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statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt ennennens | feerenaees 2,474,099,858 | ....cooovveirirrreienns (V1 I 2,474,099,858 | .......... 2,424,201,154
2. Stocks:
2.1 PrEfermed SIOCKS. ...ttt ettt entnes | ssestenenens 131,550,645 | oo (V1 I 131,550,645 | ............. 116,277,997
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 1,085,923,078 | .oovveerererercies (V1 I 1,085,923,078 | .......... 1,016,407,306
3. Mortgage loans on real estate:
3 FIISEIENS ettt | sereseennea 159,151,488 | oo (V1 I 159,151,488 | ............ 160,767,605
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 921,781 | oo (01 I 921,781 | oo 952,552
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovviicveieie ettt sttt sssssnaas | sensesassnans 50,857,130 | oo, (0] 50,857,130 | ..coovveeee. 49,656,033
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....11,904,529), cash equivalents ($.....35,487,425)
and short-term investments ($.....331,849,563).........cccerueruereerieeieeieeieeesiessesseeesseesseesieenes | eveessaeneens 379,241,517 | oo, [0 I 379,241,517 | e 463,382,126
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
7o DBIVAHVES. ...veveeeeceeeeiiectie sttt sttt | fesssennniesenans 251,400 | oo (O I 251,400 | oo 0
8. OtherinVested @SSELS..........cocuuiiiiiiii sttt nniennes | feseeesieneas 55,356,004 | ......ovverrirririeiis (O 55,356,064 | ............... 48,596,933
9. ReCeivables fOr SECUMIES. ..o eesies | ersisssiensisnsinees 45978 | v (U SN 45978 | oo 733,878
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 4,337,398,937 | oovoererrere s (1 I 4,337,398,937 | .......... 4,280,975,586
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 29,566,149 | ...oviriiririeiei 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccccvveevies | vovverrnnnee 231,580,552 | .oovereinee 14,323,707 | ..ovveevee 217,256,844 | ............. 234,707,866
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvevrvieniinies | vevvirennens 131,655,430 | coovvererrreeeeiens (V1 I 131,655,430 | ..covvenene 118,856,968
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 {1 3,740,650
18.2 Net deferred taX @SSEL.........cc et ress st esssenssans | erssseessanes 72,668,211 | ovvooecerreeeis (U R 72,668,211 | ovvveenn. 91,196,500
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 61,813,866 | ............... 59,899,367 | ..coceovvernne. 1,914,499 | ..o 1,612,499
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUSRSTTIRY ISR 4,884,039 | ...coovvrennn 4,884,039 | ..o (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........covurrenrerenninnins | correneensereiesesnseeennd (0 (0 (0] 242,680
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 7,390,394 | ..o 753191 | o 6,637,204 | ................. 9,646,437
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25. Aggregate write-ins for other than invested assets............coevevvcveieieeesieeseeeee e | cvevesiinnas 210,457,705 | .o 23,367,835 | ....ceo. 187,089,870 | ............. 325,458,526
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)............rveerirrrmierimerrieeieesisesssesssesssssssssssssssessssssesseses | seeseenes 5,145,997,422 | ............. 103,228,139 | .......... 5,042,769,283 | .......... 5,132,593,204
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 5,145,997,422 | ............ 103,228,139 | .......... 5,042,769,283 | .......... 5,132,593,204
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. Company oWNed life INSUFANCE............cccceviveiriierricie et neaens | ensesesnsens 136,129,632 136,129,632 | ............. 134,940,652
2502. Receivable from Federal Crop Insurance COorporation...............ceeuieuevercnererernseesseseesssenns | sveeresesinnens 40,117,015 | oo, (O] A 40,117,015 | ............. 173,977,420
2503. Equities and deposits in pools and asSOCIAtioNS.............ccccievevrecreiieresiee e sesisaes | cvrveeresesnnens 8,330,287 | .ovvevernne 1,845,975 | ..ooovcvvend 6,484,312 | ...cocvnnnd 6,931,922
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 25,880,771 | coevernne 21,521,860 | ..coovvvvrnee. 4,358,911 | .oooevend 9,608,532
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........ccuurviviriiriicreseresenesenesenisenesenenes | cresenescnens 210,457,705 | ...ccoovvenee 23,367,835 | .oovvcene. 187,089,870 | ..oovvvves 325,458,526
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statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident year $.....212,006,006).............cceerrrerrererernreessesessessssssssssessssssssesssssssssssssssssssssessssssssessssssssssans | ssssssssossssssessnses 2,016,168,200 | .....coooeverrrrerene. 2,009,357,699
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vurirriririieiereeere e eessssssees | sesesseseessessseesssssssssees 1,023,211 | oo 1,081,211
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 348,623,005 | ..oooveevieieinn 346,742,601
4. Commissions payable, contingent commissions and other Similar Charges............c.cccveveicicieieeeeese et | cvevesessessssesessssaenens 15,962,462 | ..ovvvveeeeee 26,351,357
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 08,282,468 | ......ccoevvverireinnd 90,984,484
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 13,037,142 | oo 15,867,877
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......verererrernrerrerernerneerrernes | rvereereesseessessesessenens 31,566,207 | oo 0
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....309,332,555 and including
warranty reserves of $.....17,814,791 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt...........covveeeieinineeseesseensen | e 805,128,012 | .oovovvrrerreieieins 797,854,405
10, AQVANCE PIEMIUML.....cociiiiteiitiie ettt ettt bbb b s bbbt et et s bbb bbb s bbb e st s st et s e s bbb et essnsesasntes | ebessssesesssetesassesesasntebensebes s ene 0 | o 0
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t | eestsenes st L0 RN 0
11,2 PONCYNOIAETS........vucvtectcisi ettt s bbb a et b s s s s b b s et s s s b s st s ssnaessnants | ebessssesessssetessssae s st b st s s eee 0 | o 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........ccrveiveeriirieereiieese et sesses e sesseseesnns | evessesisssssessssssessenes 52,056,362 | ..oovvvvrererirereieiann 65,078,674
13.  Funds held by company Under reiNSUraNCe trEALES............cocvvuiveviieireieiierecee ettt bbb es e sebns | srevessssesessssesesssseans 130,259,210 | ovovvveerecreree, 348,462,581
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuieeieiceee e sseesesns | eveseesssssseese s seseenes 35,245,110 | coveveeeieeeie 36,366,611
15, Remittances and items MOt AlIOCALE. ..o s | s 2,026,393 | ..o 1,299,694
16.  Provision for reinsurance (including $.......... 0 CEMIIEA)......cvveercrceeree ettt s sssnsens | eveeseesesassees s aesaenas 20,478,514 | ..o 20,478,514
17. Net adjustments in assets and liabilities due to foreign EXChANGE FAtES.........ccvueieeririeineeiesere e sseseessressnes | sresssssessesssssssssseseans 3,806,865 | ...coocverrreieee e 0
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 (105,634,239) | covvererrereinrinnenes (109,060,778)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).............ocruinnrecnereeeeseeseessisseseeseieesssssssseens | eeseeessesesesenseeees 3,503,056,508 | ...coovvererirrenns 3,662,948,328
27, ProteCted CEll HADIIIES. ........cvuerveeiveieciii ittt | ethbstsbsese sttt bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NG 27)........ccuuereriermeeeerererseessseeiesseessseesssessesssse st ess s seess st ess s ssessessssensensss | ssssssssssssssssesesns 3,503,056,508 | ......ccccovrrerinrennns 3,662,948,328
29.  Aggregate write-ins for SPECIal SUMPIUS UNDS........c..ovuiurirririeeieieiieise ettt ettt ns s stenes | sebssssestessssssessessnes 141,998,824 | ...ooovvveeiene 144,802,992
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 contributed surplus
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvuvruieiieiieiiie ettt sttt bbbt bbb bbb st s s bbb ans
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 1,539,712,774 | oo 1,469,644,876
38, Totals (Page 2, LINE 28, COl. 3)......cvuuirerriririmeiiieriieesisesisesisesissess sttt nnienes | sbseest et 5,042,769,283 | ......cccoovirirerinnn. 5,132,593,204
DETAILS OF WRITE-INS
2501.  Accounts payable and Other TADIIIIES. ..ottt ssnsenes | stessessssessessessnsansesss 36,352,133 | oo 35,729,761
2502. RetroSpective Premilm PAYADIE. ...........ouruieireireeriieeseieeeeseseiseeseessseee st ss st ss et s st eese sttt es s s e tensenaes | sbeesesseseenstenseenetens s sees 12,452 | oo 12,452
2503. Retroactive reINSUFANCE CEABM.........cvviiriirireiriiiissieieiss ettt bbbttt s s bt s st santensens | essnsantessesntensessnes (141,998,824) | .....ccovvvvvereriinns (144,802,992)
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 (105,634,239) | ....ovvervrieerrirnnienas (109,060,778)
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 141,998,824 | ..o 144,802,992
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 141,998,824 | ....oovvivciiieins 144,802,992
3201.
3202.
3203.
3298.
3299.
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statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 271,592,860 |....ccoveee. 256,789,726 |........... 1,830,275,437
(written $ 320,969,693 | .............. 287,336,217 1,199,955,734
. (written $ .179,537,366 | .. ....214,025,277 ...1,221,841,165
(written $ 413,025,187 | .cvvvrne. 330,100,666 1,808,390,006
DEDUCTIONS:
2. Losses incurred (current accident year $.....227,609,593):
20 DHIECL....vevevct ettt bbb bbbt bbbttt tans | sbesteseranes 373,500,820 |....coovnnne (55,601,979) | ........... 1,874,760,652
2.2 Assumed ..103,210,004 | .. ....148,250,492 ..675,380,634
2.3 CBABH. ...t ettt bbb et s st nt s tenae st | derseneesinaan 314,580,767 |.....cccoou.e. (8,325,557) | ....cennve. 1,573,492,368
24 NBL. ... s ettt s nnenns | essentesetes 162,130,057 | ...cccevnee. 100,974,070 | .... 976,648,917
3. Loss adjustment expenses incurred..... ...39,038,744 | ................ 49,099,505 ..206,721,285
4. Other underwriting expenses incurred............. 176,694,428 | .. ....152,002,070 ..618,185,027
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. NetinCOME OF PrOtECLEA CEIIS........vueeiecirieii ettt bbb
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vvoveuiiririeieieieisieseie e ssesnens ....35,161,958
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccoriieeee sttt s st ....35,825,378 36,506,945 | .... 173,401,661
10. Net realized capital gains (losses) less capital gains tax of §.....10,508,538... 23,244,559 | .. 18,440,913 |. ...(3,108,193)

1.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
31,
32.

33.

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

Net investment gain (loss) (Lines 9 + 10)

(amount recovered §......... 0 amount cha

Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income

Total other income (Lines 12 through 14)

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8 + 11 + 15)

DivideNdS 10 POICYNOIAETS. ........vveeiririce ettt
Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line 17)
Federal and foreign income taxes incurred......

Net income (Line 18 minus Line 19) (to L

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
NEtiNCOME (fOM LINE 20)......c.cuuruurieereeerieiiesesseseiseesseiss sttt ettt b st essensnen
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
Change in Net defermed INCOME taX.........ovururireririreei ettt ettt sttt
Change in NONAAMILEEA ASSEES.........ceiiicreicicet ettt bbb bbb s b

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 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s

Surplus adjustments:
33.1 Paid iN...oeveececieieresessss
33.2 Transferred to capital (Stock Dividel
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et
Aggregate write-ins for gains and losses in surplus

OTHER INCOME

. Net gain or (loss) from agents' or premium balances charged off

ine 22)

nd)...

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

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

16,467,038..

....59,069,937

54,947,858

170,293,468

.................... (219,361) | oo (374,798) .(1,723,794)
..................... 167,245 | oo 70,629 | ...
.................... (588,553) | ..o (469,587) ..(1,463,117)
.................... (640,669) | .oocrrerrecree(673,755) ..(2,494,889)
93,591,226 | oo 82,299,124 174,633,356
255214 | oo, 124,380 425,872
..93,336,012 82,174,744 174,207,484
19,042,423 |.. 24,103,341 ....33,146,250
...74,293,589 58,071,403 141,061,234

........... 1,469,644,876
....14,293,589

33,208,004 | .
...(190,800)| .

................. (2,006,474)
................. (2,892,442)

...(30,000,000) ..

.(45,000,000) | .

................................ 0 [0

................. (4,049,549) | ..................3,356,364 3,160,440
................ 70,067,898 |...............52,319,078 | .... ....58,351,756
........... 1,539,712,774 | ..........1,463,612,198 | ...........1,469,644,876

0501.
0502.
0503.

0598. Summary of remaining write-ins for Line 5 from overflow page

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).......... .20

1401. Company owned life insurance.... ..1,188,980 | ..

1402. Amortization of intangibles....... .(2,050,500) | .. 8,210,000)
1403, MiISCEIIANEOUS INCOME........uceuierirricieiseeseesesee sttt | fnbeeneniessnneens 272,967 1,942,772
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........vreirrrrrrerririrrireireiseieesssiesssesssessessssessesssessssss | sessssssssssessssesssssssssessnd 0

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 1,463,117)
3701. Change in fOreign EXChANGE MESEIVE..........cu ittt sttt et ss st ss st st s ssensns | sessessssennssans (4,049,545) 3,160,440
3702.

3703.

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

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0OVE). ... vereruriiariireseesisssessessessnssssssssessnssse s ssnssnsssessnssnssnessnssnens | sesssssssessssns (4,049,545) [ ..oovovvveiens 3,356,364
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statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net Of FEINSUFANCE..........cccvcvecveerieeieierseesee et ssses s ssssssessssssssssesssssssessesssssssnnenes | seneenennenn. 407,940,949 | ............. 336,723,281 | .......... 1,851,701,690
2. NetinvestmentinCoOME. ... | connnnnensenn 0,999,212 | 1. 38,250,073 [ i 182,402,227
3. Miscellaneous income ...911,001
4. Total (LINES TthIOUGN 3).....euieiieieie ettt ssses s ssessssssssesssnnens | seenienennn 443,917,012 | ........375,189,439 | .......... 2,035,014,918
5. Benefitand [0ss related PAYMENLS..........cccoiuviveieicieiccese ettt sessessssssssssessssssesesensens | cvereereneens 1 T2DT 1,815 | . 259,022,041 | ... 1,117,234,617
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccevererrrereieresseissiien | eveeeveiesssissseienins (01 (01 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovveveiivrivciieieie et [ crereinaae 219,670,519 | .ccevueve. 206,207,302 | ............. 838,984,401
8.  Dividends paid t0 POIICYNOIAETS.........cveieiiieieicieis et ss s ssntensenns | svsesessssessesanes 255214 | oo 124,380 | ..ooovvrrrirnnn 425,872
9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) 5,755,896)] ... 31,375,524 | ... .106,469,064
10 Total (LINES 5 HMOUGN 9)...vvvuueevemmerissceeemseesiseeesssee s ess sttt sss st | nesisseees 386,747,512 496,729,248 | .......... 2,063,113,953
11. Net cash from operations (Line 4 mMiNUS LiNE 10)........ccruriririerrirnincineneisenseseissesssesesesessesssessesessssssssessesssssssssessessnes | cvsessssensenns 56,769,500 | ............ (121,539,809) | ...oovvvvenne (28,099,036)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...ceouvcveiseeiiieesis sttt | Hereesste 131,997,315 | ..ovcvveenn. 101,012,175 | .ovcvverneee 401,790,691
12,2 SHOCKS...evereereeseeeesseeeeseeess et st es ettt nnnntns | riensstsnend 40,948,643 | .....ccooceeens 50,338,471 | ..cooveennee. 256,368,385
12,3 MOIGAGE [0ANS.......ocvecveeeieeiciereee ettt ettt st sss st enses s snsesaesasssnsensenans | svestessssinsanes 1,616,144 [ ..o 708,209 | ....covveenee 4,832,765
12,4 REAIESIALE......ooeieeeicectcce ettt ettt ettt e s ettt et s ettt et bbbt senaetennaetenas | ebeseresesnsetesntetenanaas [0 (1 [ 298,710
12,5 Other INVESIEA @SSELS........coouererreercriereicereri sttt enssennines | sevssesseseneons 1,158,698 | .....cocvvvnnee 17,712,290 | ..o 36,870,742
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS............cccveverieieiieseeseeeeseeeens [ e (10,142)[ oo 27,030
12.7 Miscellaneous proceeds.... ...22,839,759 | ... ...20,068,847
12.8 Total investment proceeds (LINES 12.110 12.7).....ccieircrcieieieeie ettt ses s sssss s ssessessnes | svessesseses 198,550,418 | ............. 189,867,021
13.  Cost of investments acquired (long-term only):
131 BONAS..oeeueeeeisaeeesueeeess st eeese st ss RSt | serienetas 180,126,633 | ...ccccvevnn. 102,241,939 | ...cccovnnee. 376,102,147
13,2 SHOCKS. o rvevueereeeraeesseeeseesseess e ees sttt nnns | rnenteeseans 43,058,995 | ....ooooonnvs 31,865,285 |............. 128,414,153
13,3 MOIJAGE 0BNS......ouieiiiieiiciciite ettt bbb s bbbt bbb s bbb ntes st s tens | sbensensesntenten st n e (01 (1] I 53,563,500
1314 REAIESIALE . ..eouveveeeececii et ettt | seseeeetennenas 1,736,198 | oo 354,363 | ovverereens 2,647,697
13.5  Other iNVESIEA @SSELS........cveuurvereiircriieriierieei sttt nenes | coneesesneenes 10,649,914 | ............... 17,936,290 | ....ccooueuee. 57,967,885
13.6  MiSCEllaNEOUS @PPLICAtIONS.........c.veveieieeicictete ettt sttt s b st saenes | srssiesssssssasses s snaesaesas [V I 2442236 | oo 259,050
13.7 Total investments acquired (LINES 13.110 13.6).....c.cireriirrieriseiessee st ssessss s ssesssnsssens | sssssssssees 235,571,739 | .o 154,840,113 [ ........... 618,954,432
14.  Netincrease (decrease) in contract I0ans and PremiUm NOLES.........c..eveereeieereeeireeeneise et seessesessesssesessessssaseesseninee
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceeeeiecieie ettt ettt et enbntns | sressstsessessnstassnesentans (01 R O e 0
16.2 Capital and paid in SUTPIUS, 1€SS trEASUNY SEOCK.........ccevevcrireeeieieecie ettt sesesaes s snanns | cvvesesssinsanes 1,705,476 | ....covvvnen. 1,462,713 | .overe. 6,286,939
16.3 BOITOWEA fUNAS.........coomiiiii bbbttt | eesnssnnssnees e 0 [ e (01 TR 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cceevriereicreeeiieeeeece e | v (01 (1 0
16.5  DIVIAENAS 10 STOCKNOIETS......oouververeerersreetseeeesee st seesi st seess st sss sttt ssssss s snenns [ rsensssanens 30,000,000 | ...crverrnnee 45,000,000 | .....ccoeo.ee 175,000,000
16.6  Other cash provided (APPHEA).......cccivereicreeeeieese ettt sse s bt s et s s ssssssssssssessnns |aesssssssesee (75,594,264)| ............... 73,092,503 |............. 330,437,024
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........... [ .occoev... (103,888,788)| ............... 29,655,216 |............. 161,723,963
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 Ling 17)......c.cccoevvverveever [ covrveiernnes (84,140,609)[ .............. (56,957,685)| ............. 223,113,455
19. Cash, cash equivalents and short-term investments:
19,1 BEOINNING Of YEAT.....cvvuuriitueerisiseiseeess e sessseess st eb bbbt ssssnes | sesiesstanns 463,382,126 | ....ccoceeens 240,268,671 | .....ovevees 240,268,671
19.2 End of period (Line 18 plus Line 19.1)................ 379,241,517 183,310,986 463,382,126
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Stock option compensation (included in L7, L9, @nd L16.2)........ccccvvevrrirreieieseiesesissiessesisssesssssessssssssessssssssens | sessesssssess 1,705,476 | ...oovvvrnene 1,462,713 | .ccoovrrreee. 6,286,939
20.0002  Securities acquired in paid in Kind iNtErest PAYMENL. ..ot stesssesessessns | essesessesessessnnens 31,066 | .oveerrrerrieinn 29,206 | .overerererans 92,201
20.0003  EXChange Of ABDE SECUMEES. .......c.cvueieiicieiectcie sttt bbbttt ss st ssenas | sesaessessssassansaanes 4711 [ 456,782 | v 5,205,282
20.0004  Securities acquired from liquidation distribution. 4,107 | ... ..4,192
20.0005  Exchange Of BQUITY SECUMEES. ........ciieviriiiisiesisisiessesssesesessessessessssssssssnsesssssssessesssssssssssssnssnssssesessnsesesnsenssssnssnses | senessssenssnsnsessnsssseseesd | serrenessessensenssenssnseneesd | ovssenssnsanees 2,238,088
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Statement for March 31, 2013 of the GREAT AMERlCAN |NSURANCE COMPANY

1) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A. Accounting Practices

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

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

State of Domicile 2013 2012
Net income state basis Ohio $ 74,293,589 $ 141,061,234
Effect of state prescribed practices Ohio -
Effect of state permitted practices Ohio -
Net income, NAIC SAP $ 74,293,589 § 141,061,234
Statutory surplus state basis Ohio $ 1,539,712,774 ' $ 1,469,644,876
Effect of state prescribed practices Ohio -
Effect of state permitted practices Ohio -
Statutory surplus, NAIC SAP $ 1,539,712,774  $ 1,469,644,876

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS - No significant change.

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 hasis.

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 2013.

The Company had no loan-backed securities with a credit-related other-than-temporary impairment recognized during 2013.

The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:
1. Less than 12 months $
2. 12 months or longer

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $
2. 12 months or longer

(456,439)
(5,874,594)

96,152,523
64,475,831

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at March 31, 2013.
The Company has the intent to hold such securities until they recover in value or mature.

E. Repurchase Agreements and/or Securities Lending — The Company does not invest in repurchase agreements or engage in
securities lending.

F-G.

No significant change.

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

INVESTMENT INCOME - No significant change.

DERIVATIVE INSTRUMENTS - No significant change.

INCOME TAXES - No significant change.
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Statement for March 31, 2013 of the GREAT AMERlCAN |NSURANCE COMPANY

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

3/25/2013 $ 30,000,000 Extraordinary

C - L. No significant change.

11.) DEBT - No significant change.

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

The Company does not have any defined benefit plans.
B - F. 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

3/25/2013 $ 30,000,000 Extraordinary

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

15.) LEASES - No significant change.

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

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

A.  The Company did not sell any receivable balances during 2013.

B.  Transfer and Servicing of Financial Assets — Not applicable.
C.  The Company was not involved in any wash sale transactions during 2013.

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

No significant change.
19.) DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant change.
20.) FAIR VALUE
A

1. Fair Value Measurements at Reporting Date

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

Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ -3 - 3 - 8 -
States, municipalities and political subdivisions - 3,602,286 - 3,602,286
Foreign government - - - -
Residential MBS - 17,580,657 307,849 17,888,506
Commercial MBS - - - -
Asset-backed securities - 1,947,979 - 1,947,979
All other bonds - 15,546,525 7,297,971 22,844,496
Total bonds - 38,677,447 7,605,820 46,283,267
Preferred stocks 30,915,000 42,009,104 5,790,146 78,714,250
Non-affiliated common stocks 503,088,028 12,727,715 25,960,057 541,775,800
Affiliated common stocks - 241,997,781 - 241,997,781
Other investments - - - -
Total assets accounted for at fair value $ 534,003,028 $ 335,412,047 $ 39,356,023 $ 908,771,098
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Statement for March 31, 2013 of the GREAT AMERlCAN |NSURANCE COMPANY

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

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

Balanceat  Transfersinto  Transfersout includedin Net  included in Balance at
12/31/2012 Level 3 of Level 3 Income Surplus Purchases Sales 3/31/2013
States, municipalities and political
subdivisions $ - $ - $ - $ - 8 - 8 - 8 - $ -
Residential MBS 305,440 - - (15,792) 33,422 - (15,221) 307,849
All other bonds 7,345,633 - - 13,375 (12,287) - (48,750) 7,297,971
Preferred stocks 15,146 - - - (35,820) 5,810,820 - 5,790,146
Non-affiliated common stocks 23,372,570 - - (451,704) 3,039,191 - 25,960,057
Total $ 31,038,789 $ - $ - $ (454,121) $ 3,024506 $ 5,810,820 $ (63,971) $ 39,356,023

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.

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 $ 9734646 $ 9,707,086 $ 9362017 $ 372,629 % -

States, municipalities and political subdivisions 1,037,933,851 975,554,726 - 1,000,354,111 37,579,740

Foreign government 201,741,889 193,696,484 - 201,741,889 -

Residential MBS 324,157,138 268,913,005 - 305,731,387 18,425,751

Commercial MBS 219,996,471 202,492,685 - 219,996,471 -

Asset-backed securities 311,499,842 304,955,704 - 248,835,725 62,664,117

All other bonds 548,869,429 518,780,168 2,895,000 521,749,536 24,224,893
Total bonds 2,653,933,266 2,474,099,858 12,257,017 2,498,781,748 142,894,501
Preferred stock 135,340,939 131,550,645 39,533,000 78,917,789 16,890,150
Non-affiliated common stock 541,775,800 541,775,800 503,088,028 12,727,715 25,960,057
Affiliated common stock 241,997,781 241,997,781 - 241,997,781 -
Mortgage loans 160,159,538 159,151,488 - - 160,159,538
Other investments — Schedule BA 59,759,057 55,356,064 - 59,759,057
Total financial assets $ 3,792,966,381  $ 3,603,931,636 $ 554,878,045 $ 2,832,425,033 $ 405,663,303

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.
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Statement for March 31, 2013 of the GREAT AMERlCAN |NSURANCE COMPANY

21.) OTHER ITEMS - No significant change.

22.) EVENTS SUBSEQUENT

As reported in prior financial statements, Great American Insurance Company and certain other unaffiliated insurers were parties to
declaratory judgment coverage litigation brought in 2001 in the United States District Court for the Southern District of Ohio (arising from
claims alleging asbestos exposure resulting in bodily injury) under insurance policies issued during the 1970's and 1980's to Bigelow-
Liptak Corporation and related companies, subsequently known as A.P. Green Industries (“A.P. Green”). In February 2002, A.P. Green
and related entities filed petitions for bankruptcy under Chapter 11 of the Bankruptcy Code in the United States Bankruptcy Court for the
Western District of Pennsylvania (In Re Global Industrial Technologies, Inc., et al.,) and an adversary proceeding was initiated against
Great American and other insurers. In 2003, Great American entered into a settlement agreement, which subsequently received final
approval by the Bankruptcy Court. In May 2013, the settlement of $122.3 million was paid in cash to the A.P. Green Trusts that were
established to administer asbestos and silica claims. A final payment of $1.2 million is required by the settlement agreement payable to
certain attorneys that had represented A.P. Green and which will be made following final court approval, which is expected in the
second or third quarter of 2013. The full amount of the settlement was accrued in prior years, so these payments had no additional
impact on the Company's results of operations or financial position. With these payments, Great American receives a full and final
release, a policy buyback, final dismissal of pending actions and full statutory protections afforded by the Bankruptcy Code.

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 $26 million and $51
million as of March 31, 2013 and March 31, 2012, respectively (see page Q13).

For 2013, the $26 million decrease in reserves for prior years is primarily attributed to (i) $11 million of favorable development relating to
the directors & officers liability business (other liability — claims made) (i) $7 million of favorable development relating to multiple peril
crop insurance business and (iii) $7 million of favorable development relating to the excess liability/umbrella business.

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

26.) INTERCOMPANY POOLING ARRANGEMENTS - No significant change.

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

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

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

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

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

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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6.1
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8.1
8.2
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9.1

9.1

9.2
9.21

9.3
9.31

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: e

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

If the response to 3.1 is yes, provide a brief description of those changes.
Not applicable

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 e

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. 1213172011

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). 1/25/2013...c.ocvereae.

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 [ X] No[ ]
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
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES

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.

If the response to 9.1 is No, please explain:
Not applicable

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

If the response to 9.2 is Yes, provide information related to amendment(s).
Not applicable

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

If the response to 9.3 is Yes, provide the nature of any waiver(s).
Not applicable
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141
14.2

15.1
15.2

PART 1 - FINANCIAL

14.22 Preferred Stock..
14.23  COMMON SEOCK. .......ovveiiicriees ettt ettt sttt bbb ns e
14.24  ShOrt-TEIM INVESIMENES........cvucveivieiciceciee ettt bbbt

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 348,944
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.) Yes[ ] No [X]
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: G 11,635,479
. Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds.....

....544,147 276

€ P P P P P PP

14.25 Mortgage Loans on Real Estate 31,462,928
14,28 All OB .....veecveee ettt bbbt nse e v 13,110,240
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)... ........585,005,301
14.28 Total Investment in Parent included in Lines 14.2110 14.26 aboVe.......ccccoecvvvvvvvvccccvvcicivieces % e 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 two open foreign currency forward contract to hedge the foreign currency exchange risk associated with a foreign denominated
investment in an affiliated bond.

. For the reporting entity's security lending program, state the amount of the following as current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reporting on the liability page:

. 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, Ill - General Examination Considerations,

F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ 1]

171 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

17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4  |If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 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
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ ] No[X]

18.2 If no, list exceptions:
046110Z2Z8 Assura Group of NY Limited Ser B, 301111ZZ6 Exchange Bank 5.00 A, 371866220 Genesis Grp Tl 12.00 9/17/2017,
61686ZZZ1 Morgan Joseph Triartisan Ser D, 56062Y201 Mainsource Financial A 5.00, 929328300 WSFS Fin Corp A 5.00
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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[ 1] 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 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

........ 0.000

Totalceeieeeceeicceiiiees | e XXX

Operating Percentages:

5.1 A&H loss percent 57.8 %
5.2 A&H cost containment percent 13.6 %
5.3 A&H expense percent excluding cost containment expenses 2714 %
Do you act as a custodian for health savings accounts? Yes[ ] No[X]

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

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

Showing All New Reinsurers - Current Year to Date

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

Code Number Name of Reinsurer Jurisdiction (YES or NO)

All Other Insurers

.............................. American Bankers Mutual Insurance Ltd
...| AA-0051779......... Employers Reinsurance Co Ltd...........
...| AA-0040217......... International Casualty Co Spc Inc...
..|AA-1120048......... Lloyd's Syndicate Number 5820..
AA-1560820......... Transatlantic REINSUFANCE CO...........wuerererrirecirreeiecie ettt sse sttt ess st ssnssnes
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerzlt Year PriorsYear Curre:t Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.........coocvvrrnrinrincinnes AL|...... PO SN 3,916,396 | .cooverrrinnes 5,182,017 | oo 1,732,691 ..1,702,170 31,802,541 | oo 23,362,341
2. Alaska.......ccoovieeiiieiiieinnn AK|....... Lo | e 313,548 | oo 549,326 | ovovvrvrerens 81,538 115,325 | ... 1,580,246 | ..oovovvrirenns 835,666
3. ANZONA...s AZ|..... Lo | e 2,850,205 | ..coovvirninnee 2,818,646 | ..ccoovvrrirnnne 558,756 | oooovereirrinns 587,134 | oo 18,870,299 | ..coovvvnnee. 19,315,351
4. Arkansas..........cccceeereeiinnas AR |...... Lo | e 2,692,115 | v 2,783,587 | oo 2,371,139 13,520,624 7543812 | oo 8,906,567
5. California........ccoeeermeererirniins CA|.. [ ESUPO EPR 25,543,295 | ...ccovvennee 26,249,224 | ................ 7,480,095 10,317,722 | .... 145475417 | ............ 161,469,864
6. Colorado........cceeververerrernne. CO |....... ISR IR 3,984,618 | ..oovvvevennee. 5,055,210 | coevvvenne. 12,491,598 | ..ovvvrinn 5,077,989 | .oovinne 15,434,778 | ..o 12,266,583
7. ConnecticUt.........ccourruriunnnnn. CT|.coen. PO SR 1,462,547 | ..ooovrnnn. 1,507,341 | oo 442,708 | ...oooovenne (5,330,667)| ... 12,668,310 | .ocovvernee. 12,695,267
8. Delaware.........ccccovererrrennenn. DE | oo [P SO 5,824,035 | ...oovvrinnn 6,377,350 | ovverirrriene 346,131 | oo 92,675 | .... 50,144,756 | ......cvvene. 40,433,895
9. District of Columbia................ DC|....... Lo | e 1,450,660 | ......ccvvvveee. 1,995,450 | ..oovveviinrinnes 184,208 | ...covovvvvereern 64,166 | i 5,775,742 | oo 6,536,196
10.  Florida.....cccoovverenriereeeeenee FL | i [ 12,455,383 | ..ooovveenee. 12,570,875 | .ooverne. 5,417,687 63,569,048 64,400,137
11, GEOrgia.....oocveevevverneirnerne GA [ i [ ....5,797,951 ..1,975,393 17,132,887 ..29,563,244 | ..............28,610,559
12, Hawaii......ccoocoovvnrenrnreneee H [T S 1,517,955 | oo 1,490,411 | 596,762 899,197 11,940,941 | oo, 9,783,594
13, 1daho...ccovcivecncineineiineineeee D i [P PR 1,255,918 | oo 1,215,600 | oo 294,793 688,253 KR ZICRC K I 3,419,419
14, 1NOIS.......vverreerrrerienrienernnrnnne L | s [ 11,790,915 .411,681,054 41,315,478 ...83,159,206 ...12,712,358
15, Indiana.......cccoocvververrncrnennend N i Lo | e 3,597,616 114,831,128 23,622,464 | .... 33,029,567 18,239,754
16, 1OWa. oo A Lo | e 2,050,984 | ..o 1,676,393 | .ooooovennnne. 86,811,729 | ..cooovveeenee 16,144,852 | ....ccouee.e. 22,244,335 | .....ocoeoene 21,230,655
17, Kansas.......ccveeverinsevrnennennn. KS|...... [ ESUPOO T 14,258,743 | .oocvvvnnee. 16,442,169 | ...ccovvvnee. 36,720,910 58,468,794 18,337,415 | oo 12,820,483
18.  Kentucky......coooovvverrerrieciinens KY |[....... Lo | e 3,049,204 | ..covvviinne 3,189,764 | .o 3,878,872 | oo 3,938,359 | .... 13,622,796 | ..ccoovvvnne. 15,006,568
19.  Louisiana.........coccuvevveernernnennn. LA|...... Lo | i 2,427,526 | ..covvrvinnee 2417154 | 6,834,875 | ..o 884,509 | ...coovvunne 12,426,491 | oo, 7,929,512
20.  Maine.....cooverreririeieienne ME ... Leeroee | e 301,113 | oo 294,884 | ...coocovieines 107,802 854,069 | ....ccceevene. 1,207,481
21, Maryland........cocovvvrvrineninnnnn. MD|.... [P PN 3,036,013 | oo 3,248,070 | oo 389,480 | ...... ..1,013,800 | ... 24,803,174 | oo 24,743,971
22.  Massachusetts..........cccoceeue.. MA | ... Lo | e 5,010,735 | oo 4,558,320 | ...cccovvvene. 1,421,409 | oo 1,784,706 | ...cccooene 22,647,884 | ............... 22,144,231
23, Michigan........ccccovvevvierereinnns Mi|....... Lo | e 6,424,944 | ............... 6,611,636 | ..ccvvvnnnen. 22,200,499 4,278,346 151,209,882 | ............. 149,864,617
24, Minnesota........c..coocvmrrnee. MN | L Lo | e 3,495,712 | oo 3,218,986 | ..cooovreienn 4,792,887 | oooovvrrnn, 9,483,265 | ... 19,495,227 | ..ccvvvunnce. 20,800,194
25, MisSiSSIPPi.....cccerererrrreerennen MS | o NSNS IR 1,894,041 | oo 1,314,170 | oo 758,861 | oo 591,284 | ..coovvnn 9,569,734 | ..covvrinn 8,443,506
26.  MiSSOUM.....oconrrrnrernrinerneen MO [ Lo | e 6,972,591 | oo 5,954,157 | .ovovvirns 83,074,286 32,484,512 28,289,476 | .....ccoeeonee 26,402,573
27. Montana........ccccoeeeervreeen. MT | i Lo | e 614,225 | cooeveiee 784,698 | ..o 358,155 847,228 | ... 2,317,882 | oo 1,657,650
28.  Nebraska.......cccooeermeernennncn . NE [ i PO 990,646 | ...oovervririnnes 764,204 | ............... 50,481,865 | ...ccocvvrenns 9,420,138 | ..cooovvvnnee. 10,339,865 | ...covovrvnnnn. 6,659,973
29. Nevada.........ccoeovrvevvrvceen. NV | s NSNS RO 1,688,360 | ...oeevvvenene 2,116,416 | oo 1,285,831 434,997 15,682,365 16,105,143
30. New Hampshire..........ccceoee.. NH| .. Leverone | oo ..375,534 | ... ....193,943 ..1,260,921 113,977 2,864,321 | oo 3,613,321
31. New Jersey.....oooevveeeceee . N | i ISR IR 5,503,514 | .o 5,364,050 2,638,909 ..2,419,334 31,291,387 34,290,527
32, New Mexico........cooccrnernee. NM | e PO R 836,547 | oo 881,310 112,842 3,282,837 | oo 3,049,732
33.  New York..... SNY [ [ .15,589,398 | .... ...12,873,956 ..2,832,970 2,704,096 ...62,734,685 ....57,503,923
34.  North Carolina.........c.ccceceee.e.NC | . [P TP 6,555,960 | ..cooverrrinne 6,188,796 2,339,492 8,578,471 29,786,639 29,094,251
35.  North Dakota..........ccccceeeeeeee.ND | .o SO P 430,789 | oo 405,936 | ..ooveririns 559,912 17,277,903 | oo 5,551,958 | .ovovvrirriinns 9,011,858
36.  Ohi0...covvreereneenernernennen OH [ [ ....5,407,466 | .... AT741177 | ............... 16,234,085 4,490,912 ...25,276,461 | ...............26,096,387
37.  Oklahoma.......cccocvevimrirenen . OK | oo [T S 5325841 | cooovvine 7,514,931 | (v 2,118,603 4,095,917 | coovvrrrnne 9,632,253 | .oovvrreinn 8,984,986
38, Oregon......coeveenreneeinennn. OR [ i [P PR 1,951,769 | oo 1,988,734 | oo 1,994,686 | ...ccoovevvneene 371,823 | v 10,876,966 | .......c....... 12,675,074
39.  Pennsylvania.........ccccoeconeee . PA | i Lo | e 9,615,132 | ooovvreris 8,585,375 | .ovvereeiinn 1,713,737 ..2,454,728 34,083,383 | ..cooovrienn 33,911,663
40. Rhode Island...........c.cocconeen. R e [ EOSPOOT ERR 390,337 | oo 264,117 | oo 126,202 194,118 | ... 1,558,729 | ..o 2,411,459
41.  South Carolina.........cccccoeeeunce SC|....... Lo | e 2,348,835 | ..oovvinne 2,078,461 | oo 856,577 | cooovveriennn 2,146,970 | .cooovvrnne 3,349,279 | oo 11,027,461
42.  South Dakota...........ccoueerneennes SD|....... Levevvine | e 120,517 | v 549,281 | ...ccvcvnne. 23,129,085 ...9,094,821 3,888,142 | .ooovvveine 3,036,530
43, Tennessee......oommrrmeenees TN|....... Lo | e 2,400,142 | coovvrnnee 2,826,329 | .ooovririiene 984,371 878,311 | .... 15,319,872 | oo 16,590,222
LY - TX e [P T 17,983,237 | oo 14,224,167 | ..ovvnn. 7,327,237 | v 17,307,242 | ..., 89,915,974 | ....covvvvnee 79,275,408
45, Utah...coonn, uT|..... Lo | e 1,199,110 | oo 1,532,812 | oo 299,523 L6676 | e 7513273 | oo 6,843,449
46.  Vermont..........cocoeereeriienennns VT ... Lo | e 84,589 | .o 109,459 | .o (34,534) 699,912 | .o 798,416
47, VIrginia.. ..o VA|...... Lo | e 3,683,435 | .o 3,533,075 | oo 8,678,496 | ................3,502,290 | ......ocoene 24,639,311 | oo 31,037,959
48.  Washington........cccooverviinnne WA]....... | ESSUORNS EOSTR 3,642,272 | ..o 3172188 | e 538,725 25,816,305 | .oovvvrnne 22,831,830
49.  West Virginia..........cocooevenen. WV |....... SO P 534,426 | oo 574,138 | oo 291,593 SN 2,919,247 | oo 1,834,414
50.  WisCONSiNn.......ccooverririererininnns WI....... | ESSUTNS EOTRR 2,658,259 | ....ccoovvrene 2,782,537 | .oovverrnee 26,962,844 | ............... 12,423,288 | .....ccconc. 13,214,829 | ... 13,627,885
51, Wyoming......ccocomeermeerneerneennees WY ... PO 586,971 | oo 510,818 | oo 1,281,428 125,220 1,586,233 | .oooieei 669,012
52.  American Samoa..........cc......;AS | ....... N........
53, GuaM....covvverernirerrerienenenn GU | N
54.  Puerto RicO......ccocovvrvreneenn. PR | L.
55.  US Virgin Islands..........c.c....VI | ... Nevoroo | e .0 .0
56. Northern Mariana Islands......MP]|....... Neiioer | e 0 0
57. Canada........oomnnirninnncs CAN |...... [T T 13,072,604 | ......ccoouc... 12,403,419 | oo 12,601,401 | .oovvrrrnen. 5,827,407 | cooovvrennn. 58,393,096 | ....ccoevonee 67,861,034
58.  Aggregate Other Alien............ OT e XXXees | i 467,076 | oo, 369,420 | .o (150,708) | ..ovververeenee 11,450 | oo 699,265 | ...coooennvnn. 17,313,246
59, TotalS.....cocvrereiriririincicies () Y2 I 237,468,691 | ............. 231,964,346 | ............. 974,215,231 .1,331,481,976 | .......... 1,311,812,405
DETAILS OF WRITE-INS
58001. GBR UNITED KINGDOM............ | ..... XXX eoroe v 379,743 [ 000000363,320 | 11475 | 7,030 | e 648,923 |...cccccovvenne 16,701,421
58002. HKG HONG KONG, SPECIAL AL| ... XXX..... | correnrirenreeee82,881 |0 0 0 | 35,000 |.ooverierieene 263,888
58003. NLD NETHERLANDS................. | ..... XXXoooon [0 e | (166,425) [0 e 13,513 | 285,405
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX oo | e 4,652 | oo 6,100 | .oocvereicrerirrans 4242 | oo 4420 | oo 1,829 | o, 62,532
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... 2,0 S [ 467,076 | oo 369,420 | ..o (150,708) | ..oovverreriernenas 11,450 | oo, 699,265 | ...cooonene. 17,313,246
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2013 of the GREAT AMERlCAN |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 Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation

MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation

{

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.

n

Penn Towers, Inc.

Terminal Realty Penn Co.

GAI Insurance Company, Ltd. *
Hangar Acquisition Corp.
Lease & Loan Insurance Services Limited

Premier Lease & Loan Services of Canada, Inc.
Republic Indemnity Company of America *

Republic Indemnity Company of California *

Risico Management Corporation
Dixie Terminal Corporation

Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #
Marketform Group Limited

Marketform Holdings Limited
Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited

Gabinete Marketform SL

Studio Marketform SRL

Sampford Underwriting Limited #
Marketform Trust Company Limited

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

American Real Estate Capital Company, LLC (80%)

The Indianapolis Union Railway Company

Penn Central Energy Management Company

Waynesburg Southern Railroad Company

Premier Lease & Loan Services Insurance Agency, Inc.

Marketform Australia Pty Limited

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)

Marketform Management Services Limited
Marketform Managing Agency Limited

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
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
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
BMU
OH 31-1446308
GBR
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 31-0823725
OH 31-1733037
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR
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American Financial Group, Inc.
Great American Financial Resources, Inc. »
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 Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
FT Liquidation, LLC
GALIC - Bay Bridge Marina, LLC
GALIC - Sorrento, 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.
Great 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 *

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.1

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 45-5565693
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
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
TCA 98-0627464
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Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.8%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Group, Inc. DE 43-1415856
TransProtection Service Company MO 43-1254631
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims and Litigation Services, LLC MT 20-5546054
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. » CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
Superior NWVN of Ohio, Inc. OH 31-1737792
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.2
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[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 ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide [Ultimate Controlling|
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s]  *
Members
(S 31-1544320.... |O......... 0000944707 |NYSE............. American Financial Group, INC........cccccvveveinenenenienennsnrenessenseseinns | OHuoiiieiis [UDPuciiicies [ Ownership......... | oo.... 0.000 | .coovevrrieirieieiiiiinins [
(S 31-6549738.... |0......... (OISR IR American Financial Capital Trust Il American Financial Group, INC........cccocvvveninieenesieres Ownership......... ...100.000 | American Financial| 0...........
[ 16-6543606.... | 0......... 0 e American Financial Capital Trust Il American Financial Group, INC........c.cccovveieinieniercrernrrernns Ownership......... ...100.000 | American Financial O...........
[ 16-6543609.... (0......... (0SSR BOSTRN American Financial Capital Trust IV American Financial Group, INC........cccoeurvveninceenesines Ownership......... ...100.000 | American Financial 0...........
[ 31-0996797.... |0......... (1 ISURRN BOSTRRN American Financial Enterprises, Inc American Financial Group, INC........cccovvvveneeneeinerieiees Ownership......... ...100.000 | American Financial 0...........
[ 31-0828578.... | 0......... (1SRRI BOSTRRN American Money Management Corporation American Financial Group, Inc Ownership......... ...100.000 | American Financial 0...........
[0S 27-1577326.... |O......... (OISR IR American Real Estate Capital Company, LLC...........cccoceuierrnnnennnnnns OH..oovvve NIA. .o American Money Management Corporation................ccc... Ownership......... | ... 80.000 |American Financiall 0...........
(S 27-2829629.... |O......... (OISR ISR MidMarket Capital Partners, LLC American Money Management Corporation Ownership......... | ... 65.000 |American Financiall 0...........
(S 41-2112001.... | 0......... (OISR IR APU Holding Company American Financial Group, INC..........cccovvvriennieeinieeninns Ownership......... ...100.000 | American Financial| 0...........
23-6000765.... |0......... (OISR ISR American Premier Underwriters, INC........cccouvvrieiiniennienneseesenns APU Holding COMPaNY.........ccccvueuminrreimireieieieisssenseeessneenees Ownership......... ...100.000 | American Financial| 0...........

23-6297584.... The Associates of the Jersey Company.. American Premier Underwriters, Inc.... .. | Ownership .| ...100.000 |American Financiall 0.. .
37-1094159.... {071 070 =R 4T P American Premier Underwriters, Inc Ownership......... ...100.000 |American Financial| 0...........
95-2802826.... Great Southwest COrporation..............coceeeeererinrerereineieieeseieesesesnene American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial O...........
35-6001691.... The Indianapolis Union Railway Company. American Premier Underwriters, Inc.... .. | Ownership......... | ...100.000 | American Financial 0.. .
13-6400464.... Lehigh Valley Railroad Company. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial| 0...........

[ 46-1665396.... |0......... (1SS DOSTRRN Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad COmpany............ccereereeerernceneennes Ownership......... ...100.000 | American Financial 0...........
(S 20-1548213.... |0......... (OISR ISR Magnolia Alabama Holdings, Inc. American Premier Underwriters, INC..........cceevvrnieininiennnns Ownership......... ...100.000 | American Financial| 0...........
(S 20-1574094.... |0......... (OISR IR Magnolia Alabama Holdings LLC...........cccoivniiininiinsieesies e AL......cco.... NIA. .o Magnolia Alabama Holdings, INC.........cccccouerniencinnirieinis Ownership......... ...100.000 | American Financial| 0...........
[ IS 46-1852532.... |0......... 0uereieiees e Michigan Oil & Gas Holdings, LLC.........cccocvreieiererieieeseee e 17— NIA....ccooae. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial 0...........
(O 46-1480078.... |0......... [0SR Ohio Oil & Gas Holdings, LLC........ccccvirivinieieeieeieiessissesesseienas OH............ NIA......ccc..... American Premier Underwriters, Inc Ownership......... ...100.000 |American Financial| 0...........
13-6021353.... |0......... [0SR B The Owasco River Railway, INC........cccocivienininnnseeesseesessnns [\ NIA......cc.c..... American Premier Underwriters, INC..........ccccovvvvecveeevenenns Ownership......... ...100.000 |American Financial| 0...........
31-1236926.... |O......... [0S I PCC Real Estate, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 |American Financial| 0...........
76-0080537.... | 0......... (1 [STSRRN BOSTRRN PCC Technical Industries, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial 0...........
31-1388401.... |0......... (1SRN DO PCC Maryland Ralty COrp.........cururimureerereereereineeereeseieeeseesessnsseneennens PCC Technical Industries, INC.........ccccveurrereneerinereenns Ownership......... ...100.000 | American Financial 0...........
06-1209709.... | 0......... (1SRRI OSSR Penn Central Energy Management Company............cccveeeeeeeeeneeneeneennnens DE....counu. NIA..coe. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial 0...........
23-1537928.... | 0......... [0SR Penn TOWETS, INC.....veieecc ettt PA....... NIA......c........ American Premier Underwriters, Inc Ownership......... ...100.000 |American Financial0...........
23-6000766.... |0......... (OISR IR Pennsylvania-Reading Seashore LiNes...........cccovivvnieininieeniensieinns N NIA. .o American Premier Underwriters, INC..........occverevniesiniennns Ownership......... | ... 66.670 | American Financiall 0...........
23-6207599.... |O0......... (OISR IR Pittsburgh and Cross Creek Railroad Company...........ccoceveieieveierennnnns PA............ NIA. .o American Premier Underwriters, Inc Ownership......... | ..... 83.000 |American Financiall 0...........
23-1707450.... |O......... (OISR IR Terminal Realty PENN CO......covvviviieieiciriieeseese e DC............ NIA. .o American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial| 0...........
23-1675796.... |0......... (0SSR BESTRN Waynesburg Southern Railroad Company............cccveererneinirnieesnenninnnns PA........... NIA...one. American Premier Underwriters, INC..........ccccvvvevvrienrniennens Ownership......... ...100.000 | American Financial 0...........

GAl Insurance Company, Ltd... .... | APU Holding Company.... . | Ownership .| ...100.000 | American Financial 0.. .

Hangar Acquisition Corp.............. APU Holding Company. Ownership......... ...100.000 | American Financial 0...........

....................... Lease & Loan Insurance Services Limited APU Holding Company. Ownership......... | ...100.000 | American Financial 0...........
91-1242743.... Premier Lease & Loan Services Insurance Agency, Inc.. APU Holding Company.... . | Ownership .| ...100.000 | American Financial| 0.. .
91-1508644.... Premier Lease & Loan Services of Canada, Inc. APU Holding Company Ownership......... ...100.000 | American Financial| 0...........

95-2801326.... |0......... (OISR IO Republic Indemnity Company of AMENICa..........cccccerieirineieeiiesieienns APU Holding ComMpPany...........ccoeeiiueirieininsreieenieisnssseieesnenns Ownership......... ...100.000 | American Financial| 0...........
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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 ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide [Ultimate Controlling|
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s]  *
0084...... American Financial Group, Inc........ 43753...... 31-1054123.... Republic Indemnity Company of California Republic Indemnity Company of America..........cccocveveeeneenee. Ownership......... ...100.000 | American Financial 0...........
. 131-1262960.... Risico Management Corporation ..|APU Holding Company............ . | Ownership......... | ...100.000 | American Financial| 0.. .
31-0823725.... Dixie Terminal Corporation..........c..ccevieueerrreenieisisseeseees e American Financial Group, Inc Ownership......... ...100.000 | American Financial| 0...........
31-1733037.... |0......... (OISR IO Flextech Holding Co., Inc. American Financial Group, INC..........ccovuvvrieininiensieeninns Ownership......... ...100.000 | American Financial| 0...........
98-0606803.... |0......... (OISR IR GAI Holding Bermuda Ltd American Financial Group, INC........cccccvveiereveierienisieiens Ownership......... ...100.000 | American Financial| 0...........
98-0556144.... |0......... (OISR IR GAI Indemnity, LEd........orrvereieieirieeessee e GAIl Holding Bermuda Ltd...........ccoeverrieieriereeissieieiseins Ownership......... ...100.000 | American Financial| 0...........
....................... Ouvevveee [ Do | ceveireesrennennen. | Marketform Group Limited GAIl Holding Bermuda Ltd...........ccccecrevrvrinrencsireriessinnennnens | OWnership......... | ...100.000 | American Financiall 0...........
....................... Ouevevreee | O | e | Marketform Holdings Limited Marketform Group Limited..........ccccocvrrerninircrcninenenenen. | OWNErship......... | ...100.000 | American Financial O...........
....................... Ouvvvveeee | O | e | Caduceus Underwriting Limited. ... Marketform Holdings Limited............ccccocveveinrnererieinenene. | OWnership......... | ...100.000 | American Financial O...........
98-0412245.... |0......... 0 [ e Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial O...........
....................... Ouevvees [ O | v | Marketform Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial 0...........
....................... Ocveveee [ O | e, | Gabinete Marketform SL......o.ovicvoicce e Marketform Limited.............cccoovienienrcicnsicssceeseeenn. | OWnership........ | ...100.000 | American Financial O...........
....................... Marketform Australia Pty Limited Marketform Limited Ownership......... | ...100.000 | American Financial0...........
....................... Studio Marketform SRL Marketform Limited Ownership......... | ...100.000 | American Financial 0...........
....................... Marketform Management Services Limited...........cccccoeovvveieveveceieeeinnenns | GBRu [NIAL............. | Marketform Holdings Limited.........ccccccocovveveieisieicsieneenen. | Ownership......... | ...100.000 | American Financiall O...........
....................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial 0...........
98-0431601 Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial 0...........
....................... Marketform Trust Company Limited Marketform Group Limited..........cccccounvrevninererninenenenen. | OWNErship......... | ...100.000 | American Financial O...........
06-1356481.... Great American Financial Resources, Inc. American Financial Group, Inc............ .... | Ownership. .| ...100.000 | American Financial 1..
31-1475936.... AAG Holding Company, Inc Great American Financial Resources, INC.........ccccovvveveiinnns Ownership......... ...100.000 | American Financial| 0...........
58-646032...... Great American Financial Statutory Trust IV...........cccovvernieieiieseennns (03 p— NIA. .o AAG Holding Company, Inc .... |Ownership......... ...100.000 | American Financial| 0...........
13-1935920.... Great American Life Insurance Company . | AAG Holding Company, Inc......... ... | Ownership. .| ...100.000 |American Financiall 0..
45-2969767.... Aerielle IP Holdings, LLC Great American Life Insurance Company...........cccccvuevevnenenn Ownership......... | ..... 62.500 |American Financiall 2...........

26-4391696.... ACTIENE, LLC ... .ottt Great American Life Insurance Company.... Ownership......... | ..... 62.500 | American Financial 2...........
31-1021738.... Annuity Investors Life Insurance Company.. . | Great American Life Insurance Company .. | Ownership......... | ...100.000 | American Financial 0.. .
27-4078277.... Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company.... Ownership......... | ..... 85.000 |American Financiall 0...........

27-0513333.... |0......... 0 e Bay Bridge Marina Management, LLC..........ccccovnmrmeninnernsncreeinnene Great American Life Insurance Company.... Ownership......... | ..... 85.000 | American Financial O...........
20-1246122.... |0......... 0 [ e Brothers Management, LLC............cccoiviniininieicnsese s Great American Life Insurance Company.... Ownership......... | ..... 99.000 | American Financial O...........
45-3988240.... |0......... (0[S PO FT Liquidation, LLC........coeiririreieriessireiseieceeisese s Great American Life Insurance Company. Ownership......... ...100.000 | American Financial 0...........
20-4604276.... | 0......... (0SSR DO GALIC - Bay Bridge Maring, LLC........cocoveiemreieneeneneeseceieens Great American Life Insurance Company.... Ownership......... ...100.000 | American Financial 0...........
45-5565693.... | 0......... (OISR ISR GALIC-SOIENt0, LLC.......cvevieieieiiieisieeiee e Great American Life Insurance Company.... Ownership......... | ..... 65.000 |American Financiall 2...........
31-1391777.... | 0......... (OISR ISR GALIC Brothers, INC........cviiuiuriiieieiieinise e seennes Great American Life Insurance Company. Ownership......... | ... 80.000 |American Financiall 0...........
45-1144095.... | 0......... (OISR IO GALIC Pointe, LLC........ciiieieiiciriceesiee e Great American Life Insurance Company.... Ownership......... | ... 65.000 |American Financiall 2...........
26-3260520.... | 0......... 0uvereieiees [ Manhattan National Holding Corporation..............ccceueeniniereisnniennns Great American Life Insurance Company.... Ownership......... ...100.000 | American Financial 0...........
45-0252531.... | 0......... (OISR IR Manhattan National Life Insurance Company..........ccccoeueverererisreennens | IS A, Manhattan National Holding Corporation.............cccerveeieenens Ownership......... ...100.000 | American Financial| 0...........
[ 52-2179330.... | 0......... (0[SO BESTRN Skipjack Marina Corp........errrrrerririereisinisessesesssseseess s MD............ NIA...one. Great American Life Insurance Company..........cccocovevereeinnnee. Ownership......... ...100.000 | American Financial 0...........

[ 74-2180806.... |0......... 0 [ e United Teacher Associates, Ltd.............ocoeunieininiinreieensereesseenienene TXeeerieene NIA. ..o AAG Holding Company, INC..........cccccvuererernrereirereensrerneens Ownership......... ...100.000 | American Financial| 1...........
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Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide [Ultimate Controlling|
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s]  *
0084...... American Financial Group, Inc........ 63479...... 58-0869673.... United Teacher Associates Insurance Company. United Teacher Associates, Ltd.........cccrervereereeninenernenenns Ownership......... ...100.000 | American Financial 0...........

. 131-1422717..... AAG Insurance Agency, Inc. .. | Great American Financial Resources, Inc... . | Ownership......... | ...100.000 | American Financial| 0..

34-1017531.... Ceres Group, Inc Great American Financial Resources, InC..........ccccccoevvennnee Ownership......... ...100.000 |American Financial0...........

34-1880408.... | 0......... [0SR Ceres Administrators, L.L.C.........ccoviviiiviiciecce e DE............ NIA.....coo. Ceres Group, Inc Ownership......... ...100.000 |American Financial0...........

34-1947043.... |0......... [0 JERRRO ETT Ceres Sales, LLC ..ot Ceres Group, Inc. Ownership......... ...100.000 |American Financial| 0...........

34-1920479.... |0......... [0TSR RS HealthMark Sales, LLC..........c.oooeiieececcecce ettt Ceres Sales, LLC.......c.cciieeeceeeecs e Ownership......... ...100.000 |American Financiall 0...........

47-0717079.... | 0......... (VTSRO BETORRN Continental General Corporation Ceres Group, Inc. Ownership......... ...100.000 | American Financial 0...........

47-0463747.... |0......... 0 e Continental General Insurance Company. Continental General Corporation Ownership......... ...100.000 | American Financial O...........

47-0562685.... |0......... 0 [ e Continental Print & Photo CO........cvvuriiereriniirerrierineieesissiseesiesinennenns Continental General Corporation............c..cuceeereeeeeneeneenene. Ownership......... ...100.000 | American Financial O...........

34-1947042.... |0......... (T SR QQAgency of Texas, Inc Ceres Group, INC.........c.cvernicieiniee e Ownership......... ...100.000 | American Financial O...........

31-1395344.... |0......... (0SS RS Great American Advisors, Inc Great American Financial Resources, INC.........c.ccccovevvvernne. Ownership......... ...100.000 |American Financial| 0...........

42-1575938.... | 0......... (OISR IR Great American Holding, INC..........cooviriririiiericerce e OH...eevees NIA. .o American Financial Group, INC..........ccccoveeriernireenieenenns Ownership......... ...100.000 | American Financial| 0...........

27-3062314.... |0......... Agricultural SErvices, LLC.........ccoviiiriierieericeeee s OH..ovvves NIA. .o Great American Holding, Inc.... Ownership......... ...100.000 | American Financial| 0...........

o 45-4110027.... | 0......... Unites States Commodities Producers LLC...........ccccoevrererinreiereiennnn. MT.....coee. NIA....cconae. Agricultural Services, LLC Ownership......... | ..... 75.000 | American Financial 0...........

—_ 27-4395897.... |0......... Livestock Market Enhancement Risk Retention Group............ccocvveeunnne NV A Unites States Commodities Producers LLC............cccccvvvennee. Ownership......... | oo 1.000 |American Financial 2...........

!\’ 27-2354685.... |0......... United States Livestock Producers, LLC...........ccccocovvvvvvvevcvieieeneeereeerenennnns NV...ooovne NIA......ccc..... Agricultural Services, LLC.........ccccouveininenrinieseieseneinns Ownership......... | ..... 75.000 | American Financial| 0...........

N 0084...... American Financial Group, Inc........ 14084...... 27-4395897.... |0......... Livestock Market Enhancement Risk Retention Group...........cccocvveeiunnne NV A, United States Livestock Producers, LLC...........ccccovvvrviriinnnne Ownership......... | ..... 99.000 |American Financiall 2...........

0084...... American Financial Group, Inc........ 35351...... 31-0912199.... |0......... American Empire Surplus Lines Insurance Company A Great American Holding, INC..........cccovveenerererninereerennennes Ownership......... ...100.000 | American Financial O...........
0084...... American Financial Group, Inc........ 37990...... 31-0973761.... |0......... American Empire Insurance Company. . | American Empire Surplus Lines Insurance Company. . | Ownership .| ...100.000 | American Financial 0..

0uirireirees | e [ 59-1671722.... |0......... American Empire Underwriters, INC.........covverninenenieeneseereeneeens American Empire Insurance Company...........c.ceeeueererneeens Ownership......... ...100.000 | American Financial 0...........

[0 GAIl Australia Pty Ltd..........cccoveerieerieeeceesiessseesses s Great American Holding, Inc.... Ownership......... ...100.000 | American Financial| 0...........

0.. e RS R Great American International Insurance Limited.. . | Great American Holding, Inc. . | Ownership .| ...100.000 |American Financiall 0.. .

0084...... American Financial Group, Inc........ 73-0556513.... |O......... Mid-Continent Casualty Company Great American Holding, Inc.... Ownership......... ...100.000 | American Financial| 0...........

0084...... American Financial Group, Inc........ 73-1406844.... |0......... Mid-Continent Assurance Company. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial 0...........

0084...... American Financial Group, Inc........ 38-3803661.... |0......... Mid-Continent Excess and Surplus Insurance Company. . |Mid-Continent Casualty Company... ..| Ownership......... | ...100.000 |American Financial| 0.. .

30-0571535.... | 0......... Mid-Continent Specialty Insurance Services, INC..........ccverevreriereriinnens Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial 0...........

73-0773259.... |0......... 0 e Oklahoma Surety Company. Mid-Continent Casualty Company..........cccoceeuernerneererenreneen. Ownership......... ...100.000 | American Financial O...........
98-0627464.... |0......... 0 [ e Premier International Insurance Company Great American Holding, INC...........ccovneinrircieinineciennninne Ownership......... ...100.000 | American Financial O...........
31-0501234.... |0......... (0[S PO Great American Insurance COMPANY...........cveverereereererneeuneenereeseenessnseenes OH.ovvee e American Financial Group, INC........cccoeuvevereenieenenieiees Ownership......... ...100.000 | American Financial 0...........
45-2969767.... | 0......... (0SSR DO Aerielle IP Holdings, LLC Great American Insurance Company...........coooeueereeeerrereeneens Ownership......... | ..... 37.500 |American Financial 2...........
[0S 26-4391696.... |O......... (OISR ISR Aerielle, LLC Great American Insurance Company..........c.coeerieverrieennns Ownership......... | ... 37.500 |American Financiall 2...........
(S 31-1463075.... |0......... (OISR ISR American Signature Undemwriters, INC..........cccovevvievrinnniesieeeeens OH..oveve [DIS TR Great American Insurance Company...........c.cooeerireverrieennns Ownership......... ...100.000 | American Financial| 0...........
(S 59-2840291.... |0......... (OISR IO Brothers Property Corporation Great American Insurance Company...........c.coeerireverrneennns Ownership......... | ... 80.000 |American Financiall 0...........
(S 20-5173494.... |0......... (OISR ISR Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial| 0...........
(I 20-5173589.... | 0......... (0TSSR BETRRRN Brothers Le Pavillon (SPE), LLC........cccocvruiivieierinieeseeseeiesssenseens Brothers Le Pavillon, LLC...........ccooveuiinieieiniseessieneienns Ownership......... ...100.000 | American Financial 0...........
[ 25-1754638.... |0......... (0[SO BESTRN Brothers Pennsylvanian Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial 0...........

[ 59-2840294.... |0......... 0 [ e Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial 0...........
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Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE Y

NAIC
Company
Code

Federal
ID
Number

Federal
RSSD

7
Name of
Securities
Exchange
if Publicly
Traded
(U.S. or
International)

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

Names of

Parent, Subsidiaries

or Affiliates

Domiciliary
Location

Relationship
to Reporting
Entity

Directly Controlled by
(Name of Entity/Person)

Ultimate Controlling|
Entity(ies)/Person(s)

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
American Financial Group, Inc

20-4498054....
31-1277904....
31-0589001....
31-1341668....

39-1404033....
13-3628555....
31-1753938....
31-1765544....
45-5565693....
45-11440095....
61-1329718....
74-2693636....
95-1542353....
15-6020948....
61-0983091....
31-1228726....
36-4079497....
31-0954439....
31-1036473....
31-1652643....
13-55639046....
31-0974853....
31-1073664....
31-0856644....
31-1288778....
31-0918893....
31-1209419....
31-1237970....
59-1263251....
34-1607394....
34-1899058....
31-1548235....

Crescent Centre Apartments

Crop Managers Insurance Agency, Inc
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A.de C.V........
Financiadora de Primas Condor, S.A. d& C.V.....cccooviviiiiecceeeinnn
Farmers Crop Insurance Alliance, Inc
FCIA Management Company, Inc.

Foreign Credit Insurance Association
GAI Warranty COMPANY...........ccrueerenreremeinsinsiresesessissesesessssssesseesens

GAIl Warranty Company of Florida....................

GAIl Warranty Company of Canada Inc
GALIC-SOITEN0, LLC......oevieeeiececeeseeeeeee ettt
GALIC POINt, LLC.....vviecececece ettt

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 R INC........c.vueieiiireiieieeneieieseseese e
Great American Security Insurance Company

Great American Spirit Insurance Company.......

Insurance (GB) Limited
Key Largo Group, Inc
National Interstate Corporation
American Highways Insurance

Explorer RV Insurance Agency, Inc

Agency, Inc

Great American Insurance Company.
Great American Insurance Company.
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company.

El Aguila, Compafiia de Seguros, S.A. de C.V......cccccevvvneen.

Great American Insurance Company.
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company

GAl Warranty COMPaNY..........ceereerereereenereeemneenesensesessnneens

Great American Insurance Company
Great American Insurance Company
Great American Insurance Company.
Great American Insurance Company.
Great American Insurance Company.
Great American Insurance Company.
Great American Insurance Company

Great American Insurance Company...

Great American Insurance Company.
Great American Insurance Company

Great American Insurance Company...

Great American Insurance Company
Great American Insurance Company.

Great American Insurance Company...

Great American Insurance Company.
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company.
Great American Insurance Company.
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company
Great American Insurance Company.
Great American Insurance Company.
National Interstate Corporation
National Interstate Corporation

12 13
Type of
Control
(Ownership

Board, If Control is
Management | Ownership
Attorney-in-Fact, | Provide
Influence, Other) | Percentage
Ownership......... ...100.000
Ownership......... | ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... | ..... 99.000
Ownership......... ...100.000
Ownership......... ...100.000
Management..... | ....... 0.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... | ... 35.000
Ownership......... | ..... 35.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership .| ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership .| ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
.| ...100.000
....... 0.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... | ..... 51.800
Ownership......... ...100.000
Ownership......... ...100.000

American Financial

American Financial| 0..
American Financial 0
American Financial 0
American Financial 0
American Financial 0
American Financial| 0
American Financial 0
American Financial| 3
American Financial 0
American Financial 0
American Financial 0
American Financial| 2
American Financial| 2
American Financial 0
American Financial 0
American Financial 0
American Financial| 0
American Financial| 0..
American Financial| 0
American Financial 0
American Financial| 0..
American Financial 0
American Financial 0
American Financial| 0..
American Financial 4
American Financial| 0
American Financial 0
American Financial| 0
American Financial 0
American Financial 0
American Financial 0
American Financial 0
American Financial| 0
American Financial| 0
American Financial 0
American Financial| 0




Statement for March 31, 2013 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE Y

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

| X419

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 ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide [Ultimate Controlling|
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s]  *
98-0191335.... Hudson Indemnity, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial 0...........
66-0660039.... Hudson Management Group, Ltd. National Interstate Corporation.... . | Ownership......... | ...100.000 | American Financial| 0.. .
34-1607396.... National Interstate Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial| 0...........
0niries | e s (S 36-4670968.... |0......... (OISR IO Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, INC.........ccccccevervreennnen. Management..... | ....... 0.000 | American Financial 0...........
0084...... American Financial Group, Inc........ 32620...... 34-1607395.... |0......... (OISR IR National Interstate Insurance Company National Interstate Corporation.............cccceevieverriereieinnnns Ownership......... ...100.000 | American Financial| 0...........
0084...... American Financial Group, Inc........ 11051...... 99-0345306.... |0......... (OISR IR National Interstate Insurance Company of Hawaii, INC...........cccccovverernnnns National Interstate Insurance Company............ccceeviverennnnnn. Ownership......... ...100.000 | American Financial| 0...........
0084...... American Financial Group, Inc........ 41106...... 95-3623282.... |0......... (OISR ISR Triumphe Casualty Company. National Interstate Insurance Company............ccovvvevrrennnnn. Ownership......... ...100.000 | American Financial| 0...........
0utrirrins [ e [ 43-1415856.... | 0......... 0 e Vanliner Group, Inc National Interstate Insurance Company..........cccoevrevrererinne Ownership......... ...100.000 | American Financial O...........
0uirirris [ e [ 43-1254631.... | 0......... 0 [ e TransProtection Service COMPANY...........cveuerernierereiinrirerresrisieeenes MO........... DS..covvrerns Vanliner Group, INC..........cuevierieiniiieeriseineerieeisesessesenees Ownership......... ...100.000 | American Financial O...........
86-0114294.... |0......... 0 [ e Vanliner Insurance Company. Vanliner Group, Inc Ownership......... ...100.000 | American Financial O...........
....................... Oueevvees [ O | ceeeeeireeseneenene. | Vanliner Reinsurance Limited Vanliner Group, Inc Ownership......... | ...100.000 | American Financial 0...........
20-5546054.... |0......... (OISR IR Safety Claims and Litigation Services, LLC..........cccocovvevieeriierieens LY/ [DIS TR National Interstate Corporation.............cccouveevveeenieenicnnns Ownership......... ...100.000 | American Financial| 0...........
27-2226948.... Pinecrest Place LLC Great American Insurance Company...........c.cooeerieeerrieennns Ownership......... ...100.000 | American Financial| 0...........
871850814..... PLLS Canada Insurance Brokers Inc Great American Insurance CoOmpany..........ccoeveeriereeeriennens Ownership......... | ..... 49.000 | American Financial 0...........
31-1293064.... Professional Risk BrOKErS, INC..........cccovueviiiierieieiniieieeisssie s Great American Insurance Company..........c.coeueerieereeriennens Ownership......... ...100.000 | American Financial| 0...........
72-1331800.... Strategic Comp Holdings, L.L.C....... Great American Insurance CoOmpany..........c.ooeeerirereeriennens Ownership......... ...100.000 | American Financial 0...........
0 0 36-4517754.... Strategic Comp Services, L.L.C....... Strategic Comp Holdings, L.L.C.......ccoorvvvivrereiririeeriinnens Ownership......... ...100.000 | American Financial 0...........
32-0050970.... Strategic Comp, L.LL.C....ovvvveerircrercrcns Strategic Comp Holdings, L.L.C.....cccocvevvrnennne Ownership......... ...100.000 | American Financial O...........
31-0686194.... One East Fourth, Inc.... American Financial Group, Inc. . | Ownership .| ...100.000 | American Financial 0..
31-0883227.... Pioneer Carpet Mills, Inc American Financial Group, INC........cccovvvverenenenerieeneens Ownership......... ...100.000 | American Financial 0...........
31-1737792.... Superior NWVN 0f Ohi0, INC.......ccuvueiriiiriricieeicesiee e OH...eeeees NIA. .o American Financial Group, INC..........ccccovveerierineeenieennns Ownership......... ...100.000 | American Financial| 0...........
31-1119320.... TEJ Holdings, Inc..... American Financial Group, Inc. . | Ownership .| ...100.000 |American Financiall 0..
31-0728327.... Three East Fourth, Inc. American Financial Group, INC.............cccoeoevireeivicnnieennns Ownership......... ...100.000 |American Financial 0...........
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.




Statement for March 31, 2013 of the GREAT AMERICAN |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
. Farmowners multiple peril
Homeowners multiple peril... ...37,693
. Commercial multiple peril ....12,926,200

. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty.
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made.

1,222,120
.9,670,578

N
SO UTA WN

.0
12. Earthquake.........cccoevevenreieriesieienns ...50,942

13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability......
21. Auto physical damage
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

10,927,100
.0

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

4,265,080 | .
271,592,860

DETAILS OF WRITE-INS
3401, Collateral ProtECHON..........cvvveiieicieceie et | seressessssssesesssenes 4,223,085 | ooocreeis 578,779
3402. Supplemental unemployment... ...41,995 ...2,706
3403, s 0 .0
3498. Sum. of remaining write-ins for Line 34 from overflow page 0 | 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ccvivniunimnrinniiinriinnins | cevrsemesserssiessneseens 4,265,080 | ..o 581,485

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
. 143,566
L AIEA INES....ooevcvce e sssses s ssssessessssssssnsens | ceressssenssssssessesssseseseeens s DABT,368 | vttt 42,467,368 ...45,227,155
. Farmowners MUIIDIE PETl...........c.ciueieeiciieccece e | evstesses s naas 5,679,159 | ..o 5,679,159 | v 5,090,439
. Homeowners multiple peril... et )

..11,384,073

1

2

3

4

5. Commercial multiple peril.
6. Mortgage guaranty.

8

9

. OCBAN MAINE......covvereeeeeieeete et sveee e sen et sensssssssesssessssesessssssennsenens | svenenessensesssensessssnsnsssenesenenssDBS044 | coviviiiteietieie e 663,044
. Inland marine........ .8,351,303
10. FiNaNnCial QUAIANEY........c.ccviveireiiiieie ettt sssessessessssssses | svsesssssssesssssesssssssesssssssessesssssssessessesssQ | veviesssssssessssssesessssessessesssssssessessssesee

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

.40,633.190
44,247,007

433,936

433,936
...21,690,982

28. Credit.....ccovererrrnne, IO I ..21,690,982
29. International..
30, WAITANEY.....civcicitecee ettt ans
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........

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

34. Aggregate write-ins for other lines 0f DUSINESS...........ccccvviiveeiieeniieeiieieies | e 1,735,168 | ooovovieeeesceece e 1,735,168 | oo (2,991,024)

35, TOMAIS....uuvevireriscie sttt ettt | srestensns st sttt 237,468,691 | ..o 237,468,691 | ..ovvevveeree e 231,964,346

DETAILS OF WRITE-INS

3401. Collateral ProtECHON..........ccuucveieeeeeiie ettt stestessess | eeresaessss s sses s s sessesses s ses 1,669,297 | oo 1,669,291 | ovoveeceeeeee s (3,031,873)
3402. Supplemental UnemMpPIOYMENL..........ccccoevivriieiiireieieee e ...40,850
3403. ]
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 1,735,168 | oo 1,735,168 | oo (2,991,024)

Q13




Statement for March 31,

a130iie. GREAT AMERICAN INSURANCE COMPANY

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

Years in Which
Losses
Occurred

Prior Year-End
Known Case
Loss and LAE
Reserves

3

Total Prior
Year-End
Loss and
LAE Reserves
(Cols. 1+2)

4

2013
Loss and LAE
Payments on Claims
Reported as of Prior
Year-End

5

2013
Loss and LAE
Payments on Claims
Unreported as of
Prior Year-End

7
Q.S. Date Known
Case Loss and
LAE Reserves on
Claims Reported and
Open as of Prior
Year-End

8
Q.S. Date Known
Case Loss and LAE
Reserves on Claims
Reported or Reopened
Subsequent to
Prior Year-End

11
Prior Year-End Known
Case Loss and LAE
Reserves Developed
(Savings)/Deficiency
(Cols. 4 +7
minus Col. 1)

12
Prior Year-End
IBNR Loss and LAE
Reserves Developed
(Savings)/Deficiency
(Cols.5+8+9
minus Col. 2)

13
Prior Year-End
Total Loss
and LAE Reserve
Developed
(Savings)/Deficiency
(Cols. 11 +12)

1419

1. 2010 + Prior........

646,228

................ 1,451,901

626,610

....(55,057)

119,847

................... 329,911

.................... 103,001

3. Subtotals
2011 + Prior........

766,075

................ 1,781,812

729,611

176,254

................... 574,289

.................... 149,051

5. Subtotals

2012 + Prior........
6. 2013 s [eereieiinias .0, SO ISR 0.9, SO R 2.9, SO P .0, SO [ 15,513 | e 15,513 | D0, O IR 57,737 | oo 154,359 | i 212,096 [, 20,0, SO I .0, SO I XXX
7. TotalS....oeveveens | e 942,330 | ooereereenh LA3TT | 2,356,100 | ..oovvvrerrerenee 167,709 | oo 24,769 | oo 192,478 | 878,663 | ..coeverrrereiand 66,875 | ..ovoereeenn 1,419,253 | 2,364,791 | 104,042 | .ooovvn (130,483) | ovovvreerrrirnns (26,441)
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 1,469,645

| P 11.0% (2. oo, (9.2)% (3. oo (1.1)%

Col. 13, Line 7

Line 8

Ao (1.8)%




statement for March 31, 2013 ofthe. GREAT AMERICAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanation:
1.

2.

3.

4

Bar Code:
* 1 6 6 912 01 3 4 9 00000 1 =
* 1 6 6 91 2 01 3 45510000 1 =

* 1 6 6 9120133650000 1 *

Q15

Response

NO

NO

NO

YES




statement for March 31, 2013 oithe. GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Funds held as COlIAETal............cccueiirieeiricieeicer et sennnens | svesssesesnanes 4,287,196

2505. Other assets and receivables

...6,775,007

2508, NANGIDIES ... I 14818568 | oo 14.818,568
2597. Summary of remaining WIite-iNS fOr LINE 25..........covvcuiiereieesieieiesseseeissiesessessesessssssssssesnsss | sessesssssnens 25,880,771 | .oovenenn 21,521,860
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

58004. VGB BRITISH VIRGIN ISLANDS
58005. SGP SINGAPORE......................
58006. GTM GUATEMALA
58997. Summary of remaining write-

ins for Line 58 from overflow.......

58999 Totals (Line 58001 thru 58003 +
Line 58998) (Line 58 above).......

Q16




statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........cviiiieieiciicisie ettt ense s | sestessesssessessesssansenees 50,608,585 | ...ocovererireieieiiins 50,556,627
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. .........cviiiueiieicicieie ettt
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted Carrying VAlUE...........c.ewerururirirnrenrireieciseeseieeesise s essess e sssssenenees
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses
8. Deduct CUITENt YEar'S AEPIECIATION. ... vttt s st ennns | sbsesssssssssssssessssnssnsensesnes
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas
11. Statement value at end of current period (Line 9 minUS LiN€ 10)..........cccceiieiiiiiiiicieiiciseeseeteseseeesssssesssseressssssesssserens | sreresssesssissesessssesssnns
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEar...........ccevcuvveveeeseeeeeeseeieeveses | eveeveisesesessessesessenns 160,767,605 | ...c.oocverereeiiernn 112,036,413
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts reCeIVEd ON QISPOSAIS...........c.wruurerierirrereireieeeieisese ettt nnns
8. Deduct amortization of premium and mortgage interest points and commitment fees..........ccoeevererverieiesisiieesee s
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covovrrirrnrssiininnens 159,151,488 | ..o 160,767,605
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 159,151,488 | oo 160,767,605
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 159,151,488 | ..o 160,767,605
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHIOF YEAI...........ciuiveieiciieeie ettt | sessessesssessessessssssesae 48,596,933 | oo 23,722,486
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviviueiieiciceie ettt snaas | saebssessesssessessesenbensenas 9,000,000 | .oooovereeeieieeeeeeeea 34,224,503
2.2 Additional investment made after @CQUISIION. ..........cc.cveviieeicie ettt snaes | seesesssssesssssssessesensenseses 1,649,914 | oo 23,743,382
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae 0 [ e 0
4. ACCTUAL OF QISCOUNL.......vueeveircicieietsc ettt ettt s s st s s nnbentes | fessessessstessesstensessesnsansessnsnnsanta 0 | e s 0
5. Unrealized valuation iNCTEASE (AECIBASE)..........cuevueieviieiieiiiiieiie ettt et bbbt st bbb enebes | sebessasssssssstessssentessesas (2,642,222) | woovvvererererieieieiinn 3,398,087
6. Total gain (I0SS) ON GISPOSAIS..........ceveveirieivicreie ittt ettt s e st s st es s sssse s s ssessesans | onbessessssssssssessnssssessesnsnes (89,863) | ..oovveverererereieeeeas 379,215
7. Deduct amounts received on disposals............. 158,698 .36,870,742
8. Deduct amortization of premium and EPrECIALION. ............ccevevieieeieeetree ettt sse s besaes | stessesssessessssssssessss s eseesessnssen 0 | o 0
9. Total foreign exchange change in book/adjusted carrying value....... 0 | e 0
10. Deduct current year's other than temporary impairment reCOGNIZEM............coeieueirieieieeree et seseies | sretesssssesssssres s esessssssessnsesessnsens (O 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 55,356,064 48,596,933
12.  Deduct total NONAdMItEA GMOUNES........c..ceviiiieieiieisee ettt s s ss b s s s s snsssenes | aretessssesessssssessnsesessnsesesnsetennsees 0 | e 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cuiieieiiiieieiiiisieseissiesiessssssiessesesssssssesssssssessesssssssenses | srossassesssssssessessssessenas 55,356,064 | ..o 48,596,933
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 3,556,886,457 | ...oovveirireireins 3,587,363,356
2. Cost of bonds and StOCKS ACQUIMEM...........ccviiveiiriieiiee ettt et bbbt s et s st bessnaesens | sessebesssssessssesessseens 223,185,627 | ..ovevveereiieeriiiienns 504,516,300
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 2,713,113 | oo 11,135,102
4. Unrealized valuation iNCrEASE (AECIEASE).........ccvireiiircteiireieiiee sttt bbb bbb s b bessebesssssaebanns | sebessebessssesessssetesanseaes 52,317,354 | oo, 80,649,012
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 33,665,902 | .o 144,204,517
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvcuiiiiriiiiiiece et sssaens | sessesesssesessssesessaeeas 172,945,958 | .....oocvvvrreeiiean 658,159,076
7. Deduct amortization Of PrEMIUML.........c.cciiueieicieieicteeee ettt bbbt bt s st s b nsessnanes | siebsnsassessssensessessnsessesas 3,769,411 | oo 16,990,927
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE............ccevevcvieiieeiceseeee ettt sses et s e ssanes | eevessssssessssssssssssessnsneas (479,500) | ..ovveerererreieieeiereae 356,000
9. Deduct current year's other than temporary impairment FECOGNIZEM.............cuiuiueiriiieieieieisie et snbens | stesssssssessesssssssssensessssensessnssnsenas {0 96,187,823
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccoovrrirrrerierierrieiesesieiseesessessesns | crevesssisssssesissnnens 3,691,573,581 | woovevverererereran 3,556,886,457
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 3,691,573,581 | ..o 3,556,886,457




Statement for March 31, 2013 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

20IsO

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

CIASS 1 (B)-vvvruererrmeresssessssesessseesessessssssessss st sss st sst s sesssssessssessns | sessssssesessssenen 2,631,407,659 | ...oooorvrrrererrienns 446,593,820 | ......ccooevrvrennnns 610,083,891 | ..o (887,866) | .ccvvvrevrereaennn 2,467,029,723 | .cooooevvererirnseeeiserissnennd (1 R (U 2,631,407,659
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 245,615,772 | ..ocvvveerrirceeenns 13,461,864 | .oovvooncvicrriienn 8,903,000 | .ovooourererrriirennns 1,650,516 | ..ovvvvrerrerierenens 251,825,062 | ....vooomerrircriiieinieriieed (1 RN (U O 245,615,772
BT 0= I - OO RPUSPPPRTY SRR 31,405,084 | ..o 1,973,808 | oo 515,425 | .o (4,163,723) | oo 28,699,744 | ..o (0 RSN (0] 31,405,084
A, CIASS 4 (B).rrurveremeeersereesseeeesseesessssessseeess s ssess st sttt | Sesieesstnenes s neneeen 21,104,544 | ..o 6,762,774 | covvverereererreiianes 2,241,609 | ooooorreeeeriieeeens 5,290,098 | ..veeorrreernrrreernenes 30,915,807 | .eoomrveereeerrreeeeneeeeesseneeenns (O OO (U O 21,104,544
B, ClASS 5 () eersuvrreruueressneressseesessesessseesss st sss et sees sttt nss et | sesesensent st 21,530,864 | ...oovrverrrireeeenns 5,122,125 | covvoorereenneereseeeienns 639,013 | oo (1,316,501) [ covovvneeerrrririens W £ RN (1 TN (U TN 21,530,864
B, ClASS B (8).rvruuurrereuerrerserisieesiseesisieesis sttt | srrer e 2,799,195 | cooveviiriinnerissni s [\ R AT 172 | s 29,586 | ...ocrreiirisiriienans 2,781,609 | .oovvocvienrnricrcienined [0 PR O 2,799,195
7. TOMIBONGAS.....coveveiieeicsee ettt 2,953,863,119 | ..coovvrerrrrrrirenn 473,914,392 +..622,430,200 | ..o 602,111 10.2,805,949,422 | ..o (0 PSRRI | ISP 2,953,863,119

PREFERRED STOCK
8. ClASS Tuuveeeeeiieretieesi ettt ennnins | arrese et 22,978,648 | ....vcvvveiriiennns 10,000,000 | .cvvvvvuvrevererisieenesennieneen (U (14,785) | ...vvvvrrrrircrrrinnee 32,963,863 | ...ooovreeirrrinrinieriiennd (O RN (U N 22,978,648
0. ClASS 2.ttt | sesestent st st tanes AT Y (N (01 2,000,000 |..oooovrrrirririreinens (4,141,881) | oo 66,830,876 | ....oveeeereeennd (0 RN (01 72,972,757
10, CIASS B..ouviveerreerseeesieeessseeeesssseesss st sss st sss st nnnns | eeesstenesss st 13,380,083 | .veeereeeernreeereeeesneeerneees (O (1 2,840,973 | oo 16,221,056 | ..vvvvreereerneneerneeesnenesenend (O (U O 13,380,083
11, ClASS 4ottt | neses st 3,353,630 | .cvvevuurrerrneririeeens X HUR: 710 N (U 6,370,400 | .coeoorrrirrcriirienns 15,534,850 | ..evvvveereerneerenineeeernenesiend (1 OO (U O 3,353,630
12. Class 5 3,592,880 | .covvveurerireririeenieerineeens 0 3,592,880
13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo 0 | oo 0 | oo 0 | oo (0 PR 0 | oo 0
14, Total Preferred SIOCK. ..ottt ssssssssse st ssssseesss | sesssssssssssssssssssens 116,277,997 | .o 15,810,820 | ..o 2,000,000 | .ooiieriiiniinninenes 1,461,828 | .o 131,550,645 | .o [0 O [ 116,277,997
15.  Total Bonds and Preferred SOCK..........rrvuurrermrrrerreeeenneeessnseeesesesesssseesssneeessns | sosseessssesessnees 3,070,141,116 | cooveeververerreenns 489,725,212 | .ovveervennd 624,430,200 | ....vvoorrrererreennne. 2,063,938 | ..oovvrvrrrrreennne 2,937,500,066 | .....corveerrrrerirreeenererineeesd (1 PO (U I 3,070,141,116

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 18....331,849,563; NAIC28§............ 0; NAIC3S... 0; NAIC4S....... 0; NAIC5S........ 0; NAIC6S........... 0.




statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......c s | s 331,849,563 |......cco.c..... XXX ovoeveireinveeneenne | cvveneeeneinseenenees 331,849,563 | ...oovvvveeeeeeen 25,573 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI........c.vuiriieieiiieiee ettt essssns | sestessessssessessssssessens 529,661,965 | ..covvrereieieiriinis 166,262,421

2. Cost of Short-term iNVESIMENES ACGUITET...........c.ivueieiiiieieicteee ettt s s st ssstans | sbessessssssesessssssnsenens 293,787,759 | oo 1,563,716,108

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............cccvueviiiveiieiiieiieie ettt bbbttt essenas | sbessesssesaesaesnsensena 491,600,160 | ..ocvovrerrerercrrne 1,200,316,564

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+5-6-7+8-9).........ccccecviurieriirriiieiesisieesseessssenes | sreresiessssesessssssenis 331,849,563 | oo 529,661,965
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)...cuuiuiieiiiiieieiiiesisieicissiesessssssiesssssstsssessesssssnsessssssessesns | sressesssssssassesssssssesses 331,849,563 | oo 529,661,965

QSI103




statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

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 NONAAMITEA BSSELS........urerrerrirciriirei etk

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, December 31, prior Year (LINE B, PHOM YEAI)..........vwrerrurrrrrereeisinssssesessessssssessessssssssssssessssssssesssssssssessssssssessesssssssessesssssnssessessssens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........cceeueieieienieenesseess e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c..cccccveverennae 0
3.12 Section 1, Column 15, PriOr YEAI.........oveveeierrieireireiesieieseisssesseesssenees 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccccovveveveenenne. 0
3.14 Section 1, Column 18, PriOr YT .........ceurereereeeereeeneireieeseeiseieesneesenn 0 0 0
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c..cccevvevevrinne 0
3.22 Section 1, Column 17, PriOr YEAr..........cceveveveerieeieiserese e sinans 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.ccccvvereinne 0
3.24 Section 1, Column 19, PriOr YEA..........ccevevereerieereisereiesee e esisens 0 0 0
SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuvveieciiiieieiiteiie ettt bbb bbb s 140k s 214 b bbb s bbbt b s bbbt ns bt
Cumulative variation margin on terminated contracts during the Year...........cc.coceevvernersinrnnsnisnessennenns 0
Less:
4.21 Amount used to adjust basis of hedged item 0
4.22  Amount recognized 0 0

SUDLOAL (LINE 4.1 MINUS LINE 4.2)....... ettt asees e ese sttt ss s ss s8££ 8 2888288582 E 42 e n bttt

Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for terminations in prior year.............cccoceveeuviveieinnne
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOK YEAT.........c.cveeiiriieecie s
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt st

Deduct nonadmitted assets

Qsi04

(44,700)

0

0

187,200

187,200

0

0

288,700

244,000

0

244,000




statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE
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statement for March 31, 2013 ofthe. GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 244,000
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccoeveuvivieiniecnesieessesens 0
3. TOLAI (LINE 1 PIUS LINE 2)...uerieeieieceeieiiecieeeets et seseee st e e ssse s st s e85 2842858425845 E e 2E e E ek sese s et en st ren i 244,000
4. PartD, SECHON 1, COIUMN B........ooiiiiiiiiiiii bbb 251,400
LT = ST Tor 1o TR O (¥4 PP (7,400)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16.......oouiiiiiiiiiisiiiisi b 244,000
8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan 0
9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns 244,000
10, Part D, SECHON 1, COIUMN 8.ttt ettt et et ettt et ettt ettt e et et st eses s eseseseseseseseseseseeeeeeeesetetesesetesesesesesesasasasasanasanas 251,400
11, Part D, SECHON 1, COIUMN ...ttt et sttt s s bttt bbbt s e sss st s sttt s e banes (7,400)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiriieieieteie ettt a bbbt e sttt b bbbt s b s et b bbbt nn 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21.......uiiiiiii bbbt 10,141
14, Part B, SECHON 1, COIUMN 20.........c.oviueieieiieesieeieisete ettt tes st a sttt s e ss et s bbbt s bt se et st st s st nen 0
15, Part D, SECHON 1, COIUMN 1. ..ot 10,141
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0

QsSl107



Statement for March 31, 2013 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCEmMBEr 31 Of PHOF YEAI..........civieeieieieiee et ssssnsens | essessesssssses s sesse e sssessesaes TT,835,117 | oo 32,227,212
2. Cost 0f Cash €QUIVAIENES ACAUIME. ........c.euiueiieieirieie ittt st ssesns | ebsesssantes e b st es s s s s e s st s s st ens s b b nsns 0 [ o 164,556,810
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 42,347,692 | ..ooocvieeeeee e 118,948,906
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 35,487,425 | oo 77,835,117
11. Deduct total NONAAMItIEA AMOUNES...........cveurrirrirerieererr et | tesessses st 0 | o 0
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ciiimereinenmensessesesssessesesssssessssssssssssesssseseas

QSI108
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Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE A - PART 2

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

1 Location 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvement St Loui MO. ....11/30/1999 | Worldwide Building, St Loui 0 0 0 6,163
Building, Land, and Improvement: Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina 0 0 0 1,694,480
Building, Land, and Improvement Stevenville MD ....05/22/2002 | Bay Bridge. 0 0 0 7,716
Building, Land, and Improvements. Whitefield NH ....06/01/2005 | Mountain View Gramd Resort LLC 0 0 0 25,080
Building, Land, and Improvement; Miramar. FL ....12/28/2010 | Tropical Storage 0 0 0 2,759
0199999. Totals 0 0 0 1,736,198
0399999. Totals: 0 0 0 1,736,198
Showing all 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.JA.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE




Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

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

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

NONE

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

Mortgages Closed by Repayment
Singer Island Condominiun| Singer Island FL | ......... | 04/06/2006.... | 03/08/2013.... | .coovvervrrnnrins 902,066 O 0 0 [ 0 () (] 902,066 | . 902,066 |.......... 0 0 ..
0199999. Total - Mortgages Closed by Repayment. e st | enresene e s 902,066 (V1 0 0 | 0 0 ... [ I 902,066 | ...oooorvririnind 902,066 |.......... 0 0] ..
Mortgages With Partial Repayments
Biltmore Hotel Coral Gable . FLoiriirirnee [ 08/13/1999.... | 03/12/2013.... (1 IR 0 (V18 0 (V)N I 0 [ e 122,482 | i 122,482 | 0 0] ... 0
JQH- Murfreesboro........... Murfreesboro. ... TN e 08/16/2007.... | 03/01/2013.... (U 0 (U1 I 0 0. 0 [ oo 44,327 | i 44,327 | 0 0. 0
One East Fourth, Inc........ Cincinnati .|OH 12/30/2008.... | 03/25/2013.... (1 I 0 0 0 (V)N I 0 .188,137 0 0] ... 0
Dixie Terminal Corporation| CInCINNati............ccovererveririernrineinns OHuoveeee | e 12/30/2008.... | 03/25/2013.... 0 [ oo 0 (1 0 0. 0 60,400 0 0] ... 0
Lauderdale Marine Center | Lauderdale . FLuoriiieiinee e 06/02/2010.... | 03/12/2013.... (U I 0 (V1 0 (V)N I (V1 I 65,929 65,929 | .......... 0 0] ... 0
Wild Dunes Resort........... Isle of Palms 1S CHRI PN 03/30/2011.... | 03/12/2013.... (1 I 0 (V1 0 (V)N I 0 [ e 4,122 | i 44,122 | 0 0] ... 0
Miami Beach Marina......... Miami............... FLoiiiiines [ 11/22/2011.... | 03/12/2013.... (U IR 0 (V10 0 0. 0 [ covvrrerenneenn 19174 | i T84 | 0 0] ... 0
Elitch Gardens.... ..| Denver. 05/01/2012.... | 03/12/2013.... (1 I 0 (V1 0 (VN I 0 [ e 73407 | i 73,407 | 0 0] ... 0
McHenry Row. .. | Baltimore.... 06/29/2012.... | 03/12/2013.... [ ccoooovvvviiiriens 40,102 (O 0 0 0 0].. 0 0 0 ... 0
0299999. Total - Mortgages With Partial Repayments. e ettt | areenierer e 714,079 [V 0 (U 0 0 ... 0 . LLT14079 | 0 0]... 0
0599999. Total Mortgage: OO POOSUOTOPPPOPROPPPR PP 1,616,144 [0 [ 0 ()] [ 0 0 ... 0 | oo 1,616,144 | e 1,616,144 | .......... 0 0] ... 0




€030

Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Snow, Phipps, & Guggenheim Il, L.P Wilmington DE......... Snow, Phipps, & Guggenheim II, L.P 01/08/2010.... 0 0 358,944 0 0 1.0
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington DE......... Snow, Phipps, & Guggenheim, L.P 02/06/2007.... 0 0 31,974 0 0 18
722480 ZZ 6 |Pineapple Square Properties, LLC Sarasota . | The Isaac Group Holdings, LLC 04/19/2006.... 0 0 67,192 0 0 8.0
000000 00 0] NB Strategic Co Investment Partners Il LP. New York . | NB Strategic Co Investment Partners Il LP. 09/30/2012.... 0 0 6,118 0 0 04
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 464,228 0 0 ]..XXX...........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0] GALIC - Sorrento, LLG [ Coral Gables [FL....... | GALIC - Sorrento, LLC | [06127/2012... | 0 0 120,750 0 0 350
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 0 120,750 0 0 ] XXX
Any Other Class of Asset - Unaffiliated
000000 00 0] AMMC CLO XIl WAREHOUSE [ George TOWN. ..o [KY........| UBS Securities LLC | [12/1912012.... | 0 0 9,000,000 0 0 30.0
3799999. Total - Any Other Class of Asset - Unaffiliated 0 9,000,000 0 0 [.. XXX
Any Other Class of Asset - Affiliated
000000 00 0] Global Premier Finance Company LOC [ Cincinnati [OH........ | Global Premier Finance Gompany | [02101/1999...] 0 0 1,064,936 0
3899999. Total - Any Other Class of Asset - Affiliated 0 1,064,936 0
3999999. Subtotal - Unaffiliated 0 9,464,228 0
4099999. Subtotal - Affiliated 0 1,185,686 0
4199999. Totals. 0 10,649,914 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B./ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain(Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Ct istics 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 | 01/10/2013 0 0 0 0 0 0 0 0 79,522 0
247367 AC 9| Delta Air Lines 9.375% 9-11-07 Wilmington DE... | Distribution 08/31/2008 | 01/02/2013 0 0 0 0 0 0 0 0 1,863 0
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 0 0 0 0 0 0 0 0 81,384 0
Joint Venture or Partnership Interests That Have Underlying Ch istics of Common Stocks - Unaffiliated
000000 00 0|Boston Ventures Limited Partnership V. Boston MA... | Distribution 09/30/1996 | 01/11/2013 37,500 0 0 0 0 0 0 37,500 37,500 0 0 0
000000 00 0|Boston Ventures Limited Partnership VI Boston MA... | Distribution 05/31/2000 | 01/08/2013 29,505 0 0 0 0 0 0 29,505 29,505 0 0 5,067
000000 00 0| Caltius Partners Ill, L.P. Los Angele: CA... | Distribution 06/25/2004 | 02/15/2013 118,258 0 0 0 0 0 0 ...118,258 ..118,258 0 0 65,742
000000 00 O|River Cities Capital Fund IV L.P Cincinnati OH... | Distribution 09/30/2012 | 03/14/2013 169,388 0 0 0 0 0 0 ..169,388 ..169,388 0 0 0
000000 00 0O|NB Strategic Co Investment Partners Il LP. New York. NY... | Distribution 10/01/2012 [01/17/2013 47,143 0 0 0 0 0 0 47,143 ..47,143 0 0 0
000000 00 0| Three Ocean Partners, LLC New York NY... | Three Ocean Partners, LLC........coooovvviinssniiennnnnnes 06/01/2011 | 01/31/2013 171,247 0 0 0 0 0 0 [ 171,247 JERPOOPOOOON o[ [OOSR | I OO (171,247) | ....... (171,247) | ..
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 573,041 0 0 0 0 0 0 573,041 .401,794 171,247) | ....... (171,247) | ..
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0| NP Acquisition LLC. |Newpoﬁ |KY.... | Distribution. 12/16/2011 ] 01/30/2013 365,520 0 0 0 0 0 0 365,520 365,520 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 365,520 0 0 0 0 0 0 365,520 365,520 0 0 0 0
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Statement for March 31, 2013 of the GREAT AMERICAN INSU RANCE COMPANY
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 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Any Other Class of Asset - Affiliated
000000 00 0| Global Premier Finance Company LOC Cincinnati | OH... | Distribution. 02/01/1999 | 03/31/2011 310,000 0 0 0 0 0 0 310,000 | ..........310,000 0 0 0 0
3899999. Total - Any Other Class of Asset - Affiliated 310,000 0 0 0 0 0 0 310,000 ..310,000 0 0 0 0
3999999. Subtotal - Unaffiliated 573,041 0 0 0 0 0 0 573,041 | ... 483,178 | oo 0 | (89,863) | .....vc (89,863) | ....oove 76,772
4099999. Subtotal - Affiliated 675,520 0 0 0 0 0 0 675,520 | .........675,520 0 0 0 0
4199999, TOAIS. ... vvvesiriiessriisss iSRS | ceieinees 1,248,561 0 0 0 0 0 (V) 1,248,561 | ....... 1,158,698 | ....coovervuenc 0 | (89,863) | ......... (89,863) | ......... 76,772
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Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Special R and Special A it
419818 HM 4 [HI ST HSG FIN ATXB 2.60 07/01/2037.........coeevvvermerrisrsessesnessessssessssssesssssessssssssessssssssessssssnsessssssssssssns. | cossesseses ....03/14/2013 | MORGAN STANLEY. 4,000,000 4,000,000 0 | 1FE
60637B CR 9| MO HSG DEV SF MTG REV D 2.55 10/01/2034..........corervemrrimeriireeiieniiesesiessisesssisssissssssssssssssssssssessssseses | cosssenens ...03/15/2013 | BAUM (GEORGE) & COMPANY. 4,000,000 4,000,000 0 | 1FE
64988R  FL 1 [NY ST MTGE REV SER 48 2.625 04/01/2041........vvvveerrrerirneeseisnessisssessssssessssssssssssssssesssssssesssssssessssssns. | cossesseees ....02/13/2013 | MORGAN STANLEY. 2,986,033 2,885,000 0 | 1FE
83703R AH 9 [SC JOBS DEV AUTH 4.00 02/01/2028(SCG).....ccvevuuurrrsssnersessssesssssssesssssssessssssssessssssssssssssssesssssssssssssssessssses | coseesseees ....01/09/2013 [ TD SECURITIES 3,204,720 3,000,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 14,190,753 13,885,000 0 XXX e
Bonds - Industrial and Miscellaneous
00084Q AA 9|ACASC 2013-1A A1 CLO FLT 04/20/25. R ...02/127/2013 | DEUTSCHE BANK 1,500,000 1,500,000 0 | 1FE
00084Q AE 1|ACASC 2013-1A B2 CLO 3.36 04/20/25. . | ..02/27/2013 | DEUTSCHE BANK 993,600 1,000,000 0 | 1FE
00173P AD 7 |AMMC 2005-4A D CLO FLT 03/25/2017 R ....01/25/2013 | GREENWICH CAPITAL MARKETS, INC 1,857,813 2,050,000 4,376 | 1AM
00173P AD 7| AMMC 20054A D CLO FLT 03/25/2017 R ....01/30/2013 | CITIGROUP. 1,058,969 1,175,000 3,024 [ 1AM
00173X AE 8| AMMC 2005-5A A1B CLO FLT 08/08/2017 XS ...03/13/2013 | ROYAL BANK OF SCOTLAND. 9,762,500 10,000,000 0 | 1FE
00173X AN 8| AMMC 2005-5A D CLO FLT 08/08/2017 R ...01/25/2013 | GREENWICH CAPITAL MARKETS, INC 2,718,750 3,000,000 7,889 [ 1AM
00173X AN 8 | AMMC 2005-5A D CLO FLT 08/08/2017 XS ....01/30/2013 | CITIGROUP. 1,800,000 2,000,000 6,157 [ 1AM
00174E AC 3| AMMC 2006-6A A1B CLO FLT 05/03/2018 R ....01/23/2013 | GUGGENHEIM CAPITAL MARKETS 1,950,000 2,000,000 2,280 [1FE
00174E  AF 6 | AMMC 2006-6A D CLO FLT 05/03/2018 XS ....03/05/2013 | CITIGROUP. 870,000 1,000,000 787 | 1AM
03761Q AA 3| APID 2006-QA A CLO FLT 01/20/2019. R ....02/27/2013 | BNP PARIBAS 2,953,125 3,000,000 1,886 | 1FE
03761Q AA 3| APID 2006-QA A CLO FLT 01/20/2019. . {....02/27/2013 | WELLS FARGO BROKERAGE SERVICES, 2,470,313 2,500,000 1,572 | 1FE
03878D AA 2[ARCLO 2013-1A A CLO FLT 02/15/2023 X S— ....01/16/2013 | SANDLER O'NEIL & PARTNER 1,000,000 1,000,000 0 | 1FE
03878D AC 8|ARCLO 2013-1A B CLO FLT 02/15/2023 R ...01/16/2013 | SANDLER O'NEIL & PARTNER 1,500,000 1,500,000 0 | 2AM
04621X  AE 8| ASSURANT INC 2.50 03/15/2018.......c.rouueremrreimenisneessessssessssesssssesssesssssssssessssssssssssssssssssssssssssssssssssssssses | esssesnees ....03/25/2013 | JP MORGAN SECURITIES INC. 4,991,000 5,000,000 0 | 2FE
12479L AC 4|CAI2013-1A A ABS 3.3503/27/2028 RS- ....03/22/2013 | WELLS FARGO BROKERAGE SERVICES 1,499,898 1,500,000 0 | 1FE
125478 AD 9|CIFC 2006-2A A1LB CLO FLT 03/01/2021 R ...03/20/2013 | ROYAL BANK OF SCOTLAND 710,625 750,000 314 | 1FE
12559Q AC 6| CITM 2007-1 2A2 SEQ FLT 10/25/2037.........ovveerrevrermersisssessessssessssssesssssssssssssssesssssssessssssssessssssnsssssssnnes | coseesseees ....02/07/2013 | WELLS FARGO BROKERAGE 2,672,250 2,705,220 1,966 | 1FM
125634 AG 0| CLIF 2013-1A NOTE ABS 2.83 03/18/2028.............comuerreermereismmerressmsesssssmeessssssessssseeessssssesssssssessssssnessssssnns | sessessnes ....03/06/2013 | DEUTSCHE BANK 999,853 1,000,000 0 | 1FE
14986D AJ 9|CD 2006-CD3 AJ SEQ 5.688 10/15/2048 ...03/21/2013 | AMHERST SECURITIES CORP 1,164,844 1,250,000 4,938 |1Z
15032T AG 1| CEDF 2013-1A B2 CLO 3.351 03/09/2025 03/20/2013 | JEFFERIES & CO. 1,980,000 2,000,000 0 | 1FE
20047E  AJ 1| COMM 2006-C8 AJ SEQ 5.377 12/10/2046 ...02/127/2013 | ROYAL BANK OF SCOTLAND 1,346,250 1,500,000 672 |12
228452 AB 4| CRNPT 2012-1A A1LB CLO FLT 11/21/2022 XS ....02/22/2013 | ROYAL BANK OF CANADA 3,011,250 3,000,000 1,044 | 1FE
245069 AK 5[DEL 2013-HDC B B SEQ FLT 03/15/2026..........ccoccrrvermmrressmmersessmesesssnessssssnesesssssessessssessssssseessssssesssssnns. | cossesseees ....03/28/2013 | JP MORGAN SECURITIES INC 3,000,000 3,000,000 0 | 1FE
252559 ZZ 5 |DIALOG TELECOM TL 14.00 1/17/2018.......ccomvrrvermerressmmesresssssesesssssesssssssessssssssssssssssessssssssssssssssssssssssssses. | sossesseses ...01/17/2013 | Private Placement 5,400,000 5,400,000 0 |42
252559 ZZ 5|DIALOG TELECOM TL 14.00 1/17/2018.......oouorervermcrreesmerresssessssssseesssssssesssssssnesssssssssssssssssssssesssssssssses | sesseseees ....03/31/2013 | Capitalized Interest. 22,200 22,200 0 |4Z
32028H AD 5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036..........ccvvevmmuereesmmerressmseseessaseessssssessessssssssssssesssssssssssssssnsssssssssssssss | sossessenes ...02/113/2013 | BANK OF AMER/ML 4,678,153 5,020,150 1,233 | 1AM
32028H AD 5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036...........ccveeummrreerimrreesmneressssnesssssssessessssnessssssssssssssaessssssnesssssssssssses | cossesseses ....02/13/2013 | JEFFERIES & CO 1,336,615 1,434,329 352 | 1AM
34959W AA 7 |FCBSL 2013-1A A CLO FLT 01/19/2025 R ....02/27/2013 | BANC OF AMERICA SECURITIES 3,000,000 3,000,000 0 | 1FE
361448 AP 8| GATX CORP 2.375 07/30/2018 ....03/14/2013 | CITIGROUP. 2,992,080 3,000,000 0 | 2FE
36318W AA 8 |GALXY 2013-15A A CLO FLT 04/15/2025, 02/13/2013 | GOLDMAN SACHS 1,000,000 1,000,000 0 | 1FE
404225 AV 6 |HSART 2013-T1 A3 ABS 2.2891 01/15/2048. ...01/116/2013 | WELLS FARGO BROKERAGE 3,000,000 3,000,000 0 |1FE
411707 AA 0 [HNGRY 2013-1A A2 ABS 4.474 03/20/2043..........oooormrevrernrerierenesreesssessessssessssssesssssssesssssssessssssessssssssesses | cossesssees ....03/22/2013 | BARCLAYS CAPITAL 2,000,000 2,000,000 0|12
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.............covuurrrveimmerrissesrismneesessssessessseessssssessssssnessssssnsasesses | coseeseeses ....01/26/2013 | Capital Interest 2,733 8,005 0 |1FM




Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 3

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

1'¥030

1 2 6 7 8 9 10
Paid for NAIC Designation
CusIP Number of Accrued Interest or Market
Identification Description Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE Capital Interest 2,827 8,022 0 |1FM
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE Capital Interest 2,555 7,859 0 | 1FM
48248C AA 2 [KKR2007-1A A CLO FLT 05/15/2021 FB RAYMOND JAMES & ASSOCIATES 1,389,517 1,430,188 483 [1FE
48248C AA 2 [KKR2007-1A A CLO FLT 05/15/2021 FB ROYAL BANK OF CANADA 1,552,490 1,598,445 540 | 1FE
48248C AC 8|KKR2007-1A C CLO FLT 05/15/21 RBC DOMINION 2,878,125 3,000,000 12,027 | 1FE
482739 AB 5|KVK2013-1A B CLO FLT 04/14/2025 GOLDMAN SACHS & CO 1,500,000 1,500,000 0 | 1FE
50179A AH 0|LBUBS 2007-C1 AJ SEQ 5.484 02/15/2040 AMHERST SECURITIES GROUP 2,870,625 3,000,000 6,398 [1FM
56576Q AC 2|MCLO 2013-5A A2A CLO FLT 02/21/2025 J. P. MORGAN SECURITIES, 1,000,000 1,000,000 0 | 1FE
56576Q AG 3|MCLO 2013-5A B1 CLO FLT 02/21/2025. J. P. MORGAN SECURITIES 493,750 500,000 0 | 1FE
61751D AE 4 [ MSM 2006-17XS A3A SEQ STP 10/25/46 GREENWICH CAPITAL MARKETS, INC 2,222,403 3,280,300 7,724 |1FM
62405Q AG 8|MHAWK 2013-1A B2 CLO 3.612 01/20/2024 JEFFRIES AND COMPANY 1,998,000 2,000,000 0 | 1FE
62914Q AA 5|NIIINTL TELECOM 11.375 08/15/2019 J. P. MORGAN SECURITIES, 1,200,000 1,200,000 0 | 5FE
63860H AC 3 [NSTR 2007-A AV3 SEQ FLT 03/25/2037 SANDLER & O'NEIL PARTNERS 2,339,063 2,500,000 537 |12

63860H AC 3 [NSTR 2007-A AV3 SEQ FLT 03/25/2037 SANDLER & O'NEIL PARTNERS 2,245,500 2,400,000 47 (12

63946C AD 0|NBC UNIVERSAL ENT 1.974 04/15/2019 JP MORGAN SECURITIES INC 2,998,290 3,000,000 1,152 | 2FE
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36 GREENWICH CAPITAL MARKETS, INC 1,224,250 1,840,978 4,522 | 1FM
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36 GREENWICH CAPITAL MARKETS, INC 489,700 736,391 1,831 | 1FM
65106F AB 8| NCMT 2007-1 2A1 SEQ FLT 04/25/2037 JP MORGAN SECURITIES INC 2,068,765 2,254,784 188 | 1FM
67021B AC 3 |NII CAPITAL CORP 8.875 12/15/2019 CS FIRST BOSTON CORP. 792,500 1,000,000 13,066 | 5FE
67021B AD 1 |NII CAPITAL CORP 10.00 08/15/2016 CITIGROUP 290,875 325,000 15,618 | 5FE
67021B AD 1| NIl CAPITAL CORP 10.00 08/15/2016 UBS WARBURG 925,000 1,000,000 48,056 | 5FE
67103Q AC 1|OFSBS 2013-5A A1LB CLO FLT 04/17/2025. RBS SECURITIES/GREENWICH 4,000,000 4,000,000 0 | 1FE
67103Q AG 2|OFSBS 2013-5A A2F CLO 3.8598 04/17/2025 RBS SECURITIES/GREENWICH 2,400,000 2,400,000 0 | 1FE
67103Q AL 1|OFSBS 2013-5A A3F CLO 4.9991 04/17/2025 RBS SECURITIES/GREENWICH, 1,200,000 1,200,000 0 | 1FE
67108E AA 7 |OZLMF 2013-3A A1 CLO FLT 01/22/2025 BANK OF AMER/ML 2,497 500 2,500,000 0 |1FE
67108E AE 9| OZLMF 2013-3A A2B CLO 3.51 01/22/2025. BANK OF AMER/ML 1,400,000 1,400,000 0 | 1FE
714239 AA 8| PERMIAN HOLDINGS INC 10.50 01/15/2018 JEFFRIES AND COMPANY 1,007,313 1,000,000 0 |4FE
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046 WELLS FARGO BROKERAGE 1,722,693 1,835,093 334 | 1FM
749239 AD 1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. GOLDMAN SACHS 3,006,445 3,254,609 728 | 1FM
T4924N  AB 3 [RASC 2007-KS4 A2 SEQ FLT 05/25/2037 DEUTSCHE BANK. 2,259,629 2,350,719 399 |1Z

76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036 GOLDMAN SACHS 980,494 1,038,934 303 | 2FM
78447R AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027. BARCLAYS CAPITAL 1,999,436 2,000,000 0 | 1FE
78447R AD 9 [SLMA 2013-A B ABS 2.50 03/15/2047 BARCLAYS CAPITAL 2,377,060 2,500,000 0 | 1FE
81378G AB 4| SABR 2007-NC2 A2A SEQ FLT 01/25/2037. SANDLER & O'NEIL PARTNERS 925,483 934,832 113 |12

81881Q AG 1|SHACK2013-3A C1 CLO FLT 04/15/2025. MORGAN STANLEY. 1,319,625 1,350,000 0 |1FE
81881Q AN 6|SHACK 2013-3A C2 CLO FLT 04/15/2025. MORGAN STANLEY 1,466,250 1,500,000 0 | 1FE
82838U AA 7|[SVLF 2012-D A ABS 3.0 03/17/2025. BARCLAYS AMERICA 933,043 926,384 2,239 [1FE
83608G AJ 5|SNDPT 2013-1A A2F CLO 3.388 04/26/2025 ROYAL BANK OF SCOTLAND 1,500,000 1,500,000 0 | 1FE
83608G AL 0|SNDPT 2013-1A A1F CLO 2.246 04/26/2025 ROYAL BANK OF SCOTLAND 1,500,000 1,500,000 0 | 1FE
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37 GREENWICH CAPITAL MARKETS, INC 1,913,750 2,000,000 315 | 5FE
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86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31........corvreerrricisriisinssssisisessisssssssssssssssssssssssssssssssssssssssssssssssn | cossesseees ...02/07/2013 | SANDLER O'NEIL & PARTNER 442,382 489,496 505 | 1FM
863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037........ccccumerevermerrressmsessismessssssmsessssssssssssssssssssssssssessssssssssssssnsesses | sesseeeees ....03/06/2013 | ROYAL BANK OF SCOTLAND. 1,937,139 2,049,882 233 |12
87155M AA  9|SYMP 2007-5A A1 CLO FLT 01/15/2024. R ...03/25/2013 | ROYAL BANK OF CANADA 4,158,359 4,250,000 8,959 [1FE
87157V AA  7|SYMP 2013-11A A CLO FLT 01/17/2025, XS ....01/16/2013 | BANK OF AMER/ML 3,000,000 3,000,000 0 | 1FE
87244D AA 2 |WINDR 2013-1A A1 CLO FLT 04/20/2025 R ....03/28/2013 | CITIGROUP. 2,487,750 2,500,000 0 | 1FE
87407P AA 8| TAL 2013-TA A ABS 2.83 02/22/2038...........oovvveeereeseeeseeeseeeessseessseesssesessseesssssesssssesesesssssssesesssesssesesessnsssss | cossseennes ....02/20/2013 | BANK OF AMER/ML 1,999,706 2,000,000 0 | 1FE
89289U AA 6| TRAL 2013-1A A CLO FLT 04/20/2025. R ....03/26/2013 | DEUTSCHE BANK 2,987,700 3,000,000 0 | 1FE
902757 AA 1| UIRC-GSA Il LLC 2.655 04/05/2018 ...03/22/2013 | MORGAN KEEGAN 2,000,000 2,000,000 0112
90919W AA 8 |UNISON LEASE FND 2.981 03/16/2020 03/12/2013 | DEUTSCHE BANK. 2,500,000 2,500,000 0 | 1FE
92329N  AJ 9 |VENTR 2013-13A C2 CLO FLT 06/10/2025. . | ...03/12/2013 | JEFFERIES & CO. 1,980,000 2,000,000 0 |1FE
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........ccmivrreermerresissessassnsssessssssssssssssssssssssssssssssssssssssssssssssesss. | serssseses ...01/25/2013 | BARCLAYS AMERICA. 23,097 23,097 0|4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........curvrvermmerreermeeesessmessessssesssssssesssssssesssssssessssssssssssssssesns. | sesseeeees ....01/31/2013 | BARCLAYS AMERICA 32,996 32,996 0 |42
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016.........0.cmerrvererresmnessessessessssesssssseesssssssesssssssessssssssssssssssenss. | sersnseses ....02/04/2013 | BARCLAYS AMERICA. 237,573 237,573 0|4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cevvvverrerresrnersessesnesssnesssssssessssssssssssssessssssssssssssnsenss. | sessesseees ....02/04/2013 | BARCLAYS AMERICA 39,595 39,595 0 |42
973582 ZZ 5| WINDSOR FINANCING TL B L+500 12/5/2017......cccierruesseernssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssesness | eeessseenes ....01/01/2013 | MORGAN STANLEY & CO 1,973,808 1,993,790 0
3899999. Total - Bonds - Industrial & Miscellaneous 165,935,880 | ...ooovvvvviiniecinns 172,203,871 | covoveeeeeeeeee, 164,807
8399997. Total - Bonds - Part 3 180,126,633 ..186,088,871 ...164,807
8399999. Total - Bonds 180,126,633 ..186,088,871 ..164,807
Preferred Stocks - Industrial and Miscell
486606 60 1 [KAYNE ANDERSON F 3.50 04/15/2020...........cerreemmmrrrismmerressaessessmeesesssnessssssnessssssnsssssssnesssssssessssssessssssns. | cossesssees ....03/26/2013 | BANC OF AMERICA SECURITIES 400,000.000 | cooooornrrrrerrerriirneenes 10,000,000 0.00 0 |RPILFE
90984P  ZZ 1| UNITED COMMUNITY BANK SERIES B 5.00......ccoemrreesmumrressssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | serssseres ....03/15/2013 | Private Placement 6,000.000 5,810,820 0.00 0 | P4AZ
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 15,810,820 XXX 0 XXX i
8999997. Total - Preferred Stocks - Part 3 15,810,820 XXX [V YO
8999999. Total - Preferred Stock: 15,810,820 XXX 0 [ PO
C on Stocks - Industrial and Miscell
037833 10 O|APPLEINC ...01/24/2013 | ISI GROUP INC 1,000.000 453,140 XXX 0L
037833 10 0|APPLE INC 03/04/2013 | 1S| GROUP. 2,500.000 1,056,585 XXX 0L
139794 10 1| CAPITAL BANK FINANCIAL-CL A ....01/31/2013 | FRIEDMAN BILLING 20,000.000 310,800 XXX 0L
139794 10 1| CAPITAL BANK FINANCIAL-CL A.....ooovmvviiirieeriesressssessssssssssssssesssssssessssssssssssssnsssssssssssssssssssssssssssssnse | sovsessnnes ....02/01/2013 | FRIEDMAN BILLING 50,000.000 770,295 XXX 0L
140661 10 9| CAPMARK FINANCIAL GROUP INC.........virvveermrerismesrisissssessessessssesssssssessssssesssssssesssssssessssssessssssnssssss. | sessessnes ....01/22/2013 | Liquidation 300.000 3,630 XXX 0L
189754 10 4| COACH INC......ovvoriiiiiiiciisiiiis st sssssssenssses | sevsssians ...01/23/2013 | STIFEL NICOLAUS & CO. 70,000.000 3,601,045 XXX 0L
189754 10 4| COACH INC.....cvvvermerriirmrieesessesssessssssessesssesssssssessssssse st sssseessssies. | seessssnns ....02/06/2013 | STIFEL NICOLAUS & CO 12,000.000 588,205 XXX 0L
189754 10 4 COACH INC........cvvorieiriiriiiee it sess bbb bbbttt setnens | eeviiesses ...02/122/2013 | INTERSTATE GROUP. 10,000.000 468,305 XXX 0L
189754 10 4 COACH INC.....cvvivreeriirrmereessessesssessesssessessseesessssesssssssssssssse s ssssss s ssss s ssss s sssssssssssssssesssses. | sevssssnnes ....02/27/2013 | STIFEL NICOLAUS 10,000.000 488,505 XXX 0L
22662X 10 0| CRIMSON WINE GROUP LTD......ccooiiiriiiiriiiiiiesiiseiiessisssssssies s ssssssssssssssssses | esssssnses ....02/26/2013 | Spin Off 527288104 763.000 4711 XXX 0L
302104 10 4|EXONE COMPANY ...02/07/2013 | FRIEDMAN BILLING 24,285.000 437,130 XXX 0L
337930 70 5|FLAGSTAR BANCORP, INC. NEW. 01/25/2013 | FRIEDMAN BILLING 75,000.000 1,207,260 XXX 0L
337930 70 5|FLAGSTAR BANCORP, INC. NEW. ....01/28/2013 | FRIEDMAN BILLING 10,000.000 158,278 XXX 0L
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......oimiiiiiirrrieimrressmssssssmessessssessssssnssssssssesssssssessssssssssssssessssssnssssssnns. | sessenneees ....01/29/2013 | FRIEDMAN BILLING 10,000.000 159,668 XXX 0L
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......iiiiiiiimmrriismmerressmeessssmessessssesssssssessesssssesssssssesssssssessssssnessssssnssssssnns. | sesseeeses ....01/30/2013 | FRIEDMAN BILLING 10,000.000 157,041 XXX 0L
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337930 70 5| FLAGSTAR BANCORP, INC. NEW......oiiiirierrrriisisressmsssssssessessssesssssssssssssssssssssssesssssssssssssssessssssssessssssnns | sesssneses ....01/31/2013 | FRIEDMAN BILLING 5,000.000 78,033 XXX
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......oimiiiiiirmrrieimerressmssssssmessessssessssssessssssssesssssenesssssssessssssnessssssnessssssnns. | sesseeees ....02/14/2013 | FRIEDMAN BILLING 10,960.000 164,192 XXX
337930 70 5| FLAGSTAR BANCORP, INC. NEW......oiiiirirmrriemisressisssssssessessssesssssaessssssssesssssssessssssssessssssssssssssnessssssnns. | sersnseses ....02/15/2013 | FRIEDMAN BILLING 5,000.000 75,026 XXX
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......oomiiriiirrrresmerressmsesssssessessssessssssesssssssessssssssssssssssssssssessssssnssssssnes. | sesseseres ....02/20/2013 | FRIEDMAN BILLING 25,000.000 363,453 XXX
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......oosiiiiirrrrrimmerrissmesssssnessssssnsessssssesssssssesssssesessssssssesssssssessssssnessssssnns. | sessneeses ....02/21/2013 | FRIEDMAN BILLINGS RAMSEY 20,000.000 274,126 XXX
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......ciiiiiiermrrismiesressmsssssssessesssssesssssssssssssssssssssssesssssssssssssssssssssssssessssssnns. | sesssneses ...02/122/12013 | FRIEDMAN BILLINGS RAMSEY 15,000.000 209,973 XXX
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......ommiiiiuirmrriermmerresmmsessssmessessssessssssnessssssnsesssssssessssssnesssssssessssssnessssssnns. | sesseeeees ....02/25/2013 | FRIEDMAN BILLINGS RAMSEY 25,000.000 341,508 XXX
337930 70 5|FLAGSTAR BANCORP, INC. NEW. ....02/26/2013 | FRIEDMAN BILLINGS RAMSEY 30,000.000 397,698 XXX
337930 70 5|FLAGSTAR BANCORP, INC. NEW. 03/04/2013 | FRIEDMAN BILLINGS RAMSEY 30,000.000 395,502 XXX
337930 70 5|FLAGSTAR BANCORP, INC. NEW. ....03/05/2013 | FRIEDMAN BILLINGS RAMSEY 5,400.000 70,406 XXX
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......cviviriiiimirirriimerimsssssessssssssessssssssesssesesssessssessssesssssessssessssnesssnesessns. | sosssssees ....03/07/2013 | FRIEDMAN BILLINGS RAMSEY 5,000.000 69,625 XXX
37045V 10 0| GENERAL MOTORS CO.....oooumirrirmmurieesmmsesessmaesssssssesssssssesssssssssessssesssssssesssssssesssssssnesssssssssssssssessssssnssssssnns. | sesseseeres ....03/28/2013 | INTERSTATE GROUP 17,500.000 486,666 XXX
500255 10 4| KOHLS CORP......ceviiirimriieiiresitsssise st sssss bbb bbbt | senieens ...01/16/2013 | STIFEL NICOLAUS & CO. 10,000.000 428,502 XXX
BI1GBR 10 8 [METLIFE INC....oooiveeiereeriecreiseseseesssesesssssesessssssssssssesssssssssssssssssssss st sssss s ssssssssessssssessssssnes | oseesseses ....02/08/2013 | SANDLER O'NEIL & PARTNER 13,000.000 479,963 XXX
BI156R 10 8 [ METLIFE INC...oooriveeieareesieeseisesessessseessssssee s sesss st | neessenes ....02/14/2013 | SANDLER O'NEIL & PARTNER 6,000.000 219,182 XXX
59156R 10 8 [METLIFE INC......oivvoeerieeieeesceesecsesesssssssssssss s ssssssssesssss s ssssse s sssss s sssss s sss st ssssssssssssssns | avvssssses ...02/120/2013 | SANDLER O'NEIL & PARTNER 25,000.000 901,758 XXX
59156R 10 8 |METLIFE INC ....02/21/2013 | RAYMOND JAMES & ASSOCIATES 7,500.000 265,002 XXX
59156R 10 8|METLIFE INC 02/26/2013 | SANDLER & O'NEIL PARTNERS 10,000.000 340,733 XXX
744320 10 2| PRUDENTIAL FINANCIAL, INC ....02/20/2013 | RAYMOND JAMES & ASSOCIATES 15,000.000 843,165 XXX
744320 10 2| PRUDENTIAL FINANCIAL, INC.......ccomirrriimmermiiemmerssismeesssssssessssssssssssssessesssssssssssesssssesesssssssnesssssssessssssnenns | sessneeses ....02/21/2013 | RAYMOND JAMES & ASSOCIATES 7,500.000 412,835 XXX
744320 10 2| PRUDENTIAL FINANCIAL, INC.....ooviouriimriieeieereesesssesssssessss s ssssssssssssssesesssssssesssssssssessssesssnessssnens | ossessnees ....02/125/2013 | INTERSTATE GROUP. 2,000.000 109,458 XXX
744320 10 2| PRUDENTIAL FINANCIAL, INC........coimerreimmmrreiemenmesismeeesssssesssssessssssssssssssssssssssssessssssssssssssssssssssnessssssnenes | sesssneees ....02/26/2013 | SANDLER & O'NEIL PARTNERS 10,000.000 539,609 XXX
76155G 10 7 |REVOLUTION LIGHTING TECHNOLOGIES INC.........cosvveeriririiiiiiriciiiesrieessieesisessssssisssssssssssssssssesssesens | sesesseinns ....03/08/2013 | Private Placement 2,136,752.000 2,500,000 XXX
9319H1 ZZ 0|VALIDUS HOLDINGS LTD $17.50 12/12/2015 R ....03/04/2013 | Private Placement 392,027.780 7,417,166 XXX
9099999. Total - Common Stocks - Industrial & Miscellaneous. 27,248,175 XXX
9799997. Total - Common Stocks - Part 3 27,248,175 XXX
9799999. Total - Common Stocks 27,248,175 XXX
9899999. Total - Preferred and Common Stocks 43,058,995 XXX
9999999. Total - Bonds, Preferred and Common Stocks 223,185,627 XXX 164,807 |......... PO S—

(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 |DESMOINES FED COURT 4.34 01/15/2015............ | ..o 01/15/2013| Sinking Fund Redemption 100.0. | .... ..9,000 .9,000 0 0 9,000 .0 0 0 01/15/2015| 1FE......
250088 AZ  4|DES MOINES FED COURT 4.34 01/15/2015 .102/15/2013| Sinking Fund Redemption 100.0. 0 0 5,000 .0 0 0 01/15/2015
250088 AZ 4 |DES MOINES FED COURT 4.34 01/15/2015............ | ... 03/15/2013| Sinking Fund Redemption 100.0. | .... 0 0 10,000 .0 0 0 01/15/2015
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032.........coovvevrrrervnrs | oo 01/15/2013| MBS Paydown 0.00367469......... | ccccoovvenrineriverrene | cvvrrerinerinencenn 8 [ i 98 |98 | 96 | i (U I (V1 I 0 0 0 96 .0 0 0 101/01/2032| 1...........
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032.......ccconvveverrrvrrnnrs | verer 02/15/2013| MBS Paydown 0.00366692......... | .cccoeermermererneriens 97 | e 97 97 | oo 97 | s (1 IR (VI I 0 0 0 97 .0 0 0 1101/01/2032| 1...........
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032.......ccrvvvvrrcervrnvrns [ s 03/15/2013| MBS Paydown 0.00365912......... | ccceereerienrinniiens 98 | . 98 98 [ s 98 [ o (VI IO {1 [ IO 0 0 0 98 .0 0 0 2 101/01/2032| 1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031.......cvouvvrerennrrerins | v 01/25/2013| MBS Paydown 0.0136114........... | ceeereereeirerneriens 296 | ...c.... 296 296 | ........ 296 0 w0 | 0 0 0 296 .0 0 0 105/01/2031| 1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........ccvvvervirerirnes | o 02/25/2013| MBS Paydown 0.01355775......... [ cccoveerernrencirennns 268 | ......... 268 268 | ........ 268 0 (1) ] I 0 (0) 0 268 .0 0 0 3 105/01/2031| 1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........cvovvverervmnrrerns [ v 03/25/2013| MBS Paydown 0.01316876......... | ccccvvrvrrrrerirerenes | cevivirinriis 1,945 | s 1,945 | i 1,945 | i 1,956 | .o (U IO (G) ] - 0 (11) 0 1,945 .0 0 0 | s 29 |05/01/2031| 1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031........ocoomremerireririee | veres 01/25/2013| MBS Paydown 0.0204323........... | ccceveeeerenmerneniiens | eeveererneerneeens 181 | s 181 | i 180 | ooverereneris 181 | o (1 IO (VI I 0 0 0 181 .0 0 0 1(05/01/2031| 1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031......ccecvvvverrverirnnns [ verer 02/25/2013| MBS Paydown 0.01749835.... 0 8,870 .0 0 (01 I 89 [05/01/2031{1..
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.. .1 03/25/2013| MBS Paydown 0.01744768 0 153 .0 0 0 2 |05/01/2031(1..
313880 ZU  5|FNCL 602055 PT 6.50 9/01/2031......cccomvremremernns | verer 01/25/2013| MBS Paydown 0.01494553.... 0 375 .0 0 0 2 09/01/2031(1..
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......cccoovurvvmrvverras | verer 02/25/2013| MBS Paydown 0.01490781 0 377 .0 0 0 4 (09/01/2031(1...........
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......cccomvremrererirne | vever 03/25/2013| MBS Paydown 0.01486974 0 381 .0 0 0 6 109/01/2031| 1...........
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........cccoeevvvrimriannns | conee 01/25/2013| MBS Paydown 0.02136172 0 234 .0 0 0 1109/01/2031| 1...........
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........ccocvevevverrrennns | cenee 02/25/2013| MBS Paydown 0.01991063 0 3,628 .0 0 (01 I 36 |09/01/2031| 1...........
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........cccomerrrrirernnens | ceree 03/25/2013| MBS Paydown 0.01984555 0 163 .0 0 0 2 |09/01/2031(1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......ccovvuevvrrcvurer | v 01/25/2013| MBS Paydown 0.01726239 0 164 .0 0 0 1 10/01/2031| 1...........
31388K WT 5|FNCL 607358 PT 6.50 10/01/2031. 02/25/2013| MBS Paydown 0.01722118.... 0 165 .0 0 0 2 {10/01/2031(1..
31388K WT 5|FNCL 607358 PT 6.50 10/01/2031. .1 03/25/2013| MBS Paydown 0.01309118 0 16,520 .0 0 0 10/01/2031| 1..
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032.......cccmvvemmrrrerrerrns | s 01/25/2013| MBS Paydown 0.00382557.... 0 85 .0 0 0 0 |09/01/2032| 1..
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032.......ccovvvvmmevmerrerrns | e 02/25/2013| MBS Paydown 0.00381751......... | ceceueeererrrieneiiens 73 | e 73 T4 | s YT I (1 IO [(0)] I 0 (0) 0 73 .0 0 0 1(09/01/2032| 1...........
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032........cccovvveemrrverrerrns | s 03/25/2013| MBS Paydown 0.00380824......... | .cccvveervenirneriens 83 | . 83 85 | oo 83 | s (U IO [(0)] [ 0 (0) 0 83 .0 0 0 109/01/2032| 1...........
83162C FD 0 |SBAP 1994-20C 1 6.875 03/01/2014........cccorvvvrevriee | verer 03/01/2013| MBS Paydown 0.004397478....... | ccccveveerrmernerirens | cevneeiieinns 12,747 | v 12,747 | v 12,747 | v, 12,747 | (U I (V1 I 0 0 0 12,747 .0 0 [V IO 438 |03/01/20141...........
83162C HH  9|SBAP 1997-20C 1 7.15 03/01/2017 .....cvonvvvrrernrrirrans | eener 03/01/2013| MBS Paydown 0.028909829....... | .cc.ovvemrrrnerimrirnes | cevrnrrineiins 7,036 | oo 7,036 | oo 6,966 | ..oovovrrrne 7,036 | oo (U T (V1 I 0 0 0 7,036 .0 0 (V1 I 252 03/01/2017|1...........
912828 HQ 6|U.S. TREASURY NOTES 2.87501/31/2013......cccccee | venee 01/31/2013| Maturity 100.0.........ccoeverrerrrernns | vovernerienrnerirenirene | eoverens 3,000,000 | ........ 3,000,000 | ........ 3,045,938 | ......... 3,000,825 | ...cvvvenenen (U I [(:245) ) I (V1N I ((245) | I 0| v 3,000,000 .0 0 0| .o 43,125 [01/31/2013|1...........
912828 HT  0|U.S. TREASURY NOTES 2.75 02/28/13.......ccccovcemnnes | s 02/28/2013| Maturity 100.0........vvvrvesrrennnins [ onresnrnsmsnseesssnsans | eoneens 13,000,000 | ....... 13,000,000 | ....... 13,624,844 | ....... 13,024,531 [ oo 0| . (24,531) | oovvreriennns [V (24,531) | covvrvrrens 0] . 13,000,000 .0 0 0 [. 178,750 | 02/28/2013[1...........
0599999. Total - Bonds = U.S. GOVEIMMENL.......vuuiiririieisseessssessesasssessnsssesesssse s sesssns sttt ssssssssssenssssssssensssssnnses | avsenes 16,078,030 | ....... 16,078,031 | ....... 16,749,184 | ....... 16,107,447 | covvvvrins 0] . (29,416) | oo (L (29,416) | ovovvvcrrens 0] . 16,078,030 .0 0 0 ... 223,196 |...... XXX... [.XXX....
Bonds - U.S. States, Territories and Pc
13062R  HZ 4| CALIFORNIA ST VET 4.90 12/01/2025.........c.coccevnee | oo [ 03/01/2013] Partial Call 100.0.....ccovvvvevnrinins | eovvnnsiisissireninninne | oo 6,465,000 | ......... 6,465,000 | ... 6,465,000 | ......... 6,465,032 | ..ol | iiiieen(32) | o0 | iiea(32) | 0 | 6,465,000 .0 0 ... 79,196 | 12/01/2025| 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions..... . SRR [ 6,465,000 | ......... 6,465,000 | ..... 6,465,000 | ......... 6,465,032 | .o | i@ | o0 | iid(B32) | 0 | 6,465,000 .0 0 0. 79,196 |...... XXX... | .XXX....
Bonds - U.S. Political Subdivisions of States, Territories and Pc ions
549187 6N 7|LUBBOCK TXB-WTRWKS 5.25 02/15/2018............. | ..... |02/15/2013| Sinking Fund Redemption 100.0. [ ......cooouisrrerinne | covrianenan 250,000 | ............ 250,000 | ... 256,660 | ............. 253,396 | .oooririnnd 0] i (3,396) | .ovvovierinnns [\ (3,396) 0. 250,000 .0 0 0 e 6,563 |02/15/2018| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... s 250,000 | .. 250,000 | ....ccoooee 256,660 | ...coooonee 253,396 | .o 0 ] s (3,396) | .ovrrrirnens (V)] (3,396) 0. 250,000 .0 0 0] e 6,563 |...... XXX... | .XXX....
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Bonds - U.S. Special Revenue and Special A
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039........ccccovrmrvers | veree 01/01/2013| MBS Paydown 0.301703666 0 92,690 .0 0 0 12/01/2039| 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039..........ccosvververs [ e 02/01/2013| MBS Paydown 0.282631536....... | ..ccvevevrrmerrerirnne | wvvrrennn. 116,340 | .eci. 116,340 | ... 118,085 | oo 117,969 | o0 [ e (1,629) | o0 | e (1,629) | e 0 | s 116,340 .0 0 0 12/01/2039| 1FE......
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039........ccccoermrrers | veree 03/01/2013| MBS Paydown 0.273255016 0 57,197 .0 0 0 12/01/2039| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028...........ccccevrrverir | cevee 01/01/2013| Partial Call 100.0...........cccvvrreene 0 60,000 .0 0 0 e 1,188 |08/01/2028| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028...........coccoeverreren | cenee 02/01/2013| Partial Call 100.0.........cocvverrvrerne | coverrerirmrrnerrerirnee | werennnnn 130,000 | ... 130,000 | oo 130,529 | v 130,449 | 0 | e (449) | 0 | e (449) | e 0 | s 130,000 .0 0 (V1 I 3,088 |08/01/2028| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028...........cccocvrrverins | vovee 03/01/2013| Partial Call 100.0.... 0 50,000 .0 0 (1 I 1,385 | 08/01/2028| 1FE......
130575 Z2 2| CA RURAL HOME MTG 5.45 02/01/48..........ccconceense | cevee 02/01/2013| Partial Call 100.0.... e | 0 335,000 .0 0 (] I 9,129 |02/01/2048| 1FE......
13079P FG 3| CA MULTI FAM HSG 4.50 01/15/2040........c.cocorvvrmere [ s 01/15/2013| Sinking Fund Redemption 100.0. 0 15,000 .0 0 (V1 I 338 | 01/15/2040| 1FE......
19647P AB 9 |COLORADO HSG 5.50 09/20/2036...........cccveervrervres | vever 03/20/2013| Sinking Fund Redemption 100.0. 0 25,000 .0 0 (V1 I 688 |09/20/2036| 1FE......
20774W  G9  6|CT HSGFIN 4.00 11/15/2040.........coovvvrrerercrrnrrirnerns | ceres 01/03/2013| Partial Call 100.0........ccovvvereernns | corerrerrrnrirsernenrene | wrerennens 175,000 | 1o 175,000 | ...........182,183 | ............ 181,286 | ..covvrcrinnces 0| s (6,286) | ..ovvrererneene (V1 I ((G231) | — (V1 I 175,000 .0 0 0 11/15/2040| 1FE......
23410B CH 2| DAKOTA CNTY MN SF 4.50 06/01/2035.........cccvveevns | coree 03/01/2013| Partial Call 100.0.........cccvvererrne . ....35,000 .0 0 0 06/01/2035| 1FE......
246395 NX  1|DE HSG AUTH B 4.05 07/01/2017......cconvvevvrererirnnnn [ v 01/01/2013| Sinking Fund Redemption 100.0. ..755,000 .0 0 0 07/01/2017| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029........cccomvemevrnee | vever 01/01/2013| Partial Call 100.0..........cosevrrrenne . ....15,000 .0 0 0 07/01/2029| 1FE......
246395 WY  9|DE HSG AUTH A-14.90 07/01/2029........cccrvrvvvrnnns | veree 02/01/2013| Partial Call 100.0........covvvverervre [ worrermrinrrnninrinnns | vrvvrereneen38,000 | oo, 35,000 .0 0 0 , 07/01/2029| 1FE......
246395 WY  9|DE HSG AUTH A-14.90 07/01/2029.........cocovervrmerns | e 03/01/2013| Partial Call 100.0.........cccvervrrrne | vervrmerrnerinenineenns | vervrnernenn8,000 | oo 5,000 .0 0 (V1 IO 163 |07/01/2029| 1FE......
246395 XA  0|DE HSG AUTH SFM B 0.00 7/1/2031........ovvevevrererns [ s 01/01/2013| Partial Call 39.389........cccovvverrins [ wrvrermrrernnverinns | cvervrirennnenn 3,939 | o, 10,000 .0 0 0 0 [07/01/2031|1FE......
246395 0 [DE HSG AUTH SFM B 0.00 7/1/2031.......vvoevercernns | vever 03/01/2013| Partial Call 39.7236.... ....30,000 .0 0 0 0 |07/01/2031| 1FE......
34073N U8 1 |FLORIDA HSG 4.625 07/01/2031........cvvvvrrrrerirerins | cenes 01/01/2013| Partial Call 100.0 ..120,000 .0 0 (1 I 2,775 |07/01/2031| 1FE......
34074M  CH 2 |FL HSG FIN CORP 5.00 07/01/2028..........coccrvverurne | veres 01/01/2013| Partial Call 100.0.........c.coevevrvves | vererriveirrnerrerrene | wrerrennnn 315,000 [ o, 315,000 , .0 0 (1 I 7,875 |07/01/2028| 1FE......
34074M  GX  3|FL HSG 4.4507/01/2026...........cccovverrerrieernerirnirnerins | venes 01/01/2013| Partial Call 100.0.........corrvrerne | rerererrrrenieeerseenns | evverienes 100,000 | .ooeveveee 100,000 | c.ooeveneee 100,000 | covvvernene 99,999 | ..o (U I 1| e (V1 I 1| 0 | s 100,000 .0 0 (V1 I 2,225 |07/01/2026| 1FE......
34074M  GZ  8|FLHSG 4.50 01/01/2029..........ccvovremerireirncrirniieniins | veres 01/01/2013| Partial Call 100.0.........cccvvvvrries | erremrireenierineinns | crreerienes 210,000 | ..o 210,000 | ............ 226,838 | ............ 224554 | ..oovoins 0. (14,554) | ovvorirnns (VN I (14,554) | oo 0 | v 210,000 .0 0 (V1 I 4,725 101/01/2029| 1FE......
349257 DQ  5|FT WAYNE ARPT REF B 5.00 07/01/2013.......c.ccco [ vonee 01/01/2013| Sinking Fund Redemption 100.0. | ......cvveverererneenns | wrverirenns 835,000 | ....oouc.. 835,000 | ....ccvevee 824,688 | ........... 833,779 | oo 0 | e 1,221 | s (V1N IS 1,221 0 835,000 .0 0 0 . 20,875 |07/01/2013| 1FE......
371866 ZZ 0| GENESIS GRP TL 12.00 9/17/2017........ovvevvenvrrnens [ 01/02/2013| Paydown 48,750 .0 0 0 0 48,750 .0 0 0 0 |09/17/2017| 3Z........
373541 A7 6| GEORGIA MUNI ELEC 6.40 01/01/2013.......ccccvevree [ e 01/01/2013| Maturity 100.0.... reven [ e | e 2,225,000 | ......... 2,225,000 | ........ 2,440,825 0 0 2,225,000 .0 0 (VN 71,200 |01/01/2013| 1FE......
373541 G2 1| GAMUN ELEC Z 5.50 01/01/2020.........cccevrrrerererers [ e 01/01/2013| Sinking Fund Redemption 100.0. | ......covrvvevrerereee | wovvvnnee 1,705,000 | ......... 1,705,000 | ......... 1,943,700 | ......... 1,877,816 | oo 0... (172,816) | covovvrcreren (V] IO (172,816) | cvvoevvreens 0| e 1,705,000 .0 0 0| .o 46,887 |01/01/2020 1FE......
38373Y UR 3| GNR2003-2 PB PAC 5.50 3/20/32.........ocoommriiricnnis [ v 01/20/2013| MBS Paydown 0.095918.........ccc. [ covererrmrvreerirerinens | cevreereniens 58,092 | ..ccovirnne 58,002 | oo 58,855 | .ovevrinen 58,323 | ot (VI IO (X)) 0 (231) 0 58,092 .0 0 (V1 I 266 |03/20/2032(1...........
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32........ccovvererervrirnins [ v 02/20/2013| MBS Paydown 0.08847476......... | ccccooevevrrvmerirerrene | covvirennnid0,283 | i 40,283 | 40,812 | 40,277 | e (U I (1 I 0 6 0 40,283 .0 0 (V1 I 369 |03/20/2032|1...........
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32........ccovvemrernvrinnees [ e 03/20/2013| MBS Paydown 0.08000543 (176) 0 45,836 .0 0 (V1 I 630 |03/20/20321...........
45129Y SZ  0[ID HSG & FIN 5.87 07/01/2035.........occrervvrrrerimirivnns [ werer 01/01/2013| Call 100.0... (3,963) 0 200,000 .0 0 0 5,870 |07/01/2035
454622 PZ  8|INBD BK 5.05 1/15/2019......cccvrvrmirreererinerncrirenis | veees 01/15/2013| Sinking Fund Redemption 100.0. | . ,000 | .o 165,000 | .o 159,326 | o 161,787 [ 0 | 3,213 | 0 | 3,213 | (V1 I 165,000 .0 0 (] - 4,166 |01/15/2019| 1FE......
454898 HV 2 |IN PWR SUPPLY B 6.00 01/01/2013.........cccocevvverres | venes 01/01/2013| Maturity 100.0........ccevvevervenrirens [ e | e 3,000,000 | ......... 3,000,000 | .........3,287,880 | .........3,000,000 | ....cccoorreenc0 [ o0 [0 [ (V1 I 0| oo 3,000,000 .0 0 0. 90,000 |01/01/2013| 1FE......
462467 AT 8|IAFIN AUTH 4.90 07/01/2031...c..ovvorvercrrrrrnerirenins | veees 02/21/2013| Partial Call 100.0.........ccrvverrreree | corerrerierrnerirerirens | cereeineennd 25,000 | .cooovrrrnee 25,000 913 0 25,000 .0 0 [V I 783 |07/01/2031| 1FE......
462467 AT 8|IAFIN AUTH 4.90 07/01/2031.....covvvmrererrnnrisnrienins | veees 03/18/2013| Partial Call 100.0.........ccoevereerine | cererrerrerinnerneiiens | cerneevneennsd 45,000 | ..ooovrrrne 45,000 | .coooooerrn43,200 | coroiirennd3,356 | o0 | 1,644 | 0 | 1,644 0 45,000 .0 0 (V1 I 1,574 |07/01/2031| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... | ..... 01/01/2013| Partial Call 100.0........covvvvrervees [ wrrrmrverivrsererinnns | crrerennn 130,000 | oo 130,000 ...130,000 .0 0 0 10/01/2039| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 02/01/2013| Partial Call 100.0 ..175,000 175,000 .0 0 0 10/01/2039] 1FE......
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46940R AB  2|JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 03/01/2013| Partial Call 100.0.... ....30,000 3,572 0 30,000 .0 0 (V1 I 422 [10/01/2039| 1FE......
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032........ccouvvvee [ v 02/01/2013| Partial Call 100.0 ..360,000 ....(3,156) 0 360,000 .0 0 0 12/01/2032| 1FE......
49130P QT 4 |KY HSG CORP 4.90 07/01/2035..........cccrvvvrvrenrrens [ s 01/01/2013| Partial Call 100.0.... ,000 | e 100,000 | .ooereees101,250 | i 100,676 | coovvirerreen0 [ viieecns(B76) | o0 [ s (B76) | o 0 | s 100,000 .0 0 (] I 2,450 |07/01/2035| 1FE......
49130P QT 4 |KY HSG CORP 4.90 07/01/2035.........cvvevmrrrrerireriries | veres 03/01/2013| Partial Call 100.0.........cccvevvrries | evremrireerieeirneeiens | cvreerirenes 205,000 | ..coonneen. 205,000 | ...........207,563 | ...........206,387 | .ooevrvrrrec0 | corieec(1,387) | o0 | (1,387) 0 205,000 .0 0 (V1 I 6,697 |07/01/2035| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036...........ccovererermrres | vever 01/01/2013| Partial Call 100.0..........ccvrverrrre | ovrererrirenirenirireens | crvverienns 120,000 | ..oocveeeee 120,000 | voovreeere 117,000 | oo 117,185 | 0 | 2,815 | 0 [ 2,815 | v (V1 120,000 .0 0 0 2,910 |07/01/2036| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036..........ccevvererermrnns | vever 03/01/2013| Partial Call 100.0.........covvvernevrnne | corererrerrneerseniinne | cerneerneenns 30,000 | coovevrnnens 30,000 0 30,000 .0 0 0 | v 970 |07/01/2036| 1FE......
49130T ME  3|KYHSG CORP A5.00 01/01/2028...........cocoovmrvverres | covee 03/01/2013| Partial Call 100.0.... 0 50,000 .0 0 0 , 01/01/2028| 1FE......
54627A HX  8|LAHSG FIN AGY SFH 2.85 06/01/2029..........ccouverns | vonee 01/01/2013| Partial Call 100.0.... \ , 0 25,000 .0 0 (01 IO 59 |06/01/2029] 1FE......
54627TA HX  8|LAHSG FIN AGY SFH 2.85 06/01/2029..........cccocvees | vonce 02/01/2013| Partial Call 100.0.........ccvvverreerine | coverrerrmrienireeiiens | ceneeiineins 10,000 | .ovoovrerne 10,000 | ovoereeeers10,000 | civiieern10,000 | o0 [ 0 | 0 0 10,000 .0 0 (V1 IOV 48 [06/01/2029| 1FE......
54627A HX  8|LAHSG FIN AGY SFH 2.85 06/01/2029..........ccocvurs [ vonee 03/01/2013| Partial Call 100.0.........cccrvvevrvices | corerrrreerinnrirenirens | e 30,000 | coovvrirenes 30,000 | .o 30,000 | ooireenn29,999 | 0 | v | 1 0 30,000 .0 0 [V I 214 |06/01/2029| 1FE......
57586P EA 0| MA HSG 4.875 12/01/2037.......cvemrrrerireerseiseiienins | e 01/20/2013| Partial Call 100.0.........cccrrvrerne | eerererrremienerneenens | cvveerieees 140,000 | ...occveeeee 140,000 | .o 128,975 | 129,337 | viiiciienn0 | 10,663 | o0 [ 10,663 | oo (V1 I 140,000 .0 0 (V1 I 929 [12/01/2037( 1FE......
575930 T8 5|MASS HFARENTAL A5.1507/01/2026..........ccocouues [ venee 03/01/2013| Partial Call 100.0.........c.coevuvmvices | corerrrrierinerireniene | v 3,380,000 | ......... 3,380,000 | .........3,432,125 | .........3,390,057 | .....ccccc.e..0 | oo (10,057) | wovvvvrrerrnd0 | e (10,057) 0 3,380,000 .0 0 0 ... 116,047 |07/01/2026| 1FE......
586111 JV 9| MEMPHIS ECT ARPT TN 5.00 03/01/2013.......cccconee [ venee 03/01/2013 ..3,000,000 ,000,000 (3,958) | .. )| .. .0 0 0. 75,000 |03/01/2013| 1FE......
60416S BE 9| MN HSG FIN AGY-D 4.00 07/01/2040...........ccouermures | e 01/01/2013| Partial Call 100.0........ccooreververens | cererrerrnnrirsernerirene | wrerennnnn 110,000 [ e 110,000 | coovreee 117,043 | oo 116,624 | coiiennl0 | s (6,624) ) .0 0 0 2,994 |07/01/2040| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.........ccccovrmrerernrrnns | veree 01/01/2013| Partial Call 100.0.......c.covvvvererivens [ erveremveriemrnrirerinnns | crvrivrinns 145,000 | ..o 145,000 | ............151,888 | ............ 149,831 | .ccoovvrrirrns (I I (4,831) ) [T o I I 145,000 .0 0 (V1 I 653 | 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038............ccosvrerrrrerens | conee 02/01/2013| Partial Call 100.0.........cccevernvernne | corerrerrmrinerrieriens | ceneerneennd 95,000 | cooovvrrnnens 95,000 | .ooeeeerrnn99,513 | 98,165 | Lo 0| s (3,165) ) 95,000 .0 0 0 | v 855 |06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038...........ccccovvcmrrverins | covee 03/01/2013| Partial Call 100.0.......ccevvvverernies [ errererrnrireierirerinens | ervreereniens 95,000 | covvvrvrnes 95,000 | .oovrrrrenn99,513 | 98,165 | o (VI I (3,165) ) 95,000 .0 0 (V1 I 1,283 |06/01/2038| 1FE......
646080 KA  8|NJHGRED SR 1A 4.75 12/01/2029.. 01/01/2013] Call 100.0.......ooevererereerieirreiirens | ceverreriesrnerirenieee | everies 1,315,000 | ......... 1,315,000 | ........1,316,644 | .......1,316,378 | ....ccccc.e..0 | o (1,378) ) 1,315,000 .0 0 0 5,205 |12/01/2029| 1FE......
647200 N4 2| NM MTG FIN SFM 5.35 03/01/2030........coevvereremeens [ e 02/01/2013| Partial Call 100.0 .110,000 ..110,000 (3,320) | .. )| - 110,000 .0 0 (1 I 2,452 103/01/2030| 1FE......
647200 N4 2| NM MTG FIN SFM 5.35 03/01/2030.........ceuveervverns [ e 03/01/2013| Sinking Fund Redemption 100.0. | .....ccccoevrevrvvernns | veerrreeeena 75,000 | e 75,000 | covieernn 77,650 | oo 77,264 | 0 | e (2,264) ) 75,000 .0 0 0 2,006 |03/01/2030| 1FE......
647200 P6 5|NM SFMB CL15.00 09/01/2028...........oeveoeverrrneres [ o 02/01/2013| Partial Call 100.0.........ccrvverrvreere | ceverrerrenrrnerverrnne | cernrrnsennei20,000 | wiiirien20,000 | oo 21,968 | v 21,729 | e 0| s (1,729) ) 20,000 .0 0 (V1 IO 417 |09/01/2028| 1FE......
647200 P6 5|NM SFMB CL15.00 09/01/2028...........occmrvevernrireren | veree 03/01/2013| Partial Call 100.0.........covvvererrees [ ervrerverveiirrerinns | vererernnnen30,000 | i 30,000 | v 32,952 | 032,594 | o (V1 I (2,594) ) 30,000 .0 0 (V1 I 750 | 09/01/2028| 1FE......
647200 P8  1|NM SFM MTG FIN AUTH 4.625 3/1/2028.........c.cccoves | vonee 01/15/2013| Partial Call 100.0.........cccouvervreene | vorervrrrnrrnerirerrene | cerverenenne85,000 | 155,000 | oo 57,928 | 057,622 | e 0| s (2,622) ) 55,000 .0 0 (V1 I 947 |03/01/2028| 1FE......
647200 P8 1|NM SFM MTG FIN AUTH 4.625 3/1/2028.........ccccconve. | vonee 03/01/2013| Partial Call 100.0.........cccovvvvrvrerss | evvrrrrereerrerrseirnns | eeerernnn.65,000 | ...c.........65,000 | ..............68,460 | ............68,099 | ..coceooriin0 | o (3,099) ) 65,000 .0 0 (V1 I 1,503 |03/01/2028| 1FE......
647200 UL 6 |NEW MEX MTG FIN 5.05 07/01/2039..........ccouremurer [ v 01/01/2013| Partial Call 100.0.........cccovvvevrrene | corvverrrerrerirerirnns | wreverenenn 115,000 | ... 115,000 | ... 116,725 | oo 116,159 | 0 | e (1,159) )[R | I PO 115,000 .0 0 0 2,904 {07/01/2039| 1FE......
647200 V3  5|NEW MEXICO SF MTGE B-13.75 03/01/2043.......... | ..... 03/01/2013| Partial Call 100.0.........cccrvverrvveere | vorerrerrrvrrnerrenereee | cervrrirnenncd0,000 | o 40,000 | oovvrinn42,352 | 42,289 | e 0 | s (2,289) ) 40,000 .0 0 (01 I 679 |03/01/2043| 1FE......
647200 WN 0| NM MTG FIN 5.70 07/01/2039.......cccovvevrrvrreirerriranns | venen 01/01/2013| Partial Call 100.0.........cccevererenee ) [T o I I 145,000 .0 0 07/01/2039| 1FE......
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 01/11/2013| Sinking Fund Redemption 100.0. 33,653 .0 0 09/11/2018 4...........
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 02/11/2013| Sinking Fund Redemption 100.0. | . 33,900 .0 0 09/11/2018|4...
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)........c0c. | . 03/11/2013| Sinking Fund Redemption 100.0. 34,147 .0 0 09/11/2018|4...
64988P 3D  6|NY MGT AGY REV 4.80 10/01/2037........cccnvvevvrnnns [ v 01/17/2013| Partial Call 100.0.........cccvevrurenne . \ 295,000 .0 0 10/01/2037| 1FE......
658207 LZ  6|NC HSG FIN AG 4.50 07/01/2028............ccoovoververree [ e 01/01/2013| Sinking Fund Redemption 100.0. [ .......cccoveviererinns | crrvrirrirns 100,000 | ..o 100,000 | ..ocvvuenee 106,100 | .o 105,342 | o0 | iii(5,342) | ivvcienn0 | in(5,342) | il | 100,000 .0 0 07/01/2028| 1FE......
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037........ccvvverreveennns [ v 01/01/2013| Partial Call 100.0.........ccvrverrrre | ovrerrrrrenienirneeinns | creverieens 150,000 | ..ooocveeeee 150,000 | ..oovveneee 162,375 | oo 158,547 | o0 [ i (8,547) | i | e (8,547) | iviienl0 | s 150,000 .0 0 01/01/2037| 1FE......
68450W CA 7| ORANGE CNTY FL HSG 4.50 03/01/2031........ccocvre [ vonee 03/01/2013| Partial Call 100.0.........ccrrvrerne | eererereremierirseniens | evveerirenes 240,000 | ............ 240,000 | ............ 257,712 | ccoo0n255,454 | o0 | e (15,454) [ 0 | e (15,454) [ 0 [ e 240,000 .0 0 03/01/2031| 1FE......
68608N CH 3 |OREGON ST HSG 5.00 07/01/2028...........ccooovvvvunns | ceres 01/01/2013| Partial Call 100.0........covvvrervee [ wrrererivnrrvrsnverinns | vevrernneend5,000 | civiiene45,000 | oo 47,690 | covviinnnnid7,269 | o0 | e (2,269) ...(2,269) 0 45,000 .0 0 07/01/2028 1FE......
68608N DG 4 |ORHSG SVCS-SFM-B 5.25 07/01/2028...........ccconee | vever 01/01/2013| Partial Call 100.0 (1,288) .. (1,288) 0 15,000 .0 0 07/01/2028| 1FE......




€'6030

Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
71881L AD  0|PHOENIX AZ SER'07 5.25 08/01/2038..........c.covuvees | vonee 01/01/2013| Partial Call 100.0.... ...(380) (380) 0 25,738 0 0 0 08/01/2038| 1FE......
71881L AD  0|PHOENIX AZ SER '07 5.25 08/01/2038..........cccoovvrer | vevee 02/01/2013| Partial Call 100.0 (18) 0 1,204 0 0 0 08/01/2038| 1FE......
71881L AD  0|PHOENIX AZ SER'07 5.25 08/01/2038..........c.ccocevres | venee 03/01/2013| Partial Call 100.0.... ..1,032 (15) 0 1,017 0 0 0 08/01/2038| 1FE......
72316W XD 4| PINELLAS FL SFM A 4.50 09/01/2028...........ccccovvvure | corne 01/01/2013| Partial Call 100.0.........cocvererree [ errrermnrreirerrerien | veerrnnned0,000 | ............40,000 | .............43,040 | coovronnees 42,643 | o0 | e (2,643) | (V1 IO (2,643) 0 40,000 0 0 0 09/01/2028| 1FE......
72316W XD  4|PINELLAS FL SFM A 4.50 09/01/2028...........cccociree | vonee 03/01/2013| Sinking Fund Redemption 100.0. | ......cccoevevevrerernes | vrerrrnenn20,000 | ciiiieerenn20,000 | vovieirnn21,520 | 21,322 | e | eeend(1,322) | iceennl0 | (1,322) 0 20,000 0 0 (1 I 450 |09/01/2028| 1FE......
83712D PY  6|SC HSG FIN & DEV 5.30 07/01/2023.........ccccosvvermrnns | vever 01/01/2013| Partial Call 100.0.........cccvverrvrrre | cvvrrrmrrmerrrerirneernes | wvrvernenn 145,000 | ..., 145,000 | ............ 148,190 | ....oe0..o 147,400 | o0 | ciien(2,400) | o0 | s (2,400) [ oo 0 | s 145,000 0 0 (V1 I 3,843 |07/01/2023| 1FE......
83755G 4G 9|SD HSG SER E 5.10 05/01/37.......coovvvvrvimirvcrirerines | o 02/20/2013| Call 100.0........... (23) 0 5,000 0 0 (V1 IV 77 |05/01/2037| 1FE......
83755G  8J  9|SD HSG DEV 4.70 05/01/2027........o.cveevvrererrrrrerires | covee 02/20/2013| Partial Call 100.0. \ verrnennn 862,950 | ... 463,524 | 0 | 8476 | 0| 6,476 | ..o 0 | v 470,000 0 0 0 05/01/2027| 1FE......
83755G X2  8|SDHSG DEV AUTH K 5.05 05/01/2036.............cccooe. | e 02/20/2013| Partial Call 100.0.........cevvevereriren [ v | crvvrireenns 555,000 | ...ccoone. 555,000 | ...covvnenn 543,900 | ..........544,181 | .0 | 10,819 | 0 | s 10,819 | v 0 | v 555,000 0 0 0 05/01/2036| 1FE......
83755N DR  0|SD HSG SF FAM 5.00 05/01/2028...........cocovmrvverree | vever 02/20/2013| Partial Call 100.0.........cccvvverrrre | ovrererrirerirenirneeiens | cveverienns 120,000 | ...ccveeeee 120,000 | ..ooovreneee 130,942 | ccvvrine 129,506 | .ooovrveninen 0| s (9,508) | ..ovvreverniene (V1N I (9,508) | ..vovvevevn 0| s 120,000 0 0 0 05/01/2028| 1FE......
83755N  EU  2|SD HSG DEV SFH 2 4.25 5/01/2032.........cccevevrmrres | vever 02/20/2013| Partial Call 100.0.........ccnrvvrerne | eererereremsenirseenens | ceveerienes 110,000 | ..oovereneee 110,000 | cooovvreneee 114,191 | i 113,766 | o0 [ eiecn(3,766) | v [ i (3,766) | oo (V1 I 110,000 0 0 0 05/01/2032| 1FE......
880459 5M 0| TNHSG 5.75 07/01/2036..........c0vrvverrirrrinrireniiinnins | s 01/01/2013| Sinking Fund Redemption 100.0. |. ....45,000 ..47,194 0 45,000 0 0 0 07/01/2036| 1FE......
880459 5N 8| TN HSG HMOWNR 14.95 01/01/2037......ccveverrrerins [ o 01/01/2013| Partial Call 100.0 ..185,000 185,000 0 0 0 01/01/2037| 1FE......
880459 7S 5| TN HSGDEV AGY 4.6507/01/21....ccoovvveirerincinns [ e 01/01/2013| Partial Call 100.0........ccvrevereerins | ceverrerrenrirmernerirene | werernnnn 380,000 [ 1ovenecene 380,000 ...380,000 0 0 0 07/01/2021| 1FE......
88045R UR 1 |TN HSG B HSG FIN 4.50 01/01/2028..........ccocrvrrnres [ s 01/01/2013| Partial Call 100.0.......c.covvvvererivens [ erveremveriemrnrirerinnns | crvrivrinns 180,000 | ..ccvenee 180,000 | ..ocvvuvnee 191,345 | oo 189,931 | oo (I I (9,931) [ v (V[ IO (9,931) [ v (V1 IO 180,000 0 0 0 01/01/2028| 1FE......
88045R WH 1 |TNHSG DEV 1A 4.50 07/01/2031........vvvevrvrrerirerins | vever 01/01/2013| Partial Call 100.0........ccvvvernreriee | covererrerrnenirerinns | cerneerneenns 30,000 | covvrrnnens 30,000 | .oererneens 31,087 | oo 30,980 | .ovvrrrerirnns (U I [CL10) ) I 0 (980) 0 30,000 0 0 0 07/01/2031| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039........ccccuvcmrrvcri | cenes 01/01/2013| Partial Call 100.0.......cccvvvvverernies [ errererrnrireierirerinen | e 30,456 | .o 30,456 | oo 31,370 | oo 31,150 | v 0 | e (1LY I 0 (694) 0 30,456 0 0 0 09/01/2039| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039........ccevvverurererern | vever 02/01/2013| Partial Call 100.0.... ) 0 40,398 0 0 0 09/01/2039| 1FE......
88271H CN 7 |TX ST HSG CORP 5.35 09/01/2039........ccomvvemerrrerens | vever 03/01/2013| Partial Call 100.0 ) 0 22,074 0 0 0 09/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........ccvvreverrerirrviireies | verer 01/01/2013| Partial Call 100.0.... § X X , , ,465) 0 29,891 0 0 0 12/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........cvvrerrrrerrerrreinenes | vever 02/01/2013| Partial Call 100.0.........ccvvverneerine | covererrerrnerrerirens | cerneerreennsd 43,594 | oo 43594 | oo 46,210 | cooovrrrnnes 45731 | s 0| s (2,137) [ v (V1N I (2,137) 0 43,594 0 0 0 12/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........cvvmererriririrrrrianies | veres 03/01/2013| Partial Call 100.0.........cccrvveerenns | coverreiresiinniineiirens | ceneeineenns 33,607 | ccovrrrnnens 33,607 | covvrirnens 35,623 | oo 35,254 | v 0| s (1,647) | v (V1N I (1,647) 0 33,607 0 0 0 12/01/2039| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.........cccovvvrvreveres | cevee 01/01/2013| Partial Call 100.0.........ccrvverrrvree | corerrrrierrnerirenirene | cerneeiieennd 50,000 | covvrerees 50,000 | ..covverneens 50,875 | .ovvvereene 50,575 | weoveriererens (U I ((Y6)] [ 0 (575) 0 50,000 0 0 0 09/01/2032| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.........ccosvvrevrernnnns | covee 02/01/2013| Partial Call 100.0.... (460) 0 40,000 0 0 0 09/01/2032| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.........ccovvverrennres | covee 03/01/2013| Partial Call 100.0.... , , X \ 1092) | o0 | (1,092) 0 95,000 0 0 0 09/01/2032| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039........cocovuvrerermeernins | cevee 01/01/2013| Partial Call 100.0.........cccvverreeense | corerrerierrnerirenirens | cerneriseenns 30,000 | covvrrrnes 30,000 | .ovrerneens 30,450 | .ovvrrrniene 30,283 | vt (1 I (283) ] evereerrrnnad 0 (283) 0 30,000 0 0 0 09/01/2039| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039........cocovvvrrereneiranns | cevee 02/01/2013| Partial Call 100.0.........ccvvvernvernne | coverrerrsiineireeniene | eerneerneenns 20,000 | .cooovrrrnee 20,000 | .ooerernnens 20,300 | .ovvrrrnenne 20,189 | oo (1 I (189) | ovvverrenna 0 (189) 0 20,000 0 0 (V1 IO 442 09/01/2039| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039........cocovuveerernernnns | cevee 03/01/2013| Partial Call 100.0.........ccrvverrvvrree | corerrerierrnerirerirene | cereeineennd 40,000 | ..coovvrrnee 40,000 | ..coovrerner 40,600 | ...oovvvrees 40,377 | oo (U I (K140 [— 0 (377) 0 40,000 0 0 (V1 I 1,060 |09/01/2039| 1FE......
896029 YE 9|TRIBORO BRDG/TUNNL NY 5.50 01/01/2017.......... | ..... 01/01/2013| Sinking Fund Redemption 100.0. | . 2,005,000 ) 0 0 0 . 55,138 [01/01/2017|1...........
917436 YH 4| UT HSG SFM 5.20 01/01/2039.......c0cmvvviveirirriirenis [ v 01/01/2013| Call 100.0 .900,000 900,000 .(12,831)] .. )| - 900,000 0 0 0 . 23,400 (01/01/2039
917436 YU  5|UT HSG CORP 5.35 01/01/2039........ccmvvemrrrrerirererne [ e 01/01/2013| Call 100.0.......oovverererreeririrnerirens | ceververireersenreniene | eererenens875,000 [ 1oiinncene 675,000 | ...........691,031 | ...........684,103 | ..ccoocveenc0 | v (9,103) ,103) . ...675,000 0 0 0. 18,056 |01/01/2039
917436  ZA 8| UT HSG CORP 5.25 01/01/2039........ccmvvemmrrrmrrirererns | s 01/01/2013| Call 100.0.....c.cvuverviererieiirireis [ erreerrnnieiesinerinnes | s 1,270,000 | ......... 1,270,000 | .........1,301,750 | .........1,287,580 | ....ccocreeeni0 | coonce (17,580) | ..ovvvvverrnc0 | erienns(17,580) | viieennl0 | e 1,270,000 0 0 0] ... 33,338 |01/01/2039
917436 ZR 1| UT HSG CORP 5.45 01/01/2039........ccmvvemrrrerirerirne [ e 01/01/2013] Call 100.0.......oovvererereeririrrerirens | ceverrerierrnerienieee | everen 2,925,000 | ......... 2,925,000 | ......... 2,998,125 | ......... 2,970,254 | coovrverinnn 0| . (45,254) 2,925,000 0 0 0 . 79,706 |01/01/2039| 1FE......
926740 AW 1| VIGO CNTY SCH BLDG 5.2501/10/2015.......ccccouers [ vonee 01/10/2013| Partial Call 100.0.........ccoeverrverrns | crvererrnrinerrieniene | oveinn 2,980,000 | ......... 2,980,000 | ......... 3,279,490 | ......... 2,982,009 | coovvrreinnnn 0| s (2,009) [ .oovververennns0 | ceieeene(2,009) | o0 | e 2,980,000 0 0 0 . 78,225 |01/10/2015| 1FE......
98322P  7M 5| WYOMING CMNTY DEV 5 12/01/2022.........cccocnvcrns | o 03/07/2013] Call 100.0......cvevvrririreriiniisninies [eornnnnssisnsnnsninnes | eovnrnes 2,000,000 | ......... 2,000,000 | ......... 2,025,000 | ......... 2,017,773 | o0 | (17,773) | v | oo (17773 [ v | s 2,000,000 0 0 0] . 26,667 | 12/01/2022| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. 37,744,724 37,720,118 | .......39,484,084 8,294,612 | .........3,642 | ... (552,948) | .. (549,306) | .. 7,744,723 0 0 0 [.... 920,552 |...... XXX... [.XXX....
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Bonds - Industrial and Miscellaneous
00173T AA 5| AMMC 2004-3A A CLO SSNR FLT 07/25/2016. R.. [ 01/25/2013 MBS Paydown 0.540923065.. 1,832,722 14,302 | o0 | s 14,302 | oo (V1 I 1,832,722 .0 0 0 07/25/2016| 1FE......
00213R AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042. .101/15/2013| MBS Paydown 0.99434442 (0) 0 14,139 .0 0 0 12/15/2042
00213R  AA  1[ARLFR 2012-1A A1 ABS FLT 12/15/2042.........cocove. | e 02/15/2013| MBS Paydown 0.985128814.. 2) 0 23,039 .0 0 0 12/15/2042
00213R AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........ccccc0o. | vevee 03/15/2013| MBS Paydown 0.975918331....... | .cccoovvverriverirerrnns | cevvrrreenn23,026 | viviieerenn23,026 | 023,026 | vveir0023,026 | 0 | s 1| e 0 1 0 23,026 .0 0 0 12/15/2042
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | c.... 01/25/2013| MBS Paydown 0.17188073......... | ceccveeereermerrerinnee | veernerinnernni 2,869 | i 2,869 | i 2,073 | iiinne(12,995) | v | e (VI I 0 0 0 ... 0 20| 2,869 | ........ 2,869 | oo 13 | 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ceru. 01/25/2013| Pass-Through LOSS.........c.vvveres [ covenrrnerininenerinnes | v 0 w0 | 0 0 0 ... 0 .0 0 (01 I 22 | 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 02/25/2013| MBS Paydown 0.1717314......cc... | vovereererrnerneriens 73 | e T3 |53 [ e (245) [ 0| (V1 I 0 0 0. 0 W0 | VLT N VKT [ 1 |06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 02/25/2013| Pass-Through LOSS..........ccceveees | vevvnreererineeseinnns 0 w0 | 0 0 0 ... 0 .0 0 0 1 |06/25/2037
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 03/25/2013| MBS Paydown 0.1714307........... | covevvreeeremmrrerirens | cevierireeeienens 193 | e 193 | i 140 [ (494) [ 0 | (V1 I 0 0 0 ... 0 L0 | 193 | v 193 | s 3 |06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 03/25/2013| Pass-Through LOSS.........c.cveeees | covremeernerierineenns | wovererneesssissend 0 w0 | 0 0 0 ... 0 .0 0 0 1 |06/25/2037
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37... 03/31/2013| Book Value Adjustment 0 .0 0 0 0 3,136 .0 06/25/2037
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36. .101/25/2013| MBS Paydown 0.03352482 38,801 6,235 0 46,748 .0 05/25/2036
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.... 02/25/2013| MBS Paydown 0.02640776.... .38,397 6,327 0 46,261 .0 05/25/2036
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 03/25/2013| MBS Paydown 0.00577426......... [ ccccovvverevrrnererinne | crvvreennn 134,118 | i 134118 | e 111,318 | oo 115,024 | ciinn0 ] 018,958 | 0 | 18,958 | .vvvrinad (V1 IO 134,118 .0 05/25/2036
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 01/25/2013| MBS Paydown 0.484560376....... | .cccovvenerrerirnrenes | vevrrrinenand 6,513 | oo 6,513 | corrreri 4,885 5 0 6,513 .0 10/25/2046
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 02/25/2013| MBS Paydown 0.47975661.......... [ .ccovevrvrrenrrnerinins | cevveererinens 10,400 | oo 10,400 | covovvvvirne 7,800 665 0 10,400 .0 10/25/2046
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 03/25/2013| MBS Paydown 0.47771902......... | ceceevrvvevrrerirerenee | vevrieernerannd 4411 | s 4411 | 3,309 11 0 4,411 .0 10/25/2046
03027W AA 0| AMTT 2007-1A AFX SEQ 5.4197 04/15/37......cccoovvene [ o 03/15/2013| MBS Paydown 0.0.........cccevevneee | voverermeeenerrneniene | oveenns 5,100,000 | ......... 5,100,000 | ......... 5,097,250 | .........5,099,389 | ..coovvivcrncn0 [ o811 | 0 | 611 | oo 0| v 5,100,000 .0 04/15/2037
030728 QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34............ccoovn. [ o 01/25/2013| MBS Paydown 0.088743725 2 0 28,268 .0 05/25/2034
03072S QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34.. 02/25/2013| MBS Paydown 0.081682861 10 0 28,243 .0 05/25/2034
030728 QN 8| AMSI 2004-FR1 A5 SEQ 4.455 05/25/34.. .103/25/2013| MBS Paydown 0.073390664.. 24 0 33,169 .0 05/25/2034
053611 AC 3| AVERY DENNISON 4.875 01/15/2013.......ccccovviverer [ v 01/15/2013| Maturity 100.0........cccvvververnrrernns | cererrerirnrrnerrenirnee | 002,000,000 | .........2,000,000 | .........1,989,700 | .........1,999,950 | .cooovrvveire0 | oviriierencB0 | i | s 50 | e 0| v 2,000,000 .0 01/15/2013
05377R  AD  6|AESOP 2010-2A A ABS 3.63 08/20/14..........ccoevemvees | verer 03/20/2013| MBS Paydown 0.833333333....... | cccoovveervrmeineeirnes | weerenern583,333 | 1irr.583,333 | 583,274 | 583,325 | 0 | e [0 | s 4| (V1 T 583,333 .0 08/20/2014
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........coccvvvrvvures [ v 01/25/2013| MBS Paydown 0.19942199......... 0 0 16,097 .0 08/25/2035
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........ooccovevveres [ v 02/25/2013| MBS Paydown 0.1793104........... | ccccoreevvrrrvernerrnee | wvvreenennn 130,625 | 130,625 | oo 129,421 | o0 130,053 | v [ i3 | 0 | s A3 | 0 | s 130,625 .0 08/25/2035
05946X F3  2|BAFC 2005-5 3A3 PAC 5.50 8/25/35..........cccooovvvemures [ o 03/25/2013| MBS Paydown 0.1560135........... [ ceceevvevevermnrerinns | crvereeenn 151,313 | i 151,313 | 149,918 | 150,652 | o0 | 133 | 0 | e 133 [ s (1N I 151,313 .0 08/25/2035
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccccvvvee | veree 01/25/2013| MBS Paydown 0.32159908......... | cccovervrrrverrerrnne | cervrrnneene33,100 | 33,100 | 126,852 | v 17,844 | 0 | e 1,721 | 0 | 1,721 0 33,100 .0 05/25/2035
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........coccrvrens | corne 02/25/2013| MBS Paydown 0.3175832........... 414 0 28,11 .0 05/25/2035
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........cccovvres [ vonee 03/25/2013| MBS Paydown 0.31373855......... 155 0 26,913 .0 05/25/2035
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18. 01/25/2013| MBS Paydown 0.06931499 0 0 4,557 .0 12/25/2018
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18. .102/25/2013| MBS Paydown 0.0684197.. 0 0 4,476 .0 12/25/2018
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18. 03/25/2013| MBS Paydown 0.06751689 0 0 4,514 .0 12/25/2018
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 01/25/2013| MBS Paydown 0.04265286......... 0 0 1,882 .0 11/25/2035
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | wooe. 02/25/2013| MBS Paydown 0.041930799 0 0 2,595 .0 11/25/2035
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | veoer 02/25/2013| Pass-Through LOSS........c..cveeueees | vevereerernneeneninens (V1 I 293 259 | oo 0 0 w0 | 0 0 0 .. 0 .0 11/25/2035
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05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 03/25/2013| MBS Paydown 0.04142382 0 0 2,028 .0 0 (V1 IO 16 |11/25/2035

059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 01/25/2013| MBS Paydown 0.01556536 0 0 675 .0 0 0 3 |10/25/2036

05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 .| 01/25/2013| Pass-Through Loss.... 0 0 ... 0 .0 0 0 4 110/25/2036

05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 02/25/2013| MBS Paydown 0.01521068 0 0 1,384 .0 0 0 | s 13 |10/25/2036

05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 02/25/2013| Pass-Through Loss............cc....... 0 0 ... 0 .0 0 0 7 110/25/2036

05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2013| MBS Paydown 0.01509673 0 0 573 .0 0 0 8 |10/25/2036

059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2013| Pass-Through LoSS..........cc.ceern. 0 0 ... 0 .0 0 0 2 110/25/2036

05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoovovvres | corne 01/25/2013| MBS Paydown 0.17557404 0 0 19,258 .0 0 (V1 I 93 |05/25/2037

05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvovvres | o 01/25/2013| Pass-Through LOSS..........ccccvenne 0 0 ... 0 .0 0 0 | v 38 | 05/25/2037

05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cocovmrn [ v 02/25/2013| MBS Paydown 0.17397104 0 0 9,479 .0 0 (V1 IO 91 | 05/25/2037

05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovvovvres | o 02/25/2013| Pass-Through LOSS...........cccceenne 0 0 ... 0 .0 0 (V1 IO 11 | 05/25/2037

05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cocoovmrve [ v 03/25/2013| MBS Paydown 0.17307916.... 0 0 5,931 .0 0 0 05/25/2037

05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015. .| 01/15/2013 MBS Paydown 0.912045594.. 7 0 34,366 .0 0 0 11/15/2015

05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 02/15/2013| MBS Paydown 0.908588453 158 0 34,571 .0 0 0 11/15/2015

05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 03/15/2013| MBS Paydown 0.90493883......... 353 0 36,496 .0 0 0 11/15/2015

07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........ovvovvrevrcncs | e 01/28/2013| MBS Paydown 0.38809809......... 0 0 20,376 .0 0 (V1 IO 93 | 02/28/2041

07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41........coocoverevrnes | s 02/28/2013| MBS Paydown 0.38238899......... (0) 0 11,418 .0 0 (V1 I 104 |02/28/2041

07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........oovovvrevrecs | s 03/28/2013| MBS Paydown 0.37202196......... (1) 0 20,734 .0 0 (V1 I 283 |02/28/2041

09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........coovvrers | o 01/15/2013| MBS Paydown 0.54576917......... 0 0 2,284 .0 0 0 | s 14 |12/15/2029

09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........c.cccouverurns [ v 02/15/2013| MBS Paydown 0.544326704....... 0 0 2,885 .0 0 (VN I 36 | 12/15/2029

09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029. 03/15/2013| MBS Paydown 0.542831755 0 2,990 .0 0 0 | v 56 | 12/15/2029

115637 AJ 9| BROWN-FORMAN 5.00 02/01/2014. .| 02/25/2013| Make Whole Call 104.041.. OO R 3,000,000 20 121,230 | ..... 121,230 | ...... 85,000 (02/01/2014

12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018.... 01/02/2013| Sinking Fund Redemption 100.0. | .... 0 82,516 .0 0 0 2,570 |07/02/2018| 1FE......

12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20...........ccocoomurene | venes 01/02/2013| Sinking Fund Redemption 100.0. | .....cccovvvnrvnevrnee | wovrernens 153,507 | 153,507 | 167,252 | 152,837 | 0 [ iiceennd(22) | 0 | iecnd(22) | s 0 | v 153,507 .0 0 (V1 I 5,496 |01/02/2020| 1FE......

12189P AL 6|BUR NTH/SAN FA 5.943 01/15/2022..........ccoevivurre | veves 01/15/2013| Sinking Fund Redemption 100.0. 0 0 31,699 .0 0 (V1 I 942 |01/15/2022| 1FE......

12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027..........ccovvverrrnnee R.. |01/25/2013| MBS Paydown 0.975.................. 0 0 8,333 .0 0 (U I 24 110/25/2027| 1FE......

12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027.........ovcrvveirene R.. [ 02/25/2013 MBS Paydown 0.966666667....... 0 0 8,333 .0 0 (V1 IOV 48 |10/25/2027| 1FE......

12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027..........ccovvverrrnnes R.. | 03/25/2013| MBS Paydown 0.958333333....... 0 0 8,333 .0 0 (V)N I 72 |10/25/2027| 1FE......

1248MB AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37..........c.. | ... 01/25/2013| MBS Paydown 0.012153295....... 0 0 26,718 .0 0 0 | oo 166 |02/25/2037

1248MB AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37.......c.coo. | ove. 02/25/2013| MBS Paydown 0.009288522....... 0 0 28,648 .0 0 0 02/25/2037

1248MB AG  0|CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ..... 03/25/2013| MBS Paydown 0.005962447 0 0 33,261 .0 0 0 02/25/2037

1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36 .101/25/2013| MBS Paydown 0.186796705.. 0 0 38,377 .0 0 0 12/25/2036

1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... 02/25/2013| MBS Paydown 0.176588229 0 0 51,042 .0 0 0 12/25/2036

1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........ccoves | e 03/25/2013| MBS Paydown 0.169447819....... 0 0 35,702 .0 0 0 12/25/2036

125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.......... | ..o 01/20/2013| MBS Paydown 0.375729716....... 0 0 9,828 .0 0 (V1 I 26 | 06/20/2036
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125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 01/20/2013| Pass-Through Loss 0 0 .. 0 .0 0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........0. | .o 02/20/2013| MBS Paydown 0.34770565 0 0. 61,700 .0 0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 02/20/2013| Pass-Through Loss 0 0 ... 0 .0 0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 03/20/2013| MBS Paydown 0.347283104....... | ccccovvemevnerrnernes | cevrnreineiinns 1,459 | oo, 1,459 | oo 1,429 | s (G2 ) E— (1 I (VI I 0 0 0 1,459 .0 0 0 06/20/2036| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037........ccvvvvvvne | vever 02/25/2013| MBS Paydown 0.891747456....... | ccccvvvevrrnerirerirene | e 47,812 | oo 47,812 | oo 47,230 | oo 47,230 | oo LV I 14 | 0 14 0. 47,812 .0 0 0 10/25/2037| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......occorvvenens | vever 03/25/2013| MBS Paydown 0.852075341....... | .ccccvvvrerererernennns | crvverieens 118,223 | .occveeeee 118,223 | oo 116,782 | covvvvrne 116,782 | oo (1 IO 380 | v (V] IR 380 | .ovrevrirnn 0 | s 118,223 .0 0 0 10/25/2037| 1FM.....
12641P AV 6|CSMC 2009-6R 3A4 SUB SSUP 5.50 10/26/35......... | ..... 01/26/2013| MBS Paydown 0.0..........ccccovvvvere [ orrmmrvereemnenerinns | errereeennn 133,139 | 133,139 | 101,734 | 1330139 | 0 | 0 | 0 [ (0[N I (V1N IO 133,139 .0 0 0 10/26/2035| 1FM.....
12641P AW 4 |CSMC 2009-6R 3A5 MEZ SSUP 5.50 10/26/35......... | ..... 01/26/2013| MBS Paydown 0.79056823 20 0. 69,255 .0 0 0 10/26/2035| 1FM.....
12641P AW 4 |CSMC 2009-6R 3A5 MEZ SSUP 5.50 10/26/35......... | ..... 02/26/2013| MBS Paydown 0.191280565....... | ..ccovverrrvereneians | cerverienes 198,172 | oo 198,172 | oo 144,057 | coovvvnne 192,772 | v (U I 3,139 | i (V1N I 3,139 | o 0 | v 198,172 .0 0 0 10/26/2035| 1FM.....
12641P AW 4 |CSMC 2009-6R 3A5 MEZ SSUP 5.50 10/26/35......... | ..... 03/26/2013| MBS Paydown 0.0.........cccevrvvens | vorerriemrrnnrirenirene | cenreinninnd 63,253 | .o 63,253 | cvervrens 45,980 | ..oovvvenen 61,529 | oo 0| e 5,853 | oo 0 5,853 0 63,253 .0 0 0 10/26/2035| 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 01/26/2013| MBS Paydown 0.077891356 0 0 80,646 .0 0 0 04/26/2036| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 02/26/2013| MBS Paydown 0.073930904 41 0 27,791 .0 0 0 04/26/2036( 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 03/26/2013| MBS Paydown 0.07011364 161 0 26,786 .0 0 0 04/26/2036| 1FM.....
12641P CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 03/26/2013| Pass-Through Loss (6) 0 ... 0 .0 0 0 04/26/2036| 1FM.....
12641P CL  6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 10/26/35.... | ..... 01/26/2013| MBS Paydown 0.0..........cccovermrre [ worererrmrrrrinnrnnrinnns | ervvrererinns 22,815 | oo 22,815 | v 22,815 | oo 22,469 | oo (1 IO (o1 0 [ 0 98 0. 22,815 .0 0 0 10/26/2035| 1FM.....
12641P CM 4 |CSMC 2009-6R 10A2 SUB SSUP CSTR 10/26/35.... | ..... 01/26/2013| MBS Paydown 0.206998942....... | ..c.ovvvrevernrenennnns | crrverirnes 214,110 | oo 214,110 | oo 214,110 | covrrrnee 213,675 | oo (1 IO ()] [ (V1 I ((C) ] - 0 | s 214,110 .0 0 0 10/26/2035| 1FM.....
12641P CM 4 |CSMC 2009-6R 10A2 SUB SSUP CSTR 10/26/35.... | ..... 02/26/2013| MBS Paydown 0.0..........occvermrne [ worererrmnirenrinerinnns | eevveereniens 55,890 | .ovvrrerenns 55,890 | coverriren 55,890 | wovervrrnenn 55,776 | oo [V I 557 | oo 0 557 0. 55,890 .0 0 0 10/26/2035| 1FM.....
12641P CN 2 |CSMC 2009-6R 10A3 SUB SSUP CSTR 10/26/35.... | ..... 02/26/2013| MBS Paydown 0.53561252......... | ccceveveeevvernerirnne | wovveennnn 111,453 | i 111,453 ...111,453 .0 0 0 10/26/2035| 1FM.....
12641P CN 2 |CSMC 2009-6R 10A3 SUB SSUP CSTR 10/26/35.... | ..... 03/26/2013| MBS Paydown 0.0.. ..128,547 0 128,547 .0 0 0 10/26/2035| 1FM.....
12641P CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... | ..... 03/26/2013| MBS Paydown 0.89859794 0 33,463 .0 0 0 10/26/2035| 1FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 01/26/2013| MBS Paydown 0.611559431........ | cccoveeveevnerrncrirnns | cerneerneennd 60,021 | .o 60,021 0 60,021 .0 0 0 07/26/2037| 2FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 02/26/2013| MBS Paydown 0.590397989....... [ .ccoevvrerrermrrrerinnn | veveereriens 88,878 | .o 88,878 | .o 88,878 | oo 88,541 | oo 0 | oo ()] [—— 0 (13) 0 88,878 .0 0 0 07/26/2037| 2FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 03/26/2013| MBS Paydown 0.584897452....... | ccccveveevrnerirerirens | cenevinnennd 23,102 | oo 23,102 | v 23,102 | v 23,015 | v (U I Y2 0 2 0 23,102 .0 0 0 07/26/2037| 2FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. N 01/26/2013| Pass-Through Loss.... 62,663 | oo 0 0 .0 0 0 ... 0 .0 0 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. e 02/26/2013| Pass-Through Loss.... 23,581 | oo 0 0 .0 0 0 ... 0 .0 0 0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccccvuv. | venee 03/26/2013| Pass-Through LosS...........ccc...u.. 5,769 | .ooevrrerrireninnd 0 0 w0 | 0 0 0 ... 0 .0 0 (01 I 96 |07/26/2037| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 01/26/2013| MBS Paydown 0.169678216....... | ..ccovverrerrereneinns | cereerienns 100,462 | ...ccooeee. 100,462 | c.oovvvvnnens 99,674 | .ovvvvenn. 97,689 | .ovvrerirns (0 IO A9 | s (V1 IO 419 | s 0 | s 100,462 .0 0 (V1 I 507 |12/26/2036( 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 02/26/2013| MBS Paydown 0.161656442 460 0 95,173 .0 0 (V1 I 962 |12/26/2036( 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 03/26/2013| MBS Paydown 0.153646713 502 0 95,030 .0 0 0 12/26/2036| 1FM.....
12641Q CC 4 |CSMC 2009-7R 10A2 SUB CSTR 01/26/36............... | ... 01/26/2013| MBS Paydown 0.0.. ...238 238 0 7,586 .0 0 0 01/26/2036( 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36... N 01/26/2013| MBS Paydown 0.91577511 32,864 32,864 0 92,162 .0 0 0 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ... 02/26/2013| MBS Paydown 0.857111754........ [ ccvvevrvvvrvrnerinns | vevrrnnnen04,192 | 64,192 | 26,718 | e 40,747 | oo 0] e 22,898 | oo 0 22,898 0 64,192 .0 0 (V1 I 297 |01/26/2036( 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............co. | oooee 03/26/2013| MBS Paydown 0.778648464....... | ....cocoovrvverirerrnee | cervrennnn.85,858 | ..............85,858 | ... 35,735 | oo 54,500 | ..oerirerernns 0| et 30,631 | v 0 30,631 0 85,858 .0 0 [V IO 596 |01/26/2036( 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 01/26/2013| MBS Paydown 0.148474139....... | cccoveenerrneenernens (47) 0 24,152 .0 0 0 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 02/26/2013| MBS Paydown 0.132038953 (113) 0 24,025 .0 0 0 01/26/2036( 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 03/26/2013| MBS Paydown 0.11569049 (178) 0 23,898 .0 0 0 01/26/2036| 1FM.....
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12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 01/26/2013| MBS Paydown 0.062331388 3 0 10,711 .0 0 (V1 IOV 42 |04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37... 02/26/2013| MBS Paydown 0.055543762 (145) 0 3,361 .0 0 0 04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37... .103/26/2013| MBS Paydown 0.011923445.. 0 21,596 .0 0 0 04/26/2037| 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 01/26/2013| MBS Paydown 0.334163305 0 15,610 .0 0 0 04/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 02/26/2013| MBS Paydown 0.318262648 0 66,969 .0 0 0 04/26/2037| 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 03/26/2013| MBS Paydown 0.315710944 0 10,747 .0 0 0 | v 161 | 04/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 01/26/2013| MBS Paydown 0.972564819 0 26,604 .0 0 0 7 103/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 02/26/2013| MBS Paydown 0.955402497 0 36,041 .0 0 (01 I 19 |03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 03/26/2013| MBS Paydown 0.941513543 0 29,167 .0 0 (V1 IO 22 |03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 01/26/2013| MBS Paydown 0.970616763 0 0 47,489 .0 0 (1 I 164 |03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 02/26/2013| MBS Paydown 0.952235816 0 0 64,333 .0 0 0 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 03/26/2013| MBS Paydown 0.937360666 0 0 52,063 .0 0 0 03/26/2037| 1FM.....
12641Q FK 3 |{CSMC 2009-7R 3A2 SUB 6.00 9/26/37. .101/26/2013| MBS Paydown 0.777950528.. (13) 0 7,111 .0 0 0 09/26/2037| 1FM.....
12641Q FK 3 |{CSMC 2009-7R 3A2 SUB 6.00 9/26/37. 02/26/2013| MBS Paydown 0.708970138 (14) 0 8,687 .0 0 0 09/26/2037| 1FM.....
12641Q  FK 3 [CSMC 2009-7R 3A2 SUB 6.00 9/26/37 03/26/2013| MBS Paydown 0.669502665 (487) 0 4,970 .0 0 0 09/26/2037| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036 01/25/2013| MBS Paydown 0.401093188....... | .ccoveevverrververirnne | wrveernnrnn 243,930 | ionncen. 243,930 | ..o 243,926 | ............ 243774 | o0 | nd(662) | e (V1N I (o7 E— 0 | s 243,930 .0 0 0 02/25/2036| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036 02/25/2013| MBS Paydown 0.379075408....... [ ..ccoovervvrvererinnn | crrnrennn 110,089 | i 110,089 | ..ocvoenee 110,087 | .vvverenee 110,019 | o0 | ciieenn(245) | i (V[ IO (PZ15) ) I 0 | v 110,089 .0 0 0 02/25/2036| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034 01/25/2013| MBS Paydown 0.117249173...... | ceceovvvvvrrvvervcrrene | wvreennrnn 382,872 | v 382,872 | e 382,753 | oo 380,710 | .ovvvverirenns0 | 563 | 0 563 0 382,872 .0 0 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034 02/25/2013| MBS Paydown 0.089056399....... | .ccoveevveermeenerinnns | wrvreernnnn 323,794 | i 323794 | ............ 323,694 | ... 321,966 | .cooovrirens0 | 877 | i 0 877 0 323,794 .0 0 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034 03/25/2013| MBS Paydown 0.049808313....... | cccoovvvvrriveriverrnne | wvvrnnn 450,764 | ...........450,764 | ............450,625 | .......... 448,219 | .o | 1,935 | 0 | 1,935 | v 0 | s 450,764 .0 0 0 06/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.. 01/25/2013| MBS Paydown 0.223890981....... | .cccoerevrvnerrerernee | wvrrrenenn 119,685 | 119,585 | 119,582 | 119,282 | a0 | e (147) | a0 | s (RTY0) — 0 | s 119,585 .0 0 0 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.. . | 02/25/2013| MBS Paydown 0.217026631.. (18) 0 27,457 .0 0 0 07/25/2034( 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.. 03/25/2013| MBS Paydown 0.203849571 (31) 0 52,708 .0 0 0 07/25/2034| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 01/25/2013| MBS Paydown 0.278552861 (0) 0 5,408 .0 0 0 3 |01/25/2036( 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 02/25/2013| MBS Paydown 0.255623089 5,769 0 36,279 .0 0 (01 I 34 101/25/2036| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 02/25/2013| Pass-Through LosS...........ccc...u.. 0 0 ... 0 .0 0 (V1 I 179 | 01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 03/25/2013| MBS Paydown 0.245773375....... | cccooevcvviverrennans | vevenneeen 15,144 | 15,144 | 010,345 | i (41,390) | 0 | ei(9,563) | o0 | (9,563) 0 15,144 .0 0 (V1 IO 21 {01/25/2036| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 03/25/2013| Pass-Through LoSS............ccc...u.. 55,929 | covovrvierieinnnd 0 | o0 | e 0 | 0 0 0. 0 .0 0 (V1 I 112 | 01/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36 01/25/2013| MBS Paydown 0.330159887 6,517 | ccvoueee 944 | 0 | 0 | 0 0 0 7,535 .0 0 (V1 IOV 38 | 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36 01/25/2013| Pass-Through LOSS...........cc.cvurn. 6,694 | oo (VN ISV | I ISUPOROORIORPOON | B ISR 0 0 0 ... 0 .0 0 (01 I 39 [05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. 02/25/2013| MBS Paydown 0.324846173....... | ccccovevevvrrnerrennnne | wvvrnerinennnn 8,434 | i 8,434 | i 5,565 | .ovvvcrrerins 722 0 0 6,434 .0 0 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .102/25/2013| Pass-Through Loss.... 4547 | 0 0 0 ... 0 .0 0 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. 03/25/2013| MBS Paydown 0.322484228.. 639 | ........ 321 0 0 739 .0 0 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36 03/25/2013| Pass-Through LoSS...........cccocuu.. 3,855 [ cooveeireiieiniaan 0 | o0 | 0 [ s 0 0 0 ... 0 .0 0 (V1 IOV 68 |05/25/2036| 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 01/25/2013| MBS Paydown 0.08721048......... [ ccccvervrvrrmriveinnns | cerrervenennnn 3,316 | 5,316 | i 5,276 | oo 4,941 | 0 [ 236 | 0 236 0 5,316 .0 0 (V1 I 24 111/25/2035| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 02/25/2013| MBS Paydown 0.085872373....... | ccccoveeevvevnerveennee | cevrnernnennn 3,345 | 3,345 | i 3,320 | oo 3110 | 0 | 109 | 0 109 0 3,345 .0 0 0 | v 31 | 11/25/2035| 1FM.....
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126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 03/25/2013| MBS Paydown 0.084668614....... | ..cccvveervrnerireeirnes | veerrreseias 3,009 | oo 3,009 | e 2,987 | oo 2,798 | oo (1 I 87 | v 0 87 0 3,009 .0 0 (V1 IOV 41 [11/25/2035| 1FM.....
12669E GC 4 |CWHL 2003-J4 1A6 IO INV 6/25/2033 02/11/2013| MBS Paydown 0.0............. .0 0 0 ... 0 .0 0 0 06/25/2033| 1FE......
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018. .|01/25/2013| MBS Paydown 0.08067914 208 0 20,505 .0 0 0 10/25/2018| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018........ccoee. [ vere 02/25/2013| MBS Paydown 0.078008374.. 90 0 10,683 .0 0 0 10/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | .. 03/25/2013| MBS Paydown 0.074430205....... | .c.cocovvrvrerrerrnne | eevvrrene 14,313 | i 14,313 | 13,937 [ 14,081 | 0 | 143 | 0 143 0 14,313 .0 0 0 10/25/2018| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035........ccccovres | venee 01/25/2013| MBS Paydown 0.102247185....... | ccccovererververreeernee | eevreirneenn 24,500 | i 24,500 | oo 24,496 | 23,321 | o0 | 94 |, 0 494 0 24,500 .0 0 0 | v 107 |05/25/2035| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035...........cccove. | vovee 02/25/2013| MBS Paydown 0.095313883....... [ .cccoervrerrnrverinnns | vvvvrereneeend 1,600 | oo 41,600 | oo d1,593 | 039,598 | i | e 1,319 | (0[N I 1,319 0 41,600 .0 0 (1 I 363 | 05/25/2035| 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.........cccovres | venee 03/25/2013| MBS Paydown 0.092119502....... | ccccovvrvverrererecernee | cevrrrrneenn 19,166 | i 19,166 | oo 19,163 | 18,244 | 0 | e (0) | s 0 (0) 0 19,166 .0 0 (V1 - 251 |05/25/2035( 1FM.....
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccosvenvrrreinenes | cenne 01/01/2013| Sinking Fund Redemption 100.0. | .....coovvenrvneirnns | e 13,415 | oo 13,415 | s 13,415 | s 13,415 | oo (U I (VI I 0 0 0 13,415 .0 0 (V1 IO 72 |12/01/2016|1...........
160841 AA 0| CHARLOTTE GATE 6.41 12/01/16......ccoevvvivevrrncnns | e 02/01/2013| Sinking Fund Redemption 100.0. | ......ccoevevurrerrene | wovrvvrininne 13,486 | .coooovrrnnee 13,486 | oo 13,486 | .cocovvvrnees 13,486 | ..o (U TR (V1 I 0 0 0 13,486 .0 0 [V I 144 |12/01/2016] 1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccosvenrrrrreinenes | cevne 03/01/2013| Sinking Fund Redemption 100.0. | .....cccovrenevnerrens | cenerirneinns 13,558 | oo 13,558 | oo 13,558 | ooovrernes 13,558 | v (1 IO (VI I 0 0 0 13,558 .0 0 0 12/01/2016] 1...........
161542 CP 8| CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015.... 01/25/2013| MBS Paydown 0.251290403....... | .cccoevenrrverrenrnns | verrreeens 135,675 | 110 135,675 | it 134,573 | 134,991 | 0 | 225 | 0 | 225 | v (1N IO 135,675 .0 0 0 02/25/2015| 1FM.....
161542 CP  8|CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015 .102/25/2013| MBS Paydown 0.230801027.. 172 0 92,202 .0 0 0 02/25/2015| 1FM.....
161542 CP  8|CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015.... 03/25/2013| MBS Paydown 0.212305938 189 0 83,228 .0 0 0 02/25/2015| 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..............co. | ... 01/25/2013| MBS Paydown 0.23115737......... 0 0 20,949 .0 0 (01 I 93 [02/25/2035| 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..........ccccne | ceve. 02/25/2013| MBS Paydown 0.225709021........ | ccceeveeevmerreniene | cerneerneenns 21,793 | oo 21,793 | s 21,793 | e 21,167 | v (U IO (G) ] [— 0 (13) 0 21,793 .0 0 (V1 IO 193 | 02/25/2035| 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..............o. | c.oe. 03/25/2013| MBS Paydown 0.219770517....... | cecoeevenriermeineiirens | conreineenad 23,754 | oo 23,754 | oo, 23,753 | oo 23,071 | oo 0 | oo (VLS [ 0 (29) 0 23,754 .0 0 (V1 I 316 |02/25/2035| 1FM.....
16162W PV 5|CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 01/25/2013| MBS Paydown 0.112924909....... | ccccovvvvrvrrerirerenes | vevrririrneiins 3,498 | .o 3,498 | oo 3,078 | oo 3,647 | oo (U IO (G2 [ 0 (48) 0 3,498 .0 0 0 8 |01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 01/25/2013| Pass-Through LOSS...........ccccvenn. 0 0. 0 .0 0 0 3 |01/25/2036( 1FM.....
16162W PV 5|CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 02/25/2013| MBS Paydown 0.110849047 417 0 5,383 .0 0 (VN I 25 |01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 02/25/2013| Pass-Through Loss 0 0 ... 0 .0 0 0 4 101/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .103/25/2013| MBS Paydown 0.109104737.. 199 0 4,480 .0 0 0 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/25/2013| Pass-Through Loss 0 0. 0 .0 0 0 5 |01/25/2036( 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccoves [ venee 01/25/2013| MBS Paydown 0.091343231....... | cccovevvmrvrmerivnrnnne | cvnrennennn 20,459 | 20,459 | i 17,850 | v 17,268 | o0 | 1,361 | 0 | 1,361 0 20,459 .0 0 0 | oo 102 | 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccccere | vever 02/25/2013| MBS Paydown 0.089766192....... | .cccovevvrrverrerrnne | cervrrieeneni23,182 | iiieirnnn23,182 | ii00000020,227 | i 19,567 | e | et 770 | 0 | 1,770 0 23,182 .0 0 (V1 I 232 |11/25/2036( 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccove. [ venee 03/25/2013| MBS Paydown 0.089149039 41 0 9,072 .0 0 (V1 I 136 | 11/25/2036| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40............ccc... | oo 01/15/2013| MBS Paydown 0.392588827....... [ ..ccovvreveervererinnn | crreeeeernn 347,798 | i 347,798 | 34T T3 | 342,131 | 0 | i |0 [ 4| (1N IO 347,798 .0 0 0 e 1,522 | 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccoevevvee | e 02/15/2013| MBS Paydown 0.364669056 54 0 286,178 .0 0 0 2,505 | 04/15/2040( 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccouvevree | e 03/15/2013| MBS Paydown 0.084595887....... | ..cocovreremrrerinnes | 200,870,750 | .........2,870,750 | .........2,865,592 | ........2,823974 | .cevviviecn0 | o887 | 0 | 887 | oo (1 I 2,870,750 .0 0 0 . 37,689 |04/15/2040| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 01/25/2013| MBS Paydown 0.116864171 0 0 2,991 .0 0 (V1 I 13 | 03/25/2036( 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036... 02/25/2013| MBS Paydown 0.115705643 (4) 0 3,507 .0 0 0 03/25/2036| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/203f .103/25/2013| MBS Paydown 0.113856684.. 781 0 5,597 .0 0 0 03/25/2036( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 01/25/2013| MBS Paydown 0.624281537 800 0 90,702 .0 0 0 08/25/2035| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 02/25/2013| MBS Paydown 0.608223493 20 0 64,232 .0 0 0 08/25/2035| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..o 03/25/2013| MBS Paydown 0.589985586 1 0 72,952 .0 0 (V1 I 957 | 08/25/2035| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.......cocevvevee | corne 02/15/2013| MBS Paydown 0.226751705 14 0 84,088 .0 0 0 | v 804 |03/15/2049| 1FM.....
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17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.......cocvvvenes | o 03/15/2013| MBS Paydown 0.225609461....... [ ..cccocrervrnererinens | cvvvvrineen 5,71 | 5711 5 0 5711 .0 0 (V1 IO 82 |03/15/2049
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.. 01/25/2013| MBS Paydown 0.966798899 ...60,762 0 0 60,762 .0 0 0 07/25/2036
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.. . | 02/25/2013 MBS Paydown 0.940081401.. .106,870 .0 0 0 07/25/2036
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.. 03/25/2013| MBS Paydown 0.914775986 .0 0 0 07/25/2036
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cocovvvres | vever 01/25/2013| MBS Paydown 0.741746396 .0 0 0 09/25/2036
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccovvvers [ e 02/25/2013| MBS Paydown 0.720075357 .0 0 0 09/25/2036
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........cc.coovvres | voves 03/25/2013| MBS Paydown 0.701663072....... [ .cccoervrerrermnrarinnn | vovvverenennn 73,649 | (i, 73,649 2,659 0 73,649 .0 0 0 09/25/2036
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037.........ccovvvererermeernee | v 01/25/2013| MBS Paydown 0.670817406....... | .ccovvvevrvverrerrnne | wovrennnnn 183,929 | i 183,929 | cocvvrvneee 183,927 | covvvrrne 183,929 | oo [V I (0[N I (01 IO (V1 IO (V1 I 183,929 .0 0 0 06/25/2037
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037........ccrvvvrvrrnrrens | o 02/25/2013| MBS Paydown 0.626199873....... [ ..ccovvvevvvrvererinn | crereernni 267,705 | i 267,705 | ...cvovnen 267,703 | cooverene 267,705 | .o (U I (VI I 0 0 0 267,705 .0 0 0 06/25/2037
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037.........c.covvvererermrernes [ v 03/25/2013| MBS Paydown 0.589228197....... | ccccovvevvrvvervcrrene | wovrrennnnn221,830 | e 221,830 | .o 221,828 | ..o 221,830 | .o (U TR (V1 I 0 0 0 221,830 .0 0 0 06/25/2037
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 01/25/2013| MBS Paydown 0.423290367....... [ .ccoovrermrneerernens | vvrverneeeeih 567 | s 4567 | oo 1,621 | v 337 | oo (1 IO (VI I 0 0 0 4,567 .0 0 (V1 IO 10 |03/25/2037
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37... 01/25/2013| Pass-Through Loss 0 0 ... 0 .0 0 (V1 I 10 |03/25/2037
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/3 .| 02/25/2013| MBS Paydown 0.415829171.. 0 0 1,379 .0 0 0 6 |03/25/2037
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37... 02/25/2013| Pass-Through Loss 0 0 ... 0 .0 0 0 | s 16 | 03/25/2037
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 03/25/2013| Pass-Through LoSS..........cc.cvern. 1,316 | o 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 I 23 | 03/25/2037
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.ccnveree | vever 01/25/2013| MBS Paydown 0.682148577....... | ccceveveveenerirerirnne | ceneeineinns 36,634 | ..oooornnens 36,634 | ..ocoooneen 29,674 | oo 39,785 | .o (U I (VI I 0 0 0 36,634 .0 0 (V1 IO 183 | 06/25/2037
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.ccovvres | vever 01/25/2013| Pass-Through LOSS...........ccveves | covremierneiineineians | v (V1 IO 17,291 14,006 | ..oovvoneirirnnnnd 0 0 w0 | 0 0 0 .. 0 .0 0 0 | v 86 | 06/25/2037
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.covvree | vever 02/25/2013| MBS Paydown 0.675690375....... | ccccvvveervnerirerirens | cerneeiieenns 30,143 | v 30,143 | v 24,416 | .o 30,495 | oo (U I (V1 I 0 0 0 30,143 .0 0 [V I 301 |06/25/2037
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......cccovvvvee | vever 02/25/2013| Pass-Through LOSS.........c.eveeres | covremeermerserineinns | wovererneesssineind (V1 I 11,189 9,083 | ..o 0 0 w0 | 0 0 0. 0 .0 0 (V1 I 112 | 06/25/2037
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.......c.ccoveree | vever 03/25/2013| MBS Paydown 0.665969704....... | .cccovvervvnerirerirene | cerreirinnendd 45504 | .....coovone 45504 | ....coovvnne 36,858 | ..ocvoruvne 45,899 | ...coovvrerns (U I (V1 I 0 0 0 45,504 .0 0 0 06/25/2037
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.. 03/25/2013| Pass-Through Loss 13,534 | oo 0 0 .0 0 0 ... 0 .0 0 0 06/25/2037
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047 .1 03/07/2013| MBS Paydown 0.416212743.. 8,030 | .o 0 0 ] 0 0 8,800 .0 0 0 12/09/2047
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027... 01/15/2013| MBS Paydown 0.100688396....... | ...cccovvvererervercnns | crrverveeennn 9,034 | i 9,034 | i 9,027 | coovvris 2,831 | oo (U I 0 0 0 9,034 .0 0 0 03/15/2027
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.........cocevvrves [ e 02/15/2013| MBS Paydown 0.100356343....... | ..ccoocenreermernernnee | cernernnners 1,660 | i 1,660 | i, 1,659 | ........ 520 0 w0 | 0 0 0 1,660 .0 0 0 | v 19 | 03/15/2027
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.........ouvvvvree [ e 03/15/2013| MBS Paydown 0.099918316 2,188 | ........ 686 0 w0 | 0 0 0 2,190 .0 0 (V1 I 38 | 03/15/2027
210805 AM 9| CONTL AIRLINES 6.94 10/15/13......c.ovvvmererererncernins [ o 01/15/2013| Sinking Fund Redemption 100.0. | ......cvvvevereverneenns | crvverireens 114,879 | oo 114,879 | oo 114,879 | covvvre 116,027 | ........ 17,029 | ... 172 | s (V1 IO 18,801 | oo 0 | s 114,879 .0 0 (V1 I 1,993 [04/15/2015
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......ccccovvver [ wonee 01/25/2013| MBS Paydown 0.051940895....... [ ..cooverevmrneenrrens | o 6,662 | ..coorine. 6,662 | ...ooorernnnd 6,660 | ...ooovrerennd 6,380 | oo (VI IO (146) | ovvoienn 0 (146) 0 6,662 .0 0 0| v 31 109/25/2031
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......ccccovuver [ vonee 02/25/2013| MBS Paydown 0.049232873....... | ccccvvrvverrerirerenee | vevivveirneian 8,124 | oo, 8,124 | oo 8,122 | oo 7,780 | oo (U I (LNC)) [ 0 (179) 0 8,124 .0 0 0 | v 76 | 09/25/2031
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......coccovvver [ o 03/25/2013| MBS Paydown 0.047837967....... | ccccooveeeevrnerierines | vevrreirneeand 4,185 | oo 4,185 | oo 4,183 | e 4,008 | .ooorerirnns (1 T (VI I 0 0 0 4,185 .0 0 0 | s 59 |09/25/2031
225458 Z3  5|CSFB 2005-8 3A14 PAC 5.50 9/25/35..........cccoovvvenrns [ o 01/25/2013| MBS Paydown 0.043649652....... [ ..ccovvverrvrnrererinnns | corvrerrenns 206,265 | ............ 206,265 | ............. 206,845 | ............ 102,115 | v (VI I (V1 IO 0 0 0 206,265 .0 0 (V1 I 945 |09/25/2035
225458 Z3 5| CSFB 2005-8 3A14 PAC 5.50 9/25/35.. 02/25/2013| MBS Paydown 0.00953267......... | «cccveeevermerrerirnee | wvverennnn 315,787 | .......315,787 | ...........316,675 | ...........156,336 | ....cccoocernn0 | ......220,054 | .........e...n.0 | ..n.220,054 | ... 0 | s 315,787 .0 0 0 2,891 [09/25/2035
225458 73  5|CSFB 2005-8 3A14 PAC 5.50 9/25/3 .103/25/2013| MBS Paydown 0.0.. 0 88,234 .0 0 0 e 1,211 {09/25/2035
22545X AB 9| CSMC 2007-C1 A2 SEQ 5.268 2/15/2040.........cccoce. | cerne 02/15/2013| MBS Paydown 0.021039325....... | ccccoverevvrrverrerernee | 002,038,871 | ........2,038,871 | .........2,004,465 | .........2,038,871 | .oooovvivecrn0 | cvirveiincn0 | i | 0 | s 0| e 2,038,871 .0 0 0. 17,901 |02/15/2040
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34..........oovvcmvvnnr | veves 01/25/2013| MBS Paydown 0.22495454......... 0 5,406 .0 0 (V1 IO 24 110/25/2034
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34........cocrvvcrers | o 02/25/2013| MBS Paydown 0.22316144......... 0 12,552 .0 0 (1 I 110 | 10/25/2034
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34.........ccovvruens | e 03/25/2013| MBS Paydown 0.18274648......... 0 282,905 .0 0 (VN 3,713 | 10/25/2034
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23242 AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccocce. | vever 01/15/2013| MBS Paydown 0.167731925....... | cceeveeveremerrncrirens | coneeiineins 12,584 | oo 12,584 | oo 8,793 | oo 9437 | o 0 | oo 56 | coovrrrerinns 0 56 0 12,584 .0 0 0 4 107/15/2036| 3FM.....
23242 AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036... 02/15/2013| MBS Paydown 0.164924415 154 0 21,056 .0 0 0 | v 13 | 07/15/2036| 3FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036... .| 03/15/2013| MBS Paydown 0.164249219.. 60 0 5,064 .0 0 0 4 107/15/2036| 3FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 01/25/2013| MBS Paydown 0.606633196 0 0 16,792 .0 0 0 5 |12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 01/25/2013| Pass-Through LoSS...........ccc....... 0 w0 | 0 0 0 ... 0 .0 0 0 7 |12/25/2046( 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2013| MBS Paydown 0.596784215....... | cccovveerverrnernerirnee | cernerensnnn36,355 | 136,355 | 27,811 | 26,644 | e (1 IR (VI I 0 0 0 36,355 .0 0 0 | e 23 | 12/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2013| Pass-Through LOSS..........cc.cvern. 0 w0 | 0 0 0 ... 0 .0 0 0 2 |12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2013| MBS Paydown 0.58402231......... | ccccvereververrenereee | corvvrirnnrne 34,782 | i 34,782 | e......26,608 | ............ 34,624 | Lo [V I {1 [ IO 0 0 0 34,782 .0 0 (01 I 31 | 12/25/2046| 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2013| Pass-Through LOSS..........cccceenne 0 w0 | 0 0 0 ... 0 .0 0 0 | v 15 | 12/25/2046( 1FM.....
24763L AE  0|DELHE 1995-2 A5 HE SEQ 7.1 1/25/27......occvvvvcuere [ 01/25/2013| MBS Paydown 0.01656837......... | ccccevvevrvmerrerirene | cveverrerrnnn 2,848 | 2,848 | 2,858 | 2,848 | o (U TR {1 [ IO 0 0 0 2,848 .0 0 (01 I 17 101/25/2027| 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.......ccovvvvees [ e 02/25/2013| MBS Paydown 0.01620978......... | ccccoeeeeereermernerneee | crerneennecnnn 3,588 | i 3,586 | v 3,598 | 3,586 | oo (1 IO (VI I 0 0 0 3,586 .0 0 (V1 IOV 42 |01/25/2027| 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27........coovvvvrns [ erns 03/25/2013| MBS Paydown 0.01583527.... 0 0 3,745 .0 0 0 01/25/2027| 1FM.....
251510 CE  1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.. .| 01/25/2013| MBS Paydown 0.00292107 0 0 7,593 .0 0 0 10/25/2033| 1FM.....
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.. 02/25/2013| MBS Paydown 0.0............. 0 0 17,526 .0 0 0 10/25/2033| 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020...........cocvevver | vevee 01/25/2013| MBS Paydown 0.10416941......... 2,597 0 34,528 .0 0 (01 I 15 | 03/25/2020( 1FM.....
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020...........cocvcvvee | e 02/25/2013| MBS Paydown 0.09861758......... | ccccovereeverrmerneennee | eerverinnenni22,207 | viiinnernnn22,207 | i 19,043 | 019,232 | e | 1,010 | 0 | 1,010 0 22,207 .0 0 0 | v 19 |03/25/2020( 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.........ccccevwrves [ e 03/25/2013| MBS Paydown 0.09290531.......... [ ecvevrvrvreermrverienns | vevveerennen22,849 | 122,849 | 119,593 | 19,788 | iieenn0 | 1,622 | 0 | e 1,622 0 22,849 .0 0 (V1 I 29 [03/25/2020| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 01/25/2013| MBS Paydown 0.17796307......... | ceceeveeervrrmerrererene | wververvneern8, 149 | 5,149 | 5,149 | e (1,017) | (U I {1 [ I 0 0 0 5,149 .0 0 (01 I 22 |02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 01/25/2013| Pass-Through LOSS...........ccccvenn. 0 w0 | 0 0 0. 0 .0 0 0 | s 10 |02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 02/25/2013| MBS Paydown 0.17568742......... | cccoevveerrenerverrene | evvverivenceech 519 [ i, 519 | 4,519 | e (920) | e (U I {1 [ I 0 0 0 4,519 .0 0 (01 I 37 |02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 02/25/2013| Pass-Through Loss 0 0 .. 0 .0 0 0 02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. .103/25/2013| MBS Paydown 0.17406396 0 0 3,021 .0 0 0 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 03/25/2013| Pass-Through Loss 0 0 ... 0 .0 0 0 02/25/2036| 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034..........ocovvere [ e 01/25/2013| MBS Paydown 0.05107856......... | ccccoeeeeereernerverreee | cornrrnnennn 16,385 | 16,385 | 16,384 | 16,385 | oo (U IO (VI IO 0 0 0 16,385 .0 0 (V1 IOV 63 |03/25/2034| 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034..........ccouvcevrrs [ v 02/25/2013| MBS Paydown 0.04488617......... | ceccvevvvevverrerernne | vvvrrieneenn 72,358 | i 72,358 | 072,355 | 72,358 | e | 0 [ s 0 0 72,358 .0 0 (V1 I 555 |03/25/2034| 1FM.....
251563 DV 1|DMSI2004-3 1A4 SEQ 4.6 03/25/2034...........ccovvevere | vevee 03/25/2013| MBS Paydown 0.04082383......... | ccccoovreverrerrecernee | covvverrneencbT,468 | o 47,468 | oo AT 467 | i AT,468 | 0 | 0 [, 0 0 47,468 .0 0 (V1 - 546 |03/25/2034| 1FM.....
251563 EM 0 [DMSI 2004-4 1A4 SEQ 5.83 04/25/2034..........ccovvnes [ s 01/25/2013| MBS Paydown 0.09350302......... | ccccooevvvnvvverreniinns | voerrieeenn. 54,651 | i 54,651 | i 54,630 | 54,592 | 0 | i (68) | (68) 0 54,651 .0 0 (V1 I 266 | 04/25/2034| 1FM.....
251563 EM  0|DMSI 2004-4 1A4 SEQ 5.83 04/25/2034...........ccccvee. | e 02/25/2013| MBS Paydown 0.09023944......... | ccccovrrvrrmerrerernee | eevrrrineen 17,950 | i 17,950 | i 17,943 | 17,930 | 0 | i [ s 2 0 17,950 .0 0 (V1 I 174 | 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034..........ccovvenes [ e 03/25/2013| MBS Paydown 0.08722996......... | ccccoerevrenerreeernes | eevreirneenn 16,652 | i 16,552 | 16,546 | i 16,534 | 0 | i (0) | s (0) 0 16,552 .0 0 (V1 I 241 | 04/25/2034| 1FM.....
251563 FY  3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........ccococeurrs [ e 01/25/2013| MBS Paydown 0.53628085......... [ .cccovervrervermrverinnn | vvvvrereneeend 1,489 | i 1,489 | i 81479 | 81,230 | 0 | 0 | e 0 0 41,489 .0 0 0 07/25/2034| 1FM.....
251563 FY  3|DMSI2004-5 A3 SEQ 5.59 07/25/2034...........ccovvevere | venee 02/25/2013| MBS Paydown 0.52229544......... | .ccccovevverinerirnernee | wvvernen. 104,889 | ... 104,889 | ........... 104,865 | ... 104,234 | o0 | 134 |0 | e 134 | o (V1 I 104,889 .0 0 0 07/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034. .103/25/2013| MBS Paydown 0.51492294 15 0 55,294 .0 0 0 07/25/2034( 1FM.....
262230 AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025..........cocoo. | vovee 01/15/2013| MBS Paydown 0.976889229.. .32,355 0 0 32,355 .0 0 0 01/15/2025| 2FE......
28108P AA 4| ESLFT 2012-A AP ABS FLT 10/01/2025.........oecemvees [ o 01/01/2013| MBS Paydown 0.808623228....... | ..ccocvveevnerrnernes | wvnennenn 119,610 | 119,610 | e 120,209 | .00 120,208 | o0 [ s (598) | e [ e (598) | cvvoeernrenn 0 | v 119,610 .0 0 0 10/01/2025| 1FE......
28108P AB 2| ESLFT 2012-A AT ABS FLT 10/01/2025..........ccovveves | coree 01/01/2013| MBS Paydown 0.808420116....... [ .cccovvverrervrrernne | crvnreene 119,737 | i 119,737 | 119,940 | 119,939 | civiennn0 | eieecnd(202) | 0 [ e (107} - (V1 I 119,737 .0 0 (1 I 584 |10/01/2025| 1FE......
29248* AA 9| EN-TOUCH SYSTEM REV L+550 12/31/2013........... | ..... 03/29/2013| Paydown 100.0........ccveverrerneninne | cevernerrmmennenneninnee | eeernernneennn 3,801 | i 3,651 | i, 8 0 3,651 .0 0 0 0 |12/31/2013|4Z........
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29248* AB  7|EN-TOUCH SYSTEMS TL L+550 12/31/13......cccceuves | cevee 03/29/2013| Paydown 100.0.......ccceevvrerereernns | vevernerrerinneineniens | ceneeiineinns 15,010 | coovovrvrn 15,010 | coovovrrers 14,935 | .o 14,935 | oo 26 | i 8 | e 0 34 0 15,010 .0 0 0 0 |12/31/2013|4Z........
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.... 01/15/2013| MBS Paydown 0.99518072.... (0) 0 10,843 .0 0 0 10/15/2042
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042. .102/15/2013| MBS Paydown 0.99277108 (1) 0 10,843 .0 0 0 10/15/2042
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.... 03/15/2013| MBS Paydown 0.99036144.... (2) 0 10,843 .0 0 0 10/15/2042
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....ovvovvevrinircnins [ 01/01/2013| Sinking Fund Redemption 100.0. | .....cccoevvvvrriverrene | vorvrrirnnnnn 12,950 | i 12,950 | 12,951 | ciiii0012,950 | e (U I (V1 I 0 0 0 12,950 .0 0 0 | s 77 | 06/01/2017
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......ovvrvvervcirnrrirnens [ e 02/01/2013| Sinking Fund Redemption 100.0. | .....cccovvvrvevrerreee | corverrnennc13,026 | i 13,026 | 13,028 | 13,027 | e (1 IO [(0)] I 0 (0) 0 13,026 .0 0 0 | v 155 | 06/01/2017
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....ccvvvvrvrvvrernans | veree 03/01/2013| Sinking Fund Redemption 100.0. | .......ccccovrvrrvrrinis | vrvvvirerins 13,104 | v 13,104 | o 13,105 | v 13,104 | oo (V1 I ((0)) 0 (0) 0 13,104 .0 0 06/01/2017| 1FE......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 01/29/2013| Paydown 100.0........couevererereeine | vorernerrernnerineniens | cereeiseenns 23,097 | oo 23,097 23,097 | oo 0 0 w0 | 0 0 0 23,097 .0 0 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 02/01/2013| Paydown 100.0.........evvvrererceinns | cevernernerinniineniene | ceneeineenns 32,996 | .oorrrnnens 32,996 32,996 | .o 0 0 (1) ] I 0 (0) 0 32,996 .0 0 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 02/05/2013| Paydown 100.0........cccevermmvemiriens | ovrerermierirenirneeins | creerienes 237,573 | oo 237,573 237,573 | oo 0 0 w0 | 0 0 0 237,573 .0 0 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 02/06/2013| Paydown 100.0.........covvvrerereernns | cerernerrerinnnineniens | cerneerneenns 39,595 | oo 39,595 39,595 | oo 0 0 w0 | 0 0 0 39,595 .0 0 09/24/2016|4Z........
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036........cccce0. | oo 02/25/2013| MBS Paydown 0.707980748 29 0 82,652 .0 0 07/25/2036
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/203 .| 03/25/2013| MBS Paydown 0.697039008.. 195 0 98,476 .0 0 07/25/2036
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.. 01/25/2013| MBS Paydown 0.450570684 0 0 24,920 .0 0 09/25/2034
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... | v.ec. 02/25/2013| MBS Paydown 0.445781102....... [ .cccovvvrrevrrvrrerinn | vevvernrren 23,948 | 123,948 | 123,948 | 9,557 | o (V1 IO (V1 I 0 0 0 23,948 .0 0 09/25/2034
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34..........c.... | ... 03/25/2013| MBS Paydown 0.441264266....... | ...ooeeevrrnerirerrnne | covneriennnni22,584 | 22,584 | 22,584 | 9,013 | (U I (VI I 0 0 0 22,584 .0 0 0 | v 331 |09/25/2034
36185H DY 6| GMACM 2004-GH1 A3 SEQ CSTR 7/25/35......ccccves [ vene 01/25/2013| MBS Paydown 0.0..........ccovvveere [ wovrvmrerrnrnereninens [ vvvvrinnnen 3,480 | i, 9,480 | oo DATT | 9,480 | (V1 IO (V] IO 0 0 0 9,480 .0 0 0 | v 38 | 07/25/2035
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034............... | ... 01/25/2013| MBS Paydown 0.07467267......... [ cccovvrernrerrennens [ cvvvriieneenn 3,162 | e, 3,162 | v 3172 | el 3174 | (U I {1 [ I 0 0 0 3,162 .0 0 0 8 |12/25/2034
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........cco. | e 02/25/2013| MBS Paydown 0.0739109........... [ ceevvrerermrncerernens [ verrerinenen,903 | i, 9,903 | s 9,937 | 9,941 | (1 IO {(0)] [P 0 (0) 0 9,903 .0 0 (V1 IO 52 |12/25/2034
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034............co.. | vovee 03/25/2013| MBS Paydown 0.07369353......... 2,826 | cooveerernrni2,836 | 2,837 | i (U IO [(0)] I 0 (0) 0 2,826 .0 0 (VN I 22 |12/25/2034
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038.. 01/10/2013| MBS Paydown 0.0...........ccocenene .395,447 0 0. 395,447 .0 0 0 01/10/2038
36828Q HW 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039.. .101/10/2013| MBS Paydown 0.918345049.. .120,509 ...120,509 .0 0 0 07/10/2039
36828Q HW 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039.. 02/10/2013| MBS Paydown 0.915155434 0 12,758 .0 0 0 07/10/2039
36828Q HW 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039..........cco0. | .. 03/10/2013| MBS Paydown 0.911264826....... 0 15,562 .0 0 0 07/10/2039
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........ccocereveere [ e 01/20/2013| Sinking Fund Redemption 100.0. | ......cccouvverrerrnes | verevrrrnereee 34757 | o 34,757 | oo 34,815 | 34943 | L (VI I 0 1 0 34,757 .0 0 (V1 I 194 |09/20/2016
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........coocereveice [ vonee 02/20/2013| Sinking Fund Redemption 100.0. | .....cccovevverrvcernee | covvrerrnen. 34,974 | e 34974 | ...e0n.35,032 | 35,162 | e L (V1 I 0 11 0 34,974 .0 0 (V1 I 390 |09/20/2016
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........ccrmrvrerruns | veree 03/20/2013| Sinking Fund Redemption 100.0. | ......cccoovrvrrerrvns | vevvrrrennen 35,147 | i 35147 | .o 35,206 | ..oeern35,336 | i 12 | s {0 [ I 0 12 0 35,147 .0 0 (V1 I 588 |09/20/2016
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.......cocvovvvvrvnns | o 01/25/2013| MBS Paydown 0.23750837......... | ccceeeveevrvverrererene | cerverennnnn23,930 | 123,930 | 23,676 | ivvir0nn23,592 | i (U I 205 | oo 0 205 0 23,930 .0 0 (V1 I 104 |09/25/2034
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34......ccoevovvvrvurns | o 02/25/2013| MBS Paydown 0.232715421....... | ceccoveeeeneevmerinernnne | eornerieneenni29,527 | iiiiee29,527 | 029,213 | 029,108 | e (1 IO 310 | e 0 310 0 29,527 .0 0 (V1 I 256 | 09/25/2034
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34......ccovrvrvvrvrns | v 03/25/2013| MBS Paydown 0.229138788....... [ .cccovrvrvvrvrveinns | vevvrernnenen22,034 | i 22,034 | 21,799 | 21,721 | e (V1 IO 2 | e 0 2 0 22,034 .0 0 0 09/25/2034
40432B  AA  7[HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ... 01/25/2013| MBS Paydown 0.16882794.... 0 0 6,038 .0 0 0 09/25/2037
40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037 .102/25/2013| MBS Paydown 0.16081867 2,457 0 32,037 .0 0 0 09/25/2037
40432B  AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 03/25/2013| MBS Paydown 0.15545617.... 18,822 | ... 219,480 | 0 1883 | 0 ] 1,553 0 21,450 .0 0 0 09/25/2037
42805R AU 3|HERTZ 2009-2A A14.26 3/25/14.......ocvvvrencrrrrrnens | cenee 01/25/2013| MBS Paydown 0.333333333....... | cceoveenerinerincrnens | 03,717,500 | ........3,717,500 | ........ 3,798,607 | ......... 3,722,085 | ..o | eieein(2,086) | 0 | (2,036) | oovvveennens 0| oo 3,717,500 .0 0 0 03/25/2014| 1FE......
42805R AU  3|HERTZ 2009-2A A14.26 3/25/14........ccovvvvvrrnrrins | veree 02/25/2013| MBS Paydown 0.166666667....... [ ...ccccovrvrvererinnes | v 3,717,500 | .........3,717,500 | ......... 3,798,607 | ......... 3,722,085 | covvvvireeenn0 | e n(4,584) | 0 [ (4,584) | oo (V1 I 3,717,500 .0 0 0 03/25/2014| 1FE......
42805R AU 3|HERTZ 2009-2A A14.26 3/25/14.......cocovvvenirrirrnnns | conee 03/25/2013] MBS Paydown 0.0..........cccevvvnene | voverneernerinernennens | e 3,717,500 | ........3,717,500 | ........ 3,798,607 | ......... 3,722,085 | .ooovvvveeeen0 | e (7,135) | 0 | (7,135) | v 0| e 3,717,500 .0 0 0 03/25/2014| 1FE......
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43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.........ccco. | vevee 01/25/2013| MBS Paydown 0.184717597....... | ccccoverernrvrmernernnne | cevnerrnnnennn,010 | ciiiiiicnc9,010 | 8,194 | 1489 | 0 | 1,019 | 0 | 1,019 0 9,010 .0 0 0 2 |02/25/2037
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037. 02/25/2013| MBS Paydown 0.18170612.... 237 0 6,595 .0 0 0 4 102/25/2037
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037. .| 03/25/2013| MBS Paydown 0.180279237.. 113 0 3,125 .0 0 0 2 |02/25/2037
44970* AA  2|IM BRANDS LLC TERM LOAN 8.50 9/28/2016......... | ..... 01/04/2013| Paydown 100.0.........ccovvvvrerernnes [ orerermrrecinnrerinns | erverenenn 101,250 | i 101,250 | oo 87,584 | coiin91,359 | 152 | e (9) | 0 | s 143 | 0 | s 101,250 .0 0 (V1 I 2,146 |09/28/2016|5...........
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017.........ccco..... R.. |03/01/2013| MBS Paydown 0.622876195 7 0 9,761 .0 0 (01 I 14 |12/01/2017| 1FE......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 01/25/2013| MBS Paydown 0.16365807......... (203) 0 11,929 .0 0 0 9 | 04/25/2035| 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 02/25/2013| MBS Paydown 0.16220797......... 37 0 8,701 .0 0 (01 I 12 | 04/25/2035( 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 03/25/2013| MBS Paydown 0.16126035......... 35 0 5,686 .0 0 (01 I 12 |04/25/2035| 1FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035...........ccoouevurns | veree 01/25/2013| MBS Paydown 0.17576777......... 0 0 14,055 .0 0 0 | v 10 | 08/25/2035(4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............ccccoevurer | cueee 02/25/2013| MBS Paydown 0.17408247......... 0 0 16,853 .0 0 (01 IO 24 108/25/2035| 4FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........c.coocmmeeer | conee 03/25/2013| MBS Paydown 0.17312871......... 0 0 9,538 .0 0 (V1 IOV 20 |08/25/2035|4FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34 01/25/2013| MBS Paydown 0.119952291.. 0 0 71,918 .0 0 0 08/25/2034( 1FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34. .| 02/25/2013| MBS Paydown 0.11570734 (3) 0 33,960 .0 0 0 08/25/2034| 1FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34 03/25/2013| MBS Paydown 0.103106594....... | ..c.ccccvveererrscernes | wervernnn. 100,806 | ............ 100,808 | ............100,802 | ..........100,605 | ..ooovvvverncc0 | oo (17) | 0 | s (17) ] e 0 | v 100,806 .0 0 0 08/25/2034| 1FM.....
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........ccccovervrs [ s 01/25/2013| MBS Paydown 0.172696841 0 0 278 .0 0 0 0 |10/25/2013] 6*.........
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........ccccovvens [ veree 02/25/2013| MBS Paydown 0.171688723 0 0 2,016 .0 0 0 0 |10/25/2013| 6*.........
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........ccevvrens [ s 03/25/2013| MBS Paydown 0.171632213 0 0 113 .0 0 0 0 |10/25/2013 6*.........
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 01/25/2013| MBS Paydown 0.330188165 0 0 7,296 .0 0 (01 I 33 | 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 02/25/2013| MBS Paydown 0.322799704 (148) 0 14,777 .0 0 (V1 I 135 | 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 03/25/2013| MBS Paydown 0.315411242 (516) 0 14,777 .0 0 (V1 I 203 |06/25/2035( 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.. 01/25/2013| MBS Paydown 0.265291602 0 0 6,098 .0 0 0 | v 29 |01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.. . | 02/25/2013| MBS Paydown 0.264658228.. 1 0 950 .0 0 0 9 |01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.. 03/25/2013| MBS Paydown 0.264032962 1 0 938 .0 0 (V1 I 13 |01/25/2033| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34...........] ..... 01/25/2013| MBS Paydown 0.13745564......... 0 0 2,140 .0 0 0 5 |10/25/2034( 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34........... | ..... 02/25/2013| MBS Paydown 0.137079171....... | ceeeveverrvevrineriens 2,290 | oo 2,290 1,877 | v 1,896 | .o (U T (I I 0 1 0 2,290 .0 0 0 | s 10 |10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34........... | ..... 03/25/2013| MBS Paydown 0.134958715....... | ccceveverermerierirens | corneeineenns 12,896 | covoovrrnne 12,896 | oo 10,575 | v 10,679 | oo LU I 30 | e 0 30 0 12,896 .0 0 0 | v 85 | 10/25/2034| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 01/25/2013| MBS Paydown 0.0.........cccovvreere [ eovrvrirermrncinnnens [ v 1,059 | oo 1,059 £ I 0 (U I 1,059 | o (V1 I 1,059 0 1,059 .0 0 0 4 105/25/2036| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 01/25/2013| Pass-Through LOSS............cvereres | covreenermeriereneenns | vovereneenseineinnd (V1 I 65,232 31474 | 0 0 w0 | 0 0 0 ... 0 20 | ()] ()] - 260 |05/25/2036( 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccrurere | veree 01/25/2013| MBS Paydown 0.39456926......... 0 0 4,292 20| 865 | .o 865 | ..ooovrernees 1 106/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccconvrers | veree 02/25/2013| MBS Paydown 0.393301456 0 0 2,536 .0 0 0 1 |06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccourere | evee 03/25/2013| MBS Paydown 0.392267154 0 0 2,069 .0 0 0 2 |06/25/2039| 6FE......
46590B  AA 2 |JPTEP 2011-1 A SEQ CSTR 06/17/41.. .101/17/2013| MBS Paydown 0.860900569.. (229) 0 255,740 .0 0 0 06/17/2041
46590B AA  2[JPTEP 2011-1 ASEQ CSTR 06/17/41.....covvvvverans [ 02/17/2013| MBS Paydown 0.856583468 (1) 0 64,757 .0 0 0 06/17/2041
46590B AA  2[JPTEP 2011-1 ASEQ CSTR 06/17/41......covvrivreraes [ e 03/17/2013| MBS Paydown 0.848695442....... [ ..ccccovuveernrreriens | crverreenn 118,320 | i 118,320 | 1o 118,320 | e 118,288 | o0 | e (54) | 0 [ e (T3 I 0 | v 118,320 .0 0 0 06/17/2041
46625M VR 7 |JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39........covvee | s 01/12/2013| MBS Paydown 0.25115957......... [ ceccvververevrnnverinnns | e 1,581,219 | 11000 1,581,219 | ... 1,536,192 | ..o 1,577,851 | o0 | 73 | 0 | e A73 | o (V1 I 1,581,219 .0 0 0 03/12/2039| 1FM.....
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46625M VR 7 [JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39.......cccccoves | veves 02/12/2013| MBS Paydown 0.094136483....... | .cccouereevevrmervernnee | wvrernennn 785,115 | i 785,115 | 1 762,758 | ... 783,443 | o0 | 000002082 | 0 | L7 I 0 | v 785,115 .0 0 0 03/12/2039| 1FM.....
46625M VR 7 |JPMCC 2003-ML1A A2 SEQ 4.767 3/12/39.. 03/12/2013| MBS Paydown 0.0............cvuvnne ceveernnnnerienneens | e 470,682 | i 470,682 | ... 457,279 | 469,680 | 0| 130489 | 0| 3,489 | v (1 IO 470,682 .0 0 0 03/12/2039| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. .| 01/15/2013| MBS Paydown 0.186245595.. 0 0 14,309 .0 0 0 07/15/2041| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041. 02/15/2013| MBS Paydown 0.180316853 32 0 14,525 .0 0 0 07/15/2041| 1FM.....
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.............. | ooee 03/15/2013| MBS Paydown 0.177730456....... | .cccoovvevrremerverrene | evvvverirercee8,337 | i 8,337 | e 5,756 | 6,201 | i LV I 27 | i) 0 27 0 6,337 .0 0 0 | s 71 107/15/2041| 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.....ccovvvncres | vener 01/15/2013| MBS Paydown 0.072658256....... | ...covvvveenerrrerernee | wvenerrnnenneny 168 | o168 | 003,569 | 03,920 | i (U I 37 | e 0 37 0 4,168 .0 0 0 2 |07/15/2019( 1FM.....
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQFLT 7/15M19.....cvvvvrns [ s 02/15/2013| MBS Paydown 0.071640075....... [ .cccovevrrrrrnrrerinnes | corvverernnnenn 3,095 | i 3,055 | viviiiieiienn2,615 | 2,873 | (U IO 61 | i 0 61 0 3,055 .0 0 0 3 107/15/2019| 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQFLT 7/15/19.....covvvrvcres | vener 03/15/2013| MBS Paydown 0.066612984....... | ...covvevvrvverirerrene | cervrrnnennn 15,081 | 15,081 | 12,913 | 14,186 | e (U IO 454 | s 0 454 0 15,081 .0 0 (U IO 22 |07/15/2019| 1FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 01/25/2013| MBS Paydown 0.472997397....... [ .cccovvverevevererinnes | corverrenenenc8,745 | i 8,745 | 6,490 | 3,317 | [V I 563 | v 0 563 0 6,745 .0 0 0 | v 34 112/25/2035| 3FM.....
46627M AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 02/25/2013| MBS Paydown 0.46864246......... | ...coevvreneriverrene | wrvverirercee8,532 | v 8,532 | viiinn8,285 | 3,213 | (U IR 480 | oo 0 480 0 6,532 .0 0 0 | s 65 | 12/25/2035| 3FM.....
46627M AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 03/25/2013| MBS Paydown 0.4635542........... | cecoeeeeneermernernene | eevneenneens 5032 | ceviiiiancnncn 1,632 | e 7,384 | i 3754 | 0 | v (51X I [P 0 691 0 7,632 .0 0 0 12/25/2035| 3FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 01/25/2013| MBS Paydown 0.42495202......... [ .cccovvvrrvvrnnrerinnes | corvvrerinnens 3428 | v 7,428 | v 7,463 | e 11,758 | (V1 IO 0 0 0 7,428 .0 0 0 03/25/2036( 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .| 01/25/2013| Pass-Through Loss.... 0 .0 0 0 ... 0 .0 0 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 02/25/2013| MBS Paydown 0.41547395......... | coeoeeeeeneermernernene | covnernnnenne 31,481 | 31,481 | 31,629 | ir002.39,350 | e (1 T 0 0 0 31,481 .0 0 0 03/25/2036| 1FM.....
46627M CU 9 [JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 02/25/2013| Pass-Through LOSS.........c.vveeres [ covernrrnersinenerienes | v (1 IO 24 477 24,592 | oo 0 0 w0 | 0 0 0 ... 0 .0 0 0 03/25/2036( 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 03/25/2013| MBS Paydown 0.4100311.......c... | covereererrnerrnenirnne | cerneerneenns 24,281 | oo 24281 | v, 24395 | ..o 22,597 | o (U I (VI I 0 0 0 24,281 .0 0 (V1 IO 169 |03/25/2036| 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 03/25/2013| Pass-Through LOSS.........c.cvuveeres [ oveerinerisineierinnis | e (V1 I 7,853 7,890 [ oo 0 0 w0 | 0 0 0 .. 0 .0 0 (V1 I 55 |03/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 01/25/2013| MBS Paydown 0.24871504......... | cccoveeeerrverirerirens | conevineennd 21,198 | oo 21,198 | e 10,831 | v (62,456) | ....oonvvrennnd 0| e 1,269 | oo (V1N IS 1,269 0 21,198 .0 0 0 8 |05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 01/25/2013| Pass-Through LOSS.........c.cveeees | covrvneenermerineenns | wovererneessniseend (V1 I 99,728 50,957 | ovverrierineinn 0 0 w0 | 0 0 0. 0 .0 0 (V1 IO 39 |05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 02/25/2013| MBS Paydown 0.24131908......... | cccevrvvirnrrirerirene | cervreinnnand 20,475 | .o 20,475 | v 10,462 | ..o (34,016) [ ..vvvvernnnnd (U I 297 | e 0 217 0 20,475 .0 0 0 | s 16 |05/25/2036( 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 02/25/2013| Pass-Through Loss 23,190 0 .. 0 .0 0 05/25/2036( 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36. .103/25/2013| MBS Paydown 0.23487501 ..7,818 0 15,300 .0 0 05/25/2036( 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 03/25/2013| Pass-Through Loss 21,503 0 ... 0 .0 0 05/25/2036| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47.........c.. | vuee 01/15/2013| MBS Paydown 0.77709506......... 13 0 10,526 .0 0 05/15/2047| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47............. | ooe. 02/15/2013| MBS Paydown 0.776119088 26 0 9,760 .0 0 05/15/2047| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47............. | ... 03/15/2013| MBS Paydown 0.775405101 29 0 7,140 .0 0 05/15/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 01/12/2013| MBS Paydown 0.366100594 0 0 88,831 .0 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 02/12/2013| MBS Paydown 0.358266217 (71) 0 47,006 .0 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 03/12/2013| MBS Paydown 0.332788784....... [ ..ccoovovirveivrrerinns | crerrenn 152,865 | ... 152,865 | ...........159,935 | ... 156,461 | o0 | iecn(2,972) | icrennl0 [ (2,972) [ oo (1 I 152,865 .0 0 06/12/2047| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........ccccvvres | vevee 01/15/2013| MBS Paydown 0.874706921....... [ .cccovvrvervvrnererinnes | wrvereeenn 120,915 | 120,915 | 112,133 | b 117,564 | 0 | 0 | 0 [ (1[N IO (1 IO 121,915 .0 0 01/15/2049( 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 02/15/2013| MBS Paydown 0.844353115 6,110 0 394,599 .0 0 01/15/2049| 1FM.....
46630J AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49. .103/15/2013| MBS Paydown 0.839108237.. 162 0 68,183 .0 0 01/15/2049( 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 01/25/2013| MBS Paydown 0.015419298 0 0 2,856 .0 0 04/25/2037| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 02/25/2013| MBS Paydown 0.015226522 0 0 1,542 .0 0 (V1 IOV 14 | 04/25/2037| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 03/25/2013| MBS Paydown 0.015074946 0 0 1,213 .0 0 (V1 I 16 | 04/25/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 01/27/2013| MBS Paydown 0.519446854 0 0 12,915 .0 0 0 | v 27 | 07/27/2037| 1FM.....
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46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 02/27/2013| MBS Paydown 0.516840644 18 0 13,031 .0 0 (V1 I 54 1FM.....
466327 AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 03/27/2013| MBS Paydown 0.514148963 37 0 13,458 .0 0 0 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37... .101/26/2013| MBS Paydown 0.380272548.. 0 0 64,469 .0 0 0 1FM.....
46633A  AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... 02/26/2013| MBS Paydown 0.370488198 TA973 | 80,181 | 0| i(3,589) | 0 [ (3,589) 0 97,844 .0 0 0 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... 03/26/2013| MBS Paydown 0.355610066 114,004 | ..o 121,923 | 0 [ 8,928 | 0 [ 6,928 (V1 148,781 .0 0 0 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... 01/26/2013| MBS Paydown 0.507115772 0 8,128 .0 0 0 2FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... 02/26/2013| MBS Paydown 0.496228321 0 67,633 .0 0 0 2FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... 03/26/2013| MBS Paydown 0.481822047 0 89,492 .0 0 0 2FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE 01/26/2013| MBS Paydown 0.33387171......... [ cecovevrmrvrcererveriens | crverenenn 191,957 | 191,957 | 139,649 | 162,902 | o0 | 7,326 | a0 | 7,326 | o0 | 191,957 .0 0 0 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE 02/26/2013| MBS Paydown 0.325263466....... | ....cccoovvvrerrerernes | wvrrrenenn 103,299 | 0001000 103,299 | oo 75,150 | 87,663 | v | 880 [ 0 | 850 | oovveveeen0 [ v 103,299 .0 0 0 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE 03/26/2013| MBS Paydown 0.31838821......... | ccccovereerevrmervernnee | cernernnenne82,503 | 82,503 | 180,021 | v 70,015 | i | 1,237 | 0 | 1,237 82,503 .0 0 0 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35 01/26/2013| MBS Paydown 0.449719509 .129,970 .0 0 0 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35. .102/26/2013| MBS Paydown 0.434818162.. .162,499 0 .0 0 0 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35 03/26/2013| MBS Paydown 0.426508918 0 .0 0 0 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47 01/25/2013| MBS Paydown 0.688541634 0 .0 0 0 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47. 02/25/2013| MBS Paydown 0.680080461 0 42,306 .0 0 0 | v 531 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47 03/25/2013| MBS Paydown 0.674350769 0 28,648 .0 0 (1 I 537 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035. 02/26/2013| MBS Paydown 0.485297867 0 84,725 .0 0 (V1 I 847 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035. 03/26/2013| MBS Paydown 0.480974472 119 0 41,937 .0 0 (V1 I 629 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37 02/26/2013| MBS Paydown 0.76334306......... | ccccoovvvvrvnerverrnne | wovvrernnn 241,745 | L 241745 | 241,745 | (241,691 | 0 [ 30 | 0 | 30 0| v 241,745 .0 0 0 2FM.....
47232D AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37 03/26/2013| MBS Paydown 0.758519219 0 0 45,287 .0 0 0 2FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 .| 01/26/2013| MBS Paydown 0.445431617.. 10 0 5,690 .0 0 0 1FM.....
47232D AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 02/26/2013| MBS Paydown 0.429347381 9 0 9,772 .0 0 0 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 03/26/2013| MBS Paydown 0.422813656 1 0 3,969 .0 0 (V1 IOV 65 1FM.....
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. 01/26/2013| Pass-Through LoSS...........ccc....... (01 NSO 1 N I 0 .0 0 (V1 IO 46 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. 02/26/2013| Pass-Through LoSS...........ccc...u.. (V1 IS o N I 0 .0 0 (V1 I 53 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. 03/26/2013| Pass-Through Loss............cc....... (01 IO 1 N I 0 .0 0 0 | oo 93 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36 01/26/2013| MBS Paydown 0.367664665 0 49,884 .0 0 (V1 I 245 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36 02/26/2013| MBS Paydown 0.348796063 18 52,832 .0 0 (V1 I 518 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36 03/26/2013| MBS Paydown 0.331588111 35 48,182 .0 0 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36 01/26/2013| MBS Paydown 0.283495449 0 20,831 .0 0 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36 .102/26/2013| MBS Paydown 0.270207713.. 0 22,281 .0 0 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36 03/26/2013| MBS Paydown 0.256975993 0 22,187 .0 0 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36. 01/26/2013| Pass-Through LOSS...........ccc.eun.. (V1 IO 1 N I 0 .0 0 (LR
47232D BN  1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36. 02/26/2013| Pass-Through LosSS..........cc..ceern. (VI IOV 4 I I 0 .0 0 (V1 I 13 6 e
47232D BN  1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36. 03/26/2013| Pass-Through LosS...........ccc...u... (V1 I 1 N 0 .0 0 0 | v 15 (LR
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47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 01/21/2013| MBS Paydown 0.374205351........ [ .cccoevovrvererrerinns | vevveerernen39,890 | civiiirnn.39,890 | oo 39,890 | oo 39,890 | v (1 I (VI I 0 0 0 39,890 .0 0 0 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36 02/21/2013| MBS Paydown 0.370139235....... [ .cccoevrvrvrmnererinnn | vevvrereneens 13,663 | e 13,663 | oo 13,663 | .oovvene 13,663 [ .o 0 0 0 13,663 .0 0 0 05/21/2036( 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.. .101/21/2013| Pass-Through Loss. I O I 0 0 0 0 ... 0 .0 0 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36. 02/21/2013| Pass-Through Loss.... 12,767 | e 0 0 (48) 0 ... 0 .0 0 0 05/21/2036( 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 03/21/2013| Pass-Through LosS...........ccc...u.. 3671 | e 0 0 (25) 0 .. 0 .0 0 0 05/21/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 01/26/2013| MBS Paydown 0.113041877....... | cceeveevreeervernerirnne | cerneerneenns 20,924 | .o 20,924 | oo, 20,924 | oo 20,920 | .ovvrierirnns 0 (0) 0 20,924 .0 0 0 | v 105 | 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 02/26/2013| MBS Paydown 0.111177502....... [ .cccovvrrrvrrrneerernns 5597 | oo 5,597 5,597 | coovreriiens 5,59 | coovrererninnd (VI IO {1 [ IO 0 0 0 5,597 .0 0 (01 I 56 |12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 03/26/2013| MBS Paydown 0.100010961........ | ccccouevvmrrrmnerierirens | cereriieenns 33,520 | v 33,520 | covvrernns 33,520 | o 33,515 | v [V I (V1 I 0 0 0 33,520 .0 0 [V I 503 |12/26/2036( 1FM.....
47232D CM  2|JMAC 2009-R5 11A6 MEZ SSOP CSTR 5/21/36....... | ..... 01/03/2013| MBS Paydown 0.0.........cccooveenees | vovrrreererineeneiinns 0 .0 (1 [P 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 IOV 90 |05/21/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 01/26/2013| Pass-Through LoSS...........ccc....... 0 0 0 ... 0 .0 0 (01 IO 30 | 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 02/26/2013| Pass-Through LoSS...........ccc.cuu.. 0 0 0. 0 .0 0 (V1 IO 18 | 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36.... 03/26/2013| Pass-Through Loss 0 0 0 .. 0 .0 0 (01 I 38 [12/26/2036| 6FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47. .| 01/26/2013| MBS Paydown 0.175922724.. 0 0 1,382 .0 0 0 3 | 04/26/2047( 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47 02/26/2013| MBS Paydown 0.148914923 (68) 0 62,551 .0 0 (V1 I 143 | 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 03/26/2013| MBS Paydown 0.141239376 9) 0 17,777 .0 0 (V1 I 45 | 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 01/26/2013| MBS Paydown 0.474377134....... | ccccovevveernerineennee | eernerennnnn53,690 | 53,690 | 142,398 | 83,297 | 0 | e 7,627 | 0 | 7,627 0 53,690 .0 0 (V1 I 246 |06/26/2037(1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 02/26/2013| MBS Paydown 0.469081083 39 0 11,530 .0 0 [V I 106 | 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 03/26/2013| MBS Paydown 0.467399884 23 0 3,660 .0 0 (01 I 50 | 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 01/26/2013| Pass-Through LoSS...........ccc.cuu.. 0 0. 0 .0 0 (V] IO 63 | 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 02/26/2013| Pass-Through LosS...........ccc....... 0 0. 0 .0 0 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37 03/26/2013| Pass-Through Loss, 0 0 ... 0 .0 0 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37. .101/26/2013| MBS Paydown 0.369629828.. 0 0 5,638 .0 0 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37 02/26/2013| MBS Paydown 0.343475482....... | .ccovevvvriveriverrnne | corverrnnenn 34,692 | 34,692 | 126,785 | i 28,593 | v | o381 | 0 | 4,381 0 34,692 .0 0 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37........ | ..... 03/26/2013| MBS Paydown 0.333800993 710 0 12,833 .0 0 0 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 01/26/2013| MBS Paydown 0.147620708 0 0 20,587 .0 0 (01 I 51 109/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 02/26/2013| MBS Paydown 0.132794049 0 0 61,622 .0 0 (V] - 302 |09/26/2035( 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 03/26/2013| MBS Paydown 0.122332575 0 0 43,480 .0 0 0 | oo 318 | 09/26/2035| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 01/26/2013| MBS Paydown 0.369931828 0 0 23,295 .0 0 (VN I 98 | 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 02/26/2013| MBS Paydown 0.334910153 0 0 10,666 .0 0 0 | s 89 [06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 03/26/2013| MBS Paydown 0.298586484 0 0 11,063 .0 0 (V1 I 137 [06/26/2037| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 01/26/2013| MBS Paydown 0.124995674 0 0 22,043 .0 0 0 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36... .102/26/2013| MBS Paydown 0.098546139.. 0 0 23,143 .0 0 0 12/26/2036| 1FM.....
47232D  FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 03/26/2013| MBS Paydown 0.077853939 0 0 18,106 .0 0 0 12/26/2036| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 01/26/2013| Pass-Through LOSS...........ccc.eun.. 0 0 ... 0 .0 0 (V1 IO 52 |06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 02/26/2013| Pass-Through LosSS..........cc..ceern. 1 0 ... 0 .0 0 (1 I 107 {06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 03/26/2013| Pass-Through LosS...........ccc...u... 4 0 .. 0 .0 0 0 | o 107 | 06/26/2037| 1FM.....




91'6030

Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | o 02/26/2013| MBS Paydown 0.493574925 (11) 0 5,482 .0 0 (V1 I 54 111/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | o 03/26/2013| MBS Paydown 0.489218166 (57) 0 15,249 .0 0 0 11/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37 .| 01/26/2013| MBS Paydown 0.402296271.. 0 0 7,298 .0 0 0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 02/26/2013| MBS Paydown 0.396476996 1 0 11,411 .0 0 0 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 03/26/2013| MBS Paydown 0.388350701 3 0 15,935 .0 0 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 01/26/2013| Pass-Through LoSS...........ccc..uu.. 0 0 ... 0 .0 0 0 | v 15 |02/26/2037| 1FM.....
47232V AE 2 [JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 02/26/2013| Pass-Through LoSS...........cc.ceern. 0 0 ... 0 .0 0 (01 I 54 |02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37..........] ..... 03/26/2013| Pass-Through LoSS...........ccc...u.. 0 0 ... 0 .0 0 (V1 I 107 |02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 01/26/2013| MBS Paydown 0.402281027 0 0 5474 .0 0 0 | v 26 |02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 02/26/2013| MBS Paydown 0.396461081 2 0 8,559 .0 0 (VN I 82 |02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 03/26/2013| MBS Paydown 0.388333848 7 0 11,953 .0 0 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.... 01/26/2013| Pass-Through Loss.... 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37. .102/26/2013| Pass-Through Loss. 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.... 03/26/2013| Pass-Through Loss.... 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 01/26/2013| MBS Paydown 0.582941755 0 0 10,118 .0 0 (V1 I 20 [09/26/2035| 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 02/26/2013| MBS Paydown 0.572494860....... | .ccoueerrerrnernerirnne | coneerneenns 30,980 | covvrrrnens 30,980 | .oovrernens 28,360 | ..oovrrrnene 28,369 | ..oovrrerirnns (U I (LNE)) [ 0 (173) 0 30,980 .0 0 (V1 IO 124 |09/26/2035| 1FM.....
47232V AW 2[JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 03/26/2013| MBS Paydown 0.561925608....... | cc.covvervenrinerirene | cernreineenns 31,343 | e 31,343 | v 28,692 | .ovvvonnen. 28,702 | oo 0 | oo (741 [— 0 (32) 0 31,343 .0 0 (V1 I 187 |09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 01/26/2013| Pass-Through LOSS...........ccc..uu. 0 0. 0 .0 0 (01 I 24 109/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 02/26/2013| Pass-Through LOSS...........cccoeuue. 0 0. 0 .0 0 (V] IO 60 |09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 03/26/2013| Pass-Through LosS...........ccc....... 0 0. 0 .0 0 (01 I 72 |09/26/2035| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36. 01/26/2013| MBS Paydown 0.558820145 0 0 67,760 .0 0 0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36. .102/26/2013| MBS Paydown 0.550655974.. 0 0 57,674 .0 0 0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36. 03/26/2013| MBS Paydown 0.54075527..... 0 0 69,941 .0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 01/26/2013| Pass-Through LoSS...........ccc....... 0 0 ... 0 .0 0 (V1 IOV 47 [11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 02/26/2013| Pass-Through LoSS............ccc....... 0 0 ... 0 .0 0 (01 I 40 (11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 03/26/2013| Pass-Through LosS...........ccc...u.. 0 0 ... 0 .0 0 (01 I 69 | 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 01/26/2013| MBS Paydown 0.402595236....... | ccccvvvrremerrncrirnne | coneeineenad 23,841 | oo 23,841 | oo, 23,841 | oo 23,674 | oo 0 | oo 52 | cvvreinn 0 52 0 23,841 .0 0 (V1 I 110 | 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 02/26/2013| MBS Paydown 0.395124709....... | ccceveveerrmerirerirens | ceneeinennnd 20,292 | .o 20,292 | coovrernens 20,292 | oo 20,150 | .ovvrirerirens (U I 3| e 0 3 0 20,292 .0 0 [V I 188 | 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 03/26/2013| MBS Paydown 0.386065187....... | cccceeerrenerrnceiens | cerneerneenns 24,609 | .o 24,609 | ..ccooonee. 24,609 | ..o 24,436 | ..oooverirnns (0 I 61 | e 0 61 0 24,609 .0 0 (V1N I 342 |11/26/2036( 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 01/26/2013| Pass-Through LOSS..........cc.ceern. 10,822 | oo 0 0 w0 | 0 0 0 ... 0 .0 0 0 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.... 02/26/2013| Pass-Through Loss.... 4634 | oo 0 0 (1) 0 .. 0 .0 0 0 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36. .1 03/26/2013| Pass-Through Loss. 5,359 | oo 0 0 (3) 0 ... 0 .0 0 0 11/26/2036| 1FM.....
47232V BV 3|JMAC 2009-R4 9A3 SUB SSUP CSTR 11/26/37 01/26/2013| MBS Paydown 0.427516654....... | ..cccocvvveriverrerrnee | wvrerenen 125,827 | 125,827 | e 125,827 | coovrvrne 125,827 | v 0 | o0 | a0 [ (V1 IO (V1 I 125,827 .0 0 0 11/26/2037| 1FM.....
47232V BV 3|JMAC 2009-R4 9A3 SUB SSUP CSTR 11/26/37....... | ..... 02/26/2013| MBS Paydown 0.156801611....... | .cccoeeeverenerrerirnes | wvnernenn 103,490 | ... 103,490 | ..o 103,490 | coovrvrne 103,490 | cooovvrerrnnnn (1 I (VI IO (VI I (V1 IO 0 | v 103,490 .0 0 0 11/26/2037| 1FM.....
47232V BV 3[JMAC 2009-R4 9A3 SUB SSUP CSTR 11/26/37....... | ..... 03/26/2013| MBS Paydown 0.0..........cccovrvvre [ overermnrrermnnerinns | vvveverennnn59,943 | 159,943 | i 59,943 | v 59,943 | v (V1 IO (V] I 0 0 0 59,943 .0 0 (VI I 623 | 11/26/2037| 1FM.....
47232V BW 1 |JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 03/26/2013| MBS Paydown 0.949953249....... | .cccovvermrvnerrneernns | cevvverrnen 19,132 | 19,132 | s 19,132 | v 19,132 | oo 0 | oo (V1 IO 0 0 0 19,132 .0 0 0 | o 199 | 11/26/2037| 1FM.....
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47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 01/26/2013| Pass-Through LoSS...........cccocuu.. 4,850 | oo 0 0 (VI I 0 0 0 .. 0 .0 0 (V1 I 56 | 11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 02/26/2013| Pass-Through Loss.... AT756 | v 0 0 0 0 0 ... 0 .0 0 0 11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.. .1 03/26/2013| Pass-Through Loss.... 3,295 | oo 0 0 .0 0 0. 0 .0 0 0 11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 01/26/2013| MBS Paydown 0.080175034.. 0 0 16,604 .0 0 0 07/26/2036( 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 02/26/2013| MBS Paydown 0.061336092 0 0 30,293 .0 0 0 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... |..... 03/26/2013| MBS Paydown 0.059268173 0 0 3,325 .0 0 (V1 IO 49 (07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 01/26/2013| Pass-Through LoSS..........cc.ceevn. 0 0. 0 .0 0 (V1 I 41 107/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 02/26/2013| Pass-Through LoSS...........ccc...u.. 0 0 ... 0 .0 0 (01 I 96 | 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 03/26/2013| Pass-Through LOSS..........ccccvenne 0 0. 0 .0 0 (V1 I 138 [07/26/2036| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 01/26/2013| MBS Paydown 0.182719901 0 0 9,221 .0 0 (01 IO 39 | 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 02/26/2013| MBS Paydown 0.182055921 0 0 1,506 .0 0 (V1 IO 13 | 04/26/2037| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 03/26/2013| MBS Paydown 0.175825214 0 0. 14,129 .0 0 0 04/26/2037| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36.. .| 01/26/2013| MBS Paydown 0.529905447.. 0 0 3,882 .0 0 0 04/26/2036| 3FM......
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 02/26/2013| MBS Paydown 0.520003855 (56) 0 13,654 .0 0 0 04/26/2036| 3FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 03/26/2013| MBS Paydown 0.509210315....... [ .cccovervrervernrrnnrinins | ervveereneens 14,884 | ..o 14,884 | ..o 14,884 | ..o 15,050 [ .ovvrierernnd (VI IO (NE) ) — 0 (173) 0 14,884 .0 0 0 04/26/2036 3FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 01/26/2013| Pass-Through LOSS.........c.eveeees | covrvnernnermerineenns | wovererneensninsend (V1 I 1,774 793 | oo 0 0 w0 | 0 0 0 .. 0 .0 0 0 9 | 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 02/26/2013| Pass-Through LOSS...........ccveres | covremierneiineineians | v (V1 I 3,421 1,529 [ oo, 0 0 w0 | 0 0 0. 0 .0 0 (V1 I 34 104/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 03/26/2013| Pass-Through LOSS...........cvereres | covvenermerierirneenns | vovereneenseinenend [V I 3,058 1,366 [ oo 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 IO 46 |04/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 01/26/2013| MBS Paydown 0.464202652....... | ccccveeereemerrnerirees | corneerineinns 10,442 | oo 10,442 | oo 10,442 | oo 10,381 | oovercrrennnd (1 I (V1 I 0 0 0 10,442 .0 0 (V1 IO 52 |03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 02/26/2013| MBS Paydown 0.460208921 1 0 8,008 .0 0 (01 I 80 |03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 03/26/2013| MBS Paydown 0.45530029.... 0 0 9,843 .0 0 0 03/26/2036| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37.. .101/26/2013| MBS Paydown 0.322382076.. (152) 0. 24,925 .0 0 0 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 02/26/2013| MBS Paydown 0.319421903 (1) 0 4,142 .0 0 0 03/26/2037| 1FM.....
47232V EC 2 [JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 03/26/2013| MBS Paydown 0.31458601......... (2) 0 6,766 .0 0 0 03/26/2037| 1FM.....
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 01/26/2013| Pass-Through LoSS...........ccc....... 0 0 ... 0 .0 0 (01 I 48 |03/26/2037| 1FM.....
47232V EH 1 [JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 02/26/2013| Pass-Through LOSS............cveeees | covrereermneriereneennne | vovereneenssinsind [V I 2,543 2,563 | v 0 0 w0 | 0 0 0 ... 0 .0 0 0 | v 25 |03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 03/26/2013| Pass-Through LOSS...........ccveerer | covremeernerieeineians | wovererseesseineind (V1 I 12,701 12,804 | ovvereind 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 I 191 | 03/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 01/26/2013| MBS Paydown 0.262439732....... | ccccovevevrrnernerirens | coneeinennns 12,047 | oo 12,047 | oo 12,228 | oo, 12,020 | .o (U I (VI I 0 0 0. 12,047 .0 0 0 | v 58 | 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 02/26/2013| MBS Paydown 0.256657485....... | .c.oveevrvrerierenes | ceernrrineinn 9,492 | oo 9,492 | oo 9,634 | oo 9470 | s (1 T (VI I 0 0 0 9,492 .0 0 (V1 IOV 91 | 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 03/26/2013| MBS Paydown 0.24382482......... [ ccccovvierrrnrnninins | vrvveererinns 21,066 | ..oovvernnn 21,066 | .ovvrrrirenn 21,381 | oo 21,017 | oo (V1 IO (346) [ oo 0 (346) 0. 21,066 .0 0 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37. 01/26/2013| Pass-Through Loss.... 7,520 [ oo 0 0 0 0 0 ... 0 .0 0 0 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/3 .102/26/2013| Pass-Through Loss. 6,798 | oo 0 0 0 0 0 ... 0 .0 0 0 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37. 03/26/2013| Pass-Through Loss.... .- 0. 12,296 | ovoverererieiinn 0 0 0 0 0. 0 .0 0 0 04/26/2037| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 01/26/2013| MBS Paydown 0.175896909....... | ccccvveeeremerrerirens | ceneeiineinns 19,951 | oo 19,951 | covvveris 19,951 | covvvrerens 19,951 | oovercirennad (1 I (VI IO 0 0 0. 19,951 .0 0 0 | s 91 |02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 02/26/2013| MBS Paydown 0.166291519....... [ .ccovervverrernrrnerinnns | vrvveererins 20,240 | .oovvvirnnns 20,240 | coovvrirnn 20,240 | oovrvrinen 20,240 | v (V1 IO (V] I 0 0 0. 20,240 .0 0 (1 I 186 |02/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 03/26/2013] MBS Paydown 0.155601797....... | ccveveveeeenerrerirnns | cerneerneenns 22,525 | oo 22,525 | oo 22,525 | oo 22,525 | oo 0 | oo (V1 IO 0 0 0. 22,525 .0 0 0 | v 310 |02/26/2036| 1FM.....
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47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 01/26/2013| Pass-Through LoSS...........cccocuu.. 944 | s 0 0 w0 | 0 0 0 .. 0 .0 0 (V1 IO 31 |02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36. 02/26/2013| Pass-Through Loss.... 757 | oo 0 0 0 0 ... 0 .0 0 0 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/3 .1 03/26/2013| Pass-Through Loss.... 819 [ e 0 0 0 0 ... 0 .0 0 0 02/26/2036| 5FM......
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36. 01/26/2013| MBS Paydown 0.42781135......... [ cecveevrvrermnverinns | crvrerennen 13,318 | 13,318 | 13,318 | v 13,274 | oo 0 (3) 0 13,318 .0 0 0 01/26/2036( 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 02/26/2013| MBS Paydown 0.380271259....... | ccccovvvvmrrrerirerenes | vevvvirinciinnd 9,561 | oo 9,561 | oo 9,561 | oovverirens 9,530 | oo (U I L I 0 4 0 9,561 .0 0 (VN ISP 84 101/26/2036| 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 03/26/2013| MBS Paydown 0.354623284........ | .cc.ovevvevnerrnrennee | vevrnveineii 5,158 | oo 5,158 | covoverrerin 5,158 | oo 5,142 | oo (1 IR L3 I 0 5 0 5,158 .0 0 0 | s 68 |01/26/2036| 1FM.....
47232V FK 3 [JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 01/26/2013| MBS Paydown 0.24759595......... [ ccoeevrervernrrnnrinnns | crvrvererines 36,875 | oo 36,875 | v 36,875 | oovrvrrnens 36,611 | oo (VI IO (V1 I 0 0 0 36,875 .0 0 (V1 I 156 |06/26/2036( 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 02/26/2013| MBS Paydown 0.231255388....... | ccccveverrrnerireririns | cernerineennd 53,328 | ccovrrirenn 53,328 | oo 53,328 | oo 52,946 | ..o LU I 27 | e 0 27 0 53,328 .0 0 [V IO 450 |06/26/2036( 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 03/26/2013| MBS Paydown 0.214914826....... | .cccvcvvvreneinciirans | e 53,328 | ccovrrrens 53,328 | .overens 53,328 | oo 52,946 | ..o (1 I 59 | i 0 59 0 53,328 .0 0 (V1 I 674 |06/26/2036( 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.......cc... | ooee 01/26/2013| MBS Paydown 0.395580864 0 0 39,930 .0 0 (01 IO 30 |01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....ccvvee | vevee 02/26/2013| MBS Paydown 0.379809537 0 0 45,940 .0 0 (V1 IO 70 [01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47... 03/26/2013| MBS Paydown 0.371261877 0 0 24,898 .0 0 0 01/26/2047| 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36. .101/26/2013| MBS Paydown 0.322839231.. 0 0 19,942 .0 0 0 02/26/2036| 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36. 02/26/2013| MBS Paydown 0.280861213 0 0 26,420 .0 0 0 02/26/2036| 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 03/26/2013| MBS Paydown 0.251803671 0 0 18,288 .0 0 0 02/26/2036( 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 01/01/2013| Capital Interest...........c.ccrvvernenn. 0 0 751 .0 0 [V IO 699 |02/26/2036(6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 01/26/2013| Pass-Through LOSS...........ccvveves | covremiernriinneineinns | v (V1 IO 17,057 13,154 | v 0 0 w0 | 0 0 0. 0 .0 0 (V1 I 603 |02/26/2036(6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 02/26/2013| Pass-Through LOSS............cvereres | covveenerneriererneenns | vovererneenseinniend (V1 I 37,885 29,217 | oo 0 0 w0 | 0 0 0 .. 0 .0 0 (V1 I 1,522 |02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 03/26/2013| Pass-Through LOSS.........c.cveeees | covremeernermerineenns | wovererneessnineind (V1 I 2,623 2,023 | i 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 I 118 | 02/26/2036| 6FM.....
47770# AC  9|JOBSON MEDICAL T/L L+900 12/31/2014.........cococn. | cooee 03/29/2013| Paydown 100.0........c.ceverieririns | covveerrnerirerieninnes | cevverieneiinns 2,938 | s 2,938 | v 1,910 | v 2,126 | oo LV I 68 | v 0 68 0 2,938 .0 0 (VN ISP 77 |12/31/2014|6...........
478115 AA 6 |JOHNS HOPKINS 5.2507/01/2019.. 02/22/2013| Partial Call 120.44241..........cocoe | covvvvrvverinerreernes | 002,119,786 | .........1,760,000 | .........1,758,768 | .........1,759,044 | ...cccovvviine0 | o956 | 0 | e 956 | oo 0| v 1,760,000 | ...covcvvnee 0 | 359,786 |..... 359,786 | ...... 59,290 |07/01/2019| 1FE......
493268 AY  2|KSLT 2000-B A2 ABS FLT 07/25/29. .| 01/25/2013| MBS Paydown 0.197882402.. 2,152 0 12,309 .0 0 0 07/25/2029| 4AM.
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 06/27/2025 e 03/27/2013| MBS Paydown 0.026129181 5,483 0 87,651 .0 0 0 06/27/2025| 1FE......
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.........ccoovvrrerrers | o 01/15/2013| MBS Paydown 0.211367606 0 0 35,144 .0 0 0 09/15/2018| 1AM.....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.......cccvvvvvevnecs [ v 02/15/2013| MBS Paydown 0.207835133 0 0 35,325 .0 0 (VN 238 |09/15/2018[ 1AM.....
52519S AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.........ccovvververs | o 03/15/2013| MBS Paydown 0.204361159 0 0 34,740 .0 0 (V1 I 459 |09/15/2018[ 1AM.....
52520M BS 1 [LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ... 01/25/2013| MBS Paydown 0.640851729....... | ccccveeereemeincrirens | cerneerneennsd 42,521 | oo 42,521 | oo 30,615 | oo 31,629 | oo (U I 5,315 | v 0 5,315 0 42,521 .0 0 (V1 IO 32 |12/25/2035| 1FM.....
52520M BS 1 [LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ... 02/25/2013| MBS Paydown 0.633830537....... | ccccvrveervenerirerirene | cereeinnnnns 35,106 | ..oovvereces 35,106 | ..ovvvrneen 25,276 | .ovvvernene 26,113 | oo 0| e 3422 | o 0 3,422 0 35,106 .0 0 0 | v 52 | 12/25/2035| 1FM.....
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ... 03/25/2013| MBS Paydown 0.624794367....... | ccccveeeeeemerrnerirens | cerneerneennsd 45181 | oo 45181 | oo 32,530 | oo 33,608 | .oocrerirnns 0| e 5,838 | oo 0 5,838 0 45,181 .0 0 0 | oo 100 | 12/25/2035| 1FM.....
52521R AC  5[LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccccevrnrvreres | vorer 01/25/2013| MBS Paydown 0.3343245........... 0 0 52,861 .0 0 (01 I 38 |06/25/2037| 1FM.....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037... 02/25/2013| MBS Paydown 0.33277708 0 0 10,832 .0 0 0 06/25/2037| 1FM.....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037 .103/25/2013| MBS Paydown 0.3302185.. 0 0 13,211 .0 0 0 06/25/2037| 1FM.....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037... 03/25/2013| Pass-Through Loss 0 0 ... 0 .0 0 0 06/25/2037| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 01/25/2013| MBS Paydown 0.517470363....... | ccceveeeeeemmernerirens | corneeineenns 38,325 | oo 38,325 | oo 33,966 | ..oocoonnene 36,619 | .ovvrerirens (1 I (VI IO 0 0 0. 38,325 .0 0 0 09/25/2035| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 02/25/2013| MBS Paydown 0.504449893....... | ..coervirrrnrrnerinnns | vevveererinnns 91,143 | v 91,143 | v 80,776 | .ovovrrne. 87,085 | oot [V I 131 | s 0 131 0. 91,143 .0 0 (1 I 920 | 09/25/2035| 1FM.....
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525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 03/25/2013| MBS Paydown 0.477759551....... [ ccccovvvirvernererinne | crernrn 186,832 | ... 186,832 | ..o 165,580 | .ooovvvencs 178,514 | oo 0| e 4,483 | o (0 I 4,483 | (V1 I 186,832 .0 0 0 2,817 |09/25/2035
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 01/25/2013| MBS Paydown 0.404993861........ | ..cvvvrervrvermrverinnns | cerrerrenennnn8,993 | ciiiiiiiinnnn8,953 | oo 5820 [ .o 2,586 | oo (I IO 0 0 0 8,953 .0 0 0 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .| 01/25/2013| Pass-Through Loss.... 1TAT | e 0 0 0 0 0 ... 0 .0 0 0 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 02/25/2013| MBS Paydown 0.393354621....... [ .cccoevevernrrcrinns | vrvvrrennen 15,528 | 15,528 | o 10,093 | oo 572 | o (1 I 0 0 0. 15,528 .0 0 0 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccvvvevrns [ venee 02/25/2013| Pass-Through Loss............cc....... 5,038 | .o 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 IS 73 | 01/25/2037
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocvvrveer | vevee 03/25/2013| Pass-Through LOSS...........ccccvenne 5 I 0 0 w0 | 0 0 0 ... 0 .0 0 0 | v 11 |01/25/2037
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 01/25/2013| MBS Paydown 0.371134354....... [ cccovvrviervrnrnninnns | vrvveereninns 38,932 | v 38,932 | v 33,002 | v 33472 | v [V I 105 | oo 0 105 0 38,932 .0 0 (V1 I 181 |07/25/2047
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 02/25/2013| MBS Paydown 0.361010009....... | ccceeeeemrrrrmerirerirene | cererineennd 50,622 | .ovvvernen 50,622 | ..ovrvrnens 43,028 | oo 43,523 | oo 0| e 2,189 | v 0 2,189 0 50,622 .0 0 [V IO 471 | 07/25/2047
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 03/25/2013| MBS Paydown 0.345560109....... | ceceeeeerremeirneeirene | coneeiineenns 77,250 | e 77,250 | e, 65,662 | ..ocovvnene 66,417 | oo (U I 6,622 | ccooriri 0 6,622 0. 77,250 .0 0 (V1 I 1,076 |07/25/2047
54323M  AJ  7|[LONGVIEW POWER TL FAC L+475 2/28/14............ | ..... 03/28/2013| Paydown 100.0........c.ceverrermirins | corveerrnerierieninnes | cevverieneiinns 2,167 | oo 2,167 | oo 2,167 | oo 1,435 | v (U TR (V1 I 0 0 0 2,167 .0 0 0 0 |02/28/2014
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........ccocoomeremmrens [ e 01/25/2013| MBS Paydown 0.63104499......... | cceeveeerrrerneencriens | ceneeiseenns 30,785 | o 30,785 | covererneens 28,727 | oo 23,241 | oo (1 IO 211 [ s 0 211 0 30,785 .0 0 09/25/2033
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........ccocovvremnns [ s 02/25/2013| MBS Paydown 0.61093139.... 375 0 30,170 .0 0 09/25/2033
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033. .103/25/2013| MBS Paydown 0.59477366 488 0 24,237 .0 0 09/25/2033
55265K Z7  7|MASTR 2003-11 6A10 10 INV 12/25/33 01/25/2013| MBS Paydown 0.0............. 0 0 ... 0 .0 0 12/25/2033
55265K Z7 7| MASTR 2003-11 6A10 10 INV 12/25/33.......c.ccvcrmvvurs | corne 02/25/2013| MBS Paydown 0.0..........ccovvveere [ eorermmmneinirneireninns 0 .0 (V) IO 78,737 | o (V1 IO {1 [ IO 0 0 0 ... 0 .0 0 12/25/2033
576434 MS 0| MALT 2004-2 8A2 |0 FLT 03/25/2034.........covvervvernes | v 02/25/2013| MBS Paydown 0.0.........cccvvvevees | verereerernnerneriens 0 .0 0 | oo 29,337 | v (U I (VI I 0 0 0 .. 0 .0 0 03/25/2034
576434 MS 0| MALT 2004-2 8A2 10 FLT 03/25/2034.........oovvreveraes [ e 03/25/2013| MBS Paydown 0.0.........cccovveneee | vovrrrrereiiniieniinns 0 .0 (0 I 29,337 | oo (1 IO (V] IO 0 0 0 .. 0 .0 0 03/25/2034
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034...........couvervee [ e 01/25/2013| MBS Paydown 0.35157287......... | ccccevrveererereneenns | crvverireens 151,068 | ..ccvveeee 151,068 | ..oovveneee 151,068 | ..ovvvvnee 150,780 | covouvvrcrinnn (U I (201) ] voverrrerrenad (V1N I (201) ] cevorernrennd (V1 I 151,068 .0 0 08/25/2034
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034...........ccoveersee [ e 02/25/2013| MBS Paydown 0.3452735........... | ceeereeeeeemerincriens | cerneeineinns 53,545 | c.ovvrrnns 53,545 | c.oovrirnns 53,545 | .ovvrreenn. 53,443 | oo (U IO (G [— 0 (46) 0. 53,545 .0 0 (V1 I 459 |08/25/2034
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034............cocccvues | v 03/25/2013| MBS Paydown 0.33370262......... | cccevrveerrnniirerirene | e 98,352 | coovvrirenn 98,352 | c.ovvvrneens 98,352 | .ovvvirnene 98,165 | ..ccveerirns (U I ((1074) [ 0 (102) 0. 98,352 .0 0 (V1 I 1,265 |08/25/2034
581557 AU 9| MCKESSON CORP 5.2503/01/2013... 03/01/2013| Maturity 100.0.... .0 0 0 [ 105,000 |03/01/2013
58501W AV 3|STEER Z1A (JCP) 7.54 03/01/2017 .103/01/2013| Paydown 100. .0 0 (V1 I 3,879 |03/01/2017
60688V AC 8| MMODAL INC TL B L+550 8/17/2019... 03/28/2013| Paydown 100.0... 0 3,708 .0 0 0 0 |08/17/2019
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 01/25/2013| MBS Paydown 0.37000728......... | ccceoveeeeremernerinens | cerverirneerneens 574 (VI IO 0 0 0 574 .0 0 0 2 |06/25/2036
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ... 02/25/2013| MBS Paydown 0.36947738......... | cccevevervrvonirverirens | verierirnceienens 689 | oo 689 535 | .o 317 0 (D] e 0 (1) 0 689 .0 0 0 5 |06/25/2036
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 03/25/2013| MBS Paydown 0.36473954......... | cccceveenerrerieeenee | veerveirnenand 6,159 | oo 6,159 | coovererir 4781 | e 2,837 | s 0| e 2,082 | v 0 2,082 0 6,159 .0 0 0 | v 63 | 06/25/2036
61751D AE 4 |[MSM 2006-17XS A3A SEQ STP 10/25/46..........ccccer. | veee 01/25/2013| MBS Paydown 0.82007505......... (22) 0 35,302 .0 0 (V1 I 120 | 10/25/2046
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........ccco. | vee 02/25/2013| MBS Paydown 0.81703258......... (31) 0 27,382 .0 0 (V1 I 147 | 10/25/2046
61751D AE 4 |[MSM 2006-17XS A3A SEQ STP 10/25/46..........cccccr. | e 03/25/2013| MBS Paydown 0.81512672......... (39) 0 17,153 .0 0 0 | oo 153 |10/25/2046
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... |..... 01/26/2013| MBS Paydown 0.586263631 (922) 0 68,349 .0 0 0 04/26/2036
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 02/26/2013| MBS Paydown 0.580405714 (38) 0 49,792 .0 0 0 04/26/2036
61758M AA  5[MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... .| 03/26/2013| MBS Paydown 0.576227814.. (53) 0 35,512 .0 0 0 04/26/2036
643529 AC  4|NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 02/25/2013| MBS Paydown 0.731705919 372 0 11,713 .0 0 0 10/25/2036
643529 AC  4|NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 03/25/2013| MBS Paydown 0.727277176 158 0 11,072 .0 0 (V1 IO 85 | 10/25/2036
643529 AD  2|NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 02/25/2013| MBS Paydown 0.731705918 149 0 4,685 .0 0 (V1 I 18 |10/25/2036
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 03/25/2013| MBS Paydown 0.727277176 63 0 4,429 .0 0 0 | v 34 110/25/2036
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65535V KU 1| NAA 2005-WF12A2 SEQ 4.786 03/25/2035.............. 01/25/2013| MBS Paydown 0.23253768......... 0 13,274 .0 0 | oo [ e 53
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035. 02/25/2013| MBS Paydown 0.22873431.... 12 0 7,607 .0 0
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035. .103/25/2013| MBS Paydown 0.22356027 29 0 10,348 .0 0
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047 01/25/2013| MBS Paydown 0.20838199.... 0 0 2,420 .0 0
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047...........ccconuc.. 01/25/2013| Pass-Through LoSS...........ccc....... 0 0 ... 0 .0 0 | vvvercieen0 | s 18
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.......c.ovvvonecen. 02/25/2013| MBS Paydown 0.20678955......... 0 0 2,673 .0 0 | o0 | s 24
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047.......coovvvvvrnnee 02/25/2013| Pass-Through LOSS..........cc.cvern. 0 0 ... 0 .0 0 | o0 | s 33
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047..........cccconece. 03/25/2013| MBS Paydown 0.20321151......... 0 0 7,073 .0 0| vvverienn0 | e 93
65538P AA  6|NAA2007-1 1A1A SEQ STP 3/25/2047........c.covvvvevenee 03/25/2013| Pass-Through LOSS..........cccceenne 0 0 ... 0 .0 0 | o0 | s 95
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.................. 01/15/2013| MBS Paydown 0.340705648 0 0 8,226 .0 0 | veiverieennd0 | s 41
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24................. 02/15/2013| MBS Paydown 0.338038177 0 0 8,002 .0 0 | o0 | s 80
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.. 03/15/2013| MBS Paydown 0.332039556 0 0 17,996 .0 0
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/203; .101/15/2013| MBS Paydown 0.089242517.. 0 0 20,874 .0 0
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032... 02/15/2013| MBS Paydown 0.085280949 2) 0 27,731 .0 0
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032............c.on... 03/15/2013| MBS Paydown 0.080350497 (1) 0 34,513 .0 0
73316P  GK  0|POPLR 2005-5 AF6 NAS 5.331 11/25/35.................. 01/25/2013| MBS Paydown 0.762692842 0 82,296 .0 0 | o0 | e 409
73316P GK  0|POPLR 2005-5 AF6 NAS 5.331 11/25/35.................. 02/25/2013| MBS Paydown 0.749581784 0 75,520 .0 0 | oo [ e, 727
73316P  GK  0|POPLR 2005-5 AF6 NAS 5.331 11/25/35.................. 03/25/2013| MBS Paydown 0.727771997....... | cccovvvvveriverirenrnee | wovvrennn. 125,624 | ... 125,624 | ... 125,620 | .oorre125,203 | o0 [ 15 | 0 | i 15 | s (V1 I 125,624 .0 0| civerienn0 | e 1,737
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046.................. 02/25/2013| MBS Paydown 0.721088296 32 0 32,372 .0 (VI TN | I SO 10
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046.................. 03/25/2013| MBS Paydown 0.708578417 98 0 31,275 .0 0 | vvverieennd0 | e 19
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046... 02/25/2013| MBS Paydown 0.572499489 35 0 48,611 .0 0
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 .103/25/2013| MBS Paydown 0.566673246.. 94 0 32,627 .0 0
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037.... 03/25/2013| MBS Paydown 0.8353362 51,470 30 0 53,545 .0 0 12
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... 03/16/2013| MBS Paydown 0.980012205 181,605 | .ooeeeer 180,712 | o0 [ e (1,217) | 0 | e (1,217) | e 0 | v 179,890 .0 0 1FE......
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... 01/26/2013| MBS Paydown 0.695513901........ | ccccvvvevrrvvirverrens | wvveennn. 204,892 | oo, 204,892 | ........... 204,636 | ............ 203,767 | .covrcveriren0 | 552 | 0 552 0 204,892 .0 0 5FM.....
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... 02/26/2013| MBS Paydown 0.6701045........... | cccoveerverrvervenrens | wovverennnn 127,047 | e 127,047 | oo 126,888 | ..ccvvvne 126,349 | o0 [ 94 | (V] I 94 | 0 | s 127,047 .0 0 5FM.....
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... 03/26/2013| MBS Paydown 0.6563359%4......... [ .cccoeivreerererrerienns | vevveerennn.88,843 | (i 68,843 | oo 68,757 | .ovevriren 68,465 | ..ooovcriienns0 | ovrieeiennn(93) | e 0 (93) 0 68,843 .0 0 5FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 01/25/2013| MBS Paydown 0.355869594....... | .c.covveervenrrneriens 0 0 419 .0 0 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 01/25/2013| Pass-Through LOSS........c.cveeeees | cevemeereenneeneninns 0 0 ... 0 .0 0 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 02/25/2013| MBS Paydown 0.350564638....... [ ..cccocvrrrrniirennnns 0 0 25,358 .0 0 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 02/25/2013| Pass-Through Loss, 0 0 ... 0 .0 0 1FM.....
74958W AC 0| RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37.. .103/25/2013| MBS Paydown 0.347552392.. 0 0 6,086 .0 0 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 03/25/2013| Pass-Through Loss. 0 0. 0 .0 0 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37.........c.nvvernvcn. 01/25/2013| MBS Paydown 0.25436702......... 0 1,728 .0 0 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37........cccovvrvvvnn 02/25/2013| MBS Paydown 0.25378378......... | cecveervrnrrnrvnrines | cvrrerreennnnnn 3,832 | 5,832 | i 5,832 [ oo 389 | e [ (1) | 0 (11) 0 5,832 .0 0 | o0 | s 56 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37...........rvvernvcn. 03/25/2013| MBS Paydown 0.25338206......... | «cccveeeenernerrrerinnee | weernernenennedh 017 | i 8,017 | s 4,017 | e 2,682 | o0 | e (12) | s 0 (12) 0 4,017 .0 0 | 0 | s 58 1FM.....
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759950 FX  1|RAMC 20054 A3 SEQ STP 2/25/36.........cccouvmuverrnes | veven 01/25/2013| MBS Paydown 0.3417933........... 217 0 1,634 .0 0 0 7 |02/25/2036( 4FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36 02/25/2013| MBS Paydown 0.33987447..... 681 0 4,020 .0 0 0 02/25/2036| 4FM.....
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2/25/36 .| 03/25/2013 MBS Paydown 0.33733138 902 0 5,328 .0 0 0 02/25/2036| 4FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32 01/25/2013| MBS Paydown 0.27803033.... 0 0 5,095 .0 0 0 01/25/2032( 1FM.....
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32.......cccovuvee [ vonee 02/25/2013| MBS Paydown 0.276821079 (0) 0 3,628 .0 0 (01 I 36 |01/25/2032| 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32........ocvvvee | e 03/25/2013| MBS Paydown 0.275365381 (0) 0 4,367 .0 0 0 | s 65 |01/25/2032| 1FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33..........covvvvves [ o 01/25/2013| MBS Paydown 0.883143244 180 0 23,551 .0 0 (V1 I 106 [07/25/2033| 2FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........occvvvevee | e 02/25/2013| MBS Paydown 0.877327773 19 0 11,631 .0 0 (V1 I 105 | 07/25/2033| 2FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........oocvvveves | venee 03/25/2013| MBS Paydown 0.871058619 37 0 12,538 .0 0 (V1 I 170 [07/25/2033| 2FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033...........ce. | e 01/25/2013| MBS Paydown 0.347822826....... | ..ccccovvrrverirerrnes | wvrrrenenn 139,452 | e 139,452 | .o 139,474 | 138,982 | 0 [ 0 | 0 | i (V1 IO 0| s 139,452 .0 0 0 09/25/2033| 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033...........coc. | veee 02/25/2013| MBS Paydown 0.32008272......... 39 0 221,921 .0 0 0 09/25/2033| 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033.. 03/25/2013| MBS Paydown 0.294640377 95 0 203,539 .0 0 0 09/25/2033( 1FM.....
76110V QL 5| RFMS22004-HS2 A6 NAS 5.17 6/25/34.. .101/25/2013| MBS Paydown 0.134501767.. 0 55,808 .0 0 0 06/25/2034| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........coooveere | o 02/25/2013| MBS Paydown 0.126083097 0 33,675 .0 0 0 06/25/2034| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........ccoovvere | e 03/25/2013| MBS Paydown 0.117308256 0 35,099 .0 0 0 06/25/2034( 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....ccovvvvcrecns | o 01/25/2013| MBS Paydown 0.346508585 0 0 19,606 .0 0 (U IO 70 | 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvvvrnns | o 02/25/2013| MBS Paydown 0.342469752 59 0 22,214 .0 0 (1 I 158 [11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....cccovvvvrenes | corne 03/25/2013| MBS Paydown 0.338568353 115 0 21,458 .0 0 (V1 I 229 [11/25/2031| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 01/25/2013| MBS Paydown 0.338418778 0 0 38,011 .0 0 0 | s 18 |08/25/2035( 1FM.....
761118 DV 7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... |..... 01/25/2013| Pass-Through LosS...........ccc....... 0 0. 0 .0 0 0 6 |08/25/2035| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 02/25/2013| MBS Paydown 0.332627046.. 0 0 52,786 .0 0 (V1 IO 49 |08/25/2035| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035.. .102/25/2013| Pass-Through Loss.... 0 0. 0 .0 0 0 7 |08/25/2035( 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 03/25/2013| MBS Paydown 0.330772555....... [ .cccovvveernnrerinns | coerrennenn 17,954 | (17,954 | e 15,036 | .ooovvvvnnes 13,252 | v (U I 0 0 0 17,954 .0 0 (01 I 25 | 08/25/2035| 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 03/25/2013| Pass-Through LOSS..........ccccvenne 1,214 | e, 0 0 w0 | 0 0 0 ... 0 .0 0 0 2 |08/25/2035( 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35..........ovvvvvrer [ v 01/25/2013| MBS Paydown 0.372514909 2,174 | ........ 853 0 w0 | 0 0 0 2,366 .0 0 (VN I 12 10/25/2035[ 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvvere | e 01/25/2013| Pass-Through LosS...........cccccvenn. 358 | s 0 w0 ] 0 0 0 ... 0 .0 0 0 2 |10/25/2035( 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvvrcrs | vevee 02/25/2013| MBS Paydown 0.353711865....... | ..ccccovvrvvervnriians | vrvernreeennn 27,815 | i 27,815 | il 25,555 | oo 8,728 | oo (VI IO (V1 I 0 0 0 27,815 .0 0 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvvere | e 02/25/2013| Pass-Through LoSS...........cc.cceevn. 1T I 0 0 w0 | 0 0 0. 0 .0 0 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | venee 03/25/2013| MBS Paydown 0.353055822 548 | ........ 305 0 w0 | 0 0 0 597 .0 0 10/25/2035| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccvvvrrers | vevee 03/25/2013| Pass-Through LOSS...........cc.ceern. 356 | oo 0 0 w0 | 0 0 0 ... 0 .0 0 10/25/2035| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. 01/25/2013| MBS Paydown 0.253217947.. 9,224 | ....... 612 0 .0 0 0 9,230 .0 0 02/25/2036| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. .101/25/2013| Pass-Through Loss.... 3135 | 0 0 .0 0 0 ... 0 .0 0 02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. 02/25/2013| MBS Paydown 0.250247928.. 9,358 | ........ 588 0 .0 0 0 9,364 .0 0 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccvcreree | venee 02/25/2013| Pass-Through LOSS...........cccoeune. 2,515 | oo 0 0 w0 | 0 0 0 ... 0 .0 0 (V1 IO 23 [02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36.........cccovvrvrs | vevee 03/25/2013| MBS Paydown 0.246962012....... [ .cccovrvrrrrmnverinnns | vvvrernnneen 10,421 | 10,421 | e 10,414 | ........ 650 0 w0 | 0 0 0 10,421 .0 0 (1 I 143 [02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........covcreree | evee 03/25/2013| Pass-Through LOSS...........ccc..uu.. 2,721 | e 0 0 w0 | 0 0 0. 0 .0 0 0 | v 37 |02/25/2036| 1FM.....




Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

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

22’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036................ 02/25/2013| MBS Paydown 0.204723526 7 15,316 .0 0 0 5 |03/25/2036
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036... 03/25/2013| MBS Paydown 0.200010652 60 23,564 .0 0 0 03/25/2036
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. .| 01/25/2013| MBS Paydown 0.129289642.. 0 22,033 .0 0 0 10/25/2032
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 01/25/2013| Pass-Through Loss (01 ISR 1 N I 0 .0 0 0 3 110/25/2032
76112B CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. 02/25/2013| MBS Paydown 0.126611464 0 7,476 .0 0 (V1 IO 59 | 10/25/2032
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. 02/25/2013| Pass-Through LOSS...........ccccvenne (1 IO 1 I 0 .0 0 0 | e 26 | 10/25/2032
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. 03/25/2013| MBS Paydown 0.122637296 0 15,367 .0 0 (V1 I 183 | 10/25/2032
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. 03/25/2013| Pass-Through LoSS...........cccccvenn. 0| o0 | 0 .0 0 0 6 |10/25/2032
76112B  HY 9| RAMP 2005-RS1 A6 NAS 4.713 1/25/35.................. 01/25/2013| MBS Paydown 0.442204522 (821) 55,470 .0 0 0 | oo 218 |01/25/2035
76112B  HY 9| RAMP 2005-RS1 A6 NAS 4.713 1/25/35.................. 02/25/2013| MBS Paydown 0.423735039....... | .ccccooremrrrerrerrnne | veerrenenn95,303 | 195,303 | oo 95,066 | oo 93,874 | 0 | e (1,489) [ o0 | (1,489) 95,303 .0 0 (VN 749 |01/25/2035
76112B  HY  9|RAMP 2005-RS1 Al6 NAS 4.713 1/25/35............cn.... 03/25/2013| MBS Paydown 0.398431143....... | ccccoovvvmrvnerrneinnes | vveernnn. 130,568 | ... 130,568 | ............130,244 | ... 128,611 | o0 | eeied(2,073) | iienl0 | (2,073) | covvvreree0 [ e 130,568 .0 0 (V1 I 1,538 [01/25/2035
780255 ZA  6|RPIFINANCE TRUST TL L+250 11/9/2016.. 03/28/2013| Paydown 100.0.........cccvvrvrvrcrnnes 0 0 4,900 .0 0 0 0 | 11/09/2016
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042. .101/15/2013| MBS Paydown 0.625941028.. (2) 0 47,167 .0 0 0 07/15/2042
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042 02/15/2013| MBS Paydown 0.614584674 16 0 56,782 .0 0 0 07/15/2042
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042..........coevvvenee 03/15/2013| MBS Paydown 0.602160092 824 0 62,123 .0 0 0 07/15/2042| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvrvrvrrnn 01/15/2013| MBS Paydown 0.815919008 (2) 0 73,802 .0 0 (V1 IO 434 |05/16/2044 1FE......
78445M AB  6|SLMA 2010-A 2A ABS FLT 5/16/44..........ccvvvviirnnnne 02/15/2013| MBS Paydown 0.80754988......... (66) 0 83,691 .0 0 (V1 I 742 | 05/16/2044| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvrvrvrrnn 03/15/2013| MBS Paydown 0.799823575 10 0 77,263 .0 0 (V1 I 892 |05/16/2044| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029.............cocceeu. 01/20/2013| MBS Paydown 0.888678317 6 0 66,452 .0 0 (V1 I 104 |08/20/2029| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029..............cc..... 02/20/2013| MBS Paydown 0.846334959 10 0 84,687 .0 0 0 08/20/2029| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029 03/20/2013| MBS Paydown 0.808690042 8 0 75,290 .0 0 0 08/20/2029| 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025. .101/15/2013| MBS Paydown 0.902038492.. 0 109,556 .0 0 0 03/17/2025
828380 AA  7|SVLF 2012-D A ABS 3.0 03/17/2025. 02/15/2013| MBS Paydown 0.876806825 .0 ...113,543 .0 0 0 03/17/2025
828380 AA  7|SVLF 2012-D A ABS 3.0 03/17/2025...........osvrerrennce 03/15/2013| MBS Paydown 0.845880899....... | ..ccoocemvevrmermerrnee | woerrernens 139,167 | 139,167 | .. 139,005 | v 139,088 | o0 [ B | 0 | s 48 | o 0 | v 139,167 .0 0 0 03/17/2025
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035.............ccoc.n... 01/25/2013| MBS Paydown 0.855300121 0 0 13,357 .0 0 0 05/25/2035
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035.............ccccvnne. 02/25/2013| MBS Paydown 0.84972765......... 1 0 18,662 .0 0 (V1 I 194 | 05/25/2035
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035............c.couvene 03/25/2013| MBS Paydown 0.843805192 53 0 19,834 .0 0 (V1 I 309 |05/25/2035
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37........occvvvvrnncns 02/25/2013| MBS Paydown 0.999963............. | coeeeerevmrrverirenennee | cverrerenennneenc T4 | i 74 YT I T s 0 | o3 | e 0 3 0 74 .0 0 0 0 |03/25/2037
83612P AC  4|SVHE 2007-1 2A2 SEQ FLT 03/25/37........cvvvvvernnee 03/25/2013| MBS Paydown 0.93150924......... [ .cccocovivererririens | crverenen 136,908 | ... 136,908 | ............ 131,003 | ..c.e0.o0 131,003 | o0 | 6,101 | 0 | 6,101 | v (1 I 136,908 .0 0 (V1 IO 75 | 03/25/2037
855030 AJ  1|STAPLESINC 9.7501/15/2014........cocomrvrvrnrrrernrinns 01/22/2013| Cash Tender 108.851........cccoocere [ ovrvvverrerrvvreinnes | 206,531,060 | ........6,000,000 | .........6,060,000 | .........6,014,724 | ..ccoccvvireccn0 | oo (T87) | i [ e (V414 (V1 I 6,013,937 | .cocvvrvrnnn 0 [ 517,123 |..... 517,123 |..... 303,875 |01/15/2014| 2FE......
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35... 01/25/2013| MBS Paydown 0.36839381 5,274 0 37,302 .0 0 (V1 I 16 |08/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/3; .102/25/2013| MBS Paydown 0.3677129.. 24 0 3,405 .0 0 0 3 |08/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35... 03/25/2013| MBS Paydown 0.35800137 9,298 0 48,558 .0 0 (01 I 61 |08/25/2035| 1FM.....
863579 XR 4| SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35. 01/25/2013| MBS Paydown 0.46227849 2,905 0 25,481 .0 0 (V1 I 115 {09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35. 02/25/2013| MBS Paydown 0.45580321.......... [ ccccovevrverernrverinnns | vvrerrrenenen32,376 | ciiireenn32,376 | i 25,011 | 24,319 | iiiennl0 | 4810 | 0 | 4,810 0 32,376 .0 0 (V1 I 292 | 09/25/2035| 1FM.....
863579 XR 4| SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35. 03/25/2013| MBS Paydown 0.45061367 3,151 0 25,948 .0 0 0 | v 351 [09/25/2035[ 1FM.....




€2'6030

Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......cccovvevrves [ e 03/25/2013| MBS Paydown 0.258100187 103 0 6,849 .0 0 (V1 IO 19 |08/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31........ccvvvvniiirinirvenns [ 01/25/2013| MBS Paydown 0.205071062.. (953) 0 6,039 .0 0 0 0 |04/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31 .102/25/2013| MBS Paydown 0.20300093 29 0 7,245 .0 0 0 0 | 04/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......cocovvmercrnerernnnns | e 03/25/2013| MBS Paydown 0.200845823.. 52 0 7,543 .0 0 0 0 |04/25/2031| 1FM.....
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cccccree | venee 01/28/2013| MBS Paydown 0.008593619 3 0 781 .0 0 0 0 |08/28/2032 6*.........
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.........cocevv. | curee 02/28/2013| MBS Paydown 0.008078758 22 0 5,149 .0 0 0 0 |08/28/2032| 6*.........
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032..........ccocree | vonee 03/28/2013| MBS Paydown 0.007149669 39 0 9,291 .0 0 0 0 [08/28/2032(6*.........
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovvvvrerers [ vonee 01/25/2013| MBS Paydown 0.211721397 54 0 18,382 .0 0 0 0 |01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031........ccrvvevererns | corne 02/25/2013| MBS Paydown 0.208626809 143 0 21,662 .0 0 0 0 [01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovvrvrereres [ v 03/25/2013| MBS Paydown 0.20573058......... 200 0 20,274 .0 0 0 0 |01/25/2031| 1AM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34........ccovvre | o 01/25/2013| MBS Paydown 0.318018054 0 0 15,005 .0 0 (V1 IOV 68 |05/25/2034| 1FM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34. 02/25/2013| MBS Paydown 0.313343402 2 0 31,554 .0 0 0 05/25/2034( 1FM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34. .| 03/25/2013| MBS Paydown 0.310466622.. 3 0 19,418 .0 0 0 05/25/2034| 1FM.....
863619 AB  8|SASC 2007-OSI A2 SEQ FLT 06/25/2037.... 03/25/2013| MBS Paydown 0.25361947.... 21 0 20,927 .0 0 0 5 |06/25/2037(1Z........
872162 AH  5|TAL2011-2A A ABS 4.31 5/20/2026............cocovrvveres | vevee 01/20/2013| MBS Paydown 0.833333333 (7) 0 16,667 .0 0 (1 I 66 |05/20/2026| 1FE......
872162 AH  5|TAL2011-2A A ABS 4.315/20/2026...........ccoovvvrrererns [ o 02/20/2013| MBS Paydown 0.825................. (18) 0 16,667 .0 0 (V1 IO 124 | 05/20/2026| 1FE......
872162 AH  5|TAL2011-2A AABS 4.315/20/2026............cocovvvires | veree 03/20/2013| MBS Paydown 0.816666667 (26) 0 16,667 .0 0 (1 I 180 |05/20/2026| 1FE......
87407P AA  8|TAL2013-1A A ABS 2.83 02/22/2038............covvveevrens [ v 03/20/2013| MBS Paydown 0.991666667 0 0 16,667 .0 0 (01 I 30 |02/22/2038| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.............cc0c0cu. R.. |01/15/2013| MBS Paydown 0.841666667 (6) 0 12,500 .0 0 (V1 IOV 47 |06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..................... R.. |02/15/2013| MBS Paydown 0.833333334 (21) 0 12,500 .0 0 (01 I 98 | 06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.... . |03/15/2013| MBS Paydown 0.825 (34) 0 12,500 .0 0 0 06/15/2026| 1FE......
89656F AA  4|TRL 2012-1A A1 ABS 2.266 01/15/43, .102/15/2013| MBS Paydown 0.990591786.. 0 0 21,686 .0 0 0 01/15/2043
89656F AA  4|TRL 2012-1A A1 ABS 2.266 01/15/43... 03/15/2013| MBS Paydown 0.981156941 0 0 21,747 .0 0 0 01/15/2043
92925C CC 4 |[WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 01/25/2013| MBS Paydown 0.386035234 0 0 6,748 .0 0 0 7 101/25/2046
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 02/25/2013| MBS Paydown 0.38435218......... 2 0 6,732 .0 0 (V1 I 14 |01/25/2046
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 03/25/2013| MBS Paydown 0.383317965 3 0 4,137 .0 0 (V1 I 13 | 01/25/2046
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | v..c. 01/25/2013| MBS Paydown 0.202531242 0 0 8,063 .0 0 0 5 |07/25/2036
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 01/25/2013| Pass-Through LoSS...........cc.ccee... 0 0. 0 .0 0 0 5 |07/25/2036
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 02/25/2013| MBS Paydown 0.20118418......... 0 0 432 .0 0 0 1 107/25/2036
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 02/25/2013| Pass-Through LOSS...........cc.cvern. 0 0 ... 0 .0 0 0 7 |07/25/2036
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 03/25/2013| MBS Paydown 0.199637876.. 0 0 2,718 .0 0 0 5 |07/25/2036
93934N AR 6 WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .103/25/2013| Pass-Through Loss.... 0 0 ... 0 .0 0 0 7 107/25/2036
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033.... 01/25/2013| MBS Paydown 0.38193492......... | ccceoververrverirerrnne | wovrennend 116,773 | it 116,773 | 114,456 | 115,188 | el [ e 116 | 0 | 116 | e (V1 I 116,773 .0 0 (V1 I 511 |08/25/2033
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033............. | ..c. 02/25/2013| MBS Paydown 0.36975376......... 816 0 85,268 .0 0 (V1 I 746 | 08/25/2033
949760 AP 7| WFMBS 2003-9 1A14 SSNR NAS 8/25/2033............. | ... 03/25/2013| MBS Paydown 0.36257739......... 466 0 50,235 .0 0 (VI I 659 |08/25/2033
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 01/25/2013| MBS Paydown 0.211403172 0 0 38,973 .0 0 0 | o 176 | 03/25/2036
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94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36 01/25/2013| Pass-Through LosS...........cccoeune. 6,594 | oo 0 | coorveriieeennd0 | eeieieecn0 | e 0 0 0 0 .0 0 | o0 | s 30 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36 02/25/2013| MBS Paydown 0.21013752.... 15,178 0 0 15,188 .0 0 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.. .103/25/2013| MBS Paydown 0.20553045 46,372 46,343 0 0 46,372 .0 0 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36 03/25/2013| Pass-Through Loss . 8,913 8,907 0 0 0 .0 0 1FM.....
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025 01/20/2013| MBS Paydown 0.693073573....... | cccovevevervemerverrene | woerrennnn 132,503 | i 132,503 | oo 132,503 | .oireeer 132,076 | o0 [ ciieieecnn(6) | o0 [ ()] = (V1 132,503 .0 0 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025 02/20/2013| MBS Paydown 0.663626238....... | ..ccooeevvrervernerirnns | wovvennnnn 147,237 | e 147,237 | oo 147,237 | oo 146,763 | o0 [ (1) | 0 [ (4] ] 0 | s 147,237 .0 0 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025 03/20/2013| MBS Paydown 0.636597482....... [ ..ccovivervvrvrreinns | crvrenn 135,144 | i 135144 | ... 135144 | o0 134709 | 0 | 22 | 0 | 22 [ s 0| v 135,144 .0 0 1FE......
96032U AA 1 [WESTR 2012-3A A ABS 2.50 03/20/25. 01/20/2013| MBS Paydown 0.940492554........ | .cccovvvevvevrvevvernnne | v 119,015 | i, 119,015 | v 119,015 | voiereeern 118,858 | o0 [ 0 | 0 [ e (V1 IO (V1 I 119,015 .0 0 1FE......
96032U AA  1|WESTR 2012-3A A ABS 2.50 03/20/25 02/20/2013| MBS Paydown 0.91404881......... [ ccccoevrvevermrreriens | vevveernnnen52,887 | o 52,887 | oo 52,887 (87) 0 52,887 .0 0 | o0 | i 162 1FE......
96032U AA 1 [WESTR 2012-3A A ABS 2.50 03/20/25 03/20/2013| MBS Paydown 0.886675771 (85) 0 54,746 .0 0 | veverreenns0 | e 281
973582 AA 7| WINDSOR FINANCIN 5.881 07/15/2017 01/04/2013| Call 111.5082.........ccvvervrerreeins | cvverservrenernerieeines | enernn 1,435,566 | .........1,287,408 | .........1,287,408 | .........1,249,079 | ........38,395 | ..cccccc0ons(65) | vvrrvrrien0 | o 38,330 | v 0 1,287,408 (V)N 148,158 |....148,158 | ...... 16,615
973582 ZZ 5|WINDSOR FINANCING TL B L+500 12/5/2017.... 03/27/2013| Paydown 100.0... 342 0 34,140 (O OO | I PSR 450
973582 ZZ 5| WINDSOR FINANCING TL B L+500 12/5/2017 .103/28/2013| Paydown 100. .50 0 5,000 0 0
98458P AB 1] YALE UNIVERSITY MTN 2.90 10/15/2014 03/15/2013] Partial Call 104.071419.. . 494,000 | ............[492,992 | .........493615 | ..oooiinn0 | i385 [0 | e 385 | oo 0 | v 494,000 | .o | e 20,113 | ...20,113 | ....... 5,969
3899999. Total - Bonds - Industrial & Miscellaneous 71,459,562 | ....... 71,904,853 630 | ....67,451,424 | .......59,826 | .....684,624 | ...l | o 744,450 | ..o 0 70,292,287 .1,167,275 ..1,145,104
8399997. TOtAl = BONAS = PAIM 4.ttt 131,997,315 | ..... 132,418,002 | ..... 132,641,559 | ... 128,571,911 | .......63,468 | .......98,832 | ..o [V 162,300 | ..o 0 130,830,040 .1,167,275 .2,374,611
8399999. TOtAl = BOMAS. ... 131,997,315 | ... 132,418,002 | ..... 132,641,559 | ..... 128,571,911 | .......63,468 | .......98,832 | ...ocoovrrn. 0 e 162,300 | oo 0 130,830,040 .1,167,275 .2,374,611
Preferred Stocks - Industrial and Mi
842400 74 9| SOUTHERN CAL ED 6.125......cccommimniinniiinninnninnens | ..... |02/28/2013| Call 100.0....cvvirenrreiiierineiinnes | eveeas 20,000.000 2,000,000 | cooovrinninnnn 0.00 | ..occon. 2,000,000 | ......... 2,006,876 | ......... 2,000,000 .0 0 0] . 20,076 P2L......
8499999. Total - Preferred Stocks - Industrial & MISCEIANEOUS...........cvuuiiieiiiiiiiiieriisisi s 2,000,000 |........... ., S I 2,000,000 | ......... 2,006,876 | ......... 2,000,000 .0 0] 0 | o 20,076 XXX
8999997. Total - Preferred SIOCKS = PaM 4.t ,000,000 |..ocnenas XXX oooeree | e 2,000,000 | ......... 2,006,876 | ........ 2,000,000 .0 0 | 0 [ s 20,076 XXX
8999999. Total - Preferred Stocks. 000,000 |....co.. XXXoorierr [ 202,000,000 | ... 2,006,876 | ......... 2,000,000 .0 0 0] . 20,076 XXX
Common Stocks - Industrial and Mi
001750 AB 4| AMMC CLO 2011-9A 01/15/2022 01/15/2013| Book Value Adjustment............... | vecoreenerenad 0.000 | ..ocrerece 224,286 |............ ) 0.0 T I 0 | v 224,286 | .ooocovreeen0 | 0 | 0 0 0 224,286 0 0 [V
001752 AE 4| AMMC CLO 2012-10A SUB 04/11/2022 01/11/2013| Book Value Adjustment............... | veeeeveerreead 0.000 | ..ocverece 227,418 |............ ) 0.0 ST I (U I 227,418 | o0 | 0 | 0 0 0 227,418 0 0 (VN
006847 10  7|ADELPHIA 02/14/2013| DiStribUtION. .....cooveveerereierireris | ceverveenennnnd 0.000 | .ovvrrrneee 10,817 | .o XXX.oone (0 0 { o0 | 0 [, 0 0 0 0 0 10,817 | ... 10,817 | oo 0 | I
086516 10 1|BEST BUY CO INC....cooovirrriirrirriineiierierineeiseinns 03/13/2013| INTERSTATE GROUP............... 688,553 | ......o.c... XXX evoer | o 809,299 | ............ 391,050 | o0 | 0 | (V1 I (V1 IO (V1 T 391,050 (V) 297,503 |.....297,503 | ..cocoovvrnec 0 | I
086516 10 1|BEST BUY CO INC.....ccoovvvirrerrrrrrieerierieceenisninns 03/14/2013| INTERSTATE GROUP............... 850,189 | ....co..c... ) 9.0 T ISR 971,542 | ...onec 474,000 | o0 | 0 [, (V1 I (V1 IO 0 | e 474,000 0 | 376,189 |.....376,189 | ...t 0 | I
086516 10 1|BEST BUY CO INC.....ccoorvrrrrireernrieerierierineeiseinns 03/15/2013| INTERSTATE GROUP............... 538,420 |............ ) 0.0 T IS 606,815 | ...cvvvnee 296,250 | ..ovvvvrrirenns0 | o0 | e 0 0 0 296,250 L0 242,170 |.....242,170 | .ccooovvvnnee 0 | I
086516 10 1|BESTBUY COINC......ovvvrvirirnrireirerisisirniernins 03/20/2013| ISI GROUP.........coovvrrrrrrrirerinns 228,178 | .ooovreeeen XXX | vreererni242,726 | v 118,500 | e [ 0 i [0 il | 118,500 0 [ 109,678 |.....109,678 | .....cccovoue 0 | I
24702R 10 1 |DELLINC 02/05/2013| INTERSTATE.........ccoovvvrerrrnrrins 675,953 w0 [ 567,573 |.....567,573 | ...... 22,000
302104 10 4 |EXONE COMPANY... .| 02/08/2013| FBR CAPITAL MARKETS & CO. 251,822 0 [ 107,822 L.
302104 10 4 |EXONE COMPANY... 03/14/2013| FRIEDMAN BILLINGS RAMSEY 27,000 0 18,364
302104 10 4|EXONE COMPANY.......cocomirvmrierirrireeiseiserissriens 03/22/2013| FRIEDMAN BILLINGS RAMSEY 27,000 0 20,821 | I
527288 10 4| LEUCADIA NATIONAL CORP......ocvvrvrererrrirnrinines 02/26/2013| Spin Off 22662X100..............ccvv... 4,711 0 0 | I
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Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
57776* 00 3| MAXJET AIRWAYS, INC......cocoverrerimerrerineeranrisenns | cenee 01/01/2013| Liquidation.............cceeeereeerernnns | evee 130,317.000 500,000 | .ovoovveerrieninnn 0 0 .0 .0 0 0 .. 0 20 | e (0) ] 0] .
68620A 10 4| ORGANOVO HOLDINGS INC......ccovvvrervriiereririiranis | o 01/09/2013| INTERSTATE. 19,500.000 | ...ooovvoeen TAAT3 | o XXX | 219,500 | c.......50,700 | ... (31,200) (31,200) 0 19,500 .0 .54,973
68620A 10 4| ORGANOVO HOLDINGS INC.......covvvrererrerinirieercins [ o 01/10/2013| INTERSTATE 28,000.000 | ..............93,907 | ..ooorreee XXXoriirs | crvreernn 28,000 | ... 72,800 | ... (44,800) [ ..oovvvveeen0 [ v | e (44,800) 0 28,000 .0 65,907
68620A 10 4| ORGANOVO HOLDINGS INC......ccovoervriiereririirinens | o 01/11/2013| INTERSTATE.......covvrimivvrnins [ e 23,000.000 | ..ooovreer 74,833 | oo XXX | 23,000 ] coc.......59,800 | . (36,800) [ ..oovvrenene (VI I (V1 IO (36,800) 0 23,000 .0
68620A 10 4| ORGANOVO HOLDINGS INC.......coovoererreririrrriinenns [ v 01/14/2013| INTERSTATE........coovvrrmrrverrene | covrerens 6,000.000 | ..cccererrn21,030 | oo XKX o [ 8,000 | e ,600 | ......... (9,600) | cvoorvrrrires (V1 I (V1N I (9,600) 0 6,000 .0
68620A 10 4| ORGANOVO HOLDINGS INC.......covvvrererrererirneirnnies [ v 01/15/2013| INTERSTATE........cooreererrniriens | woreees 30,000.000 | wovrrrrer 111,726 | oo XXX | 030,000 | ... 78,000 | ... (48,000) [ ..ooovrrenene (VI I (V1 I (48,000) 0 30,000 .0
68620A 10 4| ORGANOVO HOLDINGS INC......cocovvvrerrvrriererineirnnns | e 01/16/2013| INTERSTATE.......covvrvvrmrrrvrvnns | v 30,000.000 | ............ 113,235 [ XXX | 30,000 | ... 78,000 | ... (48,000) [ ..ooovvvreernc0 [ o0 [ e (48,000) 0 30,000 .0
68620A 10 4| ORGANOVO HOLDINGS INC.......covvorererrerinirieennenns [ o 01/17/2013| INTERSTATE........cvovevrerrnerrens | woreeen 20,000.000 | ..ocorerren82,110 [ XXX o | i 20,000 | .co........52,000 | e (32,000) [ ..ovvrrererernc0 | i [ (32,000) 0 20,000 .0
68620A 10 4| ORGANOVO HOLDINGS INC......ccoevvrerriiereririiririns | o 01/18/2013| INTERSTATE.......covivrimirvirnins | o 40,000.000 | ............187,016 | ........... XXX .oe0os | crvvrerrni40,000 | ............104,000 | ....... (64,000) | ..oocvvrenne (0[N I ([ I (64,000) 0 40,000 .0
68620A 10 4| ORGANOVO HOLDINGS INC.......covveererreririrririnenns [ v 01/22/2013| INTERSTATE........ccovvvvrrirnirrens | woener 30,000.000 | ...co...c... 165,113 | coooveece XXX | 030,000 | ... 78,000 | ... (48,000) | ...vvvverenne (V1 I (V1 IO (48,000) 0 30,000 .0
68620A 10 4| ORGANOVO HOLDINGS INC.......covvoererrirrriseirneees [ e 01/23/2013| INTERSTATE........ccoseierinriiens | woreees 10,000.000 | ..............60,048 | ....c..... XXXooooes | 1rrerrrnn10,000 | ..............26,000 | ....... (16,000) | ..ovovvereeenne (VI I (V1N IO (16,000) 0 10,000 .0
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvvvinrirerns | v 01/07/2013| INTERSTATE.......cocovrvrverivrvers | e 104,800.000 | ......... 5,577,792 ..(5,328,200) ....(5,328,200) 0 13,456 .0 |..5,564,336 |..5,564,336
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cccovvvrerereernins [ o 01/08/2013| INTERSTATE. 70,000.000 ..3,757,761 .(3,558,912) | . ....(3,558,912) 0 8,988 .0 |..3,748,773 |..3,748,773
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....ccooovvvverineennns [ 01/09/2013| INTERSTATE........vvorrererinriiens | e 40,000.000 | ......... 2,156,748 ..(2,033,664) ....(2,033,664) 0 5,136 .0 |..2,151,612 |..2,151,612
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvvinrirerns | o 01/10/2013| INTERSTATE.......covvrvvrvrrvvrvnns | v 20,000.000 | ......... 1,082,178 .(1,016,832) | covvvriirinn {1 [ IO 0 |..(1,016,832) 0 2,568 .0 {..1,079,610 |..1,079,610
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cccovvvvererneernnns [ 01/14/2013| INTERSTATE........ccoveeerrrniriens | woreees 15,000.000 | .....ccene 828,809 | ..ot XXXeivis | v 1,926 | .. 764,550 | ... (762,624) | ....oovvvrrenne (VI I 0] s (762,624) 0 1,926 L0 826,883 |..... 826,883
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvevimrrenns | o 01/22/2013| INTERSTATE.......covvrirmrvvnins | coreene 12,014.000 | .ovoevnen 654,799 ..o XXX | e 1,543 | 612,354 | L (610,811) | cvvovvrvrrnnn {1 [ IO (VN I (610,811) 0 1,543 L0 653,256 |..... 653,256
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....coovvvrereriernins [ v 01/23/2013| UBS WARBURG.........ocvorvivrinrns | corrnens 8,000.000 | ....covvuer 435,755 | .o XXX | 1,027 | ... 407,760 | ... (406,733) | ..cvvovvvirerrn0 | 0 [ s (406,733) 0 1,027 L0 434,728
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....ccoovvvverineernnns [ 01/24/2013| INTERSTATE. 55,000.000 ..3,033,749 |... .(2,796,288) | . ...(2,796,288) 0 7,062 .0 |..3,026,687 |..3,026,687
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....ccooovvvievernrenins [ v 01/25/2013| INTERSTATE 25,000.000 | ......... 1,377,617 ..(1,271,040) ..(1,271,040) 0 3,210 .0 |..1,374,407 |..1,374,407
RAYMOND JAMES &
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvevimrrerns | o 02/27/2013| ASSOCIATES [ ... 30,000.000 | ......... 1,782,983 |............ XXX ovvire | e 3,852 | oo 1,529,100 | ..(1,525,248) | .....covvvuenes {0 [ IO 0 | ...(1,525,248) 0 3,852 .0 . 1,779,131 |.1,779,131
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....coovvvvereriernins [ 03/01/2013| ISI GROUP..........coovrvrerirrirrriens | o 20,000.000 | ......... 1,170,934 |............ ) 9.9 TN ISR 2,568 | .o 1,019,400 | ..(1,016,832) | ....ovvveveuvnes (VI I 0 |..(1,016,832) 0 2,568 .0 |..1,168,366 |..1,168,366
92345Y 10 6| VERISK ANALYTICS INC-CLASS A.....ccooovvvverineinnns [ 03/04/2013| INTERSTATE GROUP.......ccocoees | worens 30,000.000 | ......... 1,773,212 | e XXX eovoee | e 3,852 | ... 1,529,100 | ..(1,525,248) | .......ccvuvvenes (V] I 0 | ...(1,525,248) 0 3,852 .0 |..1,769,360 |..1,769,360
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cc.ovvvvvvvvimrirenns | o 03/06/2013| INTERSTATE GROUP.......cccecv. | woree 10,000.000 | ..ovvvrenes 598,026 | .....cccc. XXXorrrir | vervrirnnnnn 1,284 ......509,700 | ... (508,416) | ..ocvvvvrrran {1 [ I (VN (508,416) 0 1,284 L0 596,742 |..... 596,742
92345Y 10 6| VERISK ANALYTICS INC-CLASS A....cccovvvrererneernans [ o 03/07/2013| ooovvveeeererireererisersenieseeensnins | s 10,000.000 | .....ccvvnee 594,583 | ..ovoeee XXX | 1,284 | .l.0509,700 | .. (508,416) | ...vvvvvrernnc0 | v [ s (508,416) 0 1,284 L0 593,299 |..... 593,299
92769L 10 1| VIRGIN MEDIAINC. ..ot | veres 02/05/2013] .140,907.000 ..6,346,675 ..(4,065,167) | . ....(4,065,167) 1,113,165 ..5,233,510 |..5,233,510
9099999. Total - Common Stocks - Industrial & Miscellaneous...... 38,948,643 , (26,992,951) ..(26,992,951) 6,450,016 32,498,627 | 32,498,627
9799997 Total - COMMON STOCKS = P 4. etttk ettt | annieas 38,948,643 , (26,992,951) [ ..vvorvvrnrenns (V)] [ 0 | ..(26,992,951) | .cooovvvrns (O I 6,450,016 | ..oovivrennns 0 | 32,498,627 | 32,498,627
9799999. Total = COMMON SHOCKS. ... vvveieeireieere st 38,948,643 |.......... S S 9,759,124 | ....... 33,442,967 | (26,992,951) | ..covvverene (V] [ 0] ..(26,992,951) | .ccoovvvvrnnes 0] e 6,450,016 | ...coovvrnnnns 0 | 32,498,627 | 32,498,627
9899999. Total - Preferred and COMMON SOCKS.......vuuurreuierirsiiisseis st | erneens 40,948,643 |........... XXX ooveee | v 11,759,124 | ....... 35,449,843 | (26,999,827) | ...coovvvercnnns 0 | i 0 | ..(26,999,827) | ..coovvvvnnvns 0| s 8,450,016 | ..oooovrnnnns 0 32,498,627 | 32,498,627
9999999. Total - Bonds, Preferred and COMMON STOCKS...........vuuriruiiriieiiiiieseisse ettt sessssisens | sree 172,945,958 | ........... XXXeovvvee | e 144,400,683 | ..... 164,021,754 | (26,936,359) | ........ 98,832 | v 0 | ..(26,837,527) | .coovvvrevrnc. 0. 139,280,056 | ....cccovvenee 0 [33,665,902 | 33,665,902 |..2,416,687 |...... XXX... | . XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....2.
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Statement for March 31, 2013 of the G REAT AM E RI CAN I N S U RAN C E COM PANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Change in | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) BJA.C.V. Accretion Items Exposure Entity Quarter-end (b]
Forwards - Other
1.6047 GBP / 1 USD.. ..| G5822*AA6 Marketform Group........ D Part 1. | Currency | U. S. Bank. .10/15/2012|.04/15/2013) .. ......3,000,000 0 0 0 251,400 | .o [ erreennn251,400 | i | e 287,700
1.5172 GBP / 1 USD.. ..| G5822*AA6 Marketform Group........ D Part 1. | Currency| U. S. Bank. .03/28/2013].10/03/2013] .. .....2,000,000 0 0 0 (7,400) | oo | oo 7400) | o0 [ s (7,400)
1259999. Total-Forwards-Other 0 0 0 244,000 | XXX .......244,000 | .0 | 280,300
1269999. Total-Forward: 0 0 0 244,000 0 [, 280,300
1439999. Total-Other. 0 0 0 244,000 | XXX ..244,000 0 280,300
1449999. TOTAL 0 0 0 244,000 | XXX | .....cc. 244,000 0 280,300




statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY

Sch. DB-Pt B-Sn 1
NONE

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

QEO07
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Statement for March 31, 2013 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

NAIC 6 Designation
UL S BAIMK. ettt kR s | ..... Yo ‘ ..... Neiiee | i 0 [ 251,400 ..251,400 | ......... (7,400 ....10,141
0799999, Total NAIC 6 DESIGNALION. ... rvutreeersetisseisseesssesssess e ees e8| enbssnisan 0 [ 251,400 ..251,400 | ........ (7,400
0999999, TOAIS.........evvrrieieitisi ettt e ettt ettt ettt enntennians | erressiins 0 i, 251,400 | .vvveenccnninnennnnee e ,400) [ o 244,000 | i, 251,400 | ......... (7,400)




statement for March 31, 2013 of e GREAT AMERICAN INSURANCE COMPANY

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10, QE11



Statement for March 31, 2013 of the GREAT AMERICAN |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 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
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
The Bank of New York Mellon.............cccccveivnnerineriennens New York, New York 0.010 7 0 15,444 252,236 | .......... 12,187,365 | XXX..
Bank of America Miami, Florida 0.000 0 0 13,212 268,063 192,832 | XXX..
The Bank of Kentucky. Crestview Hills, Kentucky. 0.000 0 (1 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.. . Stevensville, Maryland 0.000 0 0 68,402 65,793 106,497 [ XXX..
Fifth Third Bank Cincinnati, Ohio 0.050 0 314 628,860 628,860 628,860 | XXX..

Certificate of Deposit .05% 4-29-13 0.000 0 0 0 0 0 | XXX..
First Midwest Waukegan, lllinoi 0.000 0 0 1,582 6,672 6,498 | XXX..
Huntington National Bank Columbus, Ohio. 0.000 0 (1 I 4,999,523 | ............ 4,999,523 verrnn$,999,523 | XXX..
JP Morgan Chase. Indianapolis, Indiana 0.290 20 0 75,224 75,231 75,237 | XXX..
Keybank Albany, New York 0.000 0 0 399,782 399,782 399,782 | XXX..
Laconia Savings Bank Whitefield, New Hampshire. 0.000 0 0 306,106 259,005 307,750 | XXX..
LaSalle Bank N.A Chicago, lllinois 0.000 0 0 246,364 298,211 331,132 [ XXX..
The Northem Trust Company / O'Hare . Schaumburg, lllinoi 0.000 0 0 267,179 5,289,671 783,879 | XXX..
PNC Bank Pittsburgh, Pennsylvania. 0.000 0 0 ...16,364,942 | ........ (22,770,312) | .........(45,740,466) | XXX..
Northrim Bank Anchorage, Alaska 0.200 0 32 36,597 36,597 36,597 | XXX..

Certificate of Deposit .20% 10-23-13 0.000 0 0 0 0 0 [XXX..
Royal Bank of Canada Toronto, Canada 0.137 23,091 0 ...19,048,224 | .......... 12,098,765 | .......... 16,178,815 | XXX..
RBC Dexia Investor Services Trust............cccoeueererernns Toronto, Canada 0.000 0 0 ....13,969,665 | .......... 13,969,665 | .......... 14,670,665 | XXX..
U.S Bank Cincinnati, Ohio 0.000 0 0 0 455,154 455,154 | XXX..
Wells Fargo Bank Los Angeles, California 0.000 0 0 882,096 3,105,819 .....4,157,167 | XXX..
0199999. Total Open Depositorie: XXX 345 59,373,114 ..21,488,645 XXX..
0399999. Total Cash on Deposit.. XXX 345 59,373,114 ..21,488,645 XXX..
0499999. Cash in Company's Office. 0.0, SR I 0.9, ST [T 0.9, SRR e XXX 65,118 68,742 XXX..
0599999. Total Cash XXX 345 59,438,232 | .......... 21,557,387 XXX..
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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 REPUICHASE AGFEEIMENL. ... ettt siesseteeseteesse et seseseesseses et aesee et eeseeseesee et eeseeseeseeseE s e s s eb et entees et et snsansessnsntes 35,487,425 | ..ooioiiicieeseeenssisssnensessnsnssnensnsnrennens0 | et ees 3,846
8499999, TOtal - SWEEP ACCOUNES. ... .veeeeersrtste ettt 35,487,425 [ oo 3,846
8699999, Total - CASh EQUIVAIBNES.........ouuierieeeiieirisrisresei ettt 35,487,425 | ...ooeerieiierieee s 0 3,846
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* 1 6 6 9120135050010 1 *

NAIC Group Code.....

Company Name: GREAT AMERICAN INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2013
NAIC Company Code.....16691

If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
............... 45,492,092 |............44,755403 | ................7,403,051
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? .........ccevevevivieeeieiiseee et ae st naes Yes[ 1] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMALEA? . ...vvveeeeccee et bbb bbb e bR s b b s b b s s e s st bbbt b s s et s s b st ettt bt en s ta s Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
B2 Y01 To YU o1 TV o1 T=To OO B 0
2.32 Amount estimated using reasonable @SSUMPLONS: ..o ieeese s eseessse st ess e ssesse st st es s s s s es bbb en st B 0
2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POlICIES: ........c.cveviiiieeieeiieiees ettt st b st ss st B 0
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