 11/26/37....... | ..... 09/26/2012| MBS Paydown 0.204565038....... | .cccoeeereenerrncrinne | cernerrneenns 33,653 | cooerrrnn33,653 | 33,653 | 33,653 [ (0 I (VI IO 0 0 0 33,653 .0 0 0 11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 08/26/2012| Pass-Through LOSS............cueres | covvenrvinerieninnenns | vvererseensninniend 0 0 0 .. 0 .0 0 0 11/26/2037| 1FM......
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 09/26/2012| Pass-Through Loss 0 0 ... 0 .0 0 0 11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 07/26/2012| MBS Paydown 0.121231661........ [ .cccovvrvervvrrneverinns | vervrernrenen 15,588 | 115,558 | oo 15,558 | oo 15,558 | oo 0 0 0 15,558 .0 0 0 07/26/2036( 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 08/26/2012| MBS Paydown 0.10422305......... | ccccoveveevrrverrenerene | cernerirneeni2,350 | viiriennn27,350 | oiiiinin27,350 | v 27,350 | oo (U I {1 [ I 0 0 0 27,350 .0 0 0 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 09/26/2012| MBS Paydown 0.100095436....... | ....ccccovrvnervenrnns | cvveriennceen8,637 | 8,637 | 08,637 | 8,637 | (VI IO {0 [ I 0 0 0 6,637 .0 0 0 07/26/2036( 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 07/26/2012| Pass-Through LOSS...........ccueres | covvenrrnenieneneinns | v 0 w0 | 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........ | ..... 08/26/2012| Pass-Through Loss.... 0 0. 0 .0 0 0 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 09/26/2012| Pass-Through Loss.... 0 0 ... 0 .0 0 0 07/26/2036( 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 07/26/2012| MBS Paydown 0.222828567 0 0 9,684 .0 0 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 08/26/2012| MBS Paydown 0.220532231 0 0 5,207 .0 0 0 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 09/26/2012| MBS Paydown 0.214374659 0 0 13,963 .0 0 0 04/26/2037| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 07/26/2012| MBS Paydown 0.575882555....... | .ccveeevevnerrrerernee | eovnernnnen 11487 | i 11,487 | 11,487 | 11,621 (17) 0 11,487 .0 0 0 04/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 08/26/2012| MBS Paydown 0.566280546 13,395 (50) 0 13,241 .0 0 0 04/26/2036( 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 09/26/2012| MBS Paydown 0.56090660 9) 0 7411 .0 0 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2012| Prior period adjustment. (26) 0. 0 .0 0 0 0 | 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 07/26/2012| Pass-Through LoSS...........ccc....... (7) 0 .. 0 .0 0 (V1 I 111 | 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/26/2012| Pass-Through LOSS...........ccc.cuue (10) 0 .. 0 .0 0 (V1 IO 188 | 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 09/26/2012| Pass-Through LoSS..........ccccvenne 9) 0 .. 0 .0 0 0 04/26/2036( 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 07/26/2012| MBS Paydown 0.504434028 6 0 16,306 .0 0 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 08/26/2012| MBS Paydown 0.494695295 31 0 19,528 .0 0 0 03/26/2036( 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 09/26/2012| MBS Paydown 0.480871157 52 0 27,720 .0 0 0 , 03/26/2036( 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 07/26/2012| MBS Paydown 0.40953735......... (15) 0 10,288 .0 0 (V1 360 |03/26/2037(1FM.....
47232V EC 2 [JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 08/26/2012| MBS Paydown 0.396145251 (104) 0 18,738 .0 0 0 | oo 749 | 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 09/26/2012| MBS Paydown 0.378264364 (175) 0 25,019 .0 0 (V1 I 1,126 |03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 06/26/2012| Prior period adjustment.. (42) 0 ... 0 .0 0 0 0 |03/26/2037| 1FM.....
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 07/26/2012| Pass-Through Loss , (37) 0 ... 0 .0 0 (1 I 319 | 03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 08/26/2012| Pass-Through LOSS...........cveeees | covvemevrnerserinneennns | worererneensnineinnd (V1 I 13,019 13,124 | e 0 (U IO (C10) | [ 0 (50) 0 .. 0 .0 0 (V1 IO 502 |03/26/2037(1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 09/26/2012| Pass-Through LOSS...........ccveves | coveemeernerineineiens | wovevereeesnsinnind (V1 IO 10,487 VXY 720 I 0 0 | oo (CA) ] [— 0 (41) 0 .. 0 .0 0 (V1 IO 457 |03/26/2037| 1FM.....




Statement for September 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

81,'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)
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 07/26/2012| MBS Paydown 0.309689509....... | ccccrverrvmmrierirene | conrriininns 14,543 | oo 14,543 | oo 14,761 | oo 14,700 | .o (U IO (VL) [ 0 (26) 0. 14,543 .0 0 [V I 488 |04/26/2037( 1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 08/26/2012| MBS Paydown 0.300820912....... | cccceeeeerrrmerienirens | cernerineenns 14,558 | ..cooovrvnne 14,558 | ..ooovvvennes 14,776 | oo, 14,715 | v (U IO (K — 0 (33) 0. 14,558 .0 0 [V I 558 |04/26/2037(1FM.....
47232V EJ  7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 09/26/2012| MBS Paydown 0.292640934....... | .cccvcveveeneincrirene | cevneeiineins 13,428 | oo 13,428 | oo 13,629 | .o 13,573 | oo 0 | oo (GT0) ) [— 0 (50) 0. 13,428 .0 0 0 | oo 579 |04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2012| Prior period adjustment.. 0 0 [0 [ 0 0 (105) 0 ... 0 .0 0 0 0 | 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 07/26/2012| Pass-Through Loss 13,267 | ovveeereeieris 0 0 (39) 0 ... 0 .0 0 0 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 08/26/2012| Pass-Through Loss.... 15471 | oo 0 0 (45) 0 ... 0 .0 0 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 09/26/2012| Pass-Through LOSS...........ccc..uu.. , 7,539 [ oo 0 0 (22) 0 ... 0 .0 0 0 04/26/2037| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 07/26/2012| MBS Paydown 0.225505872 0 0. 22,907 .0 0 0 02/26/2036( 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 08/26/2012| MBS Paydown 0.222542122 0 0 6,245 .0 0 0 02/26/2036| 1FM.....
47232V EW  8|JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 09/26/2012| MBS Paydown 0.215686858 0 0. 14,445 .0 0 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 07/26/2012| Pass-Through Loss 0 0 ... 0 .0 0 0 02/26/2036( 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 08/26/2012| Pass-Through LoSS...........ccc...u.. 0 0 ... 0 .0 0 0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 09/26/2012| Pass-Through LOSS..........ccccvenne 0 0 ... 0 .0 0 0 02/26/2036| 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 07/26/2012| MBS Paydown 0.678945841 (25) 0 53,283 .0 0 0 01/26/2036| 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 08/26/2012| MBS Paydown 0.630776503 11 0 9,688 .0 0 0 01/26/2036| 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 09/26/2012| MBS Paydown 0.62695262 1 0 769 .0 0 0 01/26/2036( 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 07/26/2012| MBS Paydown 0.300328309 45 0 53,328 .0 0 0 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 08/26/2012| MBS Paydown 0.283987747 (105) 0 53,328 .0 0 0 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 09/26/2012| MBS Paydown 0.267647185 (47) 0 53,328 .0 0 0 06/26/2036| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....covvee | venee 07/26/2012| MBS Paydown 0.466048631 744 0 29,524 .0 0 0 01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....covve. | venee 08/26/2012| MBS Paydown 0.44408264......... | ...ccccovrvermriveinnns | vrvrrennn83,984 | 163,984 | 150,981 | 56,419 | ceviiiinn0 | e 4827 | 0| 4,427 0 63,984 .0 0 0 01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47......coco. | venee 09/26/2012| MBS Paydown 0.43754714 502 0 19,037 .0 0 0 01/26/2047| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 07/26/2012| MBS Paydown 0.455520894 257 0 21,273 .0 0 0 02/26/2036| 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 08/26/2012| MBS Paydown 0.43404573......... , , X , 163 0 13,516 .0 0 0 02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 09/26/2012| MBS Paydown 0.425763134 63 0 5,213 .0 0 0 02/26/2036| 1FM.....
47232V GG 1[JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 07/26/2012| Pass-Through LOSS..........ccccveen. (19) 0 .. 0 .0 0 0 02/26/2036( 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .| 08/26/2012| Pass-Through Loss.... (2) 0 .. 0 .0 0 0]. 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .109/26/2012| Pass-Through Loss.... (27) 0 ... 0 .0 0 0 02/26/2036( 1FM.....
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014.......ccccovves | s 07/10/2012| Paydown 100.0.........vvverrvernnes | evrerrenieeeniniinins | oveersnsneenenns 150 [ oo 150 [ v 97 | i L (U IO 52 [ oo 0 52 0 150 .0 0 0 5 |12/31/2014|4Z.......
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014........cccovuwe | veves 08/07/2012| Paydown 100.0........ccuevererereeiee | vorerermerinerineniens | cereeresneesenens 150 | oo LIV 97 | oo 97 | s LU I 52 | v 0 52 0 150 .0 0 0 6 |12/31/2014|4Z........
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014........ccoeuer | vones 08/14/2012| Paydown 100.0..........ovvvmreneenns | voveneereniinsiieniens | cevieeiseeisneens 150 | v 150 | v 97 | oo 97 | s (U I 52 | v 0 52 0 150 .0 0 0 6 |12/31/2014|4Z........
477700 ZZ 4 |JOBSON MEDICAL T/L L+900 12/31/2014.... e 09/28/2012| Paydown 100.0.................. 0 13,067 .0 0 0 12/31/2014|4Z........
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.......c.cvveemermerrns | veves 07/25/2012| MBS Paydown 0.21393046 0 13,533 .0 0 0. 07/25/2029| 4AM.....
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 06/27/2025.... N 09/27/2012| MBS Paydown 0.173215823 0 85,513 .0 0 0 06/27/2025| 1FE......
52519S AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.........ccovvrerver | o 07/15/2012| MBS Paydown 0.234961504 0 0 41,206 .0 0 0 09/15/2018| 1AM.....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18......c.ccovvrverrere | v 08/15/2012] MBS Paydown 0.230090279 0 0 48,712 .0 0 0 09/15/2018| 1AM......
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525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.......cccvvvvverrans [ v 09/15/2012| MBS Paydown 0.225825449....... | .cccoovvvrinirrerirene | cenreiinnandd 42,648 | .....ccoouc 42,648 | ....coooovne 42,635 | oo 41,149 | s 0 | oo (V1 I 0 0 0 42,648 .0 0 (V1 I 1,686 |09/15/2018| 1AM.....
52520M BS 1 [LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ... 07/25/2012| MBS Paydown 0.685301606....... | .ccccvveurrrrnerierirnns | cererirrennns 26,716 | .cooovrrrnee 26,716 | covrvrneens 19,236 | .coovrvrnnes 19,957 [ v 0| e 1,308 [ oo (V1N IS 1,308 0 26,716 .0 0 [V I 146 | 12/25/2035| 1FM.....
52520M BS 1 [LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ... 08/25/2012| MBS Paydown 0.678860479....... | .ccceeverreneirneiirane | cornerineenns 32,206 | ..oovrvneens 32,206 | ..ooorerneens 23,188 | oo 24,057 | covvrreriens 0| e 2,787 | e 0 2,787 0 32,206 .0 0 0 | oo 200 |12/25/2035(1FM.....
52520M BS 1 [LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ... 09/25/2012| MBS Paydown 0.669337787....... | ccccvvvevrvmerirerirene | corvreirirnandd 47,613 | oo 47613 | oo 34,282 | .o 35,567 | .verierirnns 0| e 6,713 | e 0 6,713 0 47,613 .0 0 [V I 333 |12/25/2035| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.......cccrevermecrnnns | vever 06/25/2012| Prior period adjustment...........c.c. | veeeeeeneenevnnernens 493 0 (1 [P 0 0| . (17,776) | vvvevereenne (V] I (17,776) 0 493 .0 0 0 | v 108 | 06/25/2037| 1FM.....
52521R AC  5[LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccccevcrnrvrerns | vorer 07/25/2012| MBS Paydown 0.37430278......... [ cecreervrerrrnnrnnrinnns | cevveerenines 23,039 | oo 23,039 | v 15,667 | vooovvrrenns 12,569 | .o 0 e 10,873 | oo (V1 IO 10,873 0 23,039 .0 0 (V1 I 122 {06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.......cccoruvervvernvns | vever 08/25/2012| MBS Paydown 0.3692893........... | ccceereeeeermerierirens | cerveeineenns 35,094 | oo 35,094 | oo 23,864 | ..oocoornen. 19,146 | oo 0| .o 16,601 | e [ s 16,601 0 35,094 .0 0 0 06/25/2037| 1FM.....
52521R AC  5[LMT 2007-5 1A1 SEQ FLT 6/25/2037... 09/25/2012| MBS Paydown 0.36265493......... [ cccoeevrvrernrrerinns | vrvvrerereenn 37,838 | 1. 37,838 | o 25,730 | oo 25,336 | oo 0| 17,997 | o0 | 17,997 0 37,838 .0 0 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037... .109/25/2012| Pass-Through Loss.... 5,850 | ceovvreriirinriand 0 0 17,997 | o0 | s 17,997 0 ... 0 .0 0 0 06/25/2037| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035. 07/25/2012| MBS Paydown 0.617517438.. 61,492 | ... 61,492 | 54,497 | .ovvvonn. 58,057 | .ovvrrerirenns 0 728 0 61,492 .0 0 0 09/25/2035( 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 08/25/2012| MBS Paydown 0.589899644....... [ ...ccorverrvrnrrerinne | crrvrirrenns 193,325 | oo 193,325 | oo 171,334 | v 182,525 | oo 0 | oo 7,368 | o0 | s 7,368 | oo (V1 IO 193,325 .0 0 0 09/25/2035( 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 09/25/2012| MBS Paydown 0.571437032....... | ccccevevrererererneninns | crvverienns 129,238 | .ooocveeeee 129,238 | c.ovvveneee 114,537 | oo 122,019 | v 0| oo 3,947 | o0 [ 3947 | v 0 | s 129,238 .0 0 0 09/25/2035| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.......cccmvvenees [ e 06/25/2012| Prior period adjustment...........cc.. | coeeeerereeeinerneennes | oververinneiinnncnnn |0 [0 0 | 0 | id(2,362) | e (V1 I (2,362) 0 ... 0 .0 0 0 0 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccrvvervves [ venee 07/25/2012| MBS Paydown 0.427137765....... | .ccccoervvrrirerrerrnne | verrnrriennienen382 | v 82 [ iiiiiienn819 [ 769 | 0 | 190 | s 0 190 0 952 .0 0 0 | s 28 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........occomvvenees [ o 07/25/2012| Pass-Through LOSS........c.cvcveerer | coervervnnrrnerineennee | overrerinneeinnncnn | v 2,540 [ i 1,651 [0 | 0 | 0 [ s 0 0 0 ... 0 .0 0 (VN IO 74 101/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccovvvveures [ venee 08/25/2012| MBS Paydown 0.423544758....... [ .cccoervrvernrverinns | cvrvvrvenene 81T | et 61T | i 047 | 1,582 | 0 | 392 | 0 392 0 1,611 .0 0 (V1 I 54 101/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 08/25/2012| Pass-Through Loss 0 0. 0 .0 0 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .| 09/25/2012| MBS Paydown 0.419226027... 471 0 6,628 .0 0 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .109/25/2012| Pass-Through LOsS...........cccvvees | covrvnerirerierinnenns | voverernrennnennieen | v 2,011 | it 1,308 [ i, 0 0 ... 0 .0 0 0 01/25/2037| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047. 07/25/2012| MBS Paydown 0.428507161....... | .cccoovoverevrnrrerinn | cvvnenn 145,094 | ool 145,094 | e 123,330 | covvrers 124,749 | oo 0| 14194 | 0 [ s 14194 | 0 | v 145,094 .0 0 0 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 08/25/2012| MBS Paydown 0.427896601....... [ ..cccovrrrvrrrniirernnns 2,595 | oo 2,625 | v 0 | v 29 | i 0 29 0 3,053 .0 0 0 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 09/25/2012| MBS Paydown 0.427252839....... | ccccovvvevrineriverrnne | cernerineeennn 3,219 | 3,219 | i 2,736 | covrrrerin 2,767 | oo LU I 32 | e 0 32 0 3,219 .0 0 0 07/25/2047| 1FM.....
54323M  AJ 7|LONGVIEW POWER TL FAC L+475 2/28/14............ | ..... 09/28/2012| Paydown 100.0.........coevvererneeinne | vevenerrmmeimenneennne | evvnerinnnensn2y 167 | i 167 | i 2,167 | oo 1,955 | oo 81 | i A | s 0 122 0 2,167 .0 0 (V1 IO 42 (02/28/2014| 4FE......
55259P AC 0| MARSHALL & ILSLEY BK 5.25 9-04-12.......cccovvvvvrns [ e 09/04/2012| Maturity 100.0........c.cvvverevenreeenns | vererrriverinervenrens | eenennn2,780,000 | .........2,780,000 | ......... 2,757,315 | ......... 2,777,258 | ooocvvrrenn 0| e 2,742 | o) (V1N IO 2,742 | v 0| v 2,780,000 .0 0 0 . 145,950 | 09/04/2012| 1FE......
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........ccocormerermrrs [ e 06/25/2012| Prior period adjustment...........cc.. | voeeverererermerneennee | ovrrnernnrenneeneen0 [0 |0 0 | 0 [ 1,360 | 0 | 1,360 0 ... 0 .0 0 0 0 |09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........cccovvvrvvrns | o 07/25/2012| MBS Paydown 0.76003215......... 370 0 32,206 .0 0 0 2,955 |09/25/2033( 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033. 08/25/2012| MBS Paydown 0.72074713......... [ ceccoevvverreeverinns | veererennn.58,928 | 158,928 | 1o 54,987 | 49,248 | 0] 1,693 | 0 | 1,693 0 58,928 .0 0 (VN 6,180 |09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033. .109/25/2012| MBS Paydown 0.70768275 732 0 19,597 .0 0 0 2,313 |09/25/2033( 1FM.....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034............coccvues | vonee 07/25/2012| MBS Paydown 0.43078767......... [ ccccovvrverrervrreinies | crnrenn 188,768 | ... 188,768 | ............ 188,768 | .......... 188,434 | ..ccocvrvee0 | e (157) | o0 [ e ({14 (V1N IO 188,768 .0 0 0 5,663 |08/25/2034| 1FM.....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034...........ccovvrvee | e 08/25/2012| MBS Paydown 0.42215419......... (30) 0 73,385 .0 0 0 2,516 |08/25/2034| 1FM.....
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034..........cccccourves | veree 09/25/2012| MBS Paydown 0.40794489......... [ cccovrvrrvernriveiens | crereeeer 120,779 | 1000 120,779 | 120,779 | 000120,566 | o0 | viiiceenn(83) | o0 [ i ((C) ) I— (1N I 120,779 .0 0 0 e 4,659 |08/25/2034| 1FM.....
58501W AV 3|STEER Z1A (JCP) 7.54 03/01/2017.....covvvererervcrrans [ e 09/01/2012| Paydown 100.0........couueverrereeiee | vorerneriermnerirenirene | ceneeinnennd 99,161 | coovvvvrnen 99,161 | .ovvvrnee. 105,677 | .oeveeer. 101,310 | oo (U I (CY(5)) I 0 (476) 0 99,161 .0 0 (V1 I 7,477 |03/01/20173...........
617451 BN 8| MSC 2005-HQ7 A2 SEQ CSTR 11/14/42.........ccocees | 06/14/2012| Prior period adjustment...........c... | veeeeeeneeenreennernens 0 0 (1 IO 0 0| e 1,241 | s (V1N IO 1,241 0 ... 0 .0 0 0 0 | 11/14/2042| 1FM.....
617451 BN 8| MSC 2005-HQ7 A2 SEQ CSTR 11/14/42.........ccovere | vevne 08/14/2012| MBS Paydown 0.082454859....... [ .cccoverervrnrrnnnens | vvrrvireienns 8,184 | oo, 8,184 | v 8,219 | oo 8,170 | covvvernnnd (U IO 14 | s 0 14 0 8,184 .0 0 (1 I 289 | 11/14/2042| 1FM.....
617451 BN 8| MSC 2005-HQ7 A2 SEQ CSTR 11/14/42.........cccouves | e 09/14/2012| MBS Paydown 0.015041758....... | ccccevevrrerrereneenns | crrverirenes 269,652 | ............ 269,652 | ............ 270,778 | c.ovvvrnee 269,176 | ..ovvrrerirnens 0| e 1,869 | .o (V1N IO 1,869 0 269,652 .0 0 0. 10,717 | 11/14/2042| 1FM.....
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61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 07/25/2012| MBS Paydown 0.447303.........c.c. | covveervmrrrerirerines | vevvrrineiinnd 9,538 | oo 9,538 | oo 7404 | oo 4765 | e 0| e 4,299 | oo 0 | s 4,299 0 9,538 .0 0 [V I 310 |06/25/2036( 6FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 08/25/2012| MBS Paydown 0.41978506 0 35,773 .0 0 0 06/25/2036| 6FM......
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 09/25/2012| MBS Paydown 0.4036878........... 0 20,926 .0 0 0 06/25/2036| 6FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 e 07/25/2012| MBS Paydown 0.85507499 0 25,312 .0 0 0 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.........cccccr. | vere 08/25/2012| MBS Paydown 0.84642998 0 43,225 .0 0 0 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 R I 09/25/2012| MBS Paydown 0.84174572 ..23,421 0 23,421 .0 0 0 10/25/2046| 1FM.....
61758M AA  5[MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 09/26/2012| MBS Paydown 0.631829758....... | .cccovvvrereeeernernns | cvvverieens 102,326 | ...........102,326 | ............ 106,257 | ............ 106,257 | ..ovvoovrinenc0 | vieeene(1,954) | o0 [ e (1,954) | o 0 | s 102,326 .0 0 0 04/26/2036| 1Z........
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ... 07/25/2012| MBS Paydown 0.25665631......... [ .cvrerernrneennincns [ vevveieiines 0 8,499 .0 0 0 03/25/2035( 1FM.....
65535V KU 1| NAA 2005-WF12A2 SEQ 4.786 03/25/2035.............. | v..c. 08/25/2012| MBS Paydown 0.25120985......... | ccceervevrrnmrirerirene | e 0 10,893 .0 0 0 03/25/2035| 1FM.....
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035.. e 09/25/2012| MBS Paydown 0.24950615 0 3,407 .0 0 0 03/25/2035| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047 N 07/25/2012| MBS Paydown 0.2200988 0 3,478 .0 0 0 03/25/2047| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........cocvvvvens [ e 07/25/2012| Pass-Through LOSS...........cveeees | covrenernmerierineenns | worereneesssinsinnd 0 .. 0 .0 0 0 03/25/2047| 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......cocovvvereins | o 08/25/2012| MBS Paydown 0.21820513......... [ cccveerermerncernrnens [ v 0 7,575 .0 0 0 03/25/2047| 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.........cocovvveies [ v 09/25/2012| MBS Paydown 0.21589969......... | .cceererreinirniriens , , , , 0 5,373 .0 0 0 03/25/2047| 1FM.....
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047 IO 09/25/2012| Pass-Through Loss 0 .. 0 .0 0 0 03/25/2047| 1FM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24............ccc.. | ... 07/15/2012| MBS Paydown 0.36371400 0 9,865 .0 0 0 05/15/2024( 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24... I 08/15/2012| MBS Paydown 0.360568927 0 9,435 .0 0 0 05/15/2024| 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24........coccoere | enee 09/15/2012| MBS Paydown 0.354453112 0 18,347 .0 0 0 05/15/2024| 1AM.....
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.........cccouvre [ venee 07/15/2012| MBS Paydown 0.112222005 0 30,765 .0 0 0 05/15/2032| 1FE......
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.........cccovvre | curee 08/15/2012| MBS Paydown 0.108605462 0 25,316 .0 0 0 05/15/2032| 1FE......
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032.... e 09/15/2012| MBS Paydown 0.10447241 0 28,931 .0 0 0 05/15/2032| 1FE......
73316P  GK  0|POPLR 2005-5 AF6 NAS 5.331 11/25/35........ccoccvurer [ v 07/25/2012| MBS Paydown 0.8210131.. 0 32,920 .0 0 0 11/25/2035| 2FM.....
73316P  GK 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35... e 08/25/2012| MBS Paydown 0.811476051 0 54,933 .0 0 0 11/25/2035| 2FM.....
73316P  GK 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35........cccccouver [ v 09/25/2012| MBS Paydown 0.807236468 0 24,420 .0 0 0 11/25/2035| 2FM......
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... | ..... 07/26/2012| MBS Paydown 0.956704367 ....... | ..ccovrvrerrerenernnns | crvverirenes 216,478 | ............ 216,478 | ............ 216,208 | ............ 216,208 | ..ocvvrerirnns (1 IO 228 | oo (V1 IR 228 | oo 0 | s 216,478 .0 0 0 08/26/2036| 1Z........
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... | ..... 08/26/2012| MBS Paydown 0.915327163....... [ .cccovvvererneirerinne | crrvrireenns 206,886 | ............ 206,886 | ............. 206,627 | ..o 206,627 | ..oovrrrernnnd 0] . (13,312) | v (VN IO (13,312) 0. 206,886 .0 0 0 08/26/2036| 1Z........
74931IN AK 4 |RBSSP 2012-54A1 SEQFLT 08/26/2036 RE........... | ..... 09/26/2012| MBS Paydown 0.848771559....... [ .cccovvvevvniverinn | creerernn 332,778 | . 332,778 | 332,362 | ..cooonee. 332,362 | .oovrerirens (U I 1,322 | o0 | 1,322 0. 332,778 .0 0 0 08/26/2036 1Z........
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 07/25/2012| Pass-Through Loss 13,461 | o0 | el 0 et (1175) | 0 [ (11,751) 0. 0 .0 0 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 08/25/2012| MBS Paydown 0.361128657 3871 | covierrenn2,292 | i | e (8,872) | 0 | (4,872) 0 7,303 .0 0 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 08/25/2012| Pass-Through LOSS..........cccevenn. , 1,710 0 0 ... 0 .0 0 0 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 09/25/2012| Pass-Through LOSS..........ccccverne 3,072 | o0 [0 | een(2,682) [ a0 [ (2,682) 0 ... 0 .0 0 0 02/25/2037| 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37 .. e 07/25/2012| MBS Paydown 0.25654466 536 (7) 0 537 .0 0 0 04/25/2037| 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37.........vvvovvvrres | e 08/25/2012| MBS Paydown 0.25612634 .4,183 (87) 0 4,183 .0 0 0 04/25/2037| 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37... e 09/25/2012| MBS Paydown 0.25606204 643 (18) 0 643 .0 0 0 04/25/2037| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.........cccovvvurevunes | veree 07/25/2012| MBS Paydown 0.36295166......... \ 879 | 13,825 (7) 0 13,879 .0 0 0 02/25/2036| 1FM.....
759950 FX 1| RAMC 2005-4 A3 SEQ STP 2/25/36.........ccoovevrerirans | e 08/25/2012| MBS Paydown 0.36253282......... 874 (1) 0 877 .0 0 (V1 I 29 |02/25/2036| 1FM.....
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759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.........cccovuvererernes [ v 09/25/2012| MBS Paydown 0.35617635......... 9) 0 13,317 .0 0 [V I 500 |02/25/2036| 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32........ovvvvee | e 07/25/2012| MBS Paydown 0.301503649 0 0 21,079 .0 0 01/25/2032| 3FM.....
760985 GQ  8|RAMP 2002-RS1 A5 NAS 5.91% 01/25/32.......cvcvvre | v 08/25/2012| MBS Paydown 0.297077549 1 0 13,278 .0 0 01/25/2032| 3FM.....
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32.......ccccveree [ vonee 09/25/2012| MBS Paydown 0.291910825 1 0 15,500 .0 0 01/25/2032| 3FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........cocvvvevee | venee 07/25/2012| MBS Paydown 0.92293454 0 6,493 .0 0 07/25/2033| 3FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33..........covvvvees [ e 08/25/2012| MBS Paydown 0.917532882 2,579 0 10,803 .0 0 07/25/2033| 3FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33..........ocovvvevee | vevee 09/25/2012| MBS Paydown 0.914371834....... [ .cccovvvveererveriens | cvrvrrereennc6,322 | viiiiiiinn6,322 | 006,321 | 05,816 | 1,453 | B4 | 0 | 1,517 0 6,322 .0 0 07/25/2033| 3FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033.........ccoc. | veuee 07/25/2012| MBS Paydown 0.487279649 146 0 255,634 .0 0 09/25/2033| 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033............co. | ovee 08/25/2012| MBS Paydown 0.456391711........ | ccccovvvvvvrverrenrnes | vvverenenn 247,104 | i 247,104 | 1 247,142 | 246,340 | 0 | 192 |0 | e 192 | e 0| v 247,104 .0 0 09/25/2033| 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033...........ccc. | oo 09/25/2012| MBS Paydown 0.428040622 228 0 226,809 .0 0 09/25/2033| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........ccoovvere | o 07/25/2012| MBS Paydown 0.213340603 2,320 0 62,770 .0 0 06/25/2034( 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........ccovvere | corne 08/25/2012| MBS Paydown 0.198273721 2,673 0 60,268 .0 0 06/25/2034| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........cooovvere | o 09/25/2012| MBS Paydown 0.186408852....... | ...cccoovvvververnnns | coverrennn 47,459 | i 47,459 | L 47,459 | 43,699 | 0 | 1,989 | 0| 1,989 0 47,459 .0 0 06/25/2034( 1FM.....
76110W  XQ  4|RASC 2004-KS4 Al4 SEQ 4.26 11/25/31......ovcvvvmrvns [ v 07/25/2012| MBS Paydown 0.37369112......... 223 0 14,803 .0 0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvvvreans | o 08/25/2012| MBS Paydown 0.369850009 370 0 21,126 .0 0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvvveins | o 09/25/2012| MBS Paydown 0.36612601 415 0 20,482 .0 0 11/25/2031| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 07/25/2012| MBS Paydown 0.368029224 79 0 12,970 .0 0 08/25/2035| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 08/25/2012| MBS Paydown 0.365214582 772 0 29,450 .0 0 08/25/2035| 1FM.....
761118 DV 7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... |..... 09/25/2012| MBS Paydown 0.36384707......... A X 94 0 13,692 .0 0 08/25/2035| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... |..... 09/25/2012| Pass-Through LOSS.........c.cveeeer | covrvneerneriereneenns | worererneessnineinad (V1 617 L) A I 0 0 w0 | 0 0 0 .. 0 .0 0 08/25/2035| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35..........ccvvvvies [ venee 07/25/2012| MBS Paydown 0.398751149 0 .0 0 0 658 .0 0 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvvere | e 07/25/2012| Pass-Through Loss.... 0 .0 0 0. 0 .0 0 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | vevee 08/25/2012| MBS Paydown 0.389842364....... | ...oocvvvrernerinernene | crvrrirenrcrnn 9,655 | 9,655 | 8,870 | 4,759 | (1 IO 3 3 0 9,655 .0 0 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........ovvvvvrer [ v 08/25/2012| Pass-Through LosS...........ccc....... 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 09/25/2012| MBS Paydown 0.389075704....... | ccccvveeeveenerrenernne | vevrmeernerinneen 5T | i 574 | 527 | 10 | (1 I (V1 I 0 0 0 574 .0 0 10/25/2035| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | venee 09/25/2012| Pass-Through LOSS...........ccccvenne 0 w0 | 0 0 0 ... 0 .0 0 10/25/2035| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccocorure | e 07/25/2012| MBS Paydown 0.271637489....... | cccoveevvrvverirerrnne | eernernnnen 10,597 | 10,597 | 10,591 | 2127 | e 0 (46) 0 10,597 .0 0 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccvcreree | v 07/25/2012| Pass-Through Loss 0 .0 0 0 ... 0 .0 0 02/25/2036( 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36.........cccovvrvrs | vevee 08/25/2012| MBS Paydown 0.269706455 0 | oo (VD] [—— 0 (21) 0 2,889 .0 0 02/25/2036( 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccvvrere | e 08/25/2012| Pass-Through LOSS...........ccc..un. 0 w0 | 0 0 0 ... 0 .0 0 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........cccouure [ vonee 09/25/2012| MBS Paydown 0.266777976 (32) 0 6,683 .0 0 02/25/2036( 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........c.cocorere | e 09/25/2012| Pass-Through Loss 0 0 ... 0 .0 0 02/25/2036| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032..........c... | coree 07/25/2012| MBS Paydown 0.15251058 803 0 12,195 .0 0 0 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | coree 08/25/2012| MBS Paydown 0.148868849 960 0 14,567 .0 0 0 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ceoee 09/25/2012| MBS Paydown 0.147808393 279 0 4,242 .0 0 0 10/25/2032| 1FM.....
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35......ccoccovvree | o 07/25/2012] MBS Paydown 0.55859353......... | cccoovvvvrinniivennens | covvrnennnnc 57,188 | i 57,188 | e 57,046 | .......56,902 | i (V1 IO [G151:)) R 0 (868) 0 57,188 .0 0 (V1 I 1,572 | 01/25/2035| 1FM.....
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76112B  HY 9| RAMP 2005-RS1 A6 NAS 4.713 1/25/35.......ccccouvee [ v 08/25/2012| MBS Paydown 0.547755676....... | ccccvvverrvnnrirerirene | cernreiininnd 55,923 | oo 55,923 | oo 55,785 | ..ocvoruene 55,643 | oo (U I (G0 ) I 0 (847) 0. 55,923 .0 0 (V1 I 1,757 |01/25/2035| 1FM.....
76112B  HY 9| RAMP 2005-RS1 A6 NAS 4.713 1/25/35.......cocccvvres [ v 09/25/2012| MBS Paydown 0.521384077....... | ccccevevrereeeerneenns | crvverieens 136,077 | v 136,077 | v 135,741 | v 135,396 | .ooovvvreerinn 0| s (2,251) [ o (V1 I (2,251) [ ovverrernns (V1 I 136,077 .0 0 (V1 I 4,810 |01/25/2035| 1FM.....
780255 ZA  6|RPIFINANCE TRUST TL L+275 11/9/2016.........ccccc. | vonee 09/28/2012| Paydown 100.0........cceverierrrenns | ceverrereeninerieeenes | veeriseiseia 3,010 | oo 3,010 | cvvrreiinn 3,003 | oo 3,003 | oo (1 I 1| 0 1 0 3,010 .0 0 0 3 |11/09/2016| 2FE......
78444V AB  T7|SLCLT 2010-B A2 ABS FLT 7/15/2042 e 07/15/2012| MBS Paydown 0.682595359 0 36,071 .0 0 0 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042........cccovvvvvrens | v 08/15/2012| MBS Paydown 0.67443809 0 40,786 .0 0 0 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042 e 09/15/2012| MBS Paydown 0.661643322 0 63,974 .0 0 0 07/15/2042| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvvevvvrncrns | e 07/15/2012| MBS Paydown 0.856166344....... 0 60,820 .0 0 0 05/16/2044| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44...........ocovvvvrvrns [ s 08/15/2012| MBS Paydown 0.849453604....... 0 67,127 .0 0 0 05/16/2044| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvvvvvrcvcrne | e 09/15/2012| MBS Paydown 0.843132575....... 0 63,210 .0 0 0 05/16/2044| 1FE......
832389 AB  6|SMITHS FOOD&DRUG 8.64 07/02/2012 e 07/02/2012| Sinking Fund Redemption 100.0. | . ...163,037 .0 0 0 07/02/2012| 3AM.....
833312 AB 7| SNOQUALMIE 9.125 02/01/2015 N 07/30/2012| Partial Call 102.281...........c.coevune . ..132,000 | coviirnee (1[N 3,011 | e 3,011 | ... 12,012 |02/01/2015| 4FE......
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035...........coocemeree | vever 06/25/2012| Prior period adjustment............... | veeeeeerneenernernens 0 .0 (1 [P 0 LU I 52 | v 0 52 0 .. 0 .0 0 0 0 |05/25/2035| 1FM.....
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035..........cccocrveens | e 07/25/2012| MBS Paydown 0.89904995......... [ cccoevvrevrermrveriens | vrvvrrennen 19,972 | i 19,972 | o 10,910 | oo 55 | o 0 175 0. 19,972 .0 0 0 05/25/2035| 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035...........ccccomuree | vevee 08/25/2012| MBS Paydown 0.890677733....... | ccccoeremrriverrerernne | ceverrenenn28,039 | v 28,039 | ..o 15,316 | oo Y I 0 2,074 0. 28,039 .0 0 0 05/25/2035| 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035.. N 09/25/2012| MBS Paydown 0.880580016....... | ..ccovrevrrnerirneernee | cerererrneene 33,817 | o 33,817 | v 18,474 | oo 93 | s 0 6,124 0. 33,817 .0 0 0 05/25/2035| 1FM.....
84254Q AA  7|SOUTHERN CAPITAL 5.7 06/30/22.........cccovvrirvrnne | veree 06/30/2012| Prior period adjustment.. 0 0 [V 0 0 0 ... 0 .0 0 0 06/30/2022| 2AM......
854616 AN 9| STANLEY WORKS 6.15 10/01/2013 N 08/31/2012| Make Whole Call 105.868........... | cccoveeevvrriverrerernne | ceeernnn2,117,360 | .........2,000,000 | .........1,996,080 | .........1,998,497 | ....cccverenuc 0 | oo 1,503 | o0 [ 1,503 | 0| e 2,000,000 | ..oovrerrnnnes 0 | 117,360 | ..... 117,360 |..... 112,750 | 10/01/2013| 1FE......
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 07/25/2012| MBS Paydown 0.39750051 0 25,192 .0 0 (V1 IO 81 |08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 08/25/2012| MBS Paydown 0.39194239 0 27,791 .0 0 (1 I 102 | 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 09/25/2012| MBS Paydown 0.39004047 0 9,510 .0 0 (V1 IO 39 |08/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ... 07/25/2012| MBS Paydown 0.49626481 0 70,710 .0 0 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 08/25/2012| MBS Paydown 0.48570469 0 52,801 .0 0 09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 09/25/2012| MBS Paydown 0.47616096 0 47,7119 .0 0 09/25/2035| 1FM.....
86359A 4H 3| SASC 2003-30 3A3 10 INV 10/25/2033.........cccovveevure [ v 09/25/2012| MBS Paydown 0.0.........cccevvevees | vererrerreiniineriens 0 0 .. 0 .0 0 10/25/2033| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......ccoivesrernvrrrnerinerins | s 06/25/2012| Prior period adjustment...........c.c. | veeeeeeneeneenernens 0 0 .. 0 .0 0 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......ovuvvmercrnirerniens | o 07/25/2012| MBS Paydown 0.219153699....... [ ..o | cevveererinns 11,779 0 11,779 .0 0 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31... e 08/25/2012| MBS Paydown 0.216828299....... | .cc.coevvvrvrerirerenee | vevrrirernerinn 8,139 0 8,139 .0 0 04/25/2031| 1FE......
86359A MG 5| SASC 2003-AL1 APO 4/25/31... I 09/25/2012| MBS Paydown 0.213971399 0 9,999 .0 0 04/25/2031| 1FE......
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cccocoee | venee 07/28/2012| MBS Paydown 0.011695852 0 6,386 .0 0 (01 I 27 |08/28/2032|1Z........
86359A NF  6|SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cocevv. | ceree 08/28/2012| MBS Paydown 0.01149466......... 0 2,012 .0 0 (V1 I 10 | 08/28/2032(1Z........
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032...........ccoo. | euce 09/28/2012| MBS Paydown 0.010955719 0 5,389 .0 0 0 | v 27 |08/28/2032|1Z........
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031 e 06/25/2012| Prior period adjustment. . 0 0 ... 0 .0 0 0 0 |01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccoovevverees [ o 07/25/2012| MBS Paydown 0.22608489 0 23,689 .0 0 0 0 |01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031 e 08/25/2012| MBS Paydown 0.224436866 0 11,536 .0 0 0 0 [01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovvvvrerers [ e 09/25/2012| MBS Paydown 0.22144471......... | ceveveereverrmernerirens | ceneeineennd 20,945 0 20,945 .0 0 0 0 |01/25/2031| 1AM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.415/25/34...........ccco0. | e 07/25/2012] MBS Paydown 0.338716599....... | cccoovveviiniircrirans | e 33,087 0 33,087 .0 0 0 e 1,044 | 05/25/2034| 1FM.....
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86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.415/25/34.........cccoun. [ v 08/25/2012| MBS Paydown 0.337617911....... | ccveevvvverrerirerines | vevivriniiis 7416 | oo 7416 | o TA3T | s 7,381 | o 0 | oo 3| e 0 3 0 7,416 .0 0 [V I 267 |05/25/2034| 1FM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.415/25/34.........ccoovuvr [ o 09/25/2012| MBS Paydown 0.33489413......... | ceeeveeeeermerinerirens | coneeiieins 18,386 | covvvrrrne 18,386 | .oovoverernes 18,438 | .coovvvrnees 18,299 | .o (1 I (1 I 0 9 0 18,386 .0 0 [V I 746 |05/25/2034| 1FM.....
872162 AH  5|TAL2011-2A AABS 4.315/20/2026............cocovvvceres | venee 07/20/2012| MBS Paydown 0.883333333 (6) 0 16,667 .0 0 0 05/20/2026| 1FE......
872162 AH  5|TAL 2011-2A A ABS 4.31 5/20/2026 e 08/20/2012| MBS Paydown 0.875.................. . N .16, . .16, . , , (15) 0 16,667 .0 0 0 05/20/2026| 1FE......
872162 AH  5|TAL2011-2A A ABS 4.315/20/12026...........ocoovvvrrererns [ s 09/20/2012| MBS Paydown 0.86666666 (24) 0 16,667 .0 0 0 05/20/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 ... |R.. [ 09/15/2012| MBS Paydown 0.875.................. . ...12,500 (1) 0 12,500 .0 0 0 06/15/2026| 1FE......
88732 AG 3| TIME WARNER CABLE 5.40 07/02/12........c.ccccrmuvne | cenne 07/02/2012) Maturity 100.0........ccoevereerrrennes | veververierrnerienirnne | overnne 4,500,000 | .........4,500,000 | .........4,450,175 | ........4,494,254 | .......cccc.c.0 | c00e00n 5,746 | 0 | 5,746 | cooovvvrrnen. 0 | s 4,500,000 .0 0 0 07/02/2012| 2FE......
92925C CC 4 |[WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 07/25/2012| MBS Paydown 0.398854589....... | ...ccccoovervvniivcrnans | cvernennnn 10,320 [ 010,320 | 8,333 | i 7,646 | LV IO 35 [ 0 35 0 10,320 .0 0 0 01/25/2046( 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 08/25/2012| MBS Paydown 0.395166366....... | ....ovvevvrvnerrererene | covvrrennee 14,753 | i 14,763 | 11,913 | 10,931 | i 0 | e 892 | v 0 892 0 14,753 .0 0 0 01/25/2046| 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 09/25/2012| MBS Paydown 0.393754216....... | ccccoueeeeneermernernnne | wvevneeenecrnn 5,649 | 5,649 | i 4,562 | i 4,185 | 0 29 0 5,649 .0 0 0 01/25/2046| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..o 07/25/2012| MBS Paydown 0.218049936 0 25 0 4,684 .0 0 0 07/25/2036( 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 07/25/2012| Pass-Through LOSS...........cveeees | covrenernmerierineenns | worereneesssinsinnd 0 0 (VI I 0 0 0 ... 0 .0 0 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 08/25/2012| MBS Paydown 0.215483964....... [ ..coovrevmirvrnrnens | o 2,433 | oo 2,433 | 1,922 | 483 | 0 | oo 23 | e 0 23 0 2,433 .0 0 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | .... 08/25/2012| Pass-Through LOSS............cueres | covvenrvnerierineenns | e 0 0 (V1 IR 0 0 0. 0 .0 0 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 e 09/25/2012| MBS Paydown 0.213888103....... [ .cccovvrervernrrerien | corvererceenn 2,448 | i 2,448 | 1,934 | 0300 | e LV IO 14 14 0 2,448 .0 0 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 09/25/2012| Pass-Through Loss.... 0 .0 0 0 ... 0 .0 0 0 07/25/2036( 1FM.....
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033 N 07/25/2012| MBS Paydown 0.46261808......... | ..ccoovrevrvrverrerrene | corvrrrnnnn91,260 | 91,259 | oe..o.89,449 | .........89,985 | oo 0 | s 951 951 0. 91,259 .0 0 0 08/25/2033| 1FM.....
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033............. | ..c. 08/25/2012| MBS Paydown 0.43750576......... | cccoeeevereernernerrene | wvrennens 175,786 | i 175,786 | 172,298 | 173,332 | e 0| e 1,918 | o (0 I 1,918 | oo 0 | s 175,786 .0 0 0 08/25/2033| 1FM.....
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033............. | ... 09/25/2012| MBS Paydown 0.43024447 521 0 50,829 .0 0 0 08/25/2033| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 07/25/2012| MBS Paydown 0.23175969 3,176 0 41,034 .0 0 0 03/25/2036| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 08/25/2012| MBS Paydown 0.22763838 5,163 0 49,456 .0 0 0 03/25/2036| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 09/25/2012| MBS Paydown 0.22260245 6,055 0 54,562 .0 0 0 03/25/2036| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 09/25/2012| Pass-Through Loss e 5,869 0 0 .. 0 .0 0 0 03/25/2036| 1FM.....
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025............cccouve. | cuvee 07/20/2012| MBS Paydown 0.859684038....... | ..c.ccoovrevererenennns | crverienns 157,811 | covcrne 157,811 | v 157,811 | v 157,811 | v (U I (472) | v (V1 I (G ) ) (V1 I 157,811 .0 0 0 09/20/2025| 1Z........
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........oocconues | cevee 08/20/2012| MBS Paydown 0.830106482....... | ..cccvvvrererererneennns | crvverienns 147,888 | ...cccoouee. 147,888 | ..cvvvenee 147,888 | ..ovvvvne 147,888 | oo (1 I (422) ] vovereerrrrnn (V1 I (C2) ) 0 | s 147,888 .0 0 0 09/20/2025| 1Z........
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025.............cccoeo. | oo 09/20/2012| MBS Paydown 0.803236613....... [ ..ccoevrererrrrerernnes | crrvrireenns 134,349 | ........... 134,349 | ... 134,350 | .ovecrenee 134,349 | oo (VI IO (1K) (V1N I [RISK) ) I 0 | s 134,349 .0 0 0 09/20/2025| 1Z........
973582 AA 7| WINDSOR FINANCIN 5.881 07/15/2017 I 07/15/2012| Sinking Fund Redemption 100.0. | ......cccovvrvevrnrernee | cerevererernn66,963 | oo 66,963 | ...ocovvnvenn 66,963 | ...covvvnv. 66,967 | ..oovverernes 0 (1) 0. 66,963 .0 0 0 07/15/2017| 4FE......
98883* ZZ 2| NAYLOR PUBLISHING L+1025 12/31/2012.. e 06/07/2012| Prior period adjustment............... . 0 0 (U 0 0 0 0 0 ... 0 .0 0 0 12/31/2012|4Z........
3899999. Total - Bonds - Industrial & Miscellaneous . . v | e 59,128,169 | ....... 59,943,217 | ....... 57,766,876 | ....... 56,698,306 | ........ 96,230 | ...... T47517 | v, 0| . 843,747 | oo 0] . 58,401,989 | ....ccoovvnnn 0. 726,179 |..... 726,179 |..2,585,926 |...... XXX... [.XXX....
8399997. TOtal = BONAS = PAM 4.ttt | snnien 91,107,760 | ....... 91,936,371 | ....... 90,295,049 | ....... 88,821,676 | ...... 102,683 | ... 642,661 | .o [V 745344 | .o 0] . 90,426,731 | oo 0. 681,029 |..... 681,029 |..4,047,032 |...... XXX... | .XXX....
8399999. TOtAL = BOMAS. ...t | e 91,107,760 | ....... 91,936,371 | ....... 90,295,049 | ....... 88,821,676 | ...... 102,683 | ...... 642,661 | ..o 0 e 745,344 | .o 0] . 90,426,731 | oo 0. 681,029 |..... 681,029 |..4,047,032 |...... XXX... | . XXX....
Common Stocks - Industrial and Miscellaneous
00184X 10 5| AOL INC....cooiiirireririiserieeieeiseesssissesessessesisesess | e 792.000 XXX .11,959 5,615 0. 17,574 .0 6,186 | ........6,186 0 .. XXX... | L...
00184X 10 5 AOL INC.....ovrirrenrieinineiereniseiensssiseiensssssssenines | core v | eererennnn 792,000 | . ..26,032 |.. . 0 0. 25,752 W0 280 | . R XXX... |L
002824 10 0| ABBOTT LABORATORIES.........oseermreermeierenirnenins | e 09/27/2012| STRATEGAS........ovvvrerrrreirnerians | woreeen 70,000.000 | ......... 4,853,558 |............ XXX eevviee | o 3,208,475 | ......... 3,936,100 | ..... (727,625) | .oovvvvvrnnn (V1 I 0. (727,625) 0 3,208,475 .0 |..1,645,083 |..1,645,083 |..... 105,000 |...... XXXeoo | Lo
02916P 10 3| AMERICAN RAILCAR INDUSTRIES, INC.......cccccovews | corne 09/13/2012| INTERSTATE.......coovvrirmivvinins | v 52,157.000 | ......... 1,606,765 |............ XXX ovvrs | v 1,110,149 | ........ 1,248,117 | ... (698,904) | ....cvvvrnnn (0[N I (VN (698,904) | ..oovvucernennd (1N IO 549,213 | oo 0 [..1,057,551 |..1,057,551 | ...cccovvnnee 0 .. XXXooo | Lo
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02916P 10 3| AMERICAN RAILCAR INDUSTRIES, INC.....cc.ccoceres [ vonee 09/14/2012 INTERSTATE........cvoivirrnnirens | cvveerriens 843.000 | ..cocveveneee 26,175 | ..covveneee ), 9.5 ST ISV 17,384 | v 20,173 | ....... (11,296) | ..ovvvvvereenne (V1 I (V1 IO (11,296) 0 8,877 0 17,298 | ... 17,298 | oo 0 ... XXXooo | Lo
128126 10 9| CALAMP CORP........coorivrrirrrrcrinnrieriesiseessninnns | ceves 09/26/2012| INTERSTATE.........ccoovvererrnerrens | woreees 85,000.000 | ............ 676,933 |............ ) 9.0 T I 334,613 | oo 360,400 | ..... (<77 1<10) ) I (VI I 0. (322,150) 0 38,250 L0 . 638,683 |..... 638,683 | ..cooovvvnees 0 ... XXXooo | Lo
128126 10 9| CALAMP CORP......otviicicrrciceinniciseierssiseieninens | s 09/27/2012| INTERSTATE.......covvrimirvinins | o 54,750.000 | ............ 458,997 | ............ XXX ovvre | v 199,000 | .ovvvrenee 232,140 | ... (207,502) | ...ocvvvinnnn (V1 I (V] I (207,502) 0 24,638 L0 434,360 |..... 434360 | ..ocoovrennnd 0 .. XXXeoo | Lo
DEUTSCHE MORGAN

166764 10 0| CHEVRON CORPORATION........ccoouriremrerrrineineies | ceves 09/13/2012| GRENFELL | ... 20,000.000 | ......... 2,328,648 | ....ccoo.uc. XXX eovooee | e 1,495,320 | ......... 2,128,000 | ..... [(GRYAE1:10) I (VI I (VN IO (632,680) | ..cvooevreenn 0| v 1,495,320 | ..cocovvvnnee (V) 833,328 |..... 833,328 | .....52,200 |...... XXXeoo | Lo
172967 42 4| CITIGROUP INC.......oevirriinrieiieieiierisserssissinnen | e 09/28/2012| SANDLER O'NEIL & PARTNER. | ....... 60,000.000 | ......... 1,964,032 |............ XXX oovrs | v 2,547,219 | cooonn. 1,578,600 | ...... 968,619 | .ovvvvvrrernnne {1 [ I (VN 968,619 0 2,547,219 .0 | ..(583,187)| ...(583,187)] ........1,800 |...... XXXooo | Lo
20030N 10 1 |{COMCAST CORPORATION CLASS A.. .108/07/2012| INTERSTATE.........ccoverrmrrrerrens | s 50,000.000 | ......... 1,728,996 ..919,495 1,185,500 | ..... (266,005) | ...vvoevvrerrnc0 | e [ s (266,005) | ...vovvvreenn 0 | v 919,495 | ..ooovvvrns 0 | 809,501 |..... 809,501 | ......21,875 |...... XXX... |L...
20030N 10 1|COMCAST CORPORATION CLASS A.. .108/09/2012| STRATEGAS.........oovvvvvivriiriens | e 15,000.000 | ............ 518,400 ..272,640 ...355,650 | ....... (83,010 [ .ovovvvreennc0 [ v | (83,010) 0 272,640 L0 245,760 |.... 245,760 | ........6,563 |...... XXX... | L...
20030N 10 1 {COMCAST CORPORATION CLASS A........ccovvrrerrns | vever 08/10/2012| STRATEGAS.........ovvvreririrerrriens | et 60,000.000 | ........ 2,066,492 | ....ccooeuu. XXX eovvee | i 1,086,174 | ......... 1,422,600 | ..... (336,426) | ....oocvevrrnne (V1 I 0] s (336,426) | ......covvnv. 0| e 1,086,174 | ..ccoovvvenec (V) 980,317 |..... 980,317 | ......26,250 |...... XXX | L
20030N 10 1 {COMCAST CORPORATION CLASS A.......cocovvrrrerrn | vever 09/25/2012| INTERSTATE........ccomveeerrrnrrrens | woreees 15,000.000 | ....ccvenee 545,763 |............ XXX oo | e 268,970 | ..ovvvrne 355,650 | ....... (86,680) [ ..oovverenne (V1 I (V] I (86,680) 0 268,970 L0 276,792 |..... 276,792 | .......6,563 |...... XXXeoo | Lo
20030N 10 1 {COMCAST CORPORATION CLASS A.......coovvervrnes [ s 09/26/2012| ISI GROUP INC........covrvvrrvrirar | o 30,000.000 | ......... 1,061,568 |........... XXX ovvre | v 525,709 | .....c...... 711,300 | ..... (185,591) | cvvvvvrvvrrrrnn {1 [ IO (VN (185,591) 0 525,709 L0 535,859 |..... 535,859 | ......13,125 | ...... XXXooo | Lo
231082 10 8| CUMULUS MEDIA INC CL A....coevourvrevrerieerncrinens | e 08/20/2012| INTERSTATE.........ccomerererrrerirene | cerreeens 8,325.000 | ..ooerrernn23,385 | oo XKX s [ 24,809 | o 27,806 | e (2,997) ....(2,997) 0 24,809 0] e (1,423)] ....... (1,423) | .ovvvvern0 [ e XXX... | L...
231082 10 8 |CUMULUS MEDIAINC CLA......coovviiirerneirernnens [ s 08/21/2012| INTERSTATE. .9,452.000 .(3,403)| . (3,403) 0 28,167 .0 (1,530) [ oveveienn0 [ XXX... | L...
25470M 10 9[DISH NETWORK CORP - A....cccovvverivrnrirnriierrnnnins | oo 08/20/2012| INTERSTATE.........ccovvemrrrnirirens | wovenes 37,675.000 | ......... 1,186,649 | ... XXXoovvrer | 201,322,769 | .........1,072,985 | ... (281,809) | ..vvvevvverrnc0 | e [ s (281,809) | .vvovverevs (V1 I 79175 | oo 0 | 395,474 |..... 395,474 | ....ccceoeeir 0 [ e XXX... |L...
278768 10 6|ECHOSTAR CORPORATION CLASS A......ocoovvernins [ o 08/27/2012| INTERSTATE.........cvuvrvmrrrrerirane | cerreeens 9,481.000 | ..oocvvreee 261,710 354,021 | .oovoneees 198,532 | ....... (47,405) | ..ovoerrrnne (VI I (V] I (47,405) | oo 0 | v 151,127 | v (V) 110,583 |..... 110,583 | oo (V)N I XXXeo | Lo
278768 10 6 |ECHOSTAR CORPORATION CLASS A.......ocvvvvrvveres [ s 08/28/2012| ISI GROUP INC.......cevvvvvrvrrrar | o 15,305.000 | ..ovvvvvnne 418,166 571,489 | ..ccooue. 320,487 | ....... (76,525) [ .vvocvvrenened {1 [ I ([ I (76,525) [ ...oovvverens (V1 IO 243,962 | .covvverinn 0 [ 174,204 | ..... 174,204 | .......c....d 0 .. XXXooo | Lo
369604 10 3| GENERAL ELECTRIC COMPANY.......ccocoommrimmrvmernns [ e 09/13/2012| STRATEGAS.........ovvverrirernrriens | e 60,000.000 | ......... 1,318,872 |...ccooneee. XXX eovvoee | e 1,005,414 | ......... 1,074,600 | ....... (69,186) | ...vvvvvereenne (V1 I (V1 I ((GEAE ) N 0| v 1,005,414 | ...ooocvenve 0 | 313,458 |..... 313,458 | ...... 30,600 |...... XXX | Lo
40412C 10 1|HCA HOLDINGS INC......ccovverrirrrircirreirereniseereninees | vevee 09/26/2012| INTERSTATE.......covvvrirmirvinins | e 75,000.000 | ......... 2,400,726 | ..o XXX oorvir | v 1,514,258 | .........1,652,250 | ... (137,993) 1,514,258 | .....coccee0l0 | e 886,469 |..... 886,469 |..... 150,000 |...... XXX... |L...
40412C 10 1|HCA HOLDINGS INC......c.coervririririrrirerinnrirerirenenes | covee 09/28/2012| INTERSTATE. 50,000.000 . 1,667,923 | ... XXXt | 01,008,473 | ......... 1,101,500 | ...... (93,027) | . 93,027)| .. 0 1,008,473 | ..ccccovveen0 | 659,450 |..... 659,450 |..... 100,000 |...... XXX... | L...
410495 20 4 |HANMI FINANCIAL CORPORATION........covcuemrernnres | verer 08/20/2012| FRIEDMAN BILLINGS RAMSEY | ....... 15,300.000 | ....ccceonee 198,818 | .o XXXt | 097,920 | 113,220 e (15,300) | .oovvvervrrernc0 | e [ (15,300) 0 97,920 L0 e 100,898 |..... 100,898 | ...ocvvunennd 0 ... XXX... | L...
410495 20 4 [HANMI FINANCIAL CORPORATION.......cccvvvmrerveres [ vres 09/14/2012| FRIEDMAN BILLINGS RAMSEY | ......... 6,000.000 | .ovoevrrrnn 79,361 | oo XXX | e, 38,400 | oo 44,400 | e [(CH0L00) ) I {1 [ I (V[ IO (6,000) 0 38,400 L0 40,962 | ... 40,962 | ..o 0. XXXooo | Lo
410495 20 4 |HANMI FINANCIAL CORPORATION.......covvvevrrnnres | vever 09/17/2012| FRIEDMAN BILLING.........covvreie | correens 2,400.000 | .oooereeer. 31,127 | e XK [ 015,360 [ 17,760 | e [V10[0) R (V1 I (V1N I (2,400) 0 15,360 0 15,767 | ...... 15,767 | oo 0 .. XXX | Lo
410495 20 4 |HANMI FINANCIAL CORPORATION.......covvvemrennies | verer 09/18/2012| FRIEDMAN BILLING........covvreee | cevrens 4,100.000 | .ocrererrre 53,778 [ oo XXX | 26,240 | .........30,340 | e (G [010) 1 I (VI I (V1N I (4,100) 0 26,240 L0 27,538 | ... 27,538 | oo 0 .. XXXeoo | Lo
410495 20 4 |HANMI FINANCIAL CORPORATION.......cccvvvvrerreres [ s 09/19/2012| FRIEDMAN BILLING........ccocvvves | worrrrans 9,900.000 | ... 128,983 | oo XXX | 0,063,360 | ... 73,260 | e (9,900) | cvvvervevreen0 | vrvviirenn0 | e (9,900) 0 63,360 L0 65,623 | ...... 65,623 | ..cocovveen0 | XXX... |L...
410495 20 4 |HANMI FINANCIAL CORPORATION.......covvermrenrres | verer 09/20/2012| FRIEDMAN BILLING........ccccovene | woreees 12,000.000 | .....c..e... 156,132 | oo XXX | v, 76,800 | ............88,800 | ....... (12,000) | ..ovvvvrrreernc0 | e [ (12,000) 0 76,800 0 79,332 | ... 79,332 | o0 [ XXX... |L...
410495 20 4 [HANMI FINANCIAL CORPORATION.......cocvvvmrvrreres [ s 09/21/2012| FRIEDMAN BILLING........ccocrvvns | wrernnns 9,000.000 | ..coeeee. 119,098 | oo XXX | 57,600 | ...........66,600 | ......... (9,000) | cvvuverrrrrae {1 [ IO (V[ IO (9,000) 0 57,600 L0 61,498 | ...... 61,498 | ..coovrennnd 0 .. XXX | Lo
410495 20 4 |HANMI FINANCIAL CORPORATION.......ccovvvumrrnnres | veves 09/24/2012| FRIEDMAN BILLING........ccccovere | worenes 10,000.000 | .....c.e... 131,755 | ccvvvcvee e XXX | crivenne.64,000 | ............74,000 | ....... (10,000) | ..oovvvereaene (V1 I (V1 IO (10,000) 0 64,000 L0 67,755 | ...... 67,755 | v 0 ... XXXooo | Lo
410495 20 4 |HANMI FINANCIAL CORPORATION.......ccovvurmrennies | verer 09/27/2012| FRIEDMAN BILLING........ccccvvers | woreens 10,000.000 | .....c..e... 129,570 | covoveeee XXXt | cvvevvnee.64,000 | ..............74,000 | ....... (10,000) | ..covvvrenene (VI I (V] I (10,000) 0 64,000 L0 65,570 | ...... 65,570 | covvrvrrinnn 0 .. XXXeoo | Lo
459200 10 1|INTL BUSINESS MACHINES CORPORATION......... | ..... 09/27/2012| STRATEGAS........ovvvrerrerinrrens | o 20,000.000 | ......... 4,126,656 ..(1,052,660) ....(1,052,660) 2,624,940 .1,501,716 |..1,501,716 | ...... 49,000 |...... XXX... |L...
50075N 10 4 |KRAFT FOODS INC CLASS A.....coevoeririeririneinnnens | veeer 09/26/2012| STRATEGAS. .100,000.000 LA4132,117 | XX | 023,086,546 | .........3,736,000 | ... (649,454) | ....ovviveinn0 | e [ s (649,454) | .. 3,086,546 ..1,045,571 |..1,045,571 | ...... 87,000 |...... XXX... |L...
50075N 10 4 [KRAFT FOODS INC CLASS A.....ccvvvirvriceerirciinnns [ s 09/27/2012| INTERSTATE.......coovvrivmrivnrns | woreene 50,000.000 | ......... 2,059,679 1,868,000 | ..... (348,018) | ..vvvvvvvvernn0 | e [ (348,018) 1,519,982 | .ccooeeenn0 | 539,697 |..... 539,697 | ...... 43,500 |...... XXX... |L...
50075N 10 4 |KRAFT FOODS INC CLASS A......coevorerereeririierinnins | veeer 09/28/2012| INTERSTATE.........ccovvrrerrverrens | woreees 50,000.000 | ......... 2,066,879 | ...ccovune ) 9. T I 1,507,330 | ..ooooco 1,868,000 | ..... (360,670) | ..veurernrrene (V1 I 0] e (360,670) | ..vovvvvevn 0| v 1,507,330 | .o (V) 559,548 |..... 559,548 | ... 43,500 |...... XXX | Lo
539830 10  9|LOCKHEED MARTIN CORP.......ccoooumrrrmmrinenrneinies | e 09/26/2012| STRATEGAS........ovvvmerrrrirnerans | e 20,000.000 | ......... 1,843,239 |............ XXX eovoer | i 1,400,263 | ......... 1,618,000 | ..... (17,737) | v (VI I (V] I (17,737) | oo 0| oo 1,400,263 | ....ccocoonne (VN 442,975 | ... 442,975 | ...... 60,000 |...... XXX | Lo
580645 10 9| MCGRAW-HILL COMPANIES INC........ccccrvvvrirvernris | veree 08/07/2012| INTERSTATE........coovvvermrvrrrnnns | e 30,000.000 | ......... 1,484,220 |............ XXX ovvrs | v 1,124,403 | ......... 1,349,100 | ..... (224,697) | covvvrvrrrinn {1 [ I (VN I (224,697) | v.vvvvirnnd (V1 I 1,124,403 | ....ooveene 0 [ 359,817 |..... 359,817 | ...... 15,300 | ....... XXXooo | Lo
580645 10 9| MCGRAW-HILL COMPANIES INC........cocoovermririrmrnns [ e 08/10/2012| ISI GROUP INC.......vvvvrvrrrcrrnas | o 20,000.000 | ............980,162 | ........... XXXorevore | verirrnnen. 749,602 | ............899,400 | ... (149,798) | ..vvvvvviverenn0 | e [ s (149,798) | cooovvvirenn0 | e 749,602 | 0 | 230,560 |..... 230,560 | ...... 10,200 |...... XXX... |L...
580645 10 9| MCGRAW-HILL COMPANIES INC.........ccoomvvrirvrnars | venee 08/22/2012| STRATEGAS........vvvvverrrirernnes | v 10,000.000 | ....oc.eer495,531 | oo XKX s | i 374,801 | e..449,700 | ... (74,899) | ..coovvvreenn0 | 0 | e (74,899) | coovvvvee0 | i 374,801 | 0 [ 120,730 | ..... 120,730 | ........ 5,100 |...... XXX... | L...
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580645 10 9| MCGRAW-HILL COMPANIES INC 08/24/2012| INTERSTATE........ccovvvmernirrans | e 20,000.000 | ............ 986,364 |............ ), 9.5 ST I 749,602 | ............ 899,400 | ..... (149,798) | ..o (V1 I 0] (149,798) | ...oovvvvreve. 0| v 749,602 | ..............0 |....236,762 |.....236,762 | ......15,300 |...... XXX | Lo
580645 10 9| MCGRAW-HILL COMPANIES INC 08/27/2012| INTERSTATE.........ccovvvvrerrverrens | woreeen 20,000.000 | ............ 995,410 |............ ) 9.0 T I 749,602 | ............ 899,400 | ..... (149,798) | ..oouvvvrrnnnn (VI I 0] e (149,798) | .coovvvvreen (V1 I 749,602 | ..............0 |.....245,808 |.....245,808 | ......15,300 | ...... XXX | Lo
859319 30 3| STERLING FINANCIAL CORPORATION 09/25/2012| FRIEDMAN BILLING.......ccoovire | woreee 15,000.000 | ..ovovreee 336,858 |[..ccovvuee XXX ovvre | v 300,000 | ... 300,000 | ..ooverernnnd (V1 IO {0 [ I (0 IO (0[N IO (V1N I 300,000 | ....cccococ..0 | .....36,858 | ......36,858 | ......cc.....0 | ..o XXXeoo | Lo
859319 30 3| STERLING FINANCIAL CORPORATION.. 09/26/2012| FRIEDMAN BILLING........ccccovere | worener 10,000.000 | ............ 222,492 0 0 200,000 | ...ccoeerenn0 | 22,492 | .....22,492 | ..o l0 [ XXX...
87612E 10 6| TARGET CORP. 09/06/2012| I1SI GROUP INC. 40,000.000 ..2,576,706 2,028,174 | ...............0 |.....548,532 |.....548,532 | ......38,400 |...... XXX...
87612E 10 6| TARGET CORP. 09/28/2012| STRATEGAS........cvvvvvvrvvirerinnes | o 50,000.000 | ......... 3,177,349 | oo XXX | 0000000.2,492,323 | ..........2,561,000 | ....... (68,677) [ .vvvvvvreennc0 [ v | (68,677) 2,492,323 685,026 685,026 ,000 |...... XXX...
88579Y 10  1|3M COMPANY....... 09/27/2012| STRATEGAS........oovvvrerrieererens | woreeen 20,000.000 | ......... 1,857,196 | ....coonne. XXX eovvee | e 1,738,311 | ... 1,634,600 | ...... 103,711 | oo (V1 I (V)N I 103,711 | oo 0| v 1,738,311 | oo 0 | 118,885 |..... 118,885 | ...... 35,400 |...... XXX | Lo
887317 30 3| TIME WARNER INC....coovvirmiieiriineiieiieenciiseis 09/27/2012| INTERSTATE........ccovveineiinirnnns | eeer 100,000.000 4,543,568 |............ XXX eovooer | v 2,918,258 | ......... 3,614,000 | ..... (695,742) | .coovverinnn (VI IO (V] IO (695,742) | ooovvvnnens 0| oo 2,918,258 | ..ovveerennn 0..1,625310 |..1,625,310 | ...... 78,000 |...... XXX | Lo
887317 30 3| TIME WARNER INC......cccoovvvrnec 09/28/2012| I1SI GROUP INC.......ovvevvrnrrirans | o 50,000.000 | ......... 2,275,689 | ....ccoouuee XXX eovvoee | i 1,441,455 | ......... 1,807,000 | ..... (365,545) | ..vourerrinnn (V1 I 0] (365,545) | ..ovoovereen (U I 1,441,455 | .............. 0 ... 834,234 |....834,234 | ......39,000 |...... XXX [Loveianes
88732 20 7|TIME WARNER CABLE 08/20/2012| INTERSTATE.........ccomervrmririerirens | cerreeens 2,187.000 | ........... 195,196 | ... XKXoooioot | 129,618 | ... 139,028 | ... (54,068) [ ....ocvvreeen0 [ v | e (54,068) 0 84,959 L0 e 110,237 |....110,237 | .......2,449 |...... XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 07/09/2012| INTERSTATE.......covvrvvrvrrvvrvnns | v 11,944.000 | ...........594,418 | ..ooocce.. XXX oovvooe | v 1,534 | i 479,313 | (A77,779) | o0 | i [ (477,779) 0 1,534 L0 | 592,884 |..... 592,884 | ...cccceeeenn0 | e XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 07/10/2012| INTERSTATE.........ccovevrerrnerrens | woreeen 20,000.000 | ............995,744 | ........... XXXoeooone | verirriennnnnn 2,568 | ............802,600 | ..... (800,032) | ...ovvvvirnane (VI I (V] (800,032) 0 2,568 L0 993,176 |..... 993,176 | oo 0. XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 07/13/2012| INTERSTATE.......coovvremirvinins | e 45,000.000 .(1,800,072) | <o {0 [ I 0| ..(1,800,072) 0 5,778 .0 1..2,252,793 [..2,252,793 | ..ccvvvuunnd 0 .. XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 07/16/2012| INTERSTATE........ccoovvvrrrirnirrens | oo 10,000.000 | ...........502,540 | ....ccoc. XXXecroes | vorverrennnn1,284 | o......401,300 | ... (400,016) | ..vouvvvrrenes (V1 IR 0] (400,016) 0 1,284 L0 501,256 |..... 501,256 | ..ccoovvrnee 0 ... XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 07/17/2012| INTERSTATE........cvoveererrrnerrens | woreees 30,000.000 ..(1,200,048) ....(1,200,048) 0 3,852 .0 {..1,509,590 |..1,509,590 | .....cccecee.0 | v XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 07/18/2012, 15,000.000 | ............760,843 | ...ooocce.. XXXeoivoe | v 1,926 | ..........601,950 | ... (600,024) | ...oovvvvrenn | 0 [ (600,024) 0 1,926 BN 758,917 |..... 758,917 | coovvrcvernnn0 | e XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 07/19/2012 INTERSTATE.........ccoovvvrerrnirrens | woreees 10,000.000 ,367 | e XK [ v 1,284 ll.401,300 | .. (400,016) | ..veovvvverernc0 | e [ e, (400,016) 0 1,284 L0 504,083 |..... 504,083 | ..o [ oo XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 07/20/2012| INTERSTATE........cvoveeervrnririens | woreens 10,000.000 | ............ 499,998 | ............ XXX eovooee | e 1,284 | oo 401,300 | ..... (400,016) | .vouvvrrrnne (VI I (VN IO (400,016) 0 1,284 L0 498,714 |..... 498,714 | ..oovvveend (V)N I XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 07/26/2012| INTERSTATE........ccovvvmvrrnirrens | wovenes 18,000.000 | ............ 896,063 |............ ), 9.9 CHTIN INNRR 2,311 | s 722,340 | ..... (720,029) | ....oovvevrrnnn (V1 I 0] (720,029) 0 2,311 L0 ] 893,752 |..... 893,752 | ..o 0 ... XXXooo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 07/27/2012| INTERSTATE........coovvererrrnirnens | woreees 15,000.000 | ....cccvenee 754,234 |............ XXX eovvee | e 1,926 | .o 601,950 | ..... (600,024) | ....ccvvurnnne (VI I 0] s (600,024) 0 1,926 L0 | 752,308 |..... 752,308 | oo (V)N I XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 07/30/2012| INTERSTATE........ccoovvrvererrirenns | cvverrs 7,500.000 | .oe0rren 379,098 | oo XXX [ v 963 | e.i.300,975 | . (300,012) | ovovvevvreeenn0 | e [ (300,012) 0 963 L0 378,135 |..... 378,135 | .ccooveveenn0 [ e XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 07/31/2012 .7,500.000 | ............374,836 | .oorereee XXX oves | v 963 | ...300,975 | .. (300,012) | wvevvvvernnc0 | e [ s (300,012) 0 963 L0 373,873 |..... 373,873 | covvvveennl0 | XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 08/15/2012| INTERSTATE........ccooveirrirnriinns | e 15,000.000 | ... 731,418 | oo XXXt | e 1,926 | .........601,950 | ... (600,024) | ....ovvviveennc0 | e [ s (600,024) 0 1,926 L0 e 729,492 |..... 729,492 | .coovvveiin0 [ XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 08/16/2012| INTERSTATE.........ccovvvrvrrrnirrans | e 20,000.000 1658 | o XK [ 2,568 | ..........802,600 | ... (800,032) | ..vourerrrene (V1 I (V] (800,032) 0 2,568 L0 968,090 |..... 968,090 | ....ccoovvneet 0 ... XXX [Loveanes
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 08/17/2012| INTERSTATE........ccoveerervrniriens | s 25,000.000 1,225,343 |............ XXX eovoee | e 3210 | .. 1,003,250 | ..(1,000,040) | ......ceveuvres (V1 I 0 | ....(1,000,040) 0 3,210 .0 11,222,133 |..1,222,133 | cooovvvennnnd 0 ... XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 08/20/2012| INTERSTATE........covevrivmirvirnins | e 15,000.000 | .oveereer 733,586 | oo XKX s | 1,926 | e.......601,950 | ... (600,024) | ....coovvrnne (0[N I (VN I (600,024) 0 1,926 .0 |.....731,660 |....731,660 | ......coe..0 | e XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 08/21/2012| RAYMOND JAMES & ASSOC.... | ....... 15,000.000 | ...........730,568 | .......c.. XXXecrooes | vorverrnnnnn1,926 | ............601,950 | ..... (600,024) | ....ovvviverernc0 | e [ s (600,024) 0 1,926 .0 [....728,642 |....728,642 | ..............0 | ... XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 08/22/2012 INTERSTATE........cvveierirnrinens | ceverenend 653.000 | .oovoierren 31,664 [ i XXX | e84 | 26,205 | e (26,121) (26,121) 0 84 .0 ] ....31,580 | .....31,580 | o0 | e XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 08/23/2012| INTERSTATE........covvrvvvirrvrnnns | e 10,000.000 | ............485,000 | ....ccce. XXXervrre | i 1,284 | .........401,300 | ... (400,016) | <.vovvrvvrrnn {1 [ I (V] I (400,016) 0 1,284 L0 | 483,716 |..... 483,716 | .o 0 .. XXXooo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 08/24/2012| INTERSTATE.........ccoovevrrerrnerrens | woreeen 20,000.000 | ............972,880 |[...ccoocoe.. XXXorirre | verirviennnnnn2,568 | ............802,600 | ..... (800,032) | ..eovuvirrane (V1 I (V] (800,032) 0 2,568 L0 970,312 |..... 970,312 | oovovrers 0. XXXeoo | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A 08/31/2012| RAYMOND JAMES & ASSOC.... | ....... 20,000.000 | ............969,606 |.........XXX.oooooo | verirviiennnnn2,568 | ............802,600 | ... (800,032) | .vovvrrrinn (1[N I (VN (800,032) 0 2,568 L0 967,038 |..... 967,038 | ...ocvvrene 0 ... XXX | Lo
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 09/04/2012| INTERSTATE.........ccoovevrerrnirrens | worenes 10,300.000 | ............499,524 | .......... XXXecoooes | vorverirennnn 1,323 | 413,339 | (412,016) | evvovvvireern0 | e [ (412,016) 0 1,323 L0 498,202 |..... 498,202 | .....cceeeenl0 | e XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 09/06/2012| RAYMOND JAMES & ASSOC.... 30,000.000 .1,476,342 ..(1,200,048) | . ....(1,200,048) 0 3,852 .0 |..1,472,490 |..1,472,490 | ....cccecc....0 | e XXX...
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.. 09/07/2012| RAYMOND JAMES & ASSQOC.... | ....... 30,000.000 | ......... 1,474,062 ..(1,200,048) ....(1,200,048) 0 3,852 .0 [..1,470,210 {..1,470,210 | .ccoovverernn0 | v XXX...
92769L 10 1| VIRGIN MEDIAINC......cocomvrvmrrrarirennns 08/10/2012| BERNSTEIN.......ccooevvrerereiririns | s 30,000.000 | ............ 808,008 |.....cc....XXXorivv | vervree..835,406 | ...........641,400 | ..... (404,400) | ...oouvvrrnnne (1[N I (V] IO (404,400) 0 237,000 L0 571,008 |..... 571,008 | ........2,400 |...... XXXeoo | Lo
92769L 10 1| VIRGIN MEDIAINC.......cocvvrvrrrirnrineines 08/13/2012| INTERSTATE........coovvrimrvvirnins | v 29,900.000 | ...ovvuvrns 806,522 ..o XXXt | vierrn.803,999 | ............639,262 | ... (403,052) | .oocvovvrninn (0[N I (VN (403,052) 0 236,210 L0 ] 570,312 |..... 570,312 | .......2,392 | ...... XXX | Lo




Statement for September 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

92’6030

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)
92769L 10 1| VIRGIN MEDIAINC......ccrvveiriirinnrirerireriseinsiinnns [ s 08/14/2012| BERNSTEIN......cooooervrereririirins | e 85,000.000 | ........ 2,318,000 | ...ccvvenee XXX eovooee | o 2,258,489 | ........ 1,817,300 | ..(1,145,800) | ...oovvvuvrennes (V1 I 0| ....(1,145,800) | ......cocou.... 0| v 671,500 | ..coocovvrnee 0 |..1,646,500 |..1,646,500 | ........ 6,800 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIAINC......cccomverrrrrrrnerierirenirseenssninens | e 08/20/2012| BERNSTEIN.......ccooerirerereeririns | s 15,000.000 | ...........410,415 | ......... XXX.coooes | orvve...386,982 | ............320,700 | ..... (202,200) | ...vovverrnne (VI I 0] e (202,200) | ...oovvvreen (V1 I 118,500 | ooooverevne 0 | 291,915 |..... 291,915 | .......1,200 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIA INC......ccoomrieirnrinrirnerieeiseirsssinnees | e 08/21/2012| BERNSTEIN......coooorrvrerireirrrinss | s 20,000.000 | ............554,764 | .......... XXXoeooooe | cre0rnn515,226 | ...........427,600 | ... (269,600) | ....oovvunenne (V1 I (V] I (269,600) | ....oovvvvvne (V1 158,000 | .ooovevnnene 0 | 396,764 |..... 396,764 | ........1,600 |...... XXXeoo | Lo
92769L 10 1| VIRGIN MEDIAINC......ccovvuriririmnrirerieninieiinninnns | s 08/22/2012| BERNSTEIN......cooooerirereiviirins | o 20,000.000 | ............546,224 |.........XXX.cooooo | verrrnn.512,704 | ...........427,600 | ... (269,600) | ....ovvvverrec0 | e [ (269,600) | .....ovvvev. 0| s 158,000 | ...ovvevevne 0 | 388,224 |..... 388,224 | .......1,600 |...... XXX... | L.
92769L 10 1| VIRGIN MEDIA INC......ccoorvirerrnreneerenieeiseesssninens | e 08/23/2012| BERNSTEIN.. .5,000.000 | ..........135,976 | ....cc.. XXXovvre | everneen 128,059 | ........... 106,900 | ....... (67,400) | . ..(67,400) 0 39,500 .0 ....96,476 | ..........400 |...... XXX... |L
92769L 10 1| VIRGIN MEDIAINC......covvvrirrinerrirerneirerenissieninens | veres 08/30/2012| BERNSTEIN........covvvervrrnriernnes | cverrs 5,000.000 | ... . . ..106,900 | ....... (67,400) (67,400) 0 39,500 L0 96,286 | ...... 96,286 | ...........400 |...... XXX... |L
92769L 10 1| VIRGIN MEDIAINC......coomverrreerrnerrerirenirseensseinens | e 08/31/2012| BERNSTEIN.......ocooevirererceiirins | s 10,000.000 | ........... 275,796 | ...ccoone.. ) 9.0 TR I 256,032 | ..oovvvnee 213,800 | ..... [QZX:(0[0) F I (V1 I 0] s (134,800) 0. 79,000 L0 e 196,796 | ..... 196,79 | ..........800 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIA INC......ccoomvirirrrinrirneriesiseirsssinnens | e 09/06/2012| INTERSTATE........ccorrerrrrniieens | woreees 35,000.000 | ......... 1,003,543 |............ ). T IS 877,489 | ............ 748,300 | ..... (G 0[0) 1 R (VI IO (V] IO (471,800) 0 276,500 L0 e 727,043 |..... 727,043 | .......2,800 |...... XXX | Lo
92769L 10 1| VIRGIN MEDIAINC......cccovvuriiirinnrirerienineissninnns | s 09/13/2012| INTERSTATE........coovvvmrrinirirens | e 60,000.000 | ......... 1,799,660 |........... XXX eovvoee | i 1474813 | ........ 1,282,800 | ..... (808,800) | ....ourvverene (V1 I 0] (808,800) | ....oovvveven 0 | s 474,000 | ..coocvvvenee 0 |..1,325,660 |..1,325,660 | ........7,200 |...... XXXeoo | Lo
92769L 10 1| VIRGIN MEDIA INC......ccooiveerrerinrirenieniscirssniinens | e 09/26/2012| 1SI GROUP INC........oevorerrnrrirnns | o 20,000.000 | ............ 583,525 475,172 ...427,600 | ..... (269,600) | ...ooovvvverrnc0 | e [ (269,600) ...158,000 | coovvirrenc0 | e 425,525 |..... 425,525 | .......2,400 |...... XXX... |L
931142 10 3| WAL-MART STORES INC.......cccovrvrirernrirrernrirninnires | veres 09/06/2012| ISI GROUP INC........ccvvvvrrvrrrar | o 30,000.000 | ......... 2,232,388 1,605,734 | . 1,792,800 | ..... (187,067) 0 (187,067) 1,605,734 | ..o | oo 626,654 |..... 626,654 | .....46,725 |...... XXX... |L
931142 10 3| WAL-MART STORES INC......oconiieniminirmssiernnnseninns | 09/28/2012] BERNSTEIN......oovivviririninninins | eneees 20,000.000 | ......... 1,474,085 |............ PO 1,055,707 | .cooes 1,195,200 | ..... (139,493) | ..ovovvvnrnnna (V)] [ 0] . (139,493) | covovvverens 0 | e 1,055,707 | oot 0. 418,378 |..... 418,378 | .....31,150 | ...... XXXeoo | Lo
9099999. Total - Common Stocks - Industrial & Miscellaneous...... . cvernni | 93,994,617 |........... D, S 54,872,633 | ....... 75,840,534 | (29,130,703) | ..cooovvvveneees (U 0 | ..(29,130,703) | cvovvvrevrnns 0] o 46,709,833 | ..o 0 |47,284,784 | 47,284,784 |..1,207,292 |...... XXX... | .XXX....
Common Stocks - Parent, Subsidiaries and Affiliates
G7073# 10 6|PENNCENTRALUKLIMITED i | ..... |09/28/2012| LIQUIDATED.......coconiriniinnris .21,455,479.000 | ovvvveicniiiinns 10 10 | oo 0 0 ) 0 0 10 .0 0 0 0. XXX | Ko
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates.. 10 10 | oo 0 0 .0 0 0 10 .0 0 0 0 ... XXX... | . XXX....
9799997 Total - COMMON SOCKS = P 4.......verieuiriiiisieiieis i 93,994,627 | ..o XKXiiovne | v 54,872,643 | ....... 75,840,534 | (29,130,703 | ...cvvvvercnene 0 ..(29,130,703) | oo 0| . 46,709,843 | ..o, 0 |47,284,784 |47,284,784 |.1,207,292 |...... XXX... |.XXX....
9799999. TOtAl = COMMON SHOCKS. 111 cv1eseresesesere ettt | snisns 93,994,627 | ..o XXXorioivne [ v 54,872,643 | ....... 75,840,534 | (29,130,703) | ..cvrvrercenns (V] [ 0 | ..(29,130,703) [ .ccoovvvvnnvns 0| . 46,709,843 | oot 0 |47,284,784 | 47,284,784 |..1,207,292 |...... XXX... | .XXX....
9899999. Total - Preferred and COMMON SEOCKS.........uuuieuuiiiuiiisiieieiieiiiesi s 93,994,627 | ..o XX orvovwe | v 54,872,643 | ...... 75,840,534 | (29,130,703 | ...covvvevnene (V] [ 0 ] ..(29,130,703) | ...oovvvvnves 0] . 46,709,843 | ..ol 0 |47,284,784 | 47,284,784 |.1,207,292 |...... XXX... |.XXX....
9999999. Total - Bonds, Preferred and Common Stocks . ISP I 185,102,387 | .cooooeee XXX | e 145,167,691 | ..... 164,662,211 | (29,028,020) | ...... 642,661 | ..ooovvvernnne 0| ..(28,385,359) | ....coevvnneen 0] ... 137,136,574 | .oovvvennvne 0 |47,965,812 | 47,965,812 |..5,254,324 |...... 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 September 30, 2012 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
Forwards - Other
1.6126 GBP /1 USD......oeveviviirinne G5822*AA6 Marketform Group....... D Part 1.. | Currency.... | U. S. Bank............. .09/28/2012(.03/28/2013| ................. 1. 2,000,000 | .......... 1.6126 | .o (V1 0 | o0 [ (8,600) [ ..oovvr | crvvrrennd (8,600) [ cvvovverereranne (V1 I (8,600)
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 )] (78,675)| .... (78,675)
1259999. Total-Forwards-Other. ) . (87,275) ..(87,275) | ..
1269999, TOtAI-FOMWAITS. ... veoreere s ) [ XXX s (87,275)| ... (87,275)
1439999, TOtAI-OtNBT. ...ttt s8££ 88k eeEieE b e Rttt ) [ XXX s (87,275) (87,275)
1449999, T 0T AL .. et ) [ XXX s (87,275) (87,275)




Statement for September 30, 2012 of the G REAT AM E RlCAN | N S U RAN C E COM PANY

Sch. DB-Pt B-Sn 1
NONE

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

QEO07



Statement for September 30, 2012 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PARTD

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

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 (87,275) | o0 | (87,275) ....10,000
0799999. Total NAIC 6 Designation 0 2 (87,275) | v [ (87,275) ...10,000
0899999, TOAIS. ...ttt 0 2 (87.275) | o0 | i (87,275) ....10,000




Statement for September 30, 2012 of the G REAT AM E RlCAN | N S U RAN C E COM PANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10



Statement for September 30, 2012 of the GREAT AMER'CAN |NSU RANCE 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 3 0 173,092 147,087 92,209 | XXX..
Bank of America Miami, Florida 0.000 0 0 364,810 356,466 685,087 | XXX..
The Bank of Kentucky. Crestview Hills, Kentucky. 0.000 0 (V0 I 1,999,910 | oo 1,999,910 21,999,910 | 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 48,608 65,070 7,050 | XXX..
Fifth Third Bank Cincinnati, Ohio 0.050 0 156 628,860 628,860 628,860 | XXX..

Certificate of Deposit .05% 4-29-13 0.000 0 0 0 0 0 | XXX..
First Midwest Waukegan, lllinois 0.000 0 (U I 1,948,044 | ......cccoo.... 330,343 | ..o 482,336 | 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 0.224 56 0 75,132 75,151 75,168 | 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 0 139,842 183,462 292,606 | XXX..
LaSalle Bank N.A Chicago, lllinois. 0.000 0 0 104,530 134,377 141,045 | XXX..
The Northem Trust Company / O'Hare................. Schaumburg, lllinoi: 0.000 0 0 2,833,116 644,769 1,235,494 | XXX..
PNC Bank Pittsburgh, Pennsylvania. 0.000 0 0 (28,049,823) | ......... (30,149,685) | .........(49,311,509) | XXX..
Northrim Bank Anchorage, Alaska 0.260 0 85 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 0.381 13,279 0 9,604,350 | .......... 11,304,319 | .cooooeee 14,280,810 | XXX..
RBC Dexia Investor Services Trust.............c........ Toronto, Canada 0.000 0 0 ....10,191,690 | ......... 10,191,690 | .......... 10,892,690 | XXX..
U.S Bank Cincinnati, Ohio 0.000 0 0 0 0 0 | XXX..
Wells Fargo Bank Los Angeles, California 0.000 0 0 .. 16,175,675 | oo 3,851,783 ......1,365,934 | XXX..
0199999. Total Open Depositorie BRSSP XXX.oeeee 13,339 242 | .. 21724358 | oo 5,250,123 | ........(11,645,789) | XXX..
0399999. Total Cash on Deposit.. ,0.0 S XXX...oovee 13,339 242 21724358 | ... 5,250,123 ....(11,645,789) | XXX..
0499999. Cash in Company's Office KKK s [ KKK | e es XXX | v XXX 36,035 39,766 58,374 | XXX..
0599999. Total Cash XXX 13,339 242 ....21,760,393 | ............ 5,289,889 ....(11,587,415) | XXX..

QE11
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Statement for September 30, 2012 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year
Sweep Accounts
PNC REPUICHESE AGIEEIMENL........couoiiiiiieiieeies itk I ........... | 09/30/2012 | ......ccoueuc 0.100 |10/01/2012 19,065,620 | ... ssesnssnississsnsesseens| o 19,117
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 19,085,620 | ....ieoviereiiiisieseiscserssisnsneessesssnsnenssnssenensese | e 19,117
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 19,085,620 | ...vvuvereirniiniineiieeie it 0 | oot 19,117




Supplement for September 30, 2012 of the G REAT AM E Rl CAN | N S U RAN C E CO M PANY

NAIC Group Code.....0084

* 1 6 6 9120125050010 3 =«

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended September 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
............. 128,215,261 | .............128,196,504 | ...............66,534,118
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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