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Statement for June 30, 2013 of the G REAT AM E RICAN I N S U RAN C E COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGAS ettt | eeseeneea 2,549,914,634 | ...ovoverernns (1] 2,549,914,634 | .......... 2,424,201,154
2. Stocks:
2.1 Prefermed STOCKS. ... vttt ettt st ssessensnns | sesessessenes 144,059,676 | ..ovovvreeeeeeicnes (1] 144,059,676 | ............. 116,277,997
2.2 COMMON SOCKS. .. ..vererrirrerereisnsssessisessssssssssssssssessssessssssessesssssssssesssssssssessessssssessenssnssesses | sesssssees 1,101,194,289 | oo (1] 1,101,194,289 | .......... 1,016,407,306
3. Mortgage loans on real estate:
B FIISEENS ettt | eeteneennens 139,035,369 | ..o (1] 139,035,369 | ............. 160,767,605
3.2 Other than fIrStHENS.........cvuceceircrreireee sttt nebnes | eebesiesiensessessssens (01 (0 (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES).......vocveviieieciee ettt sttt aessesnns | evsesinsessesesanes 891,009 | oo {1 I 891,009 | oo 952,552
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......vvvevieiecieiiee ettt st ss st enaesnns | evsesnsensenas 49,557 427 | oo, () I 49,557,427 | ..o 49,656,033
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......veeceririreieerieeineiseesssessseiseens | ceeeesessessnsenessesssssanenn (01 (01 (0 T 0
5. Cash ($.....35,517,652), cash equivalents ($.....33,602,856)
and short-term investments ($.....130,558,392).......c...cumrreurmrrrermmeeessneressneessssesssssssessssssessssnees | sessnseeseons 199,678,900 | ...voomvvererrcrirerennne (V1 199,678,900 | ............. 463,382,126
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......c.uiviveiecicisiiesieieisete et sssessesesns | eressessesssssssesessesssns (01 U {1 TR (0 U 0
T DEIIVALIVES.....cevecvereeerris ettt sttt nnnins | sesesisnesiesesne 32,400 | oo (1 A 32,400 | oo 0
8. Other iNVEStEd @SSEIS...........ciuuiiiriiriiririrr sttt sbaenns | soreeneinees 54,486,034 | ....ocoovvevien, (V18 IO 54,486,034 | ............... 48,596,933
9. ReCeivables fOr SECUMLIES..........c.vcuiiiiiiii st nees | sbeessisssenenens 3,086,159 | ..o (V18 T 3,086,159 | ..covoevririins 733,878
10.  Securities lending reinvested Collateral @SSELS..........ciuiiiiiiiinieieese e sieseeins | errsiesesssssess s (0 {1 (0 R 0
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)....ocieirvieieieiisieesssseeseesesessssnens | evveereans 4,241,935,896 | ...coovverrireieieieas (1] 4,241,935,89% | .......... 4,280,975,586
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)......c..cveveieieieieieiiesieieireisseniens | coveersresessissesesesenes (0 T {1 (0 R 0
14.  Investment income due and @CCIUEM...........c.oowuiuiiniiiiiniiiieissississss s | eniiesiensiens 27,557,596 | ...vvoririireiein (V18 P 27,557,596 | ...ccovvveneee 27,577,641
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..........c.cccccevvrveies | veverernnn. 292,412,246 | ............... 11,413,300 | .oovrrrneee 280,998,946 | ............. 234,707,866
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevvveeriereinns | vvvverennns 139,740,846 | ...coovvvvreeeias (1] 139,740,846 | ............. 118,856,968
15.3  Accrued retroSpective PrEMIUMS..........ccevreievieniseirississeieissiesessssssessessessssssssssessessssesses | sessssesessessssessessessssans (0 {1 (0 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UniNSUred PlaNS.............cccveeiricrciiceiee e ereiens | cvevesesesiss s 0 [ e 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thergon............cocceveceeveiees | ceveviveesciesieend 0 [ oo 0 | e [0 A 3,740,650
18.2 Net deferred taX @SSEL........oovircreiiresie st esnsenes | eesseneseenens 81,186,799 | oo (V8 I 81,186,799 | ..o 91,196,500
19.  Guaranty funds receivable OF ON BPOSIL..........c.cvevcvriveieeiieseie ettt ssssstens | erssssessesissessessssessnens (0 (1 U (0 0
20. Electronic data processing equipment and SOftWAre...........ccceveveuieeieereirereseiee e | ceevresssenes 59,753,923 | ....ccovne. 57,739,819 | oo, 2,014,104 | ....c.cooc.... 1,612,499
21.  Furniture and equipment, including health care delivery assets ($.......... 1) SN ISV 5,036,144 | .....ccoovenne 5,036,144 | ..o (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocvvvrrrreinrnennes | crverrerseesessersensnnenns (0 (1 [0 242,680
23. Receivables from parent, subsidiaries and affiliates..............cccocveerereerisierccreeeceeeee e | evereeiseienend 6,464,982 | .....ccovvvvernnn 714,653 | ..o 5,750,329 | ..cocvvrernne. 9,646,437
24. Health care (§.......... 0) and other amouNts rECEIVADIE..............v v sereeeseeseesesnees | rnereesesseseseess e (0 (1 (0 U 0
25.  Aggregate write-ins for other than iNVESted aSSEtS...........ccvvivevirieeeeeeeeeee e | cenrerieiens 242,299,291 | ..covveeen 22,523,397 | .o 219,7758% | ............. 325,458,526
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 5,166,827,048 | .............. 97,427,313 | .......... 5,069,399,734 | .......... 5,132,593,204
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........ccevererrens | ovverererieisiiesieieinnead (0 T {1 T (0 T 0
28.  Total (LINES 26 @NA 27).....couuurvermrrireirerieesiessiesesssessssesesessssesssssesssesssessssesssessssssssessssesssns | sesessons 5,166,827,048 | .............. 97,427,313 | .......... 5,069,399,734 | .......... 5,132,593,204
DETAILS OF WRITE-INS
1107, et | eeeten et (U R (1 R (O TR 0
1102, Rt | ereiee et (U R (VR (O R 0
1103, Rt | eretee et (U R (1 (O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)..........cccvreereriieieriicrsieiieessessesieienes | cverssssisseseseesesisessnas 0 | oveiieeerieieeneenennd0 | e [0 R 0
2501. Company owned life INSUFANCE............cccevicveiercieiiiesce e s s senaenes | srevessnseans 137,323,925 137,323,925 | ............. 134,940,652
2502. Receivable from Federal Crop Insurance Corporation.............cccceeueenicreneeesiieesssesessseens | sveevesiesenns 66,175,106 | ..coovverererererieine, () I 66,175,106 | ............. 173,977,420
2503. FUNAS held @S COlRLEIAL...........vermreerrirrrriereie et ese s essssnens | evsssesessenens 8,658,975 | ..o (VN S 8,658,975 | ...ovvvrrennn. 6,427,917
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.coceeuvieevicveeeceiiens | i 30,141,286 | .....cocooc... 22,523,397 | oo, 7,617,889 | ...ccocvuee. 10,112,537
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......overerrrnrisrerisanessessessnesssssesessnesnens | cesessessnnes 242,299,291 | ..o 22,523,397 | oo 219,775,8% | ............ 325,458,526
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident YEar $.....361,339,342).......c.ucureereereieeisreseseiesessss s s ses s sses s ssss s sssssssssssssesss s ssesssssnsanns | sessesssseesssssenians 1,915,464,824 | ......c.coovvevvvnene 2,009,357,699
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........cuveireuririeriirieireenieeeisesesesseeseeseseeeesetsssesesssssenes | sreseesesssssesssseseenssssses 2,165,726 | ..oovveerererereern. 1,081,211
3. LOSS QQUSIMENE EXPENSES......cocvviieeiiecieiiiieisi ettt s s bbb bbb s s st b b sttt b s snsebesansesessnsesanans | debensetesesnsesanntesans 344,087,680 | ..o 346,742,601
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES...........cocevuievriivieeeieeeieee e ssstesesesis | eveeseesssaesesessessssaens 28,176,402 | ..coovoveeeeeeinns 26,351,357
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cuueveviviieieieee ettt ssstesaes | stesassissessssessssssseses 89,930,192 | oo 90,984,484
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........coverurrrrerririrniineireisireeseieessssseseesessessseesessessens | sesssesessessesssssssssessas 11,535,490 | ooooveeeeeceeiene 15,867,877
7.1 Current federal and foreign income taxes (including $..........0 on realized capital gains (I0SSES)).........ccovvrvrmrrerrrmrenernsins | severisesiseeiseessenssnees 18,834,717 | oo 0
7.2 Net dEfErTed taX lADIIEY. ... .. .. evuceeee ettt sttt nsnens | eesstessessestens e ss st st st st s tnea 0 | oo 0
8. Borrowed money §.......... 0 and interest thereon §.......... [0SO OO (01 T 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....327,381,948 and including
warranty reserves of $.....15,382,950 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErVICE ACL..........ccoveieieieineineseeieesssieiessinns | e 826,436,236 | ..oocveverereiiins 797,854,405
10, AQVANCE PIEMIUML......ouiveiieiteiiicteiesetes et sttt st bbb s bbb b bbb s s b bbb s s s e e s s st b et et s e bbb e b b s st e s s s b s sebessnsesans | bebssbessssssesssnsesessesesssnaessnsetenen 0 [ oo 0
11, Dividends declared and unpaid:
111 SHOCKNOITETS........cveoeieti st nnes | Hbsnebsee s bbbt LU 0
11,2 POICYNOIAETS. ......cocvvieericete ettt bbb bt bbb bbb a b a et bbb s s s bbb ebesnsenns | bavsetesessssesssssesessesesssesessnastenan 0 [ e 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvevrviieeriereiiisieieserese ettt ssssssesessns | stessesssesssssssssssssesens 49,087,616 | ..ooovverrrererernnn. 65,078,674
13.  Funds held by company Under reiNSUrANCE trEALIES............cccciiiveriiriieiiieie sttt saenens | sebessssesssssesssnsesns 224,965,607 | ..covvveririirerinns 348,462,581
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieevriieeieiccee et et sesees | crevesssesse s sssssaesen 45741970 | e 36,366,611
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiiii s | s 1,840,831 | oo 1,299,694
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. .vevicvecreeee ettt ettt | evsesesestes s benae s 20,478,514 | ....coovieeeen 20,478,514
17. Net adjustments in assets and liabilities due to foreign eXChange rAtES..........ovvvrirrrririnire et | esreseneeessess s 8,403,018 | oooovoeceeee e 0
18, Drafts OUISIANGING. ... ... veerireirererieiieiiseeeee ettt sttt n st ssensants | estensnssessensaesses st et nt e (0 U 0
19.  Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES.......ouueererrieici ettt
21, PaYDIE fOF SECUNMHIES. ... .. vvurerrerereeree ittt ettt st ent s
22, Payable for SECUMEIES IENGING. . ... vttt se st sss st s sttt n st sestens e ssesss | stessssssssessansssssessenssnssessensnsnnes 0 [ e 0
23.  Liability for amounts held under UNINSUFEA PIANS...........ccruiueienrerriniinrieisiresessee e essens st esssessessessssssssessansnnss | ssesssssssssessasssssssssessssssessessnsnnes 0 [ e 0
24. Capital notes §........ 0 and interest thereon §.......... 0 ettt ettt sttt a et et n st seae b s aetenenantanans | saeeesneeseseeetenene et an et et tennanes L0 OO 0
25.  Aggregate Write-ins fOr lIADIIES...........oveeureirrieieie ettt essentes | sesssssessassssssnsanean (103,337,947) [ oo (109,060,778)
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25).........c..ocuurirerriririerireie e sssesseeessesssesnes | sreessessesessesssenns 3,527,080,456 | ...ovoverirerieinns 3,662,948,328
27, ProteCted CEIl HADIMITIES. .........rvvereereiiiiieciecireciseie ittt | ebenb st 0 [ o 0
28.  Total liabilities (LINES 28 @MU 27).........cvuurermericrireeiesseeesseesieesssse st ssssessses s esesss s sest st ssssess st stsssssesssnssssns | sesssssssssssssssssssns 3,527,080,456 | ...oocovvrrniriicienns 3,662,948,328
29.  Aggregate write-ins for SPECial SUMPIUS fUNAS.........c..vuruririieire ettt sttt essntas | sbebsessestessnessessenens 139,376,520 | ..vovvrererecieirene 144,802,992
30, COMMON CAPHAI STOCK........cvuieeieiiii ittt bttt bbb s sttt n s bnsnas | ebaessesnsestes st ensenae 15,440,600 | ..cooovvvccccee 15,440,600
31, Preferred CAPItAl STOCK. .........ruieecereeirecereieie ettt b sk bbbt nts | Sfeebeteesen st n ettt 0 | e 0
32.  Aggregate write-ins for other than Special SUIPIUS fUNAS............cceviiiiiiieiccsce et sesnas | ebsesssssssessessssess s s b sse s snsnd 0 | oo 0
33 SUIPIUS NOTES.......ouveieicieic ettt sttt s bbb 4t s bbb s st s bbb b b s s ssnnns | ebiebasbenaesae st en et anes 0 | oo 0
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuiverreiiciieiieiciitsites ettt st a bbb bbb sttt bt s s st
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt | etsebsb sttt eee 0 | 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) -ttt tens | ebet st snt ettt nnnnd 0 | 0
37.  Surplus as regards policyholders (LINES 29 10 35, 1€SS 36)........cvuerreriirireieiiisiiesieiesssiese st ssssssessessssesse s ssssssessessnss | sessesssssssessesesnes 1,542,319,279 | oo 1,469,644,876
38, Totals (Page 2, LN 28, COL. 3)......cvuurrerririirirriieriseeisessiesssse s sst st ess sttt nantes | neestesss s nenenns 5,069,399,734 | ....covvvrvirinerinne 5,132,593,204
DETAILS OF WRITE-INS
2501, Accounts payable and Other IADIIES. ..ottt tenses | sessesssssstessesssnsessens 36,026,120 | ..oovevrrereeies 35,729,761
2502. Retrospective Premilm PAYADIE. ..ottt sttt | feetesaes ettt 12,452 | oo 12,452
2503. Retroactive reiNSUIANCE CEABM........uiiiiriiieiieieie sttt s sttt bt s s b s antanne | ebsessnssnsessesntensenes (139,376,520 | ...cvovverrercirirnnns (144,802,992)
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE.........ccruririerrerieireiseiieesseieisessssssessssessssssessessssssssssssssssnens | sesssssssesssssssssssessesssssessassnsn 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........cueurierrireiresiiressiissesssessssssesssssssensssssnessssssenssessssesnsssessssnssns | ooessssessssssssnsssssnes (103,337,947) | ...oovvvveririrrecens (109,060,778)
2901, Retroactive MEINSUIANCE JAIN.........c.cveieieiiieiee ettt sttt bbbttt bbb b s st s s tessesnsas | evesssssssessnsessessesas 139,376,520 | ..oooovveverer 144,802,992
2002, oo RS S Rt | Hesneb ittt (O R 0
2903, eSS E R8RSRttt | Heseet et (O SR 0
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE).......ccucurerrrmeriresiimesssessssnsssssessssesssssssenssssessssesssssssssssssssnssssssssssssns | sesssesssssssssssssesesans 139,376,520 | ..o, 144,802,992
3201.
3202.
3203.
3298.
3299.
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Statement for June 30, 2013 of the 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 $ 551,953,186 | ....cccvvene. 554,204,854 | ........... 1,830,275,437
(written $ 656,784,432 | .............. 579,844,022 1,199,955,734
. (written § 379,674,127 |.. ....420,384,372 .1,221,841,165
(written $ 829,063,491 713,664,504 1,808,390,006
DEDUCTIONS:
2. Losses incurred (current accident year $.....464,022,792):
20 o OSSPSR ISR 562,344,233 | ....ccovvene. 89,868,953 | ........... 1,874,760,652
2.2 Assumed .272,292,368 | .. ....289,628,091 675,380,634
2.3 CRUBA. ...ttt s ettt ens | entensneines 518,543,320 | ..cooonrennes 95,196,114 | ........... 1,573,492,368
2 NEL. ..ttt | erbaenteeneas 316,093,281 | ... 284,300,929 | ... 976,648,917
3. Loss adjustment expenses incurred..... ....87,902,308 | .....ccevuee 97,924,621 | ..coovuee... 206,721,285
4. Other underwriting expenses incurred............. ..366,410,889 | .. ....308,302,121 .618,185,027
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 (O 0
6. Total underwriting deductions (LINES 2 throUGN 5).........cccvicuiiiicieiicieiee ettt sssenenns | evesinsssenns 770,406,478 690,527,671 |........... 1,801,555,229
7. NetinCOME Of PrOtECLEA CEIIS.........cuurvueieceeieiice ettt sttt sttt ess st ensessessessnnsns | nsssssssssssssnsssssnssnsensns | donsessesssssessssnssnssnsanes (01 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....cuvvvreiiiiieieieireeieisissssseesssiessessesesssssssessessssssessessnss | vssessessesnes 58,657,013 | .ccoovvrrnnn 23,136,833 | ..cooerrririinns 6,834,776
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............c ittt | essnsinenaneans 73,088,139 | ..ovvvvinnee 74,263,670 | .............. 173,401,661
10. Net realized capital gains (losses) less capital gains tax of $.....21,389,13 ...44,405,961 |... (54,097,010) | ..... ...(3,108,193)
11. Netinvestment gain (I0SS) (LINES 9 + 10).......c.ccuriereiiiieesieieieteees ettt es s ses s sssesses st sessssasssnsns | evsesnsinans 117,494,100 | ..coovvereeee 20,166,660 | .............. 170,293,468
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $ (439,567) | ..ocverrrrrirnnns (UANIVZY4 ) — (1,723,794)
13. Finance and service charges not included iN PrEMIUMS...........coveiveiiiniieiieieiceeie ettt sstens | sessessesessssessns 336,992 | .o 343,192 | o 692,023
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........ovuririirieieirreerieisstesese st ssse s s s s s essenes | sressssssssssans (1,551,075) (1,066,734) [ ..oververerennn. (1,463,117)
15. Total other income (LINES 12 throUG 14)..........cuuiiuiiiiiieiiciieiieiieeieei ettt | srbsesssssssssees (1,653,650) | ..oovvervennens (1,434,809) | ...oovvvvnnnnne (2,494,889)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNcome taXes (LINES 8 + 11+ 15) ...ttt ntns | sbensesnsenes 174,497,463 | ... 41,868,684 |.............. 174,633,356
17. Dividends 10 POICYNOIAETS. ..ottt s bbb s st s s nsens | cbensnsesessnsesanans 455579 | .o 188,620 |...ccovvevrnnenns 425,872
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........c.cuiieviiieeieiieeccteee ettt saesssssssesaesensans | evsessesinsas 174,041,884 | ................ 41,680,064 174,207,484
19. Federal and foreign income taxes incurred...... ....40,135,288 | .. ..35,944,599 ...33,146,250
20. Netincome (Line 18 mMiNUS LiNE 19) (10 LINE 22)........cuevieereereiereeeiceteieee e stes st ssssessesssanans | cvessesssones 133,906,596 | ........cocveee 5,735,465 141,061,234
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOT YEAI..........ceveieieiriieieiiseieie ettt ssnssssenes | creesensens 1,469,644 ,876 |........... 1,411,293,119
22. Netincome (from LINE 20).........cccuiueveeiciiieie ettt sse s b s st et s st s s ssssssessssnes | cvessesssnes 133,906,596 | ........ccocvnn 5,735,465
23. Net transfers (t0) from Protected Cell aCCOUNES..........ciueiieieiiiisiecss ettt nsns | stessesssssssensesessssassesses (0 R 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....9,695,581 ....21,753,095 | .. ....103,804,178
25. Change in net unrealized foreign exchange capital gain (10SS)................ +..(407,700) | voovrerriirrrnes 166,800
26. Change in Net dEfErred INCOME tAX........vuururriereeeeiieeereire ittt sttt st st enssnssnes | sessesessessnsennes [VEYAEK) | I— 13,025,073
27. Change in NONAAMILEEA @SSELS...........ccovvieiriieiiceeee ettt et ss bbb sssesennns | evessssesssesens 2,908,384 | .....ccceunee. 2,716,912
28. Change in provision for reinsurance.

29.
30.

Change in surplus notes...............
Surplus (contributed to) withdrawn from protected cells..

31. Cumulative effect of changes in accounting PriNCIPIES..........c.cvcviieverriieniiee e

32. Capital changes:

3201 PAI TNttt
32.2 Transferred from SUrplus (StOCK DIVIAENG)........c..evererrurririereieieeineise sttt sttt
32.3 TranSfeITEA 0 SUIPIUS.........cvueveveveeie ettt ettt sttt sttt s bt en s sae s s asaenes

33. Surplus adjustments:
331 Paid N
33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from capital

34. Net remittances from or (to) Home Office
35. Dividends to stockholders ...(80,000,000) ... (90,000,000) 175,000,000)
36. Change iN TEASUIY STOCK.......cuucvueuuiiiieiieictssiei ettt ettt bbbt s st s bbb s s ssnsas | sbessesssssessessessnsantenas (01 R (0 T 0
37. Aggregate write-ins for gaing and I0SSES I SUMPIUS........ceveruerirrerieinriesiseiessesesess s esssssss e ssessssssessesssssssssessessenssns | sosesssssssssanes (8,645,698) [ ....covrrerrrenen. (701,038) | ..covevrrrerennns 3,160,440
38. Change in surplus as regards policyholders (Lines 22 through 37)...........ccuvieiiiniieieieie e sesssssesses | crsssesesssnas 72,674,403 | ..o 37,442,139 | 58,351,756
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........c.ccvvurieercivcrrireieeeeese e | cveeeenens 1,542,319,279 | ........... 1,448,735258 | ........... 1,469,644,876
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from OVErfloW PAGE..........ccieiriiiiicieesee et sees | rvsessesssssssessssssessesaens 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).........cvuiieereiiiieiieiieriisiisissessstesesesssssesesesssssssessesssssssesssssses | oveessesssssssessssssessasanes 0
1401. Company owned life insurance.... .2,383,273 | .. 2,367,917 |..... 4,804,110
1402. Amortization of intangibles....... .(4,101,000)] ... ..(4,105,800) | ..... (8,210,000)
1403. Miscellaneous income 166,652 | ...oovvvvrrrinns 671,150 | .o 1,942,772
1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE.......ccuereririrnrirrirriecensiseis e isssesessseesssssssssssstns | sesessessssssesssssssssssessns (0 (01 R 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) ..(1,066,734) 1,463,117)
3701. Change in fOreign EXChaNGE MESEIVE. .......c.ruu et eseeeseeeesees ettt et s et ess e esrees (701,038) | ..overevreenene 3,160,440
3702, oottt nnnnsnnnnnns | stenstensinssnnsnnnnnsnnns0 | nereesinn (0 O 0
3703, AR R £ R R AR E bR bbb s bbbt st st tnensentennnenns | estensnensessnntensesnntensned | seenbirenntest et ene s (0 T 0
3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... vuuiuuieriiiseiisieiiseiissiessissns s snsssss sttt sens st ssnssnsss | senssssesssesees (8,645,698) | ....ovoovverianns (701,038) [ .oeovvrerees 3,160,440
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Statement for June 30, 2013 of the GREAT AMER'CAN INSURANCE COMPANY

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANCE............cvcviveeciecete ettt ss st sass s snsesanns | sreveesinans 773,401,621 |.....o.... 674,113,420 | .......... 1,851,701,690
2. NetinVestMENtINCOME.........cc.iiiiiic bbb | eriesinesiens 75,082,608 | .......cocoouu. 79,073,051 | ..covvvaneee 182,402,227
3. Miscellaneous income ...303,074 911,001
4. TOtal (LINES T hTOUGN 3)...oouucvermeiiiicesieesise s sessss sttt | reeeesseen 848,548,306 | ............. 753,489,545 | .......... 2,035,014,918
5. Benefit and 0SS related PAYMENLS.........ccovuiiiiiviieicseece ettt saesnnas | eraesessne 435,336,639 |............. 415,053,183 |.......... 1,117,234,617
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccoevuevcvsereciveiieresiseiens | ceveeireiiesesse e (01 (U1 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccveviveiecieiiiececteee e [ eevereeeeas 460,148,284 | ............. 416,058,629 | ............. 838,984,401
8.  Dividends paid to POCYNOIAETS..........cocuiieiieicicseeie ettt sse st essnsns | saessessessnsessenns 455579 | v 188,620 | ..coovvevrrrrrn. 425,872
9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) 38,949,054 ..18,334,128 | .... .106,469,064
10, Total (LINES 5 HNMOUGN 9)....cvvvvuueverssrrisieesisesisieeesssee s es s 934,889,556 | ............. 909,634,560 | .......... 2,063,113,953
11. Net cash from operations (Line 4 MiNUS LiNE 10).........ccreirrrerririneireieeneineeseissiseese s sssssssssssesssessssssssesssssssssesses | sossesssecens (86,341,250) | ............ (156,145,015) | ....oovenve. (28,099,036)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...cetvvererreeiesis sttt | et 254,359,601 | .....ccooeens 197,793,815
12,2 SHOCKS. .ouuueveruaeeesseeeesseeeesseeesesse et s s RS8Rkt snnnt i | eeenitanens 112,204,431 | covvvvee 82,201,649
12,3 MOTGAGE I0ANS........oivieieeieiceteee ettt et b s bbb et tess st s b ssessssesssssebntenes | sressseseesees 22,081,336 | cooevererenne 2,002,033
12,4 REAIESIALE........cevcececce ettt et ettt bttt s ettt s enaebesnsetensnaetanans | eresetesenaerens 6,166,154 | ..coovererereeecererne, 0
12.5  Other iNVESIE @SSELS........cvvvuerirreiiireceiri sttt nens s | cresensssnenes 17,351,871 | e 19,536,367
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments..............ccooveveeveeneceecsesiecenens | e (223,123) v, 28,119
12.7 Miscellaneous proceeds ...29,990,731
12.8 Total investment proceeds (LINES 12.110 12.7) ..o essss s sssssesssssssssssssessseses | sessessessan 441,931,001
13.  Cost of investments acquired (long-term only):
13 BOMAS .. eevuueeerse ettt ss bbbt | reerereens 378,567,397 | oo 159,735,783 | ...ovvvveenee 376,102,147
1312 SHOCKS. . verurrersreesreeseeesseeeseeesse e eess s ees sttt | srnrneernes 130,651,969 | ...coovvvernnn 65,399,482 | ....ccoonv.s 128,414,153
13,3 MOMGAGE I0BNS.......oouereerrrririeeesseresieeses et es bbbt sssnt s | sbessenisieenenns 349,046 | ...ocovvre 15,750,000 | ....oooneeennn 53,563,500
1314 REAIESIAIE..v.vuueereeececeee et s st | serneseensseaes 3,577,860 | ...oovvverenn. 1,152,151 | oo 2,647,697
13.5  Other iNVESIE @SSELS........cvvvuirircieiciiieieries sttt est s | criseseesnenen 27,058,776 | ...cccvvveeee 26,328,808 | ............... 57,967,885
13.6  MisCEllaNEOUS APPHICAtIONS............coivieeiicicteie ettt saesens | ebisssssassssan 2,352,280 | ..ooooiviiines 182175 | oo 259,050
13.7 Total investments acquired (LINES 13.1 10 13.6).....cureiirreiriieieissisessesise e ssessssssssesssssessessssssessssssssessenes | sessssssssans 542,557,329 |...ccoevnn 268,548,399 |............ 618,954,432
14.  Netincrease (decrease) in contract 0ans and PremiUM NOES.........ouucuriririencirrieerete ettt nes
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  SUrpIUS NOLES, CAPILAl MOLES.......ceurereecicie ittt sttt st estssannns | oestsisessessenssessnssenenes O e (01 TR 0
16.2 Capital and paid in SUrpIUS, 18SS trEASUNY STOCK............ceeveeeieeicteress e sessesessnaes | eeversssssssesans 3,417,358 | cooverern 2,694,749 | ...ccoveeein 6,286,939
16.3 BOITOWEM fUNGS.........ccvueieieiiiiieirii ettt bbbttt | resiseniesbse bbb (01 OO 0 [ e 0
16.4 Net deposits on deposit-type contracts and other insurance HabilitIES. ............ccvvvererveveereieeeseeeceeerese s | evereereeiess e (1 (01 0
16.5  DiVIdENAS 10 STOCKNOIABTS. .. .vvvveerveereeeesseccetteeeese et esest st sessss st sst s sssssins | sesessssesssens 80,000,000 | ....cvvevnneees 90,000,000 | ...ovvveenne 175,000,000
16.6  Other cash provided (APPIEA)..........c...cerrrmmreieiririereieeessissess s ssessessssssssssessssseesssssesssssssssssesssssesnsss | sseessnssssenceses (153,006) ............. 114,285,152 | ............. 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)............ | cccovvvenee. (76,735,648)| .....oocvnve 26,979,901 | ............. 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)........ccccoevvercercaes | covrrrennes (263,703,225)] .....cvuve (92,089,493)| ............. 223,113,455
19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING Of YBAT.....cvvvrereeueeisseeetssesessseeessseess st es st snsnten | eesisseend 463,382,126 | .....ccooeeons 240,268,671 | .....ccoceeens 240,268,671
19.2 End of period (Line 18 plus Line 19.1)....... 199,678,900 148,179,178 463,382,126
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Stock option compensation (included in L7, L9, @nd L16.2).........ccovuvrevererinerrerierssrsesiesessssessesssssesssssssssessesessns | seververinnnnen 417,358 | i 2,694,749 | .covvrinn 6,286,939
20.0002  Securities acquired in paid in kind interest PaYMENL...........cocovrirenrrrinenrnrinensresenseseesssssessesssssssssssssenssessenss | eenseennennennesnns 99,819 | i, 52,865 | ..ocvererereiinn 92,201
20.0003  Exchange of debt SBCUMLIES. ........cccccvueiucieiierieicie et ssesses s ssessssssssessssssssessesssnssnsses | svsssessesssessesseensasdy L1 | i 1,792,962
20.0004  Securities acquired from liquidation distribution. . L4107
20.0005  EXChange Of QUItY SBCUMTIES. .......o.eviviieirssciesisisisissssieesssessessssssenssssssssssnssnsessnssssenssssssenssnsessnssssssssssnsensesnssnsenss | sosesessesssssenssessnsensald | svessesssssessessssessesesanes 0
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Statement for June 30, 2013 of the GREAT AMER'CAN |NSURANCE COMPANY

1)

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A. Accounting Practices

The financial statements of Great American Insurance Company (‘the Company”) are presented on the basis of accounting practices

prescribed or permitted by the Ohio Department of Insurance.

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

State of Domicile 2013 2012
Net income state basis Ohio 133,906,596 $ 141,061,234
Effect of state prescribed practices Ohio -
Effect of state permitted practices Ohio -
Net income, NAIC SAP 133,906,596 $ 141,061,234
Statutory surplus state basis Ohio $ 1542,319,279 $ 1,469,644,876
Effect of state prescribed practices Ohio -
Effect of state permitted practices Ohio -
Statutory surplus, NAIC SAP $ 1542,319,279 $ 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.

2. The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to

sell or lack of intent to hold to recovery during 2013.

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

4. 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. Lessthan 12 months
2. 12 months or longer

$ 3

(5,833,669)
(4,855,890)

60,768,949
51,867,981

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30, 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 June 30, 2013 of the GREAT AMER'CAN |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
6/21/2013 $ 50,000,000 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 QUA

SI-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
6/21/2013 $ 50,000,000 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 $ -
States, municipalities and political subdivisions 3,406,507 3,406,507
Foreign government - - -
Residential MBS 25,758,693 270,532 26,029,225
Commercial MBS - - -
Asset-backed securities 1,663,882 - 1,663,882
All other bonds 10,949,485 7,279,864 18,229,349
Total bonds 41,778,567 7,550,396 49,328,963
Preferred stocks 33,736,000 65,184,199 5,775,000 104,695,199
Non-affiliated common stocks 502,951,001 24,812,738 34,272,151 562,035,890
Affiliated common stocks 236,105,240 - 236,105,240
Other investments - - - -
Total assets accounted for at fair value $ 536,687,001  $ 367,880,744 $ 47597547  $ 952,165,292
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Statement for June 30, 2013 of the GREAT AMER'CAN |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
3/31/2013 Level 3 of Level 3 Income Surplus Purchases Sales 6/30/2013
States, municipalities and political
subdivisions $ - $ - $ $ - $ - $ - 8 - $ -
Residential MBS 307,849 - (14,556) (8,582) - (14,179) 270,532
All other bonds 7,297,971 13,940 (12,862) 29,555 (48,740) 7,279,864
Preferred stocks 5,790,146 (15,146) - - - 5,775,000
Non-affiliated common stocks 25,960,057 - (436,338) 464,682 8,283,750 34,272,151
Total $ 39,356,023 $ - $  (15146) $ (436,954) $ 443238 $ 8313305 $  (62,919) $47,597,547

3. Fair Value Recognition of Transfers Between Levels

4.

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.

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 $ 7244809 $ 7,244,343 $ 7130392 $ 114417 $ -

States, municipalities and political subdivisions 1,008,214,786 972,687,371 - 971,387,386 36,827,400

Foreign government 201,583,519 193,077,489 201,583,519 -

Residential MBS 330,096,392 279,627,785 313,567,616 16,528,776

Commercial MBS 219,729,971 207,145,362 219,729,971 -

Asset-backed securities 368,920,674 364,633,062 - 303,220,479 65,700,195

All other bonds 546,818,345 525,499,222 2,767,500 510,849,312 33,201,533
Total bonds 2,682,608,496 2,549,914,634 9,897,892 2,520,452,700 152,257,904
Preferred stock 147,031,031 144,059,676 48,854,020 81,475,861 16,701,150
Non-affiliated common stock 562,035,890 562,035,890 502,951,001 24,812,738 34,272,151
Affiliated common stock 236,105,240 236,105,240 236,105,240 -
Mortgage loans 139,067,000 139,035,369 139,067,000
Other investments — Schedule BA 64,204,502 54,486,034 64,204,502

Total financial assets $ 3,831,052,159  $ 3,685,636,843 $ 561,702,913 $ 2,862,846,539 $ 406,502,707

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.
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21.) OTHER ITEMS - No significant change.

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to June 30, 2013, which may have a material effect on the financial condition of the
Company.

23.) REINSURANCE - No significant change.

24.) RETROSPECTIVELY RATED CONTRACTS - No significant change.

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

The provision for incurred losses and loss adjustment expenses for claims arising in prior years decreased by $60 million and $51
million as of June 30, 2013 and June 30, 2012, respectively (see page Q14).

For 2013, the $60 million decrease in reserves for prior years is primarily attributed to (i) $25 million of favorable development relating to
the directors & officers liability business (other liability — claims made) (ii) $16 million of favorable development relating to multiple peril
crop insurance business and (i) $11 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) $71 million of favorable development relating to
multiple peril crop insurance business (i) $6 million of favorable development relating to the directors & officers liability business (other
liability — claims made) (iii) $5 million of favorable development relating to the fidelity & crime business, partially offset by (iv) $14 million
reserve increase relating to the run-off program business (v) $9 million adverse development relating to the property & inland marine
business (vi) and 7 million of reserve increase relating to the run-off from older accident years.

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 -

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 was paid in June 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, the
Company receives a full and final release, a policy buyback, final dismissal of pending actions and full statutory protections afforded by
the Bankruptcy Code.

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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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 [
If yes, has the report been filed with the domiciliary state? Yes [
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity? Yes [
Ifyes, date of change:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes [
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 [
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[ ] Nol
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. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
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..
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[
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] Nol
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 [
If yes, give full information:

Not applicable
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes [
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
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 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
(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 [
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 [

If the response to0 9.3 is Yes, provide the nature of any waiver(s).
Not applicable
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

PART 1 - FINANCIAL

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

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

PART 1 - INVESTMENT

......... 86,263

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [ X]
11.2 If yes, give full and complete information relating thereto:
Not applicable
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: LT 12,117,292
13.  Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds..... .8,084,000 $ .. 7,608,000
14.22 Preferred Stock.. G ) 0
14.23  COMMON SEOCK. ......coovicvecreieeieieeite ettt sttt sttt s e nenn S 539,158,396
14,24 ShOrt-Term INVESIMENLS.........cvovveeiiieeeisicte sttt sttt nss s aees G e 0
14.25 Mortgage Loans on Real Estate $ .. ..30,961,816
1426 AllOHNE ..ottt s s s st ss st sensnen $ o, 15,648,567
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)... $ . 593,376,780
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 abOVe..........c.cccoovvvvvccercecrcrennen. G e 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X] No[ ]
15.2 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 contracts to hedge the foreign currency exchange risk associated with a foreign denominated
investment in an affiliated bond.
16. 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: S, 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: G 0
16.3 Total payable for securities lending reporting on the liability page: G 0
17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
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
0ld 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:
046110228 Assura Group of NY Limited Ser B, 301111226 Exchange Bank 5.00 A, 371866ZZ0 Genesis Grp Tl 12.00 9/17/2017,
61686Z2ZZ1 Morgan Joseph Triartisan Ser D, 56062Y201 Mainsource Financial A 5.00, 929328300 WSFS Fin Corp A 5.00
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

3.1
3.2

4.1

4.2

6.1
6.2
6.3
6.4

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change?

If yes, attach an explanation.
Not applicable

Yes[ ] No[X] NAT[ ]

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from

any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No [ X]
If yes, attach an explanation.
Not applicable
Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ | No[X]
If yes, give full and complete information thereto:
Not applicable
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater
than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
........ 0.000 cevcnmrnnenneenen0 |0 |0 |0 0 [0

Total.oerieeersssrsrssiinns | e .0, S (D 0., O SO | I e o I [FSOROso B [FRSORSRn  J) [P [0 (O] [P [0 I 0
Operating Percentages:
5.1 A&H loss percent 66.2 %
5.2 A&H cost containment percent 20.7 %
5.3 A&H expense percent excluding cost containment expenses 26.3 %
Do you act as a custodian for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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statement for June 30, 2013ofte. GREAT AMERICAN INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

Code Number Name of Reinsurer Jurisdiction (YES or NO)

U.S. Insurers

75-2344200.......... Aspen American INSUrANCE COMPANY...........rurirrererrerereeereiseesreeseeseesesssesessessssssessesssssssssessessssssessesssssessessnes [0 YES...oeina.
..|45-5562214.......... Terra Mar Insurance Company Inc . . .
85-0165753.......... WESCO INSUFANCE COMPEANY... .. iieireireseiesee st sessseseesess s seesess s ses et ses st st eef st sttt

AA-3191219 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 CO0..........ururiuieirieiieieeiieieeiet ettt sttt ssantes
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Curreﬁt Year Prior3 Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... Livorvons | e 7,896,477 | oo 10,150,291 | oo 6,535,090 | .coovrirriinnee 5,340,900 22,746,600 ...23,282,290
2. Alaska.......coooooierierineinnn. AK|....... Looeree | e 816,457 | covvververinns 1,248,430 | cooovverrinn, 146,260 | ..covovvvrerrens 143,768 1,604,390 1,189,611
3. ANZONA.. AZ|.... Liorvoos | e 6,460,493 | ..ooovvviriin 5,598,145 | ...oovvvviinnee 1,233,726 | .cooovvrrrenne 1,360,992 | ...cccoone. 19,418,903 | ..cooovvvneee. 19,498,983
4. Arkansas...........ccocoeeeeiiennnn. AR ... Leoeres | e 4,395,974 | ovvrverinn 4,495.801 | cooooevvrrinee 2,956,725 | ..cooovvrenns 14,704,367 12,067,796 | .....ccovee.. 12,193,546
5. California.......c..coocurerrnernenenad CA|... RSO I 54,591,272 | covvvrri 52,144,192 | ..o 15,152,750 | .ovvvrvrrnnee 21,117,714 ...144,069,909 | ............. 162,355,424
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Livooros | e 10,008,374 | ..cooevreee. 12,036,176 | .....coeee... 22,814,667 | ...coooerene 6,087,086 | ............... 20,867,051 | ..oovvorenees 14,877,463
7. Connecticut........c.cocverrvrrenens CT|...... Liorvoos | e 3,428,536 | ..oooovririenn 3,530,132 | o 1,014,745 | ....ccooeece. (4,100,811) 12,236,064 | .....ccoouc.... 11,910,442
8. Delaware........cccoccosvreerennnn . DE | oo Livoorors | e 14,942,999 | ....ccoveee. 15,086,733 | .ovvevvrrirnene 977,665 | ..oovvrerrrrinn 171,423 48,334,166 | ............... 44,688,486
9. District of Columbia................ DC|..... Livorvons | e 2,933,178 | oo 3,446,740 | oo 458,455 | ....coovvieins 396,949 | .o 5,685,610 | ..coovrrrnenncd 6,294,422
10.  Florida......cocooveenermrreereneenc FL [ i (- 31,964,901 | ..ooovvenee 30,937,215 | oo 11,808,986 | ...cvvonvenee 21,069,951 61,367,360 | ......cce.c... 62,857,843
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo 12,575,861 | ... ..13,803,754 | ... 3,195,769 | .. 19,596,009 ..29,872,880 31,362,962
12, Hawaii.......coooovverrrrrrrnnene H Livorvoos | e 2,796,687 | ..ooovvvrrenn 2,697,056 | .coovvvrrennes 1,511,916 | oo 2,053,434 11,741,559
13, 1daho.....ccooevvevnevnivnenninnecn D i Licoreons | e 2,425,106 | .ooovvreerenne 2,261,119 | oo 865,574 | ooovvereieiis 767,984 3,780,930
14, MNOIS......vovererereereeirerreenen L [ (- ..28,064,506 ...46,095,941 .463,022,766 50,148,949 ..75,900,675
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Liovvons | e 9,405,219 15,026,077 141,814,376 26,793,698 11,596,286
16, 1OWA..cooceerieee A IS I 16,493,452 | ..cooovvvnne. 33,259,513 | .o 97,642,497 | ...ccoeeenee. 21,862,664 | ............... 16,476,603
17, Kansas.......oocneeeneeeeeeseineens KS|....... Lioveons | e 26,530,388 | ...ccovvreneee 34,923,535 | oo 50,312,447 | .oovorvrennc 61,955,387 16,228,748
18.  Kentucky.......cooovernrinninnis KY ... Livoovons | e 5,672,428 | .ooovvvenn 6,024,192 | oo 4574271 | oo 5,197,572 12,483,092
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... Lioevons | e 3,672,981 | oo 3,822,483 | ..o 11,127,285 | ..o 1,687,505 | ...ooevvrrrnns 8,850,743 | ..o 9,531,224
20.  Maine.....oooververireiieiieiiens ME ... Lioeeos [ e 822,785 | oo 715,816 | oo 151,225 | oo, 54,758 787,758 | oo 1,137,448
21, Maryland.......c.coconerirnrinrinnnns MD ... Liovvons | v 6,239,424 | .ooovvii 6,387,387 | .oevrerrinene 995,052 | oo 902,298 27,413,911 ...25,037,581
22.  Massachusetts..........ccc.coevennee MA| ... Livorvons | e 9,405,945 | ...ooovvviienn 8,327,740 | oo 3,070,939 | .o 2,944,839 | ..o 23,222,176 | ..o 24,903,591
23.  Michigan........ccoevvmrrrerierinnns MI....... Levooree | e 10,474,705 | ..o, 11,755,871 | oo 144,654,670 | ................. 6,281,689 28,827,360 | ............. 163,425,837
24, Minnesota........ccccooeeverenee s MN | IS I 11,522,079 | oo 19,082,820 | ..cooovrvrncncd 6,386,967 | ..cooovvrenncn 10,106,398 21,755,606 | ............... 22,164,860
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Livooroos | e 4,649,133 | coovveren 3,359,081 | oo 3,987,357 | oo, 860,449 | ...ccoooeee. 19,373,347 | oo 8,489,151
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | NSO I 12,485,087 | ..ccoovvvene. 17,790,855 | ..ooovvvnnee. 91,243,876 | ...cooovvennee 34,556,386 25,944,085 ...31,987,692
27. Montana........cccooevververeenee MT | . Livooroes | e 1,301,984 | ...ccoooevrnee. 1,348,210 | coovveererinns 355,996 | ..oovovrrrenes 1,332,894 2,623,597 1,700,738
28.  Nebraska.......ccccoueenmecnneen . NE | e Livorvoos | e 7,325,700 | oo 14,346,810 | ....cceveeee. 52,998,583 | ....ccovvrvns 9,649,376 | ..ooovvrrrinnn 6,207,052 | ..oooovrirnne 8,502,108
29. Nevada.......ccooommrcrmrcrmrcrene NV | Livorroos | e 4,657,119 | oo 4,491,154 | oo 1,544,794 | ..o 2,582,390 15,704,761 ...15,289,300
30. New Hampshire...........cceee... NH | .. Lo | e ...641,891 ....460,753 1,286,965 | ..o 238,891 ....2,915,783
31, New Jersey.....ccooevmeveeeeeeeNJ | e Lo | s 10,624,619 9,805,593 4,385,552 3,786,238 29,698,638
32, New MexXico.......ocovvuvrrrnee . NM | Livovvoos | e 1,864,218 | ..o 2,061,922 | oo 616,174 | .oooviee 446,344 2,946,932
33.  New York..... LNY (- ..31,408,158 ...25,286,019 ..7,690,402 ...4,640,742 ..60,542,064
34, North Carolina.........cccceeeeeer... NC | ..o Lecen. 12,450,931 12,198,225 5,341,185 9,454,231 27,784,598 28,751,756
35.  North Dakota...........coooceneeeen.ND | .o Livorvoos | e 4,516,535 15,959,376 | ..o 764,135 | .o 18,304,314 18,929,043 | .....ccoone.e. 11,902,071
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. .13,759,922 .14,193,321 | ... ....23,128,263 ...5,331,053 ..19,308,261
37.  Oklahoma........cccocvnvrrnrnnn . OK | . Livorvoos | e 8,456,770 10,484,832 | oo 4,532,431 5,122,166 9,972,527
38, Oregon.......ccuevmeernernerineen. OR | e Licoveons | e 5,715,863 | .ovovvrreii 5,381,126 | oo 2,182,944 | oo 4770811 | oo 10,995,906 | ....ovvveneen. 15,498,093
39.  Pennsylvania.........cccoeeeneee . PA | . IS I 18,077,362 | oo 16,096,955 | ....coovveenne 3,944,707 | oo 3,750,853 35,694,308 ...34,275,499
40. Rhode Island...........cccoconen R i Livovvons | e 1,506,576 | ...cocovvrenen 1,251,190 | e 188,430 | ..ovvvcreneene 1,256,453 3,509,612 1,410,246
41.  South Carolina..........cc..cc......SC | ..ccc. Livorvoos | s 4,001,163 | oo 4,001,011 | oo 1,438,356 | ...coooorrrenns 4479745 | oo 4,128,101 | oo 8,771,237
42.  South Dakota..........cccceeveveeneeSD | oo Lioveons | e 12,384,566 | .....cocoonee. 22,422,453 | ........cc..... 27,199,535 | .oovvireriens 9,366,624 5,204,352
43, Tennessee........ccomevmrcvnecenee IN | i Licorvoos | e 5,292,887 | .ooovvirrin 6,029,529 | ..coovririinnes 1,928,298 | ....cooovvrenns 4,260,686 15,291,072 ...12,205,305
44, TeXaS..onrrirrirrvrinernernerinen X [ ISP I 39,451,555 | ..o 36,079,145 | ...ooovvennnee 25,797,314 | ..coovonnee 23,501,020 | ..ovvvrreneee 78,404,015 | ..oovvnine 84,302,628
45, Utah...cooocnencncnenlUT [ Livooons | e 2,357,432 | oo 3,514,708 | oo 469,373 | .o 2,011,026 | .cooovvrrinee 8,239,513 | oo 6,376,702
46.  Vermont.........coecvevcververeenn VT [ Leooree | e 201,235 | oo 204,889 | ..coovvrrrrirnn. (34,854) | oo 531 552,106 798,200
47, Virginia......ocoeeeeeeneeeeeneeee VA i Licoovons | e 774,950 | oo 6,643,752 | .ooovrinnn 9,058,570 | .ooovvreiinnee 3,946,601 | ..coovvenee. 23,764,735 | ..oovvrnnes 33,140,247
48.  Washington.........cccccoeeveeee . WA | o Livoeres | e 8,532,523 | .ovvererinn 8,872,236 | .ovverrrirnnen. 999,261 | coovvvverrrenes 8,866,044 29,828,833 ...14,995,837
49.  West Virginia..........cooooovee . WV | L ISP I 1,439,511 | i, 1,263,867 | ..covorrennen. 1,042,118 | oo 215,955 | oo 2,105,747 | oo 1,960,541
50.  WisconSin.......cocoevermrerevereneren W e, Levooroos | e 721,374 | oo 9,787,784 | ... 36,791,486 | ...............12,696,211 | ....cevveeve. 16,322,906 | ............... 14,205,114
51, Wyoming......ccoconermeenernen WY | e Livorvoos | e 1,009,135 | .oovvivrirnn 1,068,056 | ....c.covvunnen. 1,291,522 1,542,595 ...935,072
52.  American Samoa....................AS | ....... N
53, GUaM....cocooevvrrcreiernereee GU [ [
54.  Puerto RicO.....cccoevevirvreneen. PR | i Lo
55.  US Virgin Islands...........c........VI | ....... TR (U .0
56. Northern Mariana Islands......MP | ....... TR RN 0
57.  Canada......commerriirennnn. CAN |....... RSO I 27,165,668 | ............... 27,611,755 | oo 18,853,743 | oo 18,664,893 | ....ccvvenee. 57,339,465 | ......ccoco.ne. 56,877,932
58. Aggregate Other Alien............ OT | XXXeis | v, 803,539 | oo 718,789 | oo, (230,170) | cvorverrrerrieenes 19,522 | oo 762,210 | oo 17,325,062
59, TotalS.....ooverierireierneneses (@) D3 | 539,983,448 | ............. 625,658,720 | .......... 1,321,229,078 | ............ 471,037,888 A1,173,311,542 | .......... 1,341,536,288
DETAILS OF WRITE-INS
58001. GBR UNITED KINGDOM............ | ..... ) .0 T PR 565,005 |..covrirriirrienns 707,807 16,929,498
58002. HKG HONG KONG, SPECIAL AL ... XXX..o. [ coorreriercireenn. 82,681 | .o 0 . 254,940
58003. NLD NETHERLANDS................. | ... ) .0 T PO 149,049 | .o 0 Jrvereereeeeeenn(277,382) | o0 i 21,057 |, 108,957
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXXeooo | e 6,804 | oo 10,982 | .o 14,290 | oo TA61 | oo 10,560 | .o 31,667
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... ) .0, O 803,539 | oo 718,789 | oo, (230,170) | ceovverererrienenas 19,522 | oo 762,210 | oo 17,325,062
(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.

Q10




Statement for June 30, 2013 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial 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
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

{

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.

n

Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
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
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%)

Penn Central Energy Management 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
PA 46-3246684
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
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement for June 30, 2013 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »
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.
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
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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
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




Statement for June 30, 2013 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American 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 (51.7%) 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
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
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company 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
31-1544320.. (0............. 0000944707 |NYSE............... American Financial Group, INC........cccoevveneinrerrennenrnnnnnieines | OHueiiiies [UDPuieiiiies [ s Ownership......... | co..... 0.000 | 1evrivrreieirieieieeieee e [
31-6549738.. |0............. [0SR ISP American Financial Capital Trust Il American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
16-6543606.. |O............. 0uverrereriens e American Financial Capital Trust Il American Financial Group, Inc Ownership......... ...100.000 |American Financial Group, Inc.... (0...........
16-6543609.. | 0............. [0S DS American Financial Capital Trust IV American Financial Group, INC..........ccovviverrininnnnne Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
31-0996797.. |0............. [0S FOSRR American Financial Enterprises, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
31-0828578.. |0............. [0S FORR American Money Management Corporation American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
27-1577326.. | 0............. [0SR IOSTRTR American Real Estate Capital Company, LLC..........cccccovuvene. OH...ccoo.. NIA.......ccco... American Money Management Corporation.................. Ownership......... | ... 80.000 |American Financial Group, Inc.... |0...........
27-2829629.. | 0............. [0SR ISR T MidMarket Capital Partners, LLC American Money Management Corporation Ownership......... | ... 65.000 | American Financial Group, Inc.... |0...........
41-2112001.. | 0. [0SR ISR APU Holding Company American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
23-6000765.. American Premier Underwriters, INC.........ccoovveivienniinnnne APU Holding Company Ownership ...100.000 | American Financial Group, Inc....

.| 23-6297584..
37-1094159..

. | The Associates of the Jersey Company.
Cal Coal, Inc

.. | American Premier Underwriters, Inc..
American Premier Underwriters, Inc

Ownership
Ownership

...100.000 | American Financial Group, Inc....
...100.000 | American Financial Group, Inc....

95-2802826.. Great Southwest Corporation............c.cceweererereereirererneiens American Premier Underwriters, Inc Ownership ...100.000 |American Financial Group, Inc....

. | 35-6001691.. . | The Indianapolis Union Railway Company. . .. | American Premier Underwriters, Inc.. Ownership ...100.000 | American Financial Group, Inc....
13-6400464.. Lehigh Valley Railroad Company...........cceeureereeereuncenieeneenes American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc....
46-1665396.. |0............. [0S FOTRR Pennsylvania Lehigh Oil & Gas Holdings LLC............ccc.cceuunene. Lehigh Valley Railroad Company............cccveeveerereeneens Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
20-1548213.. | 0............. [0 SRR ISR Magnolia Alabama Holdings, INC.........cccovevriieniieriineinns American Premier Underwriters, INC..........cccovevririvannnns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
20-1574094.. | 0............. [0SR ISR Magnolia Alabama Holdings LLC..........cccccvuviveniinnireinnnnens Magnolia Alabama Holdings, INC.........ccccovveveiiininines Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
46-1852532.. |0............. 0ureeeeerens [ e Michigan Oil & Gas Holdings, LLC..........ccccovveveriererisieienns American Premier Underwriters, INC............cccocevevnennes Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
46-1480078.. |0............. [0 U Ohio Oil & Gas Holdings, LLC.........cccorerrevireirrrisrereissnenns American Premier Underwriters, INC............cccovevevrnnnnn. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
13-6021353.. | 0............. [0 The Owasco River Railway, INC........cccooveinivneninineinnens American Premier Underwriters, InC............cccovvvevnnne. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
31-1236926.. |O............. 0uvveereeeen | e PCC Real Estate, Inc American Premier Underwriters, INC..........ccccoevvvevenne Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
76-0080537.. |0............. [0S FOSRR PCC Technical Industries, Inc. American Premier Underwriters, INC.........c.cocvverireinrenee Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
31-1388401.. (0............. [0S FOSRR PCC Maryland Realty COrp..........cereureereeunieneeineinersieeneereenenes PCC Technical Industries, INC.........coerevrienirernceninnnne. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
06-1209709.. (0............. [0SO FORRR Penn Central Energy Management Company.............cccoeueen. American Premier Underwriters, INC...........cocovrerveenee Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
23-1537928.. | 0............. [0SR IO Penn TOWETS, INC.......ooveceiicieece et American Premier Underwriters, INC..........ccccovevvvvennene. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
46-3246684.. | 0............. [0 SRS IOSTR Pennsylvania Oil & Gas Holdings, LLC American Premier Underwriters, INC........c.cccovvvririvannnns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
23-6000766.. Pennsylvania-Reading Seashore Lines American Premier Underwriters, INC..........cccovvvririvannnns Ownership......... | ..... 66.670 | American Financial Group, Inc.... |0...........
23-6207599.. Pittsburgh and Cross Creek Railroad Company. American Premier Underwriters, INC........c.cccovvvirivannnne Ownership......... | ..... 83.000 | American Financial Group, Inc.... |0...........
23-1707450.. Terminal Realty Penn Co........ccovivineinieeessseessinnnes American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc....

. |23-1675796..

. | Waynesburg Southem Railroad Company.. ..| American Premier Underwriters, Inc..

. . . . | Ownership
GAl Insurance Company, Ltd.........cccoveriririnineerneneierienen. APU Holding Company

Ownership

...100.000 |American Financial Group, Inc....
...100.000 |American Financial Group, Inc....

Hangar AcqUISItion COMP.........c.euruurrerieriereeereineeseeerseiees APU Holding Company Ownership ...100.000 | American Financial Group, Inc....
. . | Lease & Loan Insurance Services Limited.................. . . ... |APU Holding Company.. . | Ownership ...100.000 | American Financial Group, Inc....
91-1242743.. Premier Lease & Loan Services Insurance Agency, Inc........... APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc....

0uirees | e [0 R 91-1508644.. | 0............. [0 SRR ISR Premier Lease & Loan Services of Canada, Inc..........c.ccoeeune APU Holding Company..........cccoeovrieurinreenisisrsnennnns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company 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........ 22179...... 95-2801326.. Republic Indemnity Company of America...........cccvevvverrerreenn. APU Holding COMPaNY.........ccovueererreiereenereereeneeeneenens Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 43753...... 31-1054123.. . | Republic Indemnity Company of California.. . | Republic Indemnity Company of America. ... | Ownership ...100.000 | American Financial Group, Inc....

31-1262960.. Risico Management Corporation..............ccceeviveveveieeniieennnns APU Holding Company...........ccceeeerieernieennisineennns Ownership ...100.000 | American Financial Group, Inc....
31-0823725.. [ 0..coevvveer | O [ Dixie Terminal Corporation American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
98-0606803.. |0.....ovevee [ Ourvreieieeen | e GAIl Holding Bermuda Ltd American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
98-0556144.. | 0...ceovveree [ Ouveeecen | e GAl Indemnity, Ltd..........corerierereirieeieeie s GAIl Holding Bermuda Ltd...........ccoeueeriererieieiiinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
........................................................................... Marketform Group Limited GAl Holding Bermuda Ltd . | Ownership......... | ...100.000 |American Financial Group, Inc.... |0...........
........................................................................... Marketform Holdings Limited Marketform Group Limited .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0...........
........................................................................... Caduceus Underwriting Limited...........cocoevrnrrrrernineirerenen. Marketform Holdings Limited...........c.ccccovvveirernnenennen. | OWnership......... | ...100.000 | American Financial Group, Inc.... (0...........
98-0412245.. { 0. | O | s Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
........................................................................... Marketform Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |0...........
........................................................................... Gabinete Marketform SL.........c.cocverieereeeneseeeseeins Marketform Limited.............cccocovvevveeeriienvieeeenene.. | Ownership........ | ...100.000 | American Financial Group, Inc.... |0...........
..................... Marketform Australia Pty Limited...........ccccovveeiriennieinienns Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |0...........
..................... Studio Marketform SRL. Marketform Limited.... Ownership......... | ...100.000 | American Financial Group, Inc.... |0...........
..................... Marketform Management Services Limited..............cccccceeenene | GBR........ [NIA................ | Marketform Holdings Limited..............cccooevveeeivivnnene. | Ownership........ | ...100.000 | American Financial Group, Inc.... |O0...........
..................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |0...........
98-0431601 Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
..................... Marketform Trust Company Limited............cocvvvrirerernirenns Marketform Group Limited..........c.cccccvvrerrrivrirnnnenn. | OWnership. ...100.000 |American Financial Group, Inc....

. | 06-1356481..

31-1475936..
58-646032....
13-1935920..
45-2969767..
26-4391696..
31-1021738..
27-4078277..
27-0513333..
20-1246122..
45-3988240..
20-4604276..
45-5565693..
31-1391777..
45-1144095..
26-3260520..
45-0252531..
52-2179330..
74-2180806..

. | Great American Financial Resources, Inc...
AAG Holding Company, Inc

Great American Financial Statutory Trust IV...........ccccceevnie.
. | Great American Life Insurance Company .
Aerielle [P Holdings, LLC.........ccccoeiirniiercesieeseeeeeas

Aerielle, LLC.........

. | Annuity Investors Life Insurance Company.

Bay Bridge Marina
Bay Bridge Marina

Brothers Management, LLC.........ccccocoovieinineincrninrees
FT Liquidation, LLC........ccceevereiieceescereseeesee s
GALIC - Bay Bridge Marina, LLC..........cccooreuniinieircrineneene
GALIC-Sorrento, LLC.......cocvieieceieceeeesee e
GALIC Brothers, INC.......c.ccoviveeiieiieiiiceeceses e
GALIC Pointe, LLC.......vueeeeriereireinincireieeseeseieeesiseiseeenens
Manhattan National Holding Corporation.............cccceeveevrenn.
Manhattan National Life Insurance Company............ccccvuvveeenes
Skipjack Marina Comp.........cuveierieinrinreinsnisssisssesseeeesssnenes
United Teacher Associates, Ltd...........ccoovurrirenrnnenienennes

Hemingway's Restaurant, LLC
Management, LLC.........cocvevvinrrnerreirenins

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

. | AAG Holding Company, Inc..................

. | Great American Life Insurance Company.

Great American Financial Resources, Inc
AAG Holding Company, Inc.

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

Great American Life Insurance Company.
Great American Life Insurance Company............cc.ce....
Great American Life Insurance Company............cc.cc....
Great American Life Insurance Company...........cccce...
Great American Life Insurance Company...........cccce...
Great American Life Insurance Company.....................
Great American Life Insurance Company.....................
Great American Life Insurance Company.....................
Great American Life Insurance Company.............cc......
Manhattan National Holding Corporation......................
Great American Life Insurance Company.............ccc....
AAG Holding Company, INC..........cocurvrriniinrirernrineines

. | Ownership.

.| Ownership.

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

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

...100.000
...100.000
...100.000
...100.000

...100.000
...100.000

...100.000
...100.000
...100.000
...100.000

American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
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....
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company 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) *
American Financial Group, Inc. 58-0869673.. United Teacher Associates Insurance Company. United Teacher Associates, Ltd .. | Ownership......... ...100.000 | American Financial Group, Inc....
.| 31-1422717.. . | AAG Insurance Agency, Inc. ..| Great American Financial Resources, Inc. .| Ownership ...100.000 | American Financial Group, Inc....
34-1017531.. Ceres Group, Inc Great American Financial Resources, Inc Ownership ...100.000 | American Financial Group, Inc....
47-0717079.. | 0uevcee [ O | e Continental General Corporation Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
47-0463747... [ 0. | O | e Continental General Insurance Company.... Continental General Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
47-0562685.. [0.....cceveer | Qe | e Continental Print & Photo Co.........ccoeivvieieireeieieeseieies Continental General Corporation............cccceeirieennes Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
34-1947042.. | 0.oovvevvees [ O | e QQAgency of Texas, Inc Ceres Group, Inc. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
31-1395344.. [0..cocvevees | O e Great American Advisors, Inc Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
42-1575938.. | 0. [ O e Great American Holding, INC.........cccveveinemrerninneresneienne American Financial Group, INC.........cccocverrinrinereennes Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
27-3062314.. | 0. [ O e Agricultural Services, LLC.........ccocniureiiniinrreeierrecenis Great American Holding, Inc Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
45-4110027... [ 0. | O | e Unites States Commodities Producers LLC.... Agricultural Services, LLC.........cccovevriireineinieeriiniinnnes Ownership......... | ..... 75.000 |American Financial Group, Inc.... |0...........
27-4395897.. | 0. [ O | e Livestock Market Enhancement Risk Retention Group............. NV..oo Unites States Commodities Producers LLC.................. Ownership......... | ...... 1.000 | American Financial Group, Inc.... |2...........
27-2354685.. | 0...cooveeeee | O [, United States Livestock Producers, LLC..........ccccooveeieviinrnns NV.oos NIA....ccoo Agricultural Services, LLC.........cccocovvirierieeriens Ownership......... | ... 75.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 14084...... 27-4395897.. [ 0..covvvveer | Qs [ Livestock Market Enhancement Risk Retention Group............. NV..i A, United States Livestock Producers, LLC............cccc.ne. Ownership......... | ..... 99.000 | American Financial Group, Inc.... |2...........
0084...... American Financial Group, Inc........ 35351...... 31-0912199.. [ 0..cvvvvveen | Qs [ American Empire Surplus Lines Insurance Company............... DE............ A, Great American Holding, INC.........ccoevvvverercirisieinins Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 37990...... 31-0973761.. [ 0. | Qs [ American Empire Insurance Company American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0 [ 59-1671722.. [ 0. | O [ American Empire Underwriters, INC........cccooevvennienniennns American Empire Insurance Company............cccc.even. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
..................... GAIl Australia Pty Ltd........cccccoverrrernnirresenerernesernenne Great American Holding, INC.........ccccocovvvrveneircrenennnne. | Ownership. ...100.000 |American Financial Group, Inc....
. . | Great American International Insurance Limited. . . | Great American Holding, Inc. . | Ownership ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 73-0556513.. Mid-Continent Casualty Company............ccccueurverrerneeresieenennns Great American Holding, INC.........ccoevrevinieenerienins Ownership ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 73-1406844.. Mid-Continent Assurance Company...........cccccvueervrreeeeereeennnns Mid-Continent Casualty Company. Ownership ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 38-3803661.. . | Mid-Continent Excess and Surplus Insurance Company. . | Mid-Continent Casualty Company. . | Ownership ...100.000 | American Financial Group, Inc....
30-0571535.. Mid-Continent Specialty Insurance Services, Inc............cc.c...... Mid-Continent Casualty Company. Ownership ...100.000 | American Financial Group, Inc....
73-0773259.. Oklahoma Surety Company Mid-Continent Casualty Company............ccccvuervrivnnens Ownership ...100.000 | American Financial Group, Inc....
. |98-0627464.. . | Premier International Insurance Company.. . | Great American Holding, Inc..... . | Ownership ...100.000 | American Financial Group, Inc....
31-0501234.. Great American Insurance Company. American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc....
0urrirrins [ e [ 45-2969767.. |0...covvvvree [ O e Aerielle IP Holdings, LLC Great American Insurance Company ..| Ownership......... | ..... 37.500 |American Financial Group, Inc.... |2...........
0uvrris [ e [ 26-4391696.. |0.....ovvveee [ O [ e Aerielle, LLC Great American Insurance Company ..| Ownership......... | ..... 37.500 |American Financial Group, Inc.... |2...........
0nrrireirees | e [ S 31-1463075.. | 0. [ O | e American Signature Underwriters, INC..........cccoeveveerrerininenns OH............ Great American Insurance Company..........cccoceeveeeeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0noeeirees | e [ S 59-2840291.. | 0. [ O | e Brothers Property Corporation Great American Insurance Company. .. | Ownership......... | ..... 80.000 | American Financial Group, Inc.... |0...........
0neiires | e s [0 R 20-5173494.. | 0. [ O | e Brothers Le Pavillon, LLC...........ccccooeniirieeeeerieeecias Brothers Property Corporation ... | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nvres | e e [0 20-5173589.. | 0..ovvvvve [ O | e Brothers Le Pavillon (SPE), LLC.........ccooceiienieneerens Brothers Le Pavillon, LLC...........ccccooeriennieerieenns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0neirees | et [0 R 25-1754638.. | 0..ovevvvvee [ O | e Brothers Pennsylvanian Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0eeiries | et e [0 59-2840294.. [0....covvver | O [ Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0uvorirrieees | e s [ S 20-4498054.. [0...cvvvereen | O | e Crescent Centre Apartments..........co.oeerereiernenienennennennes Great American Insurance Company..........ccc.eveeenne. Ownership......... ...100.000 | American Financial Group, Inc.... | 1...........
0uvrrirrirees | e s [ S 31-1277904.. | 0. [ O | e Crop Managers Insurance Agency, INC..........coovrrrreerreninns Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nevrriee | e [ 31-0589001.. [ 0. | O | e Dempsey & Siders Agency, INC............ccevmrnerernrniierireinninne Great American Insurance Company ..| Ownership......... ...100.000 | American Financial Group, Inc.... |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) *
31-1341668.. Eden Park Insurance Brokers, INC...........ccoeueureenineeeneenerenenns Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc....
. | EI'Aguila, Compafiia de Seguros, S.A. de C.V ..| Great American Insurance Company.... .| Ownership. ...100.000 | American Financial Group, Inc....
Financiadora de Primas Condor, S.A. de C.V.......cccovvveueinnee. El Aguila, Compaiiia de Seguros, S.A. de C.V............. Ownership......... | ... 99.000 |American Financial Group, Inc....
0nirees | e [0 R 39-1404033.. |0............. [0SR ISR Farmers Crop Insurance Alliance, INC........cccovevriiierrieennnn. Great American Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0uoerriees | e s [ S 13-3628555.. | 0............. 0ureeeeerens [ e FCIA Management Company, INC..........cccceeereierrerrersrenenns Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nrres | et e [0 SSTUORURURIN DOTORTRRRRROTIRS | SRR [0SR ISR Foreign Credit Insurance Association..............cccvveverirerenenns Great American Insurance Company...........ccoceverevee. Management..... | ....... 0.000 | American Financial Group, Inc.... |3...........
0ureirrieees | e s [ S 31-1753938.. |0............. [0S DR GAl Warranty COMPaNY..........cceeuererereenisemesnssesseesssnsenenns Great American Insurance Company..........cccceverennn. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0urririns | et [ 31-1765544.. | 0............. 0 e GAIl Warranty Company of Florida.............cccuerereiniiniireienenne GAl Warranty COmMpany...........cocueeeeenerrererenseneeernes Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
0urririns [ e Ourvrrrerene [ ererernenerennes | O 0o e GAIl Warranty Company of Canada INC............ccevneerervereniunees Great American Insurance Company...........cccoveveenee. Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
0nvrries | e [ 45-5565693.. |0............. 0o e GALIC-Sorrento, LLC.......c.cuviirieinirrerieeseerie s Great American Insurance Company ..| Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2...........
0ureeirees | e (LS 45-1144095.. |0............. [0SR DTSR GALIC Pointe, LLC......covvieerieieineireieneeseeeere e Great American Insurance Company. .. | Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2...........
0nrres | s [0 61-1329718.. |0............. 0neeeeen | e Global Premier Finance Company..........c.ccoeeeveenirerereinennns Great American Insurance Company.............cccoeveeenes Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0neiees | e e [0 74-2693636.. Great American Agency of Texas, INC........c.ccccvviveerieninienins Great American Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 26832...... 95-1542353.. Great American Alliance Insurance Company Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |O0...........
0084...... American Financial Group, Inc........ 26344...... 15-6020948.. Great American Assurance Company..........ccoooeueverereerneennes Great American Insurance Company...........ccccevevevne. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 3989%...... 61-0983091.. Great American Casualty Insurance Company..........cccoocevrens OH............ Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0urrirrieees | e s [ S 31-1228726.. Great American Claims Services, INC.......cooevvireverrisiereinnnns DE............ Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 10646...... 36-4079497.. Great American Contemporary Insurance Company................ | OH............ Great American Insurance Company ..| Ownership. ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 37532...... 31-0954439.. . | Great American E & S Insurance Company.... ..| Great American Insurance Company.... .| Ownership ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 41858...... 31-1036473.. Great American Fidelity Insurance Company. Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc....
0neees | e [0 31-1652643.. Great American Insurance Agency, INC.........ccccoevievririreeennnnnn. Great American Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 13-5539046.. . | Great American Insurance Company of New York.. .. | Great American Insurance Company.... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 31-0974853.. Great American Lloyd's Insurance Company..........ccccceeverenene Great American Insurance Company..........c.ccceeeveeee | Oth€r i | i 0.000 | American Financial Group, Inc....
0uvreirrienes | e s 31-1073664.. Great American Lloyd's, Inc Great American Insurance Company. .. | Ownership. ...100.000 | American Financial Group, Inc....
0.. . 131-0856644.. . | Great American Management Services, Inc ..| Great American Insurance Company.... .| Ownership. ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 31-1288778.. Great American Protection Insurance Company.............cc........ Great American Insurance Company. .. | Ownership. ...100.000 | American Financial Group, Inc....
0urrirrins [ e [ 31-0918893.. | 0............. [0SR ORI Great American Re INC.........ccevevrinercreinrneiereniesisesernenns Great American Insurance Company ..| Ownership......... ...100.000 |American Financial Group, Inc.... (0...........
0084...... American Financial Group, Inc........ 31135...... 31-1209419.. | 0............. 0o e Great American Security Insurance Company............cccocveeneee Great American Insurance Company ..| Ownership......... ...100.000 |American Financial Group, Inc.... (0...........
0084...... American Financial Group, Inc........ 33723...... 31-1237970.. (0............. [0S B RR Great American Spirit Insurance Company.............ccoveereereenn. Great American Insurance Company..........cccoceeveeeeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0noeeirees | e (OSSN USRRRRRR | ISR [0S FOSRR Insurance (GB) Limited Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0neiires | e s [0 R 59-1263251.. |0............. [0SR IO Key Largo Group, Inc Great American Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0uiireirees | e (LS 34-1607394.. (0............. 0001301106| NASDAQ.......... National Interstate Corporation...............cocuerievvrreenenererneenens Great American Insurance Company............coceeeeernee. Ownership......... | ..... 51.700 | American Financial Group, Inc.... |0...........
0neirees | et [0 R 34-1899058.. |0............. [0 SRR ISP American Highways Insurance Agency, INC..........cocccvvrieeninns National Interstate Corporation .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0eeiries | et e [0 31-1548235.. |0............. [0 SRR ISR Explorer RV Insurance Agency, INC........cccovvevvenennnienicnnns National Interstate Corporation .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nrries | et e [ 98-0191335.. [ 0....ccvvvee [0 SRR ISR Hudson Indemnity, Ltd.........ccocoeviininneeeseenes National Interstate Corporation..............c.cevvrivrreiennnn. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0uvrrirrirees | e s [ S 66-0660039.. (0............. [0S PSR Hudson Management Group, Ltd National Interstate Corporation .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nevrriee | e [ 34-1607396.. | O............. 0o e National Interstate Insurance Agency, Inc National Interstate Corporation .. | Ownership......... ...100.000 | American Financial Group, Inc.... |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) *
0uereirees | e (LS 36-4670968.. Commercial For Hire Transportation Purchasing Group........... National Interstate Insurance Agency, Inc...........cc....... Management..... | ....... 0.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 32620...... 34-1607395.. . | National Interstate Insurance Company................. ..|National Interstate Corporation............. .| Ownership.... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 11051...... 99-0345306.. National Interstate Insurance Company of Hawaii, Inc............. National Interstate Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 41106...... 95-3623282.. [0..coovevver | Qs [ Triumphe Casualty Company..........cccvrieirnennieesneeeenenns National Interstate Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0neirres | e [0 R 43-1415856.. | 0...oovvever [ O | e Vanliner Group, Inc National Interstate Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0urreieies | e s [ S 43-1254631.. [ 0..cvvvvereen | O | e TransProtection Service COmMpPany..........ccevevrvererrereierersnnnns Vanliner Group, INC......c..cuveierinieieisieessesseeieinnens Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 21172...... 86-0114294.. [0..coovvveen | O [ Vanliner Insurance Company. Vanliner Group, Inc.... Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0urririns | et Ouevvvrenee ererererernnnenen | Qs [ Qs e Vanliner Reinsurance Limited Vanliner Group, Inc.... Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
0urririns [ e [ 20-5546054.. |0....oovvvvree [ O e Safety Claims and Litigation Services, LLC.........cccocvvrvrnennnee National Interstate Corporation............c.coceeevererrerne. Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
0nvrries | e [ 27-2226948.. | 0. [ O [ e Pinecrest Place LLC Great American Insurance Company .. | Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
0ureeirees | e (LS 871850814... | 0. [ O | e PLLS Canada Insurance Brokers Inc... Great American Insurance Company. .. | Ownership......... | ... 49.000 | American Financial Group, Inc.... |0...........
0nrres | s [0 31-1293064.. [0....ovovver | Qs [ Professional Risk Brokers, INC............cccccovuerniieeniesisicennns Great American Insurance Company.............cccoeveeenes Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0neiees | e e [0 72-1331800.. Strategic Comp Holdings, L.L.C........ccccccvvevrireinnnen. Great American Insurance Company...........c.ccceeeeeninns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0uverriens | e s [ S 36-4517754.. Strategic Comp Services, LL.C.....ccovvvvrvierrvrirnnnns Strategic Comp Holdings, L.L.C......ccccevvvvieirireireiennen. Ownership......... ...100.000 | American Financial Group, Inc.... |O0...........
0uvrerrieres | e s [ S 32-0050970.. Strategic Comp, L.L.C...ovovverceeeeeeceee s LA [D1S TR Strategic Comp Holdings, L.L.C......cccoevvvereirireieiennens Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
[ (| 31-0686194.. One East Fourth, Inc. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0 [ 31-0883227.. Pioneer Carpet Mills, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
31-1119320.. TEJ HOIAINGS, INC....ovvviiicrieinererresee e American Financial Group, Inc Ownership......... ...100.000 |American Financial Group, Inc....
31-0728327.. Three East Fourth, Inc American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc....
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.
5 Company is affiliated but not owned.
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PART 1

- LOSS EXPERIENCE

Lines of Business

Current Year to Date

1

1 2 3
Direct Premiums Direct Losses Direct
Earned Incurred Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

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

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

. International..
L Warranty......c.oceceeneneeeesee s
. Reinsurance-nonproportional assumed property...........oeveereneereerenennns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
L TOAIS o

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

...958,189
..11,558,516

7.864.124 | .

551,953,186

DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.
3499.

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

Sum. of remaining write-ins for Line 34 frorlﬁl overflowpage
Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccoveervrirrerierieissiannans

...... 7,768,506
...95,618

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Year to Date

Current
Quarter

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. 0Cean MariNg........cccoeevveveeevereeieeeieseans
. Inland marine........
. Financial guaranty.........cccccoeueevevercunnnnns

Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....
Other liability-occurrence..........ccccvverienes

. International..
L Warranty......cccecece s
. Reinsurance-nonproportional assumed property............cccceeeerievevseererennenns
. Reinsurance-nonproportional assumed liability........

Homeowners multiple peril...

Other liability-claims made
Excess workers' compensation

...26,922,967
s 2,221 B12
..16,742,721

...603,891
22,177,209

33. Reinsurance-nonproportional assumed financial lines. e . .
34. Aggregate write-ins for other iNes of BUSINESS............cccvciveviieiicicieiiiies | e 1,516,704 3,251,873 | oo (3,308,805)
35, TOMAIS......vvreecieiieric ettt | entes st sttt nes 302,514,757 | oo 539,983,448 | ...oovvrerrreree i 625,658,720
DETAILS OF WRITE-INS
3401, Collateral ProtECHON..........cceveveeeiieie ettt bessesenee | essesiesssessess s esses e bensenas 1,462,290 | ..o 3,131,580 | oo (3,365,682)
3402. Supplemental UnempIOYMENL...........ccoeveviveieieiieie et
3403, oottt
3498. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......cvuereeieerreieriicieiesisnies | eoevrieriesiesisssssssssssssssessneans 1,516,704 | oo 3,251,873 | oo (3,308,805)

Q13
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2013 2013 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2013 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2010 + Prior.....co. | coovverrerennan, 646,228 | ....ccoccvuue. 805,673 | ..ccoveee. 1,451,901 [ oo 201,482 | oo 1,710 203,192 | oo 504,948 | 2,643 | oo, 697,510 | .cooovverennae 1,205,101 | oo 60,202 | ..cocoerreranns (103,810) | ..cveeveerereaen. (43,609)
2. 201 s [ e 119,847 | oo 210,063 | oo, 329,911 | oo 50,239 | oo 3422 | e, 53,661 | oo 92,831 | i 1,542 | oo, 176,639 | coooveririnnnes 271,011 | oo, 23223 | .o (28,460) | ....cvoeverrrrnns (5,238)
3. Subtotals
2011+ Prior.....co. | coveeeriernnan 766,075 | .o 1,015,736 | .cocvvnenen 1,781,812 | v 251,721 256,853 597,778 | oo 4,185 | o 874,148 | ................ 1,476,112 | oo 83424 | ..o (132,271) | oo (48,846)
4, 2012.iiiiees | e 176,254 | ... 398,034 | oo 574,289 | .oovverins 125,385 | oo 15,621 | oo 141,007 | oo 127,286 | oo 10,465 | ..ccovvrnne. 284,350 | oo 422,101 | oo 76,417 | oo (87,598) ] ...coerrrrrreans (11,181)
5. Subtotals
2012 + Prior........ 397,860 | ..oooveeeeeereen 725,065 | i 14,651 | o 1,158,498 | ..coovernnnae 1,898,213 | oo 159,842 | .oooveivernas (219,869) | ..cvocvereraann (60,027)
6. 2013, [, .0 ST 2.0 ST .S T P D, 0 S [P 102,683 | ...oovvrrecrnae 102,683 |...ccocnne D0, S I 172,825 | oo 188,514 | .oooveererinnne 361,339 | .o XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 942,330 | .coevrerne. 1413771 | e 2,356,100 | ..ooovvevernies 377107 | oo 123437 | v 500,543 | oo 725,065 | oo 187,476 | ....oocvee. 1,347,012 | oo 2,259,553 | oo 159,842 | ..o (219,869) | ...ocvvvvererrerrne (60,027)
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 | ..o 1,469,645
L PR 17.0% (2. oo (15.6)% (3. coeverrrererrns (2.5)%

Col. 13, Line 7

Line 8

A (4.1)%




statement for June 30, 2013ofte. 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:
* 16 6 912 0134 900O0O0O0 2 =
* 1 6 6 91 2 01 3 4550000 2 =

*1 6 6 9120133650000 2

Q15

Response

NO

NO

NO

YES




Statement for June 30, 2013 of the GREAT AMER'CAN INSURANCE COMPANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Equities and deposits in pools and @sSOCIALIONS............cccceieveiireieiieessee s ssssesesesens | seressesesissenns 9,362,734 1,845,975 | .oovevviine 7,516,759 | ..coovvvrerne. 6,931,922
2505. Other assets and receivables ol ...8,010,485 ....7,909,355 | ... ...101,130 | ... ..3,180,615
2506, INEANGIDIES. .......cvvcvecvieeieicic ettt ettt st snnns | eveesenaeneenes 12,768,068 | ............... 12,768,068 | ...oocvveveeercreeereeenn0 | e 0
2597. Summary of remaining Write-ins fOr LiNE 25...........cvcuiiiieiieiiieseesiessssssssssseesesssssessssssssnsens | cveesinssssenes 30,141,286 | ............... 22,523,397 10,112,537
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..........ccccocen...
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 June 30, 2013 of the 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 PHOT YEAT........ccvuiiveiiieisieie ettt nsesnns | stsssessessssssessessssensenas 50,608,585 | ......ccoerrrrerreriirriennns 50,556,627
2. Cost of acquired:
2.1 Actual cost at time of acquisition
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............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuririeieee e sessesenes | essesssssssessesssssssessessssssessessessnse [0 ST 0
8. Deduct CUTeNt YEar'S EPIECIALION. ..........cvcveviriieisieteiec ettt s b s st s st b st s s eses s snsebensetesensns | ebessssesessnsessssnsesansnsenas 1,138,014 | oo 2,595,740
9. Book/adjusted carrying value at end of current period (LINeS 14#2+3+4-5+8-7-8)........ccccceeviirerinrieeiieisseesssissssssenssnns | eveesesssssssessesessssennes 50,448,434 | ....cooovveieeernn 50,608,585
10. Deduct total NONAdMItEd AMOUNES............cvevireiieieicicce ettt snas | aessesssssssessesssssssessebssssnsansensssnaan 0 | oo 0
11. Statement value at end of current period (Line 9 MINUS LINE 10)..........cccoiiiueiiiieiiieiicieetiseeeete e esessssessssrenens | sersssesessssesessssesesssenes 50,448,434 | ..o 50,608,585
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 YEaI.............cevevevievcrreeieeesiesisserens | cvereiieseseesesseseseenes 160,767,605 | ...cocvvveverrcrerinnns 112,036,413
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. .349,046
3. Capitalized deferred INtErESt AN OthET ..ottt s s bt stenaes | evsessssssessesssassessesessssssssessnsnean 0
4. Accrual of discount.............ccevriunnne .53
5. Unrealized valuation increase (decrease). ...0
6. Total gain (loss) on disposals
7. Deduct amounts reCeived ON QISPOSAIS...........cccucvivirireiireisieie ettt ae s b s st s s snsebenans | sebsnsesessssnsessnsesessntenan 22,081,336
8. Deduct amortization of premium and mortgage interest points and COMMItMENL FEES...........cveveiiieieicicse e | e nee 0
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErESt............cccoevveiririreieieriereiees | oo 0
10. Deduct current year's other than temporary impairment FECOGNIZEM...........cuuevevierieeieieisree et | essesssssssesesssssssessessessssassensessneen 0 | oo 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)......... | toovrrininnernnninnenns 139,035,369 | ..o 160,767,605
12, TOtal VaAlUGHON GIOWANCE. ......ocvveirieiieieictesieie ettt sttt s st s bbbt b s s s sessnsentesns | sensesssssstessessnssnsensenssssnsansensesntan 0 | oo 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)....uiiieriereiicieie ettt sttt ensensnnsens | snssssssssssssssssssnsassans 139,035,369 | oo 160,767,605
14,  Deduct total NONAAMILEEA AMOUNES..........cceieiiieiieic ettt ss bbb s s snne | sessessssantessessnssnsessenssssnsansensesnsan 0 | oo 0
15. Statement value at end of current period (Line 13 MINUS LINE 14)......urviieiieiriisiorssiisissessissesssessessessessssssssnssssssssensssssssssssans | sesssesssssssssesssssssassans 139,035,369 | .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, DECEMDEr 31 Of PHOT YEAT........c.ccuiiveieiieiieie ettt ens | sbessessessssssesses s sensenas 48,596,933 | .o 23,722,486
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIEION.............cccveiveieicreicicce e ssesssssssesssssnsessesssssnsens | snsessessessssesessessesnnssn 2,020,990 | wovviviiciieecsinn 34,224,503
2.2 Additional investment made after aCQUISIION..........c..cvcveieeieiciceesce s sesss s ssssssssssssssessessnssssessens | snssssessessesesessssesnnsnserdy 088, 18T | wvveveveriisiesieisieenens 23,743,381
3. Capitalized deferred INtErest AN OthET..........ccoviiiiecee ettt sssssstenses | essesssssssesessssensessessssssssssensessnseld | sresiesessesesssssssssessessssesses e sssenes 0
4. Accrual of discount
5. Unrealized valuation iNCrEASE (ABCTEASE).........c.uveiriveirieireiseieisie ettt bbbt bbb bss s s st st ntenans | sbessessesssessassesssssnsanees (4,014,350) | .oooverererreeeiee 3,398,087
6. Total gain (I0SS) ON GISPOSAIS........c.cuveerericrieeseicieee ettt sttt s s s st ss s s s s s sss s sasssssnsassens | bevsessssssesseseesasssnsessesnsas 196,546 | ..ooovvvvcvecieieeceie 379,215
7. Deduct amounts received on disposals............. 17,351,871 .36,870,742
8. Deduct amortization of premium and AEPrECIALION...........c..cvevivieeieie ettt sassenes | evssssssssessesessessessssssssssssesassnea 0 [ s 0
9. Total foreign exchange change in book/adjusted carrying value....... w0 | 0
10. Deduct current year's other than temporary impairment FECOGNIZEM...........c.vevriiueiriierieeriee s essrens | seressssessssssesssssessssesessnsesessnsssenad (O 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 54,486,034 48,596,933
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ] e 0 ] s 0
13. Statement value at end of current period (LINe 11 MINUS LINE 12).......cviuieiiiiiiisiesieiisississsisesssisssesssssssessessessssssassesssssnsessens | sossessesssssssassessessssanse 54,486,034 | ..ooooviiieeiin 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 PHiOF YEaT..........c.vueueererreeneeeineeneineieesseseesesssessenees | sessesssseesssssssssnenns 3,556,886,457 | ...ovovreeirnirieinns 3,587,363,356
2. Cost of bonds and SLOCKS ACQUITEM.............cueueiriieiicec ettt bbb s b s s s s saebensetesenas | eevebessssesessssesssansesaes 509,219,365 | .cvevereerierieie 504,516,300
3. ACCIUAN OF QISCOUNL........vuiveieicici ettt bbb bbb st s st esaesssbnsns | oebessessesssssssssessssnsanea 6,664,398 | ....covrieeie 11,135,102
4. Unrealized valuation increase (decrease) 35,463,026 | ..ooooveveeeeees 80,649,012
5. Total gain (I0SS) ON QISPOSAIS........c.cuivieiiitiieieicieie ettt ettt bbbt b st es bbb sssess s bentens | sessessessssessessesssssnsenee 61,857,716 | oo 144,204,517
6. Deduct consideration for bonds and stocks disposed of 366,564,031 | oo 658,159,076
7. Deduct amortization Of PIEMIUML............cceiiuiuiicieicesce ettt bbbt bbb s bbb s s nsnts | oebestessesssssssssesssssnsaneas 7,882,329 | oo 16,990,927
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE.............cccvuvvveveietieees ettt ssssssssssssenes | sressessssssesssssssssssesenenes (476,000) | ..oovvoevcrerereieeseeieienae 356,000
9. Deduct current year's other than temporary impairment FECOGNIZEA...........c.ueveueieieieirieiee e seseses | sessesssssssesesssssssessessssnsensenssssnees (O] I 96,187,823
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9)..........ccccoovrrrrrrererrereeesieriesss e ssssseesenns | evreseesessesssssnans 3,795,168,599 | ...covvevivvrrirerne, 3,556,886,457
11, Deduct total NONAAMItEd AMOUNES..........cccieiiieiieictcisse ettt ss bbb b snns | sensesssssstesses st sssessebsessnsansensssnaan 0 | o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cviiiriiiriiieieiecieeisssisisisseesesssssesesesssssssssssssssssessess | sessesssessesssssesnenes 3,795,168,599 | ....cooovvvviriiernen, 3,556,886,457
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O )OO OO OSSO SPSRRTRPIORON DR 2,467,029,723 | ...ooovvvvrireriinnnes 453,678,629 | ....cooonvvrrrrernens 595,172,539 | ...covevreerrnrrrririneens 2,259,849 | ...ovvvrrirrerrenns 2,467,029,723 | ..coooorrvvrirrnnns 2,327,795,661 | ..vcoveervrrcrernsnrririnereinneen0 | v 2,631,407,659
2. ClASS 2 (@)reruureeerueerermerisieenisees sttt | sebieeene et 251,825,062 | ....ooorerirrririnnee 13,596,855 | ...covomrrrirnrrieiniens 13,076,455 | .....cvvvrrrrrircriennne (6,622,944) | ....oovvvirrrrirs 251,825,062 | .....coovvrrirennns 245,722,518 | ..oocvvrerrncrensnnriinsrennnnd0 [ s 245,615,772
BT 0= I - OO ISP 28,699,744 | ..o, 29,555 | oo 1,316,875 | oo 6,960,427 | ...ocovvrerrcriennes 28,699,744 | ..o 34,372,851 | o0 | 31,405,084
4. CIASS 4 (B).rurvereemeeersmeeessreessseeeessseess e ses s ess ettt sttt | ensest et 30,915,807 | .eorveerrerrerireeeenn VAR YN Y 4414136 | oo (VK47 | — 30,915,807 | .oeooreeerrreerneens 45,612,641 | ..ooveeeeeerreeneeneseneeennen0 [ s 21,104,544
B C1ASS 5 () eeruurereuseresmeressueesssseesessseess s ess s st | Hesinesst et 24,697 475 | oo 12,500 | .ovveereerererrireens 1,560,167 | ovooreeerreerersereennnee (611,364) | cevvevrreerreereriees 24,697,475 | ..o 22,538,444 | ......oonerrnrrinnenrrineeiennn0 [ s 21,530,864
B, ClASS B (8)rvruurerruurrermeresiscesisesis st st | et e 2,781,609 | ..o 1,823,657 | .ooverrescrrinnsnniissenns 175,373 | oo 1,016 | v 2,781,609 | .coovvvvcrrenicnniisennns 4,430,909 | ..oovvcvinnnnnncrinnsnnrsenens0 | e, 2,799,195
7. TOMAI BONGS.....coveeceecicseess ettt 2,805,949,422 | ..coovviririns 490,563,953 615,715,545 | ..ovoveireereinne (324,804) | ...vvvvrrrrrnnn. 2,805,949,422 102,680,473,026 | ... 2,953,863,119
PREFERRED STOCK
8. ClASS T uurveiecereirieteesss st | s s 32,963,863 | ..oooourrvirerirrerieeniieenens (U 10,500,000 | ...covvrmvreerrcerircreiennne 31,749 | s 32,963,863 | ...ooocrverrrirennns 22,495,612 | ..ovcveenrrrrcreinnenriinereienen0 [ s 22,978,648
9. ClASS 2.ttt sensns | Sressestenene st eneneas 66,830,876 | ...coovvrrreireiiiinn 25,365,000 | ..coovvvvrereiriirieineenn 2,500,000 |..oooovreririrrieinens (3,722,213) | oo 66,830,876 | ..cooevovererririienas 85,973,663 | ..oevvereererrrenerireeeend0 | 72,972,757
10, CIASS B..ouvveerueeeesseeeesseeessseesessseessse et ssesss st sss st seesss st eeess s nsstsnessns | sesessnessssnessssnnees 16,221,056 | ovvevvnreeererrernneens 4,000,000 | covoooomeeereeerieeeseeneeneeens (U (2,665,418) | ..covrvrerrrrrerrneens 16,221,056 | ...veeonererrrreennne. 17,555,638 | ovveonrrvernnreemenreeinnnreennenen0 | v 13,380,083
11, ClASS 4ot st | sesess st nese e 15,534,850 | .ovvvonererneririneens 2,476,950 | .oooooeveereriiieeeenn 2,476,950 | .coooouveererriieeeenn 2,499,913 | oo 15,534,850 | ...coormererrncrernnne. 18,034,763 | covvvvveveennerrrnerrinnnnriineeen0 | v 3,353,630
12. Class 5 3,592,880
13, ClASS Bu.vvvrvevevrreisareiiseesss st | ot 0 | o 0 | oo 0 | oo 0 | oo 0 | v 0 | o | i 0
14, Total Preferred STOCK. ... ...ttt sssesssessessessens | sresssssssssssssssasens 131,550,645 | ..o 31,841,950 | ..o 15,476,950 | ..o (3,855,969) | ..ooovrrrerrerrerenes 131,550,645 | .o 144,059,676 | oo [ 116,277,997
15, Total Bonds and Prefermed SOCK...........wvwurrreemreeirnrreesneeeessseeesseesessseessssesesss | seeessnsesssssneeeens 2,937,500,066 | ......cvrverrerreeennne 522,405,903 | .....coveerrrrrirnnend 631,192,495 | ....oovvveerrrrrienneens (CREIN L)) p— 2,937,500,066 | .....oevverrnneenn 2,824,532,702 | ...coovvvveenrrernnnrernnereinnnnen0 | v 3,070,141,116
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....130,558,392; NAIC2$

0;

NAIC 3 $

0;

NAIC 4§

............ 0;

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

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




Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceerreeereeee e | e 130,558,392 |.....cocvven.. XXX vivivvvrireeneinene | eveeeinsinssiennsenns 130,558,392 | oo 41,924 | 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 PHOT YEAT.......ccueieviirieieise ettt snsns | sssessessssessessessssensenes 529,661,965 | ..coocvovvvrrereiiiiriennns 166,262,421

2. Cost of Short-term iNVESIMENS ACAUITED. ...........cvueiieiiieicicee et bbb b bbb snns | seveesssssssessesssssssans 585,910,947 | .ooovevieieera 1,563,716,108

3. ACCIUAIL OF BISCOUNL. ..ot | bossbin bbb L0 0

4. Unrealized valuation INCIEASE (ECIBASE)........cuwuururrerrerereeseeeseeseeseesseeseeseessesseesessessseesessesssessessessessessesssssnssesssssessassssssssass | sessessassssssmssassnsssessassnssssssssssnsnn 0 | e 0

5. Total gain (I0SS) ON QISPOSAIS........cceviueiirireiiriieiie sttt b bbb a st s st s ae bbbt s s s s et bssebesnans | ebessebesessssesssnsebensesessssesessnnetenas 0 [ oo 0

6. Deduct consideration reCeived ON dISPOSAS............cuuiviviiieireiciieie sttt b bt ssbestesans | eviessssesiessesessssanans 985,014,520 | ...cocveverrcns 1,200,316,564

7. Deduct amortization Of PIEMIUM..........cociiireiiiieiee ettt bbb bbb st bbb s bt s s b ssebesnsens | ebessstesessssesssnsebansebessnsesesannetenas 0 [ o 0

8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE. ..ottt ssesssssnenas | sseesestsesessessasssessessesssssessansanenn (0 RN 0

9. Deduct current year's other than temporary impairment FECOGNIZEM. ..ot eeenns | essesssssssssessssssssssenssssssssesssesnees (O O 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccevirririeririreieieseeseesssssiesees | evresessssessesssessessens 130,558,392 | .ovvvieeeii, 529,661,965
11, Deduct total NONAAMItIEA @MOUNTS.........c..veieerieiireirerc sttt | tesentsnsnen sttt 0 | oo 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uvucviiiiisiiiiiiieiieiisiesssisrssssssssesssssssessesssssssessessesssssssessens | sossesssssssessessessssassans 130,558,392 | oo 529,661,965

QsI03




Statement for June 30, 2013 of the GREAT AMER'CAN 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)..........cviuiieieiiieieicieisie ettt bbbttt bbb bbbttt nes (44,700)
Cost paid/(consideration reCeIVEA) ON AAIIONS...........c.vuririierirrie ettt st E s s s n bt 0
Unrealized valuation INCIEASE (ECIEASE).......c.uuiiuiriuiiriieiseiitesies et iesse et ssse sttt s s s 8 eseseEebs bS8 s s 8k bbb st s bbbt aes 0
Total gain (I0SS) ON tErMINGHON FECOGNIZEM. ........cvurerierereiseereeeeiseesseeseee s stsee e ssess e s s s ess s e se s s a8 ee s8R E e85 E s s et n et sren 397,800
Considerations received (Paid) ON tEIMINGHONS. ..........cciieireiiiieieice et a8 bbb bbb bR bRttt nes 397,800
AAMOIHIZALON........ et E s8££t 0
Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML...........ciieec bbbt en 0
Total foreign exchange change in boOK/adUStEd CAMTYING VAIUE. .........curu ittt st s sttt nen 68,300
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 6 7+ 8)..cuciiiiiieieiieeisie et naes 23,600
DEAUCE NONAAMITIE BSSES........vuverreritriiiie it bbb 0
Statement value at end of current period (LINE 9 MINUS LINE 10)........ccuiviuiieiieiricte ettt st bbb bbbt bbb bbbt s e 23,600

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHIOF YEAI)........evururrrrrreresreseensessesessssssessesssssssssesssssssssssessssssessessassssssessssssssssessessssssessessnssessassanssns 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........cc.ccueiireieieiicinisieesesseesevesies e 0
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........cccccovveveerennen 0
3.12 Section 1, Column 15, PrIOF YEAI.......c.cvevriierrieieireiesieieseisssesseesessnees 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccccoeeverenenen 0
3.14 Section 1, Column 18, PriOr YEaT..........oceeureeereeeererineeeeeeeeeeeeneeseseens 0 0 0
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccccvevereereernes 0
3.22 Section 1, ColumN 17, PriOr YEAI.......c..cveveererrireieiseresieseisessas e 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........cccccvverrerrenne. 0
3.24 Section 1, Column 19, PriOr YEA.........cevveereererererieresesessesessssssessesnees 0 0 0
SUDLOtAI (LINE 3.1 MINUS LINE 3.2)......eucvieiieiiiiiteiicieteies ettt s bbbt s 48428 b st s bbbt nn 0
Cumulative variation margin on terminated contracts during the Year............c..covvreernrireenrenrereessensenens 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).......ceuieeeerieie ittt sttt es st e85 842 £ 882 E 585828488 E a8 e s s et st et 0

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

5.1 Total gain (loss) recognized for terminations in prior year...........c.cccoveveverveveerinnns 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the termiNations iN PHIOF YEAI..........cuieiriiciririee et nsns 0
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2) ...ttt ettt 0
DedUCE NONAAMITIE BSSELS..........ouuiiiiiiiiii bbb 0
Statement value at end of current Period (LINE 6 MINUS LINE 7)........curureuiurreeireeeneireiseessseeeseesessssesessesss et sssesssssss st ess st st st sses st st ssessesssessesssessessasssssessssansane 0

QsSi04
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replicationd (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instruments Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replication Number Total Replication Number Total Replication Number Total Replication Number Total Replication
of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOTY.......c..ceuvirieiriieeseiessieseieisssesseses | eveesesesssseseenssnnees (0 TN {1 T [0 TR (01 I [0 RN [0 0 | e [0 0 | oo 0
L LT N —— 0 | e 0 o 0 NN ... E ................... 0 | e () T 0 | e 0 o 0 | o 0
Add: Increases in replication (synthetic asset)
transactions statement value.............cccoeoveviveeeicvenins | covrenen XXX oorvein | e () XXX orireerien | et {1 XXX orieieierien | e (0] XXX oveeiviieien | cevrrsieeisessse s (0 XXX oetrieirienn | cervreieesee s 0
Less: Closed or disposed of transactions..............cccceevvveeies | veverviereniveeeisiennd 0 | e 0 | e 0 [ e {1 R 0 [ oo [0 IR 0 [ oo [0 IR 0 [ oo 0
Less: Positions disposed of for
failing effectiveness Criteria...........ccooevvererreieeiieienns | ceveieieesieesienns 0 [ o {1 T 0 [ oo (01 I 0 | o [0 R 0 | oo [0 T 0 | oo 0
Less: Decreases in replication (synthetic
asset) transactions statement value.........coccovierninniinns [ coniinenas XXX iorrerrirris | cormemisnessessessi s 0 i XXX correrrrnnes | cereernninsesssssesnesns e 0 | D T [P O RPN [V XXX iirinnrenne | e [V XXX eotetiiiiees | ettt 0
ENding INVENIONY......coiieieisisieieiscsisiss e ssissisnennes | eosesssnssesssenssessesnens 0 | o (| [0 R [ 0 ] o [0 P 0 ] oo [0 0 ] oo 0




Statement for June 30, 2013 of the GREAT AMER'CAN INSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Part A, Section 1, Column 14

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance

Book/Adjusted Carrying Value Check

23,600

TOAl (LINE 1 PIUS LINE 2)...ceuereeieeeeereieeesseeiseesss e eseessseeese st ssseese st esssessessessesssessess s sse st es s ss e s e e e 8 ee S8 e e 842882848 E 42 £ 8284 E e n e s b en e s s st s bres s

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s
Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 minus Line 4 minus Line 5)

Part A, Section 1, Column 16

Part B, Section 1, Column 13

23,600

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees
Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21
Part B, Section 1, Column 20

Part D, Section 1, Column 11

Total (Line 13 plus Line 14 minus Line 15)

Qsl07

23,600

Potential Exposure Check

13,315




Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

.......................................... 77,835,117

............................................ 7,473,604

.......................................... 51,705,864 | ....cccoovvivnriinriinririnnnnnn. 118,948,906
.......................................................... O OO PROOOON
.......................................................... O OO
.......................................................... 0 | 0
.......................................... 33,602,856 | ...cvvvrevinrirncinriinnninnnnn 1 1,835,117
.......................................................... 0 | 0

.......................................... 77,835,117

QsI08
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - PART 2

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

Location 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvements. St Louis MO ....11/30/1999 | Worldwide Building, St Louis 0 0 0 185,370
Building, Land, and Improvements Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina 0 0 0 1,572,907
Building, Land, and Improvements. Stevenville MD ....05/22/2002 | Bay Bridge. 0 0 0 18,523
Building, Land, and Improvements. Whitefield NH ....06/01/2005 | Mountain View Gramd Resort LLC 0 0 0 59,932
Building, Land, and Improvements Florida City. FL ....09/24/2009 | Florida City Center. 0 0 0 4,930
0199999. Totals 0 0 0 1,841,662
0399999. Totall 0 0 0 1,841,662
SCHEDULE A - PART 3
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 17 18 19 20
2 Expended for 9 10 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Foreign Carrying Earned Repairs,
and Changes Less Current Temporary Exchange Value Less Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in Encumbrances Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized B.J/A.C.V. on Disposal on Disposal | on Disposal |Encumbrances| Incurred
Property Disposed
Columbia Road Warren County.........ccccooeene. | OH. | 06/20/2013| Festo Americas, LLC 2,599,999 0 2,599,999 0 2,599,999 | ......6,166,155 | ..cocoovirnnnn0 | o 3,566,156 | ....... 3,566,156 | ..oovovereriinn 0 | oo 0
0199999. Totall 2,599,999 0 2,599,999 0 2,599,999 | .....6,166,155 | ... | oo 3,566,156 | ...... 3,566,156 | ...oocovrnrrennnad (O [P 0
0399999. Totall 2,599,999 0 2,599,999 0 2,599,999 | ......6,166,155 | ......cccoeeurrn0 | ooeee 3,566,156 | ...... 3,566,156 | ......ccooevrreennnd (U [P 0
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Statement for June 30, 2013 of the

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

GREAT AMERICAN INSURANCE COMPANY

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
Embassy Suites Nashville..........ccccccovriniinnnees Nashville.........ccccreeae .|TN 06/14/2013.... [ ovvvvererrnrisiisrinnenas 4.750 0 ...9,100,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All ONET........c. ittt sttt snients | esessessnsanses et et snsesses et et enseb et et ensesessnsensessnsns | ersees XXX....... XXX 0 9,100,000
0899999. Total - Mortgages in GOOM SEANAING. .......vuuuiuuuiiueiiiiis et tis et bbb bbbttt | crnees XXX..oo.. XXX 0 ...9,100,000
3399999, TOMAI MOMGAUES. .......ecvveeerreseessereeeesseeteeeseeeseeseessse st b ettt ies | etbies i ee ettt | eeins XXX....... . XXX 0 9,100,000
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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
Lauderdale Marine Center | Lauderdale: FL | ......... |06/02/2010.... 06/28/2013.... 19,756,090 0 0 0 0 19,756,090 ...19,756,090 .0 0 0
0199999. Total - Mortgages Closed by Repayment...........cccouueeee 19,756,090 0 0 0 19,756,090 19,756,090 .0 0 0
Mortgages With Partial Repayments
Biltmore Hotel... Coral Gables FLuwrirririns [ e 08/13/1999.... | 06/12/2013.... 117,953 0 0 0 (U IO 117,953 | s 117,953 .0 0 0
JQH- Murfreesboro........... Murfreeshoro.........c..ccwereercrineerennns TN e | e 08/16/2007.... | 06/03/2013.... 103,982 0 0 0 (1 IO 103,982 | .oocvvocrrerirennns 103,982 .0 0 0
One East Fourth, Inc........ CINCINNGLL ..o OH..ooovvvvves | v 12/30/2008.... | 06/25/2013.... 191,194 0 0 0 (O IO 191,194 | o, 191,194 .0 0 0
Dixie Terminal Corporation| CinCinnati...............c.eeveeveererneenennns (0] USSR RN 12/30/2008.... | 06/25/2013.... 61,381 0 0 0 0 61,381 61,381 .0 0 0
Wild Dunes Resort........... Isle of Palms (SO IR 03/30/2011.... | 06/12/2013.... 40,621 0 0 0 0 40,621 40,621 .0 0 0
Miami Beach Marina......... MM FLuwrirrerins [ e 11/22/2011.... | 06/12/2013.... 71,206 0 0 0 0 71,206 71,206 .0 0 0
Elitch Gardens................. Denver. Co .105/01/2012.... | 06/12/2013.... 69,372 0 0 0 0 69,372 69,372 .0 0 0
McHenry Row.. .... | Baltimore..... . MD 06/29/2012.... | 06/12/2013.... 53,393 0 0 0 0 53,393 53,393 .0 0 0
0299999. Total - Mortgages With Partial Repayments. 709,102 0 0 0 (U 709,102 | .o 709,102 .0 0 0
0599999. TOtAl MOMGAYES. .......ovvveereereeireieesiseisseis et isesiies etessesse e ss et 20,465,192 0 0 (V) [P (U [P 0 0 20,465,192 | ..coovvvrrenne 20,465,192 .0 0 0




Statement for June 30, 2013 of the G REAT AM ERICAN INSU RANCE COM PANY

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

€030

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 O|Snow, Phipps, & Guggenheim, L.P. Wilmington DE....... Snow, Phipps, & Guggenheim, L.P 02/06/2007.... 0 0 24,150 0 0 18
722480 ZZ 6| Pineapple Square Properties, LLC Sarasota FLonns The Isaac Group Holdings, LLC 04/19/2006.... 0 0 30,919 0 0 8.0
000000 00 0| Vida Side Pocket I, L.P Austin .. | Vida Side Pocket II, LP 04/29/2013.... 0 6,000,000 0 0 0 10.1
000000 00 0| Centrifuse Capital Fund I, LLC Cincinnati . | Cintrifuse Early Stage Capital Fund I, LLC. 06/28/2013.... 0 20,590 0 0 0 12
000000 00 0] NB Strategic Co Investment Partners Il LP. New York NB Strategic Co Investment Partners Il LP. 09/30/2012.... 0 0 478,904 0 0 04
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 6,020,590 533,973 0 0 .. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0]GALIC - Sorrento, LLC [ coral Gable [FL...... | GALIC - Somento, LLC. | [06127/2012.... | 0 0 48,300 0 0 35.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 48,300 0 0 [ XXX
Any Other Class of Asset - Unaffiliated
000000 00 0] AMMG CLO XIll Warehouse [ George ToWN.......ooere [KY........| UBS Securities LLC | [ 06/04/2013... | 0 9,000,000 0 0 0 30.0
3799999. Total - Any Other Class of Asset - Unaffiliated 9,000,000 0 0 0 .. XXXeore
Any Other Class of Asset - Affiliated
000000 00 0] Global Premier Finance Company LOC [ Cincinnati [OH........ | Global Premier Finance Company, | [02/01/1999...] 0 0 806,000 0 0 [, 100.0
3899999. Total - Any Other Class of Asset - Affiliated. 0 806,000 0 0 [.XXX..........
3999999. Subtotal - Unaffiliated 15,020,590 533,973 0 0 [ XXX
4099999. Subtotal - Affiliated 0 854,300 0 0 [ XXXeoiiene
4199999. Totals. 15,020,590 | ..oovvvviiiinnnns 1,388,273 0 0 [ XXX
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) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
909283 AA 1 |United Air Pass-Th. Cert 9.20% 3-22-08 Wilmington DE... | Distribution 10/30/1996 | 04/04/2013 0 0 0 0 0 0 0 0 .n.79,522
247367 AC 9| Delta Air Lines 9.375% 9-11-07 Wilmington DE... | Distribution 08/31/2008 | 04/09/2013 0 0 0 0 0 0 0 0]......136,299
909279 AM 3| United Air Equip Cert 9.76% 5-27-06 Wilmington DE... | Distribution 12/23/1996 | 04/15/2013 0 0 0 0 0 0 0 0 293
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 [V 216,113
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|Boston Ventures Limited Partnership VI Boston MA... | Distribution 05/31/2000 |05/14/2013 49,331 0 0 0 0 0 0 49,331 | oo 49,331 0 0 0
000000 00 0| Caltius Partners IIl, L.P Los Angele: CA... | Distribution 06/25/2004 | 04/17/2013 355,311 0 0 0 0 0 0 355,311 355,311 0 0 0
000000 00 0|Panda Hereford - Ethanol Acquisition, LLC Wilmington DE... | Distribution 05/09/2009 |04/12/2013 0 0 0 0 0 0 0 (1N IO 70,296 | .ovvvveennennd (V1 I 70,296 | .......... 70,296 |..
000000 00 0| Stanley Martin Reston VA.... | Distribution. 12/09/2009 | 04/01/2013 52,470 0 0 0 0 0 0 52,470 52,470 0 0 0 0
000000 00 0| Orchard Tosca Investment Partners, L.P. Mason OH... | Distribution 08/19/2011 | 06/28/2013 31,092 0 0 0 0 0 0 31,092 31,092 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ... ..o sissssesssenssssesssenssssesssens | corsssessacd 488,204 0 0 0 0 0 (V) 488,204 | .......... 558,500 | ... (L 70,296 | ......... 70,296 | .......... 58,167
Joint Venture or Partnership Interests That Have Underlying Characteristics of Co Stocks - Affiliated

000000 00 0 GALIC - Sorrento, LLC Coral Gables |FL.... |Distributi0n 06/27/2012 | 05/22/2013 245,660 0 0 0 0 0 0 245,660 | ......... 245,660 0 0 0 612
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE 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 BJ/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
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 245,660 0 0 0 0 0 0 245,660 | .......... 245,660 0 0 0 612
Any Other Class of Asset - Affiliated
000000 00 O|AMMC CLO XII UBS Warehouse................ccccwvveerrnenes George TOWN.......c.orverennes KY.... | UBS Securities LLC 12/19/2012 | 04/01/2013 0 0 0 0 0 0 0 [ 15,000,000 | ..... 15,000,000 0 0 0]..707,939
000000 00 0] Global Premier Finance Company LOC, Cincinnati OH... | Distribution 02/01/1999 | 06/28/2013 | ............. 172,900 0 0 0 0 0 (V) 172,900 172,900 0 0 0 0
3899999, Total - ANY OthEr Class Of ASSEE = AffIIAIEA. .. ....uu.urrreruserrressisesriesssssssesssssesssssssessess s sees s sess s s10e | fe81000E 8144881440880 nnns | sressssnnees 172,900 0 0 0 0 0 0 [ 15,172,900 | ..... 15,172,900 0 0 0]...707,939
3999999. Subtotal - Unaffiliated ....488,204 0 0 0 0 0 [ 488,204 774613 | oo [V 286,409 |........ 286,409
4099999. Subtotal - Affiliated ...418,560 0 0 0 0 0 0 [ 15,418,560 | ..... 15,418,560 0 0 0.
4199999. Totals 906,764 0 0 0 0 0 0 [ 15,906,764 | ..... 16,193,173 | oo V)] 286,409 |....... 286,409 | ........772,762
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Statement for June 30, 2013 of the G REAT AM ERICAN INSU RANCE 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
041083 VB 9| AR STDEV FIN SFM A 3.10 07/01/2043.........oevveererrviresrisssessssssessesssssssssssessessssessssssessesssnsesssssseesssssne | noseesssnns ....06/12/2013 | STEPHENS, 4,000,000 4,000,000 0 |1FE
130333 CA 3| CAHSG FINAGY A 2.90 02/01/2042........0ccmmmrvrerserrissssssesssseseesssessssssssssssssessesssssssssssesssssssssssssssssssssnssnes | eonesres ...04/19/2013 | BANC OF AMERICA SECURITIES 500,000 500,000 0 |1FE
130333 CB 1| CAHSG FINAGY B 2.90 02/01/2042..........cmvvvrerrrerrerrseesisssessssssessessssesssssssesssssssessssssssssssssesssssssessssssnenes | eonneenes ....05/01/2013 | BANC OF AMERICA SECURITIES 498,750 500,000 242 |1FE
13079P  TZ 6| CA STWD CMNTY DEV 3.30 07/15/2030........c00uuuumerrerrmnrreesmersessmeesesssessssssessssssnsessssssssssssssssesssssssessessensense. | eessssnies ....05/15/2013 | CREWS & ASSOCIATES 1,960,150 1,970,000 20,406 | 1FE
19647P BA  0[CO STHSG FIN AUTH MF 1 3.20 02/01/2044...........oevvererreeerierrieeeiessiesessessssessssessssessssessssssssessssessssnes | snnessens ...06/20/2013 | BARCLAYS CAPITAL 7,000,000 7,000,000 0 |1FE
462467 NW 7 [IA ST FIN SF MTGE SER 3 2.90 2/01/2042...........covvvuemerreeeeererinerseesseesessssessssssssesssssssessssssesssssosssssssssesses | sessesnes ....05/23/2013 | ROYAL BANK OF CANADA 2,000,000 2,000,000 0 |1FE
49130T PS 9|KY HSG CORP A 3.00 11/01/2041 ...04119/2013 | CITIGROUP, 500,000 500,000 0 |1FE
49130T PT 7|KY HSG CORP B 3.00 11/01/2041 .04/19/2013 | CITIGROUP 1,750,000 1,750,000 0 |1FE
60416S BU 3| MN HSG FIN AGY A 3.00 07/01/2031 ....05/15/2013 | ROYAL BANK OF CANADA 2,100,700 2,000,000 0 [1FE
60535Q LY 4|MS STHOME CORP SF MTGE 2.75 12/01/2032.......ccvvermrreiereereissssssssssssssssssssssssssssssssssssssssssssssssssssses | sesenses ...06/20/2013 | MORGAN KEEGAN 1,070,000 1,070,000 0 |1FE
63968M EV 7 |NEBRASKA ST INVT SFH A 3.00 03/01/2043.........ocoerreriereesscrresssesessssessessssessssssnesssssssesssssssessssssnsssses | soseessenns ....05/02/2013 | JP MORGAN SECURITIES INC 3,178,050 3,000,000 0 |1FE
647200 X5 8|NMMTGE FIN AUTH B-2 2.23 10/01/2034..........coooiruiirireriieerinesiiesrissssiessiessisssisessssssssssssssessssssssssssens. | soveseesees ...05/10/2013 | ROYAL BANK OF CANADA 3,100,000 3,100,000 4801 [1FE
686087 NS 2| ORHSG & CMNTY SVCS B 2.50 07/01/2034........covooumrveererreerserresseeressssessssssessessssessssssesssssssssssssssnsssssses | soseesssses ....05/31/2013 | JP MORGAN SECURITIES INC 1,380,000 1,380,000 0 |1FE
83756C DH 5(SD HSG DEV AUTH A 3.00 11/01/2030........ucvvvermmerreemmrieesimessessneesssssnesssssesesssssssesssssesesssssenesssssseessssnsesses | aoseesnes ....04/30/2013 | CITIGROUP, 1,317,413 1,250,000 0 |1FE
93978P ML 8 | WASHINGTON ST HSG 3.50 07/01/2030.........cuvvueummrrimiussiissssisssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosseseesos ....06/06/2013 | CREWS & ASSOCIATES 1,267,500 1,300,000 20,222 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 31,622,560 31,320,000 45,671 | .......... DS S
Bonds - Industrial and Miscell
00173P AB 1 |AMMC 2005-4A B CLO INV 03/25/17. Re ....06/07/2013 | RBS SECURITIES/GREENWICH 738,281 750,000 1,208 | 1FE
00173T AC 1| AMMC 2004-3A C CLO FLT 07/25/2016 Reoe ....04/04/2013 | ROYAL BANK OF SCOTLAND 2,951,250 3,000,000 9,565 | 1AM
00176C AJ 0[AMMC CLO 2013-12A D2 5.95 05/10/25 Re ...04/10/2013 | UBS WARBURG 3,219,315 3,270,000 0 | 1AM
00176E AA 5|AMMC 2013-12A E CLO FLT 05/10/2025 Reo ....06/25/2013 | RBS SECURITIES/GREENWICH 1,106,250 1,250,000 14,482 | 1AM
023850 AA 8| AMERICAN APPAREL 13.00 04/15/2020...........c.eerreummmrreesmmserreessssssssssssssessssssssssessesssssssssssessssssssssssssnsssses | sossesessos ...04/01/2013 | SEAPORT GROUP. 1,212,500 1,250,000 0 | 5FE
037833 AK 6| APPLE INC 2.40 05/03/2023.........c.ocorrereermrrerismniesissisessssssesssssssessssssssssssssssssssesssssssessssesesssssssssssssnsssssses | soseessssns ....06/19/2013 | JP MORGAN SECURITIES INC 8,385,750 9,000,000 30,600 | 1FE
05533R DA 0|BCAP 2011-RR1 7A3 SEQ SSNR 2.6425 35 RE.........coocomrrriierreiicsriissessesssessssssssssssssssssssssssssssssssssnns. | cossesnies ....06/27/2013 | SANDLER & O'NEIL PARTNERS 2,229,734 2,231,128 164 | 1FE
05617L AC 1|BABSN 2012-1A B CLO FLT 04/15/2022 [SS— ...04/15/2013 | ROYAL BANK OF SCOTLAND 1,228,125 1,250,000 289 |1FE
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025 .04/12/2013 | GOLDMAN SACHS 2,500,000 2,500,000 0 |1FE
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37 ....05/28/2013 | GOLDMAN SACHS 2,419,873 2,557,330 67 12
08179X AC 9|BSP 2013-llA A2A CLO FLT 07/15/2024. Re ....05/06/2013 | CITIGROUP, 900,000 900,000 0 |1FE
09254D AC 9|BSIS 2006-4A C CLO FLT 04/20/2019 Reoe ....04/23/2013 | ROYAL BANK OF SCOTLAND 605,550 660,000 70 [1AM
11042A AA 2| BRITISH AIRWAYS 4.625 06/20/2024 XS ....06/25/2013 | CITIGROUP, 2,000,000 2,000,000 0 [1FE
11042A AA 2| BRITISH AIRWAYS 4.625 06/20/2024 Reoe ....06/26/2013 | CITIGROUP, 1,005,000 1,000,000 0 |1FE
11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020. S~ ....06/25/2013 | CITIGROUP. 1,500,000 1,500,000 0 | 2FE
12548V AA 3| CIFC 2012-2A A1L CLO FLT 12/05/2024 Re ....06/18/2013 | RBS SECURITIES/GREENWICH 200,000 200,000 149 |1FE
12548V AA 3| CIFC 2012-2A A1L CLO FLT 12/05/2024 Reoe ....06/21/2013 | RBS SECURITIES/GREENWICH 350,000 350,000 342 | 1FE
125634 AJ 4|CLIF 2013-2A NOTE ABS 3.22 06/18/28. ....06/05/2013 | WELLS FARGO BROKERAGE SERVICES 999,631 1,000,000 0 |1FE
14178V AA 6| CFCAT 2013-1A A ABS 1.65 07/17/2017 .05/21/2013 | CS FIRST BOSTON 1,999,957 2,000,000 0|1
14178V AB 4 |CFCAT 2013-1A B ABS 2.75 11/15/2018 ....05/21/2013 | CS FIRST BOSTON 999,742 1,000,000 0 |2FE
14178V AB 4 [ CFCAT 2013-1A B ABS 2.75 11/15/2018........oorvveererereirreenisseesissesessssesessssssessssssessssssesssssssssssssssesssssnnes | sossesnnes ....05/28/2013 | ROYAL BANK OF CANADA 1,251,270 1,250,000 0 | 2FE
14310G AA 8| CGMS 2013-3A A1A CLO FLT 07/15/2025 Reoe ....06/18/2013 | CITIGROUP, 8,892,000 9,000,000 0 |1FE
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14754D AD 2| CASH AMER INTL 5.75 05/15/2018........rvevrmmuvrermmsrresssesssssssssesssssssssssssssssssasessssssssssssssssssssssssssssssssssssssssenes | senneeses ...05/08/2013 | JEFFERIES & CO 2,000,000 2,000,000 0 |4z
14986D AJ 9| CD 2006-CD3 AJ MEZ 5.688 10/15/2048.............coooiiiiriiiciiinsiicsiisssiisssisssssssssssssssssssssssssssssesesssssssenens | sersseenss ....04/01/2013 | AMHERST SECURITIES CORP 1,164,844 1,250,000 593 |1
19075C AH 6| CWCI 2007-C2 AJFX MEZ 5.568 04/15/47.........ocvveuererereieriisesisesissesiosessssssssessssssssessssssssessssssssessssenss. | ressseneses ...06/05/2013 | RBS SECURITIES/GREENWICH 889,453 900,000 1,253 |1Z
19075C AH 6| CWCI 2007-C2 AJFX MEZ 5.568 04/15/47 ..........ocvvveeuerrerieereessessessseessssssesssssssesssssssssssssssssssssssesssssssssssss. | sessneenes ....06/06/2013 | DEUTSCHE BANK 1,325,788 1,356,630 2,098 |1
20047E  AJ 1| COMM 2006-C8 AJ MEZ 5.377 12/10/2046............ccovvermerreercerrisisesressssessssisessssssssessssssessesssssessssssessessesenss. | soseesssons ....06/12/2013 | WELLS FARGO BROKERAGE SERVICES 1,412,813 1,500,000 3,585 |1
22545X BC 6| CSMC 2007-C1 AMFL MEZ FLT 02/15/2040.........ccuueevererrireririerirersssesssssssssssssesssssssssesssssssssssssssssssssssnens | sessseseens ...04111/2013 | AMHERST SECURITIES CORP. 937,500 1,250,000 437 | 1AM
22547TR  AA 2| CREDITCORP 12.00 07/15/2018........oocerreeermrrriismeesiessesesssssessssssessssssssssssssssssssssssssssssessssssssssssssssessssneees | soveesnnes ....06/28/2013 | JEFFERIES & CO 1,981,600 2,000,000 0 |4FE
227170 AE 7| CRNN 2013-1A A ABS 3.08 04/18/2028. ...04/17/2013 | DEUTSCHE BANK 1,499,990 1,500,000 0 |1FE
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047 .05/03/2013 | JEFFERIES & CO 3,400,860 3,511,698 406 |1
26250A AA 7 |DRSLF 2011-22A A1 CLO FLT 01/15/2022 ....04/12/2013 | MORGAN STANLEY. 1,253,125 1,250,000 125 |1FE
29445U AA 3 [EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037.........oevvurmrrircemiieriressiessissssssssisssssssssssssssssssssssssssssssssssssnes | seseesenne ....05/28/2013 | GOLDMAN SACHS 1,838,514 1,890,502 40 (12
31620M AJ 5 |FIDELITY NATIONAL 2.00 04/15/2018..........merrvuermermrimmecessssesessissssssssssssssssssssssssssssssssssssssessssssssssssnnee | soseessenns ....04/10/2013 | BANC OF AMERICA SECURITIES 1,992,340 2,000,000 0 | 2FE
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........coccvereuriirerereriineniisssiesisssssssessssesssessssessssessssssssssssses | soveseeeees ....04/02/2013 | Private Placement 501,542 501,542 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cvvreeemrreeemrresssnersessssessssssesssssssessssssssssssssssssssssesesssnns. | noseesssnns ....05/01/2013 | BARCLAYS CAPITAL 16,068 16,068 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076...........ceevveureerrimmmeereiseesseiseesssssssessesssnessssssesssssssessssssesssssnns. | soseesssons ....04/30/2013 | Private Placement 10,329 10,329 0 |4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016..........cccomrverereeerimereierisesessesssseesssessssesssessssessssesssssssssssssns | aevsseeeens ...05/01/2013 | BARCLAYS CAPITAL 48,931 48,931 0 |4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 ....05/02/2013 | Private Placement 33,560 33,560 0|4
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. .05/01/2013 | BARCLAYS CAPITAL 270,098 270,098 0 |4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 ....05/02/2013 | Private Placement 185,249 185,249 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076...........ccevveumeerrimmmeereessesseiseeessssssessssssessssssesssssssessssssesssssnns. | soseesssons ....05/01/2013 | BARCLAYS CAPITAL 29,403 29,403 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........ccccvrverereeerirereinerisesessesssssessssesssssesssessssessssessssssssssssssns | aoveseeeens ....05/07/2013 | Private Placement 29,990 29,990 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076...........ovvveuumerresemrressmsersesssssssssssesssssssessssssssssssssessssssessssssns. | noseessenns ....05/01/2013 | BARCLAYS CAPITAL 6,534 6,534 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........coccrrreureieriieriieniisssieesissessssessssesssessssessssessssssssssnses. | soveseeeees ....05/07/2013 | Private Placement 6,665 6,665 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........covvreveuerreemmrressmnersesssnessssssesssssssssssssssssssssssssssssnsesssnns. | voseesssnes ....05/01/2013 | BARCLAYS CAPITAL 93,109 93,109 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076.........cevcrveeumcrresmmeresssnessessseessssssesssssssesssssssssssssessssssessssssns. | soseesssnns ....05/07/2013 | Private Placement 94,969 94,969 0 |4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ...05/01/2013 | BARCLAYS CAPITAL 14,701 14,701 0 |4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 .05/07/2013 | Private Placement 14,995 14,995 0 |4
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ...05/01/2013 | BARCLAYS CAPITAL 17,968 17,968 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cvvreeruerreeinrressmnessemssssssssssessssssssssssssasssssssssssssssesssssnns. | vosvesssnns ....05/07/2013 | Private Placement 18,327 18,327 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........evcvveureerrirmmrressmnessesssnessssssesssssssessssssesssssssessssssessssssns. | soseessenns ....05/01/2013 | BARCLAYS CAPITAL 9,801 9,801 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........ccccvevererererimereinerisesessesssseesssessssesssessssessssesssssssssssssns | seveseeeens ....05/07/2013 | Private Placement 9,997 9,997 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........ovvveuummrresmmrreesmsersesssnsssssssesssssssesssssssssssssssssssssesessssns. | soseessenns ....05/01/2013 | BARCLAYS CAPITAL 4,900 4,900 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........cocovereuerieneriieriineniisesieesisssssssessssesssesssssessssesssssssssssnse | soveseseees ....05/07/2013 | Private Placement 4,998 4,998 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........ovvreeeuerreeemrressanersesssnsssssssesesssssssssssssssssssssssssssssssssnns. | soseesesnes ....05/01/2013 | BARCLAYS CAPITAL 8,430 8,430 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076...........cocvveurmmcrrimmmrressesesseiseeessssssesssssssessssssesssssssessssssesssssnns. | soseessenes ....05/20/2013 | Private Placement 11,368 11,368 0 |4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ...05/01/2013 | BARCLAYS CAPITAL 2,810 2,810 0 |4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 .05/20/2013 | Private Placement 3,789 3,789 0 |4
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ...05/01/2013 | BARCLAYS CAPITAL 53,658 53,658 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........covvreuemerreemmrressmmersesssssssssssesesssssssssssssssssssssssssssssessenns. | vosvesssnns ....05/24/2013 | Private Placement 83,889 83,889 0|4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........cvevrevrmerrermmrressenersessenessssssesssssssesssssssesssssssessssssessssssns. | noseesssnns ....05/01/2013 | BARCLAYS CAPITAL 13,691 13,691 0 |4Z
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319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016..........ccccvrvererererirereiseriseseisesssseesssessssesssessssessssesssssssssssssns | aovsseseens ....05/29/2013 | Private Placement 179,337 179,337 0 (42
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........cecvveermerriemmerressenersesssesssssssesssssssessssssesssssssesssessessssssns. | soseessenns ....05/01/2013 | BARCLAYS CAPITAL 1,755 1,755 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........coccveveuriieriieriineniisssieesisssessssesssssesssesssssessssesssssssssssnses. | soveseeeees ....05/29/2013 | Private Placement 22,992 22,992 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........covvveeumcrresmmrreissseresssssessssssesesssssesssssssssssssssssssssssessssns. | soseesssnns ....06/24/2013 | Private Placement 23,097 23,097 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........ceevveerecrrismmeereissesseiseeessssssessssssessssssesssssssessssssesssssnns. | soseesssons ....06/24/2013 | Private Placement 9,899 9,899 0 |4
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035...........coocmmvvrrrirensissssesesssssssssessssssssssssssssssssssssssssssssssssssssensssns | sosssessons ...05/17/2013 | RBS SECURITIES/GREENWICH 2,909,396 2,968,771 1,938 |1Z
36242D T6 0| GSMPS 2005-RP2 1AS [0 INV 03/25/35.........covvermmrrvermmerresseessessnessessmsessssssessessssssssssssessssssnsesssssnsssssssenseens | coseesnnes ....05/10/2013 | CANTOR FITZGERALD & CO 3,669,686 0 58,117 |4FE
37952U AB 9 [SEACO 2013-1A A ABS 2.98 04/17/2028 ...04/24/2013 | DEUTSCHE BANK 2,499,841 2,500,000 0 |1FE
462651 AA 8 |[IRACORE INTL IN 9.50 06/01/2018 .05/08/2013 | JEFFERIES & CO 1,000,000 1,000,000 0 |4FE
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....04/26/2013 | Capital Interest 2,443 7,515 0 [1FM.
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............osvvuureierriereisesriseessessisssssesssssssssssssssssssssssssssssesssnns | snssesen ....05/26/2013 | Capital Interest 3,171 7,578 0 |1FM.
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...........covveuerreereerrriiesessisesssissesssssssesssssssesssssssssssssessssssnns | sossssnnes ....06/26/2013 | Capital Interest 3,632 7,566 0 |1FM
47232D EC 2 [JMAC 2009-R5 19A2 SUB SSUP CSTR B/26/37........cccvrveuuurriiiinreiiissnsiiisssssssssssssssssssssssssssssssssssssssssosss. | sossssnes ....05/26/2013 | Capital Interest 27,975 8 0 [1FM
47232D ED 0 [JMAC 2009-R5 19A3 SUB SSUP CSTR B/26/37........ccervevemmrreiemsereesisessessssessssssssssssssessssssssssssssesssssssessses. | soseesnnes ....05/26/2013 | Capital Interest 604 12 0 |1FM
47232D EE  8|JMAC 2009-R5 19A4 SUB SSUP CSTR B/26/37.......cccerrverumrreimmsereismnessessssessssssessssssseessssssesssssssesssssneesssss. | sossssies ....05/26/2013 | Capital Interest 589 12 0 |1FM.
47232D EF  5[JMAC 2009-R5 19A5 SUB SSUP CSTR B/26/37........ccccvvevurreieieriiiiessiiiiessesissssssssssssssssssssssssssssssssssssss. | sossesnnes ....05/26/2013 | Capital Interest 783 17 0 |1FM.
48249V AA 9| KKR 2013-1A A1 CLO FLT 07/15/2025. ....06/04/2013 | CITIGROUP, 20,632,500 21,000,000 0 [1FE
542514 EV  2|LBMLT 2004-1 M2 MEZ FLT 02/25/2034 .04/30/2013 | WELLS FARGO BROKERAGE SERVICES. 1,260,078 1,285,794 293 | 1AM
59022V AC 5|MLMI2006-OPT1 A2B SEQ SSNR FLT 08/25/37 ....05/29/2013 | GOLDMAN SACHS 2,620,870 2,694,982 132 |4AM
61744C ZC 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36.........crcrreummmrrrermmerresisesssssnessessssessssssessessesesssssssesssssseess | sossssies ....05/09/2013 | WELLS FARGO BROKERAGE SERVICES 1,254,004 1,298,225 254 122
62405T AA 5| MHAWK 2013-2A A1 CLO FLT 07/22/2024. [SS— ...06/04/2013 | DEUTSCHE BANK 4,000,000 4,000,000 0 |1FE
62405T AE 7| MHAWK 2013-2A B CLO FLT 07/22/2024 Reo ....06/26/2013 | DEUTSCHE BANK 2,925,000 3,000,000 1,149 | 1FE
62431U AG 7 [MVW 2013-1A C1 CLO FLT 04/12/2024...........covooereererieeriinerieseneisesisesssesesssessssesssesssssesssssssesesssssssssesssnse | snssssins ...04/17/2013 | MORGAN STANLEY. 1,212,500 1,250,000 0 |1FE
624310 AN 2| MVW 2013-1A C2 CLO 3.91 04/12/2024. Re ....04/17/2013 | MORGAN STANLEY. 1,212,500 1,250,000 0 |1FE
63861G  AA 8| NMART 2013-T1 A1 ABS 1.08 08/20/44...........commerreeuerreiueereeisesssisseessssssesssssssessssssessssssssssssssssessssssseens. | sesseeses ....06/04/2013 | CS FIRST BOSTON 1,499,991 1,500,000 0 |1FE
63861G AN 0| NMART 2013-T3 A3 ABS 2.438 06/22/48 ....06/04/2013 | CS FIRST BOSTON 4,962,291 5,000,000 0 |1FE
64352V PN 5| NCHET 2005-D A2C SEQ FLT 02/25/2036 .06/27/2013 | BANC OF AMERICA SECURITIES 7,546,098 7,860,519 739 (1
651577 AE 8| NMRK2013-1A A3 CLO 2.43 06/02/2025 ...05/29/2013 | JEFFERIES & CO 1,479,750 1,500,000 0 [1FE
714239 AA 8| PERMIAN HOLDINGS INC 10.50 01/15/2018........ccouvreermmrrermmereesmmeresssmessessaesssssseessssssssssssssesssssssessssssns | soseesssnes ....05/29/2013 | JEFFERIES & CO 1,023,750 1,000,000 32,375 |4FE
717081 DH 3| PFIZER INC 3.00 08/15/2023..........cvvveuumrveummmereessnsessessseesessssessessssessssssssesssssssesssssssessssssnsssssssnsessssssessssssnnenne | noseessssns ....06/19/2013 | GOLDMAN SACHS 8,829,730 9,000,000 15,750 |1FE
726505 AM 2| PLAINS EXPLORATION 6.125 06/15/2019........ccuurreumrermrimnresmerisessssesssessssesssssesssessssesesssesssssssssessssessssnens | sosssesens ...06/25/2013 | DEUTSCHE BANK 3,157,500 3,000,000 8,677 | 2FE
749239 AD 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2048............crmerveeummerriirneerisssesisssssssssessssssssssssssessssssssssssssesssssnnse | soseesesnns ....06/21/2013 | AMHERST SECURITIES CORP 1,216,554 1,340,556 181 [ 1FM
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/3........ccvvvvrmmerrermnrrismmesesssesssssessssssssssssssssssssssssssssssssssssssssenss | nosessessos ...06/07/2013 | GOLDMAN SACHS 1,716,061 1,778,302 240 (1Z.
75406Y AB 3 |RASC 2006-KS9 Al2 SEQ FLT 11/25/2036..........ccmevrerrmrreeimmerresssessssssessessssesssssssassssssnsssssssasssssssessssssneses | soseessenes ....05/24/2013 | GOLDMAN SACHS 1,823,657 0 33 |6FE
78403D AE 0| SBA TOWER TRUST 3.598 04/16/2018...........cevvveemmcrriermierisssessesssessisssssssssessssssssssssesssssssssssssesssssnees | cosessnes ....04/04/2013 | DEUTSCHE BANK 1,250,000 1,250,000 0 | 2FE
78403D AF 7 |SBA TOWER TRUST 3.722 04/16/2023 ....04/04/2013 | DEUTSCHE BANK 2,000,000 2,000,000 0 |1FE
813888 ZZ 0|SEBRING 11.50 4/25/2018 .04/26/2013 | Private Placement 3,090,000 3,300,000 0 |4
85172E  AA 0| SLFT 2013-BA A ABS 3.92 01/16/23, ....06/14/2013 | CITIGROUP. 998,459 1,000,000 0 |1FE
871577  ZZ 8| SYNERGY 6.50 9/3/2015........ovvourmrrrireeriisnessissessissssesssssseessssssesssssssssssssssssssssesssssssssssssssesssssssessssssssenes | noseessssos ....06/07/2013 | Private Placement 3,000,000 3,000,000 0 |4
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038.........00ucommrrreeemmerressmeesessesessssssessessssessssssessssssssssssssssessssssessssssneesssssnne | noseessssns ....05/22/2013 | MORGAN STANLEY. 292,911 292,500 184 |1FE
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87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038............00cerrveemrernsessessisssssssessssesssssessssssssssssssssssssssssssssssssssssssssssssssssss | sosssesssns ...05/22/2013 | ROYAL BANK OF CANADA 586,828 585,000 368 |1FE

87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038.........c0ucommrrreeimmerresseesessenessssssessessssesssssssessssssssssssssssessssssessssssneesssssnns | soseessenns ....05/28/2013 | MORGAN STANLEY. 969,896 975,000 843 |1FE

891501 ZB 7| ORCHARD TOSCA TL B 14.00 11/3/2017......coouerrerereierrierinessiesssiessisssssessissssisssisessssssssssessssssssssssssssssins. | soveseeses ....06/30/2013 | Capitalized Interest 29,555 30,158 03z

919117 AJ 2| VALE OVERSEAS LTD 5.625 09/15/2019. Ree ....06/21/2013 | CITIGROUP, 3,190,290 3,000,000 47,344 | 2FE

92976B  FU 1| WBCMT 2006-C24 AJ SEQ 5.658 03/15/2045.......00cciutiumesiesiesisssisessssssssssessssssssssssesssssssssssssssssesssssesseses | soseesseoos ....06/25/2013 | RBS SECURITIES/GREENWICH 4,691,406 5,000,000 11,788 | 1AM
3899999. Total - Bonds - Industrial & Miscellaneous 166,818,204 | ..o 164,846,655 | ....ooooovvrrereree 245872 |.......... XXX oo,
8399997. Total - Bonds - Part 3 198,440,764 | ..o 196,166,655 | ....oovvvvererriiisenriiisnnneees 291,543 | ..o P S
8399999. Total - Bonds. 198,440,764 | ...ooovviiininriiissiniinnns 196,166,655 | ...ovvveerrrreriisssriirsssnnenes 291,543 | ..o P S—
Preferred Stocks - Industrial and Miscell

064058 AB 6| BANK OF NY MELLON D 4.50.........cmcrreuummireiimmrriesmneessisssssssssssssssssssssssssss s ssssses st ssssssesssssesesssses. | soseessssns ....05/10/2013 | GOLDMAN SACHS 5,000,000.000 5,000,000 0.00 0 | P2UFE

064058 AB 6| BANK OF NY MELLON D 4.50.......ccerrveemmmrriemmmreeesmssesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss. | noseesessos ...06/12/2013 | JP MORGAN SECURITIES INC. 3,000,000.000 2,902,500 0.00 0 |P2UFE

316773 CM 0| FIFTH THIRD BANK 5.10.......couuuummreriermeirismeesissssssssssesssssssesssssssssssssssessssssesssssssesssssssssssssssessssssnessssssneene | noseessssns ....05/13/2013 | MORGAN STANLEY. 3,000,000.000 3,000,000 0.00 0 | P3UFE

369622 ST 3| GEN ELEC CAP CRP C 5.25.......covuicevieeessiesessisessssssssssssssssssssssessssssssssssssssssssssassssssssssssssssssssssssssssssssns | sossessonns ...05/29/2013 | MORGAN STANLEY. 5,000,000.000 5,000,000 0.00 0 |P2UFE

38145G 30 8| GOLDMAN SACHS GP J 5.50.........oveeuurveermmreessmssresssaesssssssssssssssesssssssesssssssessssssssssssssesssssssesssssssessssssnnenes | ernneeses ....04/18/2013 | GOLDMAN SACHS 40,000.000 1,000,000 0.00 0 | P3UFE

48124B  AC 9| JPMORGAN CHASE SERIES Q 5.15.......couuumrrriiiiriismssesssesssisssssssssessssssesssssssssssssssssssssssssssssessssssnnes | noseesssons ....04/16/2013 | JP MORGAN SECURITIES INC 7,000,000.000 7,000,000 0.00 0 | P2UFE

642222 ZZ 9| NEWBRIDGE BANC 5.00 SER A......ccooiivimirimriierirersiesiessssssesesssssssssssssssssssessssessssesssssssssessssssssssesssnnse | sosssesens ....04/19/2013 | Private Placement 2,500.000 2,476,950 0.00 0 | P4AZ

693475 AM 7 |PNC FINANCIAL 4.85R ....05/02/2013 | JP MORGAN SECURITIES INC 4,000,000.000 4,000,000 0.00 0 | P2UFE

74251V 20 1| PRINCIPAL FINL A 5.563 ...06/27/2013 | WILLIAM BLAIR & COMPANY. 15,000.000 1,462,500 0.00 0 | P2UFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneou 31,841,950 XXX 0 [ PO S
8999997. Total - Preferred Stocks - Part 3 31,841,950 XXX (U P XXX
8999999. Total - Preferred Stocks 31,841,950 XXX 0 [inne P S—
Common Stocks - Industrial and Miscell

00176E AE 7| AMMC 2013-12A SUB 0 05/10/25. Reo ...04/110/2013 | UBS WARBURG 3,600,000.000 3,060,000 XXX 0|U

02503X 10 5 AMERICAN CAPITAL AGENCY CORP.........covcomrremmmmreesimessesssesessssessssssssssssssssessssssssssssssesssssssssssssssessssses | noseessenns ....06/20/2013 | STRATEGAS RESEARCH 50,000.000 1,165,505 XXX 0L

02503X 10 5| AMERICAN CAPITAL AGENCY CORP.........coouummrremmmmrrrisimessessmnesssssssesssssssssssssssessssssssesssssssesssssseesssssnsesssssen | sosesssssns ....06/21/2013 | STRATEGAS RESEARCH 25,000.000 578,500 XXX 0L

02503X 10 5| AMERICAN CAPITAL AGENCY CORP. ...06/24/2013 | INTERSTATE GROUP 10,000.000 224,190 XXX 0L

02504A 10 4 | AMERICAN CAPITAL MORTGAGE INV CORP .06/19/2013 | INTERSTATE GROUP. 90,000.000 1,812,933 XXX 0L

02504A 10 4| AMERICAN CAPITAL MORTGAGE INV CORP ...06/20/2013 | INTERSTATE GROUP 35,000.000 678,517 XXX 0L

02504A 10 4 | AMERICAN CAPITAL MORTGAGE INV CORP...........cmmrrrriererrismseseissessissssesssssesssssssesssssessssssssssssssesses | soseessenes ....06/24/2013 | INTERSTATE GROUP 10,000.000 179,409 XXX 0]l

037347 10 1| ANWORTH MORTGAGE ASSET CORP.........covvurririimmerrisisssssisssessssssssssessssssssssssssessssssssssssssessessssesss | soseesssses ....05/31/2013 | INTERSTATE GROUP 70,000.000 395,626 XXX 0L

037347 10 1| ANWORTH MORTGAGE ASSET CORP..........cccuuriririmeriresisienesssssesssssssesssssssssssssssssssssssssssssssssssssssnsss | sevsseesens ...06/20/2013 | INTERSTATE GROUP 45,000.000 249,831 XXX 0L

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE.........ccoorieireeresessissssesissssssssssssssssssssssssesssssssssssssesssssssssssses. | noseessenns ....06/20/2013 | INTERSTATE GROUP 30,000.000 506,442 XXX 0L

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE.........ccovurmmrreriesrisessisssssssssssssssssssesssssssssssessssssssssssssesssssssssssses. | nosessessos ...06/21/2013 | INTERSTATE GROUP 10,000.000 168,820 XXX 0L

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE.........cooirviirisressssesssessissssessssssessessssssssssessssssssssssssesssssessssssses. | noseesssnns ....06/24/2013 | INTERSTATE GROUP 10,000.000 164,435 XXX 0L

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE.........coourrviermierisessisssssssssssssssssssssssssessssssesssssssssssssssssssssessssses. | soseessenns ....06/25/2013 | DEUTSCHE BANK 15,000.000 247,241 XXX 0L

037833 10 O|APPLEINC ...04/117/2013 | INTERSTATE GROUP 1,350.000 547,646 XXX 0L

037833 10 O|APPLEINC .04/19/2013 | INTERSTATE GROUP. 1,350.000 532,546 XXX 0L

037833 10 O|APPLEINC ....06/24/2013 | RAYMOND JAMES & ASSOCIATES 2,250.000 906,547 XXX 0 |L

037833 10 0| APPLE INC....ootrreieerreeessresissesesissssesissssssssssssssse s sssss s ssssssesessssssssssssssssssnns | sessesssnos ....06/28/2013 | RAYMOND JAMES & ASSOCIATES 2,250.000 885,377 XXX 0L

03938L 10 4| ARCELORMITTAL Reoe ....04/25/2013 | INTERSTATE GROUP 50,000.000 623,200 XXX 01
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03938L 10 4|ARCELORMITTAL [SS— ...04/126/2013 | STRATEGAS RESEARCH 50,000.000 608,705 XXX 0L
03938L 10 4| ARCELORMITTAL Reoe ....05/01/2013 | RAYMOND JAMES & ASSOCIATES 25,000.000 307,105 XXX 0 |L
03938L 10 4|ARCELORMITTAL S ...05/07/2013 | INTERSTATE GROUP 10,000.000 127,439 XXX 0L
03938L 10 4| ARCELORMITTAL Ree ....05/08/2013 | INTERSTATE GROUP 10,000.000 125,992 XXX 0L
03938L 10 4| ARCELORMITTAL Reo ...05/14/2013 | STRATEGAS RESEARCH 30,000.000 381,804 XXX 0 |L
03938L 10 4|ARCELORMITTAL [XS— ...05/15/2013 | INTERSTATE GROUP 20,000.000 251,636 XXX 0L
03938L 10 4| ARCELORMITTAL Reoe ...05/22/2013 | INTERSTATE GROUP 30,000.000 392,601 XXX 0L
03938L 10 4|ARCELORMITTAL S~ ...05/23/2013 | INTERSTATE GROUP 50,000.000 642,450 XXX 0L
03938L 10 4| ARCELORMITTAL . |....05/24/2013 | INTERSTATE GROUP. 25,000.000 321,310 XXX 0]l
03938L 10 4| ARCELORMITTAL Reo ...05/28/2013 | INTERSTATE GROUP 50,000.000 649,000 XXX 0 |L
03938L 10 4|ARCELORMITTAL XS~ ...05/31/2013 | RAYMOND JAMES & ASSOCIATES, 50,000.000 638,665 XXX 0L
12673A 10 8[CYS INVESTMENTS INC.....orveeuumrreeumsmrerissmsessissessisssesssssssssssssssssssssessssssssssssssssssssessssssssssssssssssssssnes | sessesnes ....06/19/2013 | INTERSTATE GROUP 75,000.000 769,328 XXX 0L
12673A 10 8[CYS INVESTMENTS INC....oorvirresrrecmsmmesrissessssssessissssssssssssses s sssssesssssssssssssessssssssssssssssssssssssssssnnes | avssssnnes ...06/20/2013 | INTERSTATE GROUP 70,000.000 699,013 XXX 0L
12673A 10 8[CYS INVESTMENTS INC.....ooiveeemreiiesreeriisressisssesisssessssssessssssessssssesssssssssssssessssssssssssssssssssnsesssssnnes | sossesnnes ....06/24/2013 | INTERSTATE GROUP 40,000.000 358,876 XXX 0]l
12673A 10 8[CYS INVESTMENTS INC.....ooiviiueereiimmmesrismeesssssessisssssssssssessss s ssss s sssssssssssssssssssssssssssssssssssssssnses | aossssnes ....06/25/2013 | DEUTSCHE BANK 16,000.000 143,805 XXX 0L
156504 10 2| CENTURY COMMUNITIES.........ovieumrereremerimenisesessesssssesssessssessssessssssssssesssssesssesssssssssesssssssssesssssssssssessns. | nossssnens ....05/02/2013 | FRIEDMAN BILLINGS RAMSEY 200,000.000 4,000,000 XXX 01|U
23204G 10 0|CUSTOMERS BANCORP INC ....05/15/2013 | FRIEDMAN BILLINGS RAMSEY 25,000.000 418,750 XXX 0L
268648 10 2|EMC CORPORATION .04/19/2013 | ISI GROUP. 25,000.000 541,493 XXX 0 |L
268648 10 2|EMC CORPORATION ....04/24/2013 | DEUTSCHE BANK 25,000.000 565,400 XXX 0L
268648 10 2 [ EMC CORPORATION........couurriummmmrrisseserssssssessessssesessssessessssesssssssessessseessssssessesssseessssssessssssesssssssessssssnens | aossssnies ....04/26/2013 | 1S| GROUP. 20,000.000 447,934 XXX 0L
268648 10 2| EMC CORPORATION.......cviuuieemmresreimserisaeessesssassessessssesssessssssssesssssssssesssssesssessssssssssessssnsssssessssessssenssne | aosssesees ...04/30/2013 | INTERSTATE GROUP 40,000.000 897,064 XXX 0L
268648 10 2| EMC CORPORATION........coveuuuurreiimsarresssseresssssesssssssssesssssessssssssssssssesssssssesssssssessssssssssssssaessssssnesssssssnesssssnn | noseessesns ....05/01/2013 | STRATEGAS RESEARCH 25,000.000 559,048 XXX 0L
268648 10 2| EMC CORPORATION......ccriuuieimrieeiiiesissssise s sise s sss b sss st sbse s ssesensin | sovissssns ...05/09/2013 | INTERSTATE GROUP 10,000.000 228,570 XXX 0L
337930 70 5| FLAGSTAR BANCORP, INC. NEW......cocvriiirrermrressesiesssesesssessssssessssssssssssssessssssssesssssssssssssssssssssnnes | sossessssos ....06/20/2013 | FRIEDMAN BILLINGS RAMSEY 50,000.000 654,890 XXX 0L
35671D 85 7 [FREEPORT-MCMORAN COPPER..........coomtirriirmrimiiterisnesssssessssssssssssssessssssssssssssessssssssssssssessssssssssssses. | aosessnes ....06/20/2013 | DEUTSCHE BANK 60,000.000 1,659,144 XXX 0L
35671D 85 7 |FREEPORT-MCMORAN COPPER ...06/21/2013 | FRIEDMAN BILLINGS RAMSEY 30,000.000 848,037 XXX 0L
35671D 85 7|FREEPORT-MCMORAN COPPER .06/24/2013 | FRIEDMAN BILLINGS RAMSEY. 95,000.000 2,560,260 XXX 0L
37045V 10 0| GENERAL MOTORS CO ...04/05/2013 | INTERSTATE GROUP 18,000.000 490,255 XXX 0L
45665G 30 3| INFINITY PHARMACEUTICALS INC.......ovvierrrermmeresscessssmesessssssssssssssssssessssssssssssssessssssssssssssesssssanse | soseeseenes ....06/04/2013 | STIFEL NICOLAUS 20,000.000 359,448 XXX 0 |L
BI156R 10 8 METLIFE INC...ooorveeeumrreeemsereiisseeseesssessesssssssssssesssssseesssss sttt sssssssennes | cossssnnns ....04/05/2013 | RAYMOND JAMES & ASSOCIATES 12,000.000 438,480 XXX 0L
BY1E6R 10 8 METLIFE INC..ooooovverruereesmsnreessseseassssssessssssssssssssssssssssssss s sssssss s s s sssssssssssssssssssssssssssssssssnnses | avsessnnes ....04/08/2013 | ISI GROUP. 12,000.000 433,526 XXX 0L
636220 10 5| NATIONAL GENERAL HOLDINGS CO......ccourveemmmreeimmerressmnersesssessessssssessssesssssssessssssesssssssssssssssessssssneenes | soseesssses ....05/30/2013 | FRIEDMAN BILLINGS RAMSEY 477,500.000 5,013,750 XXX 0|U
704549 10 4| PEABODY ENERGY CORPORATION.......covimiiiiiririiiesiieiisessie i ssise st ssssessssessssesstssssssesssesssssssss | sovesesses ...06/19/2013 | STIFEL NICOLAUS 92,000.000 1,523,833 XXX 0L
704549 10 4| PEABODY ENERGY CORPORATION........cmmivvermmrresrensisseesessesssssseesessssssssssssesssssssssssssssesssssessesssssnsenses | sossesesses ....06/20/2013 | STIFEL NICOLAUS 90,000.000 1,450,350 XXX 0L
704549 10 4| PEABODY ENERGY CORPORATION........cmrivermmierressmersesiersesssessssssessssssssssssssessasssssssssssesssssesssssssnsesses | soseessssns ....06/21/2013 | FRIEDMAN BILLINGS RAMSEY 45,000.000 718,920 XXX 0L
704549 10 4|PEABODY ENERGY CORPORATION ....06/24/2013 | FRIEDMAN BILLINGS RAMSEY 85,000.000 1,272,943 XXX 0L
813888 ZA 5|SEBRING SOFTWARE $0.01 4/25/2023 .04/25/2013 | Private Placement 1,351,980.000 210,000 XXX 0|A
86181Q 10 2|STONEGATE MORTGAGE CORP. ....05/08/2013 | FRIEDMAN BILLINGS RAMSEY 500,000.000 9,000,000 XXX 0 A
878742 20 4|TECKRESOURCES LTD-CLS B [ ....06/21/2013 | FRIEDMAN BILLINGS RAMSEY 7,100.000 149,940 XXX 0L
878742 20 4|TECK RESOURCES LTD-CLSB [ ....06/25/2013 | FRIEDMAN BILLINGS RAMSEY 30,000.000 626,691 XXX 0]l
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878742 20 4|TECK RESOURCES LTD-CLS B - ....06/26/2013 | BERNSTEIN 10,000.000 210,193 XXX 0L

90187B 10 1| TWO HARBORS INVESTMENT CORP ....06/19/2013 | RAYMOND JAMES & ASSOCIATES 60,000.000 650,550 XXX 0L

90187B 10 1| TWO HARBORS INVESTMENT CORP. ....06/20/2013 | RAYMOND JAMES & ASSOCIATES 45,000.000 477,063 XXX 0L
9099999. Total - Common Stocks - Industrial & Miscellaneou: 55,751,024 XXX 0 [ PO S
9799997. Total - Common Stocks - Part 3 55,751,024 XXX 0 | P S
9799999. Total - Common Stocks 55,751,024 XXX (| XXX oo,
9899999. Total - Preferred and Common Stocks. 87,592,974 XXX (U P XXX
9999999. Total - Bonds, Preferred and Common Stocks 286,033,738 XXX 291543 |...... XXX oo

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....3.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} 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) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
250088 AZ 4 |DES MOINES FED COURT 4.34 01/15/2015... 04/15/2013| Sinking Fund Redemption 100.0. .9,000 0 01/15/2015
250088 AZ 4 |DES MOINES FED COURT 4.34 01/15/2015. .1 05/20/2013| Sinking Fund Redemption 100.0. | ... ..219,000 0 01/15/2015
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032.......ccevvrervririrrvrnns | e 04/15/2013| MBS Paydown 0.00365126. 98 0 01/01/2032| 1...........
31287TM  US 7 |FGLMC C62393 PT 6.5 1/1/2032.........covevvrverinrrns | ceeee 05/15/2013| MBS Paydown 0.00364336. 99 99 | i 99 | i 99 | s (V1 I 0 0 01/01/2032(1...........
31287M  US 7 |FGLMC C62393 PT 6.5 1/1/2032.......cccvveverrerrincrns | ceene 06/15/2013| MBS Paydown 0.0036354............ 100 100 100 | v 99 | s (1 0 0 01/01/2032(1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........covvvrvrvrvrrerrens [ 04/25/2013 MBS Paydown 0.0131111........... 288 288 288 | oo 287 | s 0 11 0 05/01/2031{1...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031......ccoovvveverrerirereries | e 05/25/2013| MBS Paydown 0.01265459. 2,283 2,283 | s 2,282 | o 2,275 | coev 0 (0) 0 05/01/20311...........
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........cooevoervrrrrerrens [ v 06/25/2013 MBS Paydown 0.01260435......... 251 251 251 | o, 250 | oo 0 (0) 0 05/01/2031|1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.......ccocovevevvinrrcnnns | e 04/25/2013| MBS Paydown 0.01739672......... 154 154 154 | v 127 | v 0 (6) 0 05/01/2031|1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.......cccoomevrneinrrinnens | ceene 05/25/2013| MBS Paydown 0.01734547......... 155 155 7 0 05/01/2031|1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.......cccovvermrrvrrrvrrnirs | enes 06/25/2013{ MBS Paydown 0.01358923......... | coveevrmrrvernvernines | ovrivvirnnnns 11,356 | vooverrines 11,356 | covvreeenen 11,334 | 9,338 | 0 | e 1,420 | oo 0 05/01/20311..
31388D ZU 5|FNCL 602055 PT 6.50 9/01/2031......ccovvvermveriririee | ceene 04/25/2013| MBS Paydown 0.01483156. 382 382 () 0 09/01/2031(1..
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......ccovvveeverrvrrnee | ceene 05/25/2013 MBS Paydown 0.01479278......... 388 388 1) 0 09/01/2031|1..
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......cccoevrmvvrervans | ceeee 06/25/2013 MBS Paydown 0.01475415......... 386 386 (0) 0 09/01/2031|1..........
31388G 8| FNCL 604629 PT 6.0 9/01/2031.......coovvvmererincenes | eeee 04/25/2013| MBS Paydown 0.0193423........... 1,258 1,258 311 0 09/01/20311..........
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........ccoovvvvrvivmirvcins [ 05/25/2013 MBS Paydown 0.01929515......... 118 118 (1) 0 09/01/2031{1...........
31388G 8 |FNCL 604629 PT 6.0 9/01/2031.......coovvvmrrrerieceies | eene 06/25/2013| MBS Paydown 0.01924773......... 119 119 1) 0 09/01/2031|1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......ccoocvemrrmerns | eeee 04/25/2013| MBS Paydown 0.01306177......... 118 118 (0) 0 10/01/2031{1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......cccorvvumrrvnnns | 05/25/2013| MBS Paydown 0.0130322........... 118 118 0) 0 10/01/2031{1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......cccocvermrrmerns | eeme 06/25/2013| MBS Paydown 0.01300233 119 119 (0) 0 10/01/2031{1..
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032 e 04/25/2013| MBS Paydown 0.00379998 74 T4 | s 75 0) 0 09/01/2032
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032.......ccvvveervrerirerernee | eene 05/25/2013| MBS Paydown 0.00379178. 74 T4 | e, 75 0) 0 09/01/2032
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032......cccvvvemrvmerirerraes | eeee 06/25/2013| MBS Paydown 0.00378353......... 74 T4 | e, 75 | oo 68 | oo 0 (0) 0 09/01/2032|1...........
38373Y UR  3|GNR2003-2 PB PAC 5.50 3/20/32.......ccovvemrvrerirans | v 04/20/2013| MBS Paydown 0.07123714......... | ccoevrereneenieivinnn | veveeniiens 47,454 | ... 47,454 | .......c..... 48,077 | oo 47,529 | oo 0. (295) 0 03/20/2032(1...........
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32..........cccomvverrerreres | eene 05/20/2013| MBS Paydown 0.06077555. 56,618 | oo 56,618 | ..oovvrrrne 57,361 | covvrereene 56,708 | ..ovvrrerernens (1 IO (187) 0 03/20/2032(1...........
38373Y UR 3| GNR 2003-2 PB PAC 5.50 3/20/32.........ccccmvreneinries | eeee 06/20/2013| MBS Paydown 0.05145674......... | .cocveeeeeeeneenneins | ceeeverienns 50,433 | oo 50,433 | oo 51,095 | .oocrinn. 50,513 | covvrreriens (1 I (147) 0 03/20/2032|1...........
83162C FH 1 |SBA SER 94-20F 7.60 6/1/14........cccovvvrvvrnirnrincns | ceene 06/01/2013| MBS Paydown 0.005812793....... 6,814 6,814 | o, 7,085 | oo 6,814 | oo (V0 I 0 0 06/01/2014/1...........
83162C FQ 1 |SBAP 1994-20K 1 8.65 11/01/14....ccvvvvvirercrrrrirnins | ceene 05/01/2013| MBS Paydown 0.004355326....... 5,193 5,193 | s 5,625 | coovrrerin 5,193 | oo (1 0 0 11/01/2014{1...........
83162C GR 8| SBAP 1996-20D 1 7.35 04/01/2016........ccevrervrerirns | onee 04/01/2013{ MBS Paydown 0.014879891....... | covveevermrrvernvernenes | vervvvirninns 10,994 | .o 10,994 | .o 11,207 | v 11,042 | o [0 IO (36) 0 04/01/2016| 1...........
912828 BA  7|U.S. TREASURY NOTES 3.625 05/15/2013.......cccco00 [ coene 05/15/2013| Maturity 100.0. 2,200,000 2,200,000 2,228,188 | ........2,200,406 | ..oocooccvee0 | oree(1,237) | o (N (1,237) 0 2,200,000 | vrvveeoricc0 | o0 | o0 | 39,875 |05/15/2013|1..........
0599999. Total - Bonds - U.S. Government.. .2,623,519 2,623,519 .2,654,659 0 (178) 0 2,623,519 ....49,044 |...... XXX... [ XXX....
Bonds - All Other Government
683234 TF 5| ONTARIO PROVINCE MTN 4.75 06/02/2013............ lU.. |06/02/2013| Maturity 100.0. 200,000 | ..o 200,000 | .o 212422 | oo 200,928 | ..o 0 | s (2,264) 0 (2,264) () 200,000 | .ooovrinns (V)] [ I [V 4,750 | 06/02/2013| 1FE......
1099999. Total - Bonds - All Other GOVEMNMENL. .......cuivieiieriirisisnisisrssseessssssesnssseenes 200,000 | ....ccooee. 200,000 | ... 212,422 | oo 200,928 | ..oovvirinnad 0] s (2,264) 0 (2,264) 0 | s 200,000 | ..coccovvnnnn 0 | oo [V I [\ 4,750 |...... XXX... [.XXX....

Bonds - U.S. States, Territories and P: ions
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939741 TB 0| WASHINGTON SER B 5.50 5/01/2018.......ccovuimmuns [ conne 05/01/2013| Sinking Fund Redemption 100.0. | ......cooveineensnnnnis | cvvinenes 1,355,000 | ........ 1,355,000 | ......... 1,547,383 | .....cce. 1,474,842 | oo 0 ... (125,189) | ovvevvvcrinnn 0] . (125,189) | ovovvvvnenad 0| e 1,355,000 | .coovveenad (V)] [ () I 0] . 37,262 | 05/01/2018| 1FE......
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ... sssssessssesssssssiens | evesnnes 1,355,000 | ......... 1,355,000 | ......... 1,547,383 | ... 1,474,842 | oo 0] .. (125,189) | cvovvvevererinnns 0] . (125,189) | ..vvvvrrneand 0] s 1,355,000 | ..o 0 | v [ I 0] . 37,262 |..... XXX... [.XXX....
Bonds - U.S. Political Subdivisions of States, Territories and P:
68406P GE 5| ORANGE BCH AL TXB 5.00 05/01/2015.......cccovvvnee | ..... |05/01/2013| Sinking Fund Redemption 100.0. 665,000 | ...ccooonc 665,000 | ............ 668,764 | ........... 666,543 | .oooioiiens 0 | s [(RAL)] —— (U [(AL)] 0 | i 665,000 | ..o 0 | e [ I 0] . 16,625 |05/01/2015| 1FE......
2499999. Total - Bonds - U.S. Palitical Subdivisions of States, Territories & POSSESSIONS..........cccoviniiiriiires 665,000 | ........... 665,000 | .......... 668,764 | ............ 666,543 | ..cooovirins 0] s [(AL:) I 0 | s (1,718) | o 0 | i 665,000 | ....ccoovnnnt 0 ] i (N I 0. 16,625 |...... XXX... [.XXX....
Bonds - U.S. Special R and Special A t
01030R EZ  1|ALHSG FIN AMT E 5.35 10/01/2032.........coccvvrvrrrens | enee 04/01/2013| Partial Call 100.0...........cccvvvvec. .90,000 0 (640) (V) IO 90,000 10/01/2032| 1FE......
011855 CD 3 |ALASKA STUDENT LN 5.00 06/01/2013.......ccoovveevees | coene 06/01/2013| Maturity 100.0..........coverrremrreres | cremrirenieeieseiesnies | evvreeins 4,000,000 | .........4,000,000 | .........4,246,240 | ........4,018,730 | ..ccccoovveee0 | 100 rn(46,825) | oo 0| s (46,825) | ...oovvnnennd 0| e 4,000,000 06/01/2013| 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039.........cccovuvvree | vonee 04/01/2013 MBS Paydown 0.256842265....... | ...ccovvvierervrncrns | overniiens 100,118 | ...........100,118 | ........... 101,620 | ........... 701,537 | o0 | e (1,404) | oo (VI IO (1,404) | .ovvornn (VN I 100,118 12/01/2039| 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039........cccocremures | ceene 05/01/2013| MBS Paydown 0.245370849....... | ..ccorerernrenirivnnins | cvevieninnd 69,976 0 (975) 0 | oo 69,976 12/01/2039 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039........ccovvvvrmrres | eene 06/01/2013| MBS Paydown 0.229604089....... | ...covevereerneeinneens | oeeeerennnns 96,177 | voovreeeeen 98,177 | 97,620 | v 97,541 | 0 | i (1,355) | (1 I (1,355) | .overrernees LU I 96,177 12/01/2039| 1FE......
08426A AA 4 |BERKELEY HARD&JEFF WV 5.375 12/01/2044....... | ... 06/17/2013[ Call 100.0........cvvvvrervrirrrrereinnns 2,500,000 | .........2,500,000 | .........2,543,750 | ........2,536,147 | ...cccoveeeee.0 | cceees(B37,07) | o (V1 I (37,107) 0 2,500,000 12/01/2044| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028.. .| 04/01/2013| Partial Call 100.0 .35,000 0 (121) 0 ..35,000 08/01/2028| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028... 05/01/2013| Partial Call 100.0.........c.covveeeriens | corverrreerieeeiecriens | cevvreeninas 100,000 0 (345) 0 100,000 08/01/2028| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028..........ccccrvvrvrmrres [ enen 06/01/2013| Partial Call 100.0.........ocovrrvrrerrs | errverrverneirernniseres | overeniens 120,000 0 (414) 0 08/01/2028| 1FE......
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042..........cccevvermeres | o 06/01/2013| MBS Paydown 0.97686324......... | ..oceerereneernerinnenns | cvevierinens 11,568 | oo 0 0 0 02/01/2042| 1FE......
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042...........cccoevevures | o 06/01/2013 MBS Paydown 0.99174355......... 4,128 0 0 0 02/01/2042( 1FE......
130575 Z2 2| CA RURAL HOME MTG 5.45 02/01/48.........cccoocruune | o 06/01/2013| Partial Call 100.0.........ccvvvermrrrer | covrmrererinerverirenes | e 470,000 | ...........470,000 | ...........488,213 | ........... 485,363 | .....cccccee.0 | ceeern(15,764) | oo 0 | s (15,764) | ..ooovvvvvvnnd 0 02/01/2048 1FE......
196479 TY 5|COHSG SF PR 1AA 4.8511/01/2026..........ocoovveemeres | o 05/01/2013| Partial Call 100.0.........cccovrverreree | crverrrrerirereniseies | erirerinns 150,000 | .ovvecrenee 0 2 0 11/01/2026| 1FE......
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035..........coccrvee | oene 05/01/2013| Partial Call 100.0...........coccoevrvenee 40,000 | v 0 (2,557) 0 06/01/2035| 1FE......
235416 F6 6 |DALLAS WTRWK PRE 5.375 10/01/2018........cccovevee | e 04/01/2013| Call 100.0......cuvvvuererenrrrnerienins [ errerieeeseessniseens | eeereeees 1,440,000 | ......... 1,440,000 | .........1,650,658 | .........1,440,000 | ....ccooeeiee0 | c0rere(13,666) | covvovivrnenen 0 | s (13,666) | ...oovvvnvnnd 0 10/01/2018| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029. e 04/01/2013| Partial Call 100.0 5,000 .5,000 0 (178) 0 07/01/2029| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.........ccorvrvnevnee | ceene 06/01/2013| Partial Call 100.0..........coccevrvenee 20,000 | coovvernene 20,000 0 (712) 0 07/01/2029| 1FE......
246395 XA 0 |DEHSG AUTH SFM B 0.00 7/1/2031......cvvvverererines | e 03/01/2013| Prior Period Adjustment (2,377) 0 (V1 (V1 (1 I 0 0 0 0 07/01/2031| 1FE......
246395 XA 0 |DEHSG AUTH SFM B 0.00 7/1/2031.......covvvverermrenes | e 04/01/2013| Partial Call 39.891.... 8,361 0 65 0 07/01/2031| 1FE......
246395 XA 0 |DEHSG AUTH SFM B 0.00 7/1/2031......cvvvverernienes | e 06/01/2013| Partial Call 40.2256..................... .10,056 0 208 0 07/01/2031| 1FE......
25477P  HN 8 |DC COL HSG AGY 4.80 11/01/2036.........cocovvverevrne | o 05/01/2013| Sinking Fund Redemption 100.0. | ......cvevvvvevvenires | v 30,000 0 (0) 0 11/01/2036| 1FE......
31393K  FL  4|FHR 2572 JS 10 INV 4/15/2031........occnrveererrerirennns [ v 06/15/2013| MBS Paydown 0.0...........cccccou... 0 | cvrreerreeriienenc0 | v [ e 1,449 | 0] e (4,394) | e (VI IO (4,394) 0 04/15/20311..........
31394) 55 2|FHR 2675 TS 10 INV 6/15/2022.........ccovvermvrirnernenes | v 05/15/2013| MBS Paydown 0.0...........cccccune.. 0 0 (0) 0 06/15/2022| 1...........
34073N U8 1 |FLORIDA HSG 4.625 07/01/2031........vvvvvvrrrverernnes [ e 04/01/2013| Partial Call 100.0...........cocrvrvev. .50,000 0 2,037 0 07/01/2031| 1FE......
34074M  GX  3|FL HSG 4.4507/01/2026 e 04/01/2013| Partial Call 100.0.............c..ceee. .50,000 0 0 0 07/01/2026| 1FE......
373539 ZB 4 |GA ST HSG 5.00 06/01/2029. .| 05/15/2013| Partial Call 100.0 .50,000 0 (2,970) 0 06/01/2029| 1FE......
407272 K4 4 |HAMILTON HOSP-J 4.2505/15/2013.. e 05/15/2013| Maturity 100.0.........covvrrvemrrernns | cormrirerieniressisnies | evvreens 2,145,000 0 (622) 0 05/15/2013| 1FE.......
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037.......ccosvrmveer | weene 05/01/2013| MBS Paydown 0.982907298....... | ...ocoeeverneerneeinneins | eeeeerennnd 68,371 0 0 0 07/01/2037| 1FE......
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037.......coccevrvvers | e 06/01/2013{ MBS Paydown 0.979576871....... | ceveevererrverivernnnes | ovvevvirninns 13,322 0 0 0 07/01/2037| 1FE......
45506A CK  5|IN ST HSG 4.45 12/01/2027.......ccoveveereneernirirseirneins | ceeee 06/01/2013| Partial Call 100.0...........ccovveevriens | cvrerereerieseresrienns | cevvieninas 175,000 0 5 0 12/01/2027| 1FE......
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457106 MX 7 |INGLEWOOD CA REDEV 5.75 05/01/2017... e 05/01/2013| Sinking Fund Redemption 100.0. 220,000 0 (372) 0 ....220,000 05/01/2017| 3FE......
462467 AT 8[IAFIN AUTH 4.90 07/01/2031.......evvveermrerrirnrirerinns [ enee 04/18/2013| Partial Call 100.0...........cccrvenec. .30,000 07/01/2031| 1FE......
462467 AT  8|IAFIN AUTH 4.90 07/01/2031... e 05/16/2013| Partial Call 100.0............cccvveve.. 140,000 07/01/2031| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... | ..... 04/01/2013| Partial Call 100.0............cccvvenec. 45,000 10/01/2039| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 05/01/2013| Partial Call 100.0...........coccovrvenee .65,000 10/01/2039| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 06/01/2013| Partial Call 100.0...........c.c...c...... .95,000 10/01/2039| 1FE......
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032 e 05/01/2013| Partial Call 100.0...........cccrvvvvec. 545,000 )| . 12/01/2032| 1FE......
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032 O 06/01/2013| Partial Call 100.0.........ccvvvemerres | wrvrererieriserserinenes | veeiieenns 175,000 . . . )| - 12/01/2032| 1FE......
49130P QT 4 |KY HSG CORP 4.90 07/01/2035.........oovveemrrecrirarins | e 04/01/2013| Partial Call 100.0...........cccoccevvenee 365,000 | ...cooee. 365,000 | ...ccoonee. 369,563 | ..o 367,067 | ..o (V1 I (2,469) 0 (2,469) [V IO 365,000 | ..coovrernees (V1 IO (01 I 0 . 13,414 |07/01/2035| 1FE......
49130P QT 4 |KY HSG CORP 4.90 07/01/2035........ccovvvemrrrerirererne | eene 05/01/2013| Partial Call 100.0...........coccovrvenee 205,000 | ............ 205,000 | ............ 207,563 | ....ccoonee 206,161 | .ccovvvrernnns 0| s (1,387) | cooerererirs (U I (1,387) | v (U I 205,000 | ..coovrrrnees (V1 IO (U I (VN I 8,371 | 07/01/2035| 1FE......
49130P YN  8|KY HSG CORP E 4.8507/01/2036...........ccosverrerrreies | ceeee 04/01/2013| Partial Call 100.0...........c.c.......... 65,000 0 07/01/2036| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036.... B 06/01/2013| Partial Call 100.0.........ccovrrvvrerrs | crrverrvirneirernniieres | overeriens 105,000 0 07/01/2036| 1FE......
49130T ME  3|KY HSG CORP A 5.00 01/01/2028..........cocvermevrevriee | v 04/01/2013| Partial Call 100.0 .20,000 0 01/01/2028 1FE......
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033... e 04/01/2013| Partial Call 100.0...........ccc..ec..... 265,000 .0 07/01/2033| 1FE......
49130T PS 9| KY HSG CORP A 3.00 11/01/2041......cooovvvrervrrcirnr | vorne 06/01/2013| Partial Call 100.0...........cocrvvvvev. .10,000 0 11/01/2041| 1FE......
49130T PT  7|KY HSG CORP B 3.00 11/01/2041.......ccvvereerererrnes | v 06/01/2013| Partial Call 100.0...........c.c...c..... 5,000 0 11/01/2041{ 1FE......
54627A HX 8 |LAHSG FIN AGY SFH 2.85 06/01/2029..........ccourvves | vonee 04/01/2013| Partial Call 100.0...........cccvvenec. .10,000 0 06/01/2029| 1FE......
54627TA HX 8 |LAHSG FIN AGY SFH 2.85 06/01/2029.... e 05/01/2013| Partial Call 100.0..........cocveurrrnnee .25,000 0 06/01/2029| 1FE......
54627A HX 8 |LAHSG FIN AGY SFH 2.85 06/01/2029..........covevrvee | oeer 06/01/2013| Partial Call 100.0 .10,000 0 06/01/2029| 1FE......
56052E WQ 7| MAINE HSG 4.65 11/15/2025 [ 05/15/2013| Partial Call 100.0...........ccccovvrvenee 250,000 ..250,000 ...248,750 ...248,924 | ... . 092 | 0| e ,092 | i revnennn 250,000 11/15/2025| 1FE......
56052E XC 7 |ME HSG AUTH SER D2 4.75 11/15/2021........cvveevvee | oene 05/15/2013| Call 100.0........vvvmrvrerrrrrrerirens 2,000,000 | ........ 2,000,000 | ......... ,006,000 | ......... 2,003,595 | .cooovrivrinnn0 [ irinnn(3,916) | o 0 | eeeenne(3,916) | 0 | e 2,000,000 | cooereeennne (V1 IO (01 I 0 11/15/2021{ 1FE......
57586P EA 0 |MAHSG 4.875 12/01/2037......cvoovveeiriiernniienireries | e 05/01/2013| Partial Call 100.0...........coccvvreneee 195,000 | v 95,000 | .ovvovrrene 87,519 | oo 87,799 | o0 | 7,236 | o (1 I 7,236 | cocovrrnennd (0 I 95,000 | ..ooovrrrnnes (V1 I 0 | v 0 12/01/2037| 1FE......
57586P K8  8|MA HSG AUTH 5.00 12/01/2028...........ccoovvvmerererrnee | ceene 05/01/2013| Partial Call 100.0...........cocvvvrvenee 275,000 0 12/01/2028| 1FE......
57586P P2 6 |MA ST HSG 4.50 06/01/2029 e 05/01/2013| Partial Call 100.0........ccvvveemevees | crrererneirseiseiienes | eeeirreinns 150,000 .0 06/01/2029| 1FE......
57586P Y5 9|MASS ST HSG-SF-160 3.75 06/01/2034... e 05/01/2013| Partial Call 100.0...........ccccovrvenee .85,000 .0 06/01/2034| 1FE......
59465M D3  6|MIHSGDEV AUTH C 3.50 10-01-22......cccoovevrrvcunes | ceene 04/01/2013| Sinking Fund Redemption 100.0. | ........cccveervvenverns | covvernrrnens 95,000 0 10/01/2022| 1FE......
60415N  4Z 2| MN HFA SRS E 5.05 07/01/2034..........cocoovrvrmererrnns | e 05/01/2013| Partial Call 100.0...........cccvvenec. .30,000 0 (180) 0 07/01/2034| 1FE......
60415N  4Z 2| MN HFA SRS E 5.05 07/01/2034........ccovvemvvrvvrrrerine | ceene 06/01/2013| Partial Call 100.0...........coccorrrenee .55,000 0 (329) 0 07/01/2034| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.. e 04/01/2013| Partial Call 100.0...........ccc..ec...... .70,000 0 (2,332) 0 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038...........ccccovrerervvmrins [ o 05/01/2013| Partial Call 100.0 .85,000 0 (2,832) 0 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.. e 06/01/2013| Partial Call 100.0.........ccvvvemevrer | wrvrerereriserseriienes | vveiieinne 160,000 (1 I (5,331) | overeernnns 0 06/01/2038| 1FE......
60637B CR  9|MO HSG DEV SF MTG REV D 2.55 10/01/2034........ | ..... 05/01/2013 MBS Paydown 0.967047866....... | ...coveveerervrinires | overviiens 131,809 0 10/01/2034| 1FE......
60637B CR  9|MO HSG DEV SF MTG REV D 2.55 10/01/2034........ | ..... 06/01/2013| MBS Paydown 0.949965024....... | ....cooererneerieinninns | cvvrvrerrnnd 68,331 0 10/01/2034| 1FE......
61212R D7  8|MT ST BRD HSG C 5.00 12/01/2027.........cccevvvrmereres | cevne 06/01/2013| Partial Call 100.0...........c.c...c...... 300,000 0 12/01/2027| 1FE......
61212R  H3  3|MT ST HSG SER D 5.20 06/01/2038 e 06/01/2013| Partial Call 100.0...........ccccevvvenee 690,000 .0 06/01/2038| 1FE......
61212R 19  7|MT BRD HSG-SFM B2 5.00 12/1/2027.........ccoevverneres | ceene 06/01/2013| Partial Call 100.0 .35,000 0 12/01/2027| 1FE......




Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 4

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

€'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} 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) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
61212R X7 6|MT ST BRD OF HSG-A 4.00 12/01/2038.. e 06/01/2013| Partial Call 100.0...........ccc..ec...... (4,443) | oo (1 I (4,443) | oo 0 12/01/2038| 1FE......
613907 BU 7 |MONT CNTY TX 3.75 06/01/2031........cocoverereririrnes | e 06/01/2013| Sinking Fund Redemption 100.0. 0 0 0 06/01/2031| 1FE......
646129 6Q 4|NJ ST HSG 4.50 10/01/2029, [ 04/01/2013| Partial Call 100.0.........ccovvrvrverrner | crrrerermeevirirsrinenes | cerenenn. 435,000 | ...........435,000 | ...........458,286 | ...........454,782 | ..ccccoeneni0 | 1iin(20,356) | coovvirerncs 0 | s (20,356) | cvvvvvennnnd 0 10/01/2029| 1FE......
646129 BY 7 |NJHSG & MTG B 4.25 10/01/2032......ccovvvrvrrierins | e 04/01/2013| Partial Call 100.0........cccovvermrrrens | cerverrerirncinseinnenns | ceerrerernen90,000 | ivierrra90,000 | oo 94,014 | 93,565 | oo 0 0 (3,653) 0 10/01/2032| 1FE......
646129 M9 4 |NJHSG SER T 4.55 10/01/2022.........ccovvvevrrrerrnrs | e 04/01/2013| Partial Call 100.0.........ccvvveemrrires | covrmrerrrrisnrneirenes [ i 435,000 | ....covvne 435,000 | ..ooovnens 429,210 | cooverenee 430,033 | oo 0 0 5,070 (U I 435,000 | ...covvennvnd (V1 IO (U I 0| o 9,896 | 10/01/2022| 1FE......
647200 N4 2 |NMMTG FIN SFM 5.35 03/01/2030..........c0crvvvrerenee | eeee 04/01/2013| Partial Call 100.0.........ccnvremevrnes | ervrerernerrseineriienes | veeiieinns 115,000 | covvrvrne 115,000 | vovrvrnees 119,063 | cooovvvrne 118,377 | v 0 | oo (BAT) | s (1 I [CRYA D] - (1 115,000 | coovvrrernnnn (V1 IO (11 I (V] I 3,589 |03/01/2030| 1FE......
647200 N4  2|NMMTG FIN SFM 5.35 03/01/2030.. N 06/01/2013| Partial Call 100.0...........cocvvvvev. .70,000 03/01/2030| 1FE......
647200 P6 5|NM SFMB CL |5.00 09/01/2028, O 06/01/2013| Partial Call 100.0.........ccvvvemerres | wrvrererieriserserinenes | veeiieenns 105,000 09/01/2028| 1FE......
647200 P8 1|NM SFM MTG FIN AUTH 4.625 3/1/2028...........cccoes | vouee 04/01/2013| Partial Call 100.0...........cccvvenee. .60,000 03/01/2028 1FE......
647200 V3  5|NEW MEXICO SF MTGE B-13.75 03/01/2043.......... | ..... 06/01/2013| Partial Call 100.0...........coccovrvenee .60,000 03/01/2043| 1FE......
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)......ccco0. | v 04/11/2013| Sinking Fund Redemption 100.0. 09/11/2018|4...........
649705 JJ O |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI) B 05/11/2013| Sinking Fund Redemption 100.0. 09/11/2018|4...........
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)......coc0e. | e 06/11/2013| Sinking Fund Redemption 100.0. ...34,900 09/11/2018
64988P 3D 6 |NY MGT AGY REV 4.80 10/01/2037.......cccomvvemrrncre | eeee 06/06/2013| Partial Call 100.0.............c...c...... 290,000 . . 3,776 10/01/2037
658207 LZ 6 |NCHSGFIN AG 4.50 07/01/2028...........cccovverrmrrens | e 06/01/2013| Partial Call 100.0.........ocovrrvrrerrs | errverrverneirernniseres | overeniens 120,000 | .ovvvrnnee 120,000 | ..covvene 127,320 | oo 126,237 | oo (VN I (6,411) | cvovrrvirerins (VI IO (6,411) 07/01/2028
677377 U9 2| OHIO HSG 4.80 11/01/2028..........oocvvmerrerercerirrirnins | e 05/01/2013| Partial Call 100.0...........c.c..ec...... 65,000 (4,629) | .vocrvrerernns (1 I (4,629) 11/01/2028| 1FE......
677377 Y2 3| OHIO HSG FIN AGY 4.50 11/01/2028..........cocoovvvire | vone 05/01/2013| Partial Call 100.0...........cccvvevev. .80,000 (GRLcy4 ) I— (VI IO (5,967) 11/01/2028| 1FE......
677632 MQ 1|OH ST UNIV SER B UNRFUND 5.25 06/01/2018...... | ..... 06/01/2013| Call 100.0.........cvvurverrrrrrrrcrirens 245,000 (2,379) 0 (2,379) 06/01/2018| 1FE......
68450W CA 7 |ORANGE CNTY FL HSG 4.50 03/01/2031........cccconee | e 04/01/2013| Partial Call 100.0 115,000 (7,405)] .. (7,405) | .. 03/01/2031| 1FE......
68450W CA 7 |ORANGE CNTY FL HSG 4.50 03/01/2031.... IV 06/01/2013| Partial Call 100.0...........ccccevvvenee 120,000 (7,727)] .. (7,727)| .. 03/01/2031| 1FE......
68608N CH 3| OREGON ST HSG 5.00 07/01/2028...........cocovvrererenn | ceene 04/01/2013| Partial Call 100.0...........c.c..ec..... .80,000 [CR0RK) | I (U I (4,033) 07/01/2028 1FE......
68608N DG 4 |ORHSG SVCS-SFM-B 5.25 07/01/2028.................. | ... 04/01/2013| Partial Call 100.0...........cccvvenec. .50,000 (4,294) | oo (VI IO (4,294) 07/01/2028 1FE......
708796 B9 7 |PAHSG SFM 1134.00 10/01/2041......ovvovvveerercrnes | e 04/01/2013| Partial Call 100.0...........cocvvvrvenee 85,000 | coovvernnne 85,000 | ..covovrrenee 88,506 | ...covvuen. 88,020 | ..ocverirncs 0| s (VR ) I (U I (3,101) 10/01/2041{ 1FE......
708796 WP 8 |PAHSG SER 110B 4.75 10/01/2039. N 04/01/2013| Partial Call 100.0...........cccvvenec. 640,000 .0 ....53,406 10/01/2039| 1FE......
708796 YR 2 |PAHSG FIN AG 5.00 04/01/2028 OO 04/01/2013| Partial Call 100.0...........coccovrvenee .85,000 .0 04/01/2028| 1FE......
71881L AD 0 |PHOENIX AZ SER '07 5.25 08/01/2038..........ccocerriee | oene 04/01/2013| Partial Call 100.0.............c..ec..... .25,266 0 08/01/2038| 1FE......
71881L AD 0 |PHOENIX AZ SER '07 5.25 08/01/2038.........cccovvreree | o 05/01/2013| Partial Call 100.0...........c.cocceuveuee 975 0 08/01/2038| 1FE......
71881L AD 0 |PHOENIX AZ SER '07 5.25 08/01/2038...........coceeriee | coene 06/01/2013| Partial Call 100.0...........coccorrrenee .35,636 0 08/01/2038| 1FE......
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028.. [T 06/01/2013| Partial Call 100.0.............c.......... .35,000 0 09/01/2028| 1FE......
76221R  RB 1 |RIHSG & MTG 63A 4.00 10/01/2040...........oervrrrees [ e 04/01/2013| Partial Call 100.0. 45,000 0 10/01/2040| 1FE......
775080 EX 8|ROGERS AR SALES/USE 3.75 11/01/2034.. IV 05/01/2013| Partial Call 100.0.........ccccovrrerererre | wrrverrrrerirernriseeres | oreerinns 160,000 . 0 11/01/2034| 1FE......
83712D PY 6|SC HSG FIN & DEV 5.30 07/01/2023........cc.coevvreres | ceene 04/01/2013| Partial Call 100.0...........ccccorvennee 20,000 | covvrernine 20,000 | .cooovrrene 20,440 | oo, 20,314 | oo, (1 IO (331) 0 (1 I 20,000 | .cooovrirnnes (V1 I (01 I (V1 I 795 |07/01/2023| 1FE......
83755G X2  8|SD HSG DEV AUTH K 5.05 05/01/2036............coceree | vouee 05/31/2013| Call 100.0........vvvurvrerenrrirerirerins [ v | evereees 1,455,000 | ......... 1,455,000 | ........ 1,425,900 | ......... 1,426,794 | ..o 0| oot 28,365 0 0| e 1,455,000 | ....ooveenvend (V1 I 0 | v 0] s 42,862 |05/01/2036| 1FE......
880459 5M 0| TN HSG 5.75 07/01/2036..........cooevvrrererrereerernciins | eeee 04/01/2013| Partial Call 100.0........ccovvevrereinns [ crrerrrereneerisniiseins | ceereens 1,050,000 | ......... 1,050,000 | ......... 1,101,188 | ........ 1,083,245 | ..o 0| (36,087) [ ..overnernennd 0 | .reeern(36,087) | o 0 07/01/2036| 1FE......
88045R WH 1| TN HSG DEV 1A 4.50 07/01/2031 I 04/01/2013| Partial Call 100.0...........cocrvvnec. 195,000 | ..oooerrnn95,000 | 98,442 | 98,020 | 0 | eeen(3,103) | i 0 | coovrreeene(3,103) [ e 0 07/01/2031| 1FE......
88271H CN  7|TX ST HSG CORP 5.35 09/01/2039.........ccvvrmrvrreris | ceene 04/01/2013| Partial Call 100.0 .23,606 0 0 09/01/2039| 1FE......
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88271H CN  7|TX ST HSG CORP 5.35 09/01/2039.........ccvermrrrrerins | ceene 05/01/2013| Partial Call 100.0...........ccccvrrennee 21,914 | 21,914 | 22,571 (500) L0 I 21914 | o (V1 IO (11 I (VI IO 489 |09/01/2039| 1FE......
88271H CN  7|TX ST HSG CORP 5.35 09/01/2039. 06/01/2013| Partial Call 100.0...........ccccevvvenee 46,186 47,572 ..(1,053) ..46,186 09/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12/01/2039. .| 04/01/2013| Partial Call 100.0 75,312 ..79,831 (3,692) . 3,692) .75,312 12/01/2039| 1FE......
88271H CV 9| TX ST HSG 5.50 12/01/2039, 05/01/2013| Partial Call 100.0............cccovvenec. 31,843 | 31,843 | 33,754 | 33,361 |0 | (1,561) ..(1,561) 12/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........cccorvvervrrrrirrrrerins | ceeee 06/01/2013| Partial Call 100.0...........ccccoevrvenee 58,262 | .............58,262 | .............61,758 | .............61,040 | ...occoeoo.nl0 | i, (2,856) (2,856) 0 12/01/2039 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032........cosvvvvrvnerens | v 06/01/2013| Partial Call 100.0...........c.c...c...... .35,000 | ..coeerer.35,000 | oo 35,613 | 35,380 | i [ (402) (402) (U I 09/01/2032( 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039.......cccecrvrrmrrrvirnrirs | worne 06/01/2013| Partial Call 100.0...........cocvvvvev. .20,000 | v 20,000 | .ovvvernnn 20,300 | voovevrinen 20,178 | v (VI IO (189) (189) (0 I 09/01/2039| 1FE......
924190 DB 4 |VT HSG FIN AGY 5.50 11/01/2038..........ccovvererererns | ceene 05/01/2013| Partial Call 100.0.........ccvvvevmerrer | wrvrererneriserseriienes | vveiieinne 135,000 | cooovvvrne 135,000 | .ovvvrnees 135,844 | ..ovvvnnee 135,597 | cooovvvrrrnn (1 IO (629) (629) (1 11/01/2038| 1FE......
924190 EL  1|VT HSG FIN AGY B 4.125 11/01/2042.......c.covvvovvvenee | eerne 05/01/2013| Partial Call 100.0...........coccvrvennee 255,000 | ..cooonee. 255,000 | ..cooonen. 265,649 | ............ 264,773 | oo 0| (10,015) [ +.veveerennd 0| s (10,015) | covvvvvenad 0| v 11/01/2042| 1FE......
92812Q NU  7|VAHSG DEV 4.90 01/01/2033.........cocoervvrmiremnrverins [ 06/15/2013| Partial Call 100.0........ccovvverrvenns [ crvrerirereneeiirisnins | crereees 3,490,000 | ......... 3,490,000 | ......... 3,490,000 | ......... 3,490,314 | .oocovririnnnnn (U I (347) 0 (347) 0| e 01/01/2033| 1FE......
93978T GD  5|WA HSG FIN COMMN 5.63 12/01/2042.........cccovvnnee | o 06/01/2013| Partial Call 100.0........cccovervinrennes 905,000 | ..oovvrnc 905,000 | .o 941,200 | ..ooornnen 926,113 | oo 0| . (22,423) [ oo 0 | s (22,423) | oo () I 12/01/2042| 1FE......
3199999, Total - Bonds - U.S. Special REVENUE & ASSESSMENL.........iuieieriiiiirisiierisssesersssessssss s sssssnsssssenssssssssnsssssensssssensansssssenss | seeres 30,372,787 | ...... 30,396,747 | ....... 31,131,028 | ....... 30,579,075 | .......... 4547 | ... (264,329) 0 (259,782) 01...30,372,787 | o0 | 0 | 011,902,059 ... XXX... [.XXX..
Bonds - Industrial and Miscellaneous
00173T AA  5|AMMC 2004-3A A CLO SSNR FLT 07/25/2016......... R.. | 04/25/2013| MBS Paydown 0.285673099....... | .ccovrererrerermrernens | ovvennes 2,807,750 | ......... 2,807,750 | ......... 2,711,712 | e 2,727,685 | cooovvvrrrnnc 0| e 87447 | oo, 0 | e 87447 | oo 0| e 07/25/2016| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........c.cccoc0. | . 04/15/2013{ MBS Paydown 0.9687173........... | covveererervernnnnnnes | oervnvirnnnns 23,003 | oovrvrrnens 23,003 | .o 23,003 | oo 23,002 | coorrrerirnnns 0 0) 0 (0) (0 I 12/15/2042| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042..........cccone. | ceen. 05/15/2013| MBS Paydown 0.957519494....... | ..ocvoeveneernieinnenns | oevverinens 22,995 | oo 22,995 | .o 22,995 | oo 22,994 | oo, 0 (0) 0 (0) LU I 12/15/2042| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........c.cccoee. | cocn. 06/15/2013| MBS Paydown 0.948323414....... | ..ocvreveecenniinneins | ceviierirs 22,990 | oo 22,990 | .cooovrrnne 22,990 | oo 22,990 | oo 0 4) 0 (4) (0 I 12/15/2042| 1FE......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37.......c.cr. | e 04/25/2013| MBS Paydown 0.16860138. 2,829 2,829 | oo, 2,044 | oo (U R 0 52 0 52 0 06/25/2037| 1FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37......cccccee | e 04/30/2013| Book Value Adjustment 0 0 0. 2,829 | oo (1 I 0 0 0 (1 I 06/25/2037| 1FM.....
00703A AC 1 |ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37.........co. | e 05/25/2013| MBS Paydown 0.121492286....... 6,649 6,649 | oo 4,804 | .o (V1 I 0| v 1,652 [ v (U I 1,652 0 06/25/2037| 1FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37... 05/25/2013| Pass-Through Loss 0 0 0 06/25/2037| 1FM.....
00703A AC 1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/3 .| 05/31/2013| Book Value Adjustment 0 0 0 06/25/2037( 1FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37... 06/25/2013{ MBS Paydown 0.11907972......... 0 217 0 06/25/2037| 1FM.....
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ... 06/30/2013| Book Value Adjustment 0 0 (1 I 06/25/2037( 1FM.....
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 03/25/2013| MBS Paydown 0.00577426......... | cccocvcverrrieneriinnnns | covnrrisnriisnniinnnc0 | cvvieeriissciiienn0 [0 |0 | i | 000 18,840 | i 0] v 18,840 0 05/25/2036| 1FM.....
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 03/25/2013| Prior Period AdiUStMeNt...........cc. | covevereerseeeseieenis [ eevesereesrieniieeenc0 | o0 | e o0 [0 | e(19,078) | v (V1 I (19,078) 0 05/25/2036| 1FM.....
00703P AB 0 |ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 04/25/2013| MBS Paydown 0.0........c.covvvrevers | cornerieeineirnseinneins | eeeveeienns 37,533 | oo 37,533 | oo 31,152 | 31,558 | oo 0 | v 6,120 | oo 0 | e 6,120 | coovvrrenad 0 05/25/2036 1FM.....
02660L AA  8|AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 04/25/2013| MBS Paydown 0.473099064....... | ...ocoerveernreenerinenes | verernenenen 10,002 | i 10,002 | .ovevieeenn 7,502 | e 7,034 | oo 0 527 0 527 0 10/25/2046| 1FM.....
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 05/25/2013| MBS Paydown 0.468421099....... | ..coceeeeeneenneernenes | correrneenen 10,128 | i 10,128 | oo 7,596 | o 7122 | 0 521 0 521 0 10/25/2046| 1FM.....
02660L AA 8 |AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 06/25/2013| MBS Paydown 0.464153279 9,240 | covoovrererrn6,930 | i 6,497 0 366 0 10/25/2046| 1FM.....
030728 P74 |AMSI 2005-R9 AF3 SEQ 5.098 11/25/35.. 05/25/2013 MBS Paydown 0.197863746 ..289,225 ..289,225 0 0 0 11/25/2035| 1FM.....
03072S P74 |AMSI 2005-R9 AF3 SEQ 5.098 11/25/35.. .| 06/25/2013| MBS Paydown 0.167675142.. ..241,509 ..241,509 0 0 0 11/25/2035| 1FM.....
030728 QN 8 |AMSI 2004-FR1 A5 SEQ 4.455 05/25/34.. 04/25/2013{ MBS Paydown 0.06079164......... ....50,396 ...50,228 0 61 0 05/25/2034| 1FM.....
03072S QN 8 |AMSI 2004-FR1 A5 SEQ 4.455 05/25/34.........cocovvves | vonee 05/25/2013{ MBS Paydown 0.04686552......... | c.cocovrerrercvninines | ovienerenn 55,704 | i 55,704 | ....ccc.... 54,973 | oo 55,519 0 106 0 05/25/2034| 1FM.....
030728 QN 8 |AMSI 2004-FR1 A5 SEQ 4.455 05/25/34..........ccocves | e 06/25/2013{ MBS Paydown 0.040243914....... | c.covcovrnrvenviinines | crviieernnnn 26,486 | i 26,486 | ...oc0eenn26,139 | oo 26,398 | oo 0 73 0 73 0 05/25/2034( 1FM.....
03761Q AA  3|APID 2006-QA A CLO FLT 01/20/2019.......ccovvvnvrenne R.. | 04/20/2013] MBS Paydown 0.852047411....... | cccovvververnerrerrnces | erernennn813,739 | i 813,739 | ............802,412 | ............ 803,079 | .cvvvrerirens 0 | oo 1121 | (1 1121 | s 0 01/20/2019| 1FE......
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051157 AG 0 |AUGUSTA VI 96A3 7.375 4-15-13.....comrrrcrierrricrinns | e 04/15/2013| Maturity 100.0.......cccevvrereerenenns | crveeernerriseiseiienes | vverveenns 168,767 | ..covvvrne 168,767 | ........... 167,658 | ..ccooovrennce 79,620 | .ovvvrerinncns 43 0 43 (1 I 168,767 04/15/2013| 4AM.....
05115E  AB 6 |AUGUSTAFNDG IV 6.9 11/15/15........ccovvireriiiiins | e 05/15/2013| Paydown 100.0........ 264,184 ..264,184 ..260,223 [C0L0) ) I (VI IO 6,944 | ... 0 11/15/2015| 4Z........
05377R  AD  6|AESOP 2010-2A A ABS 3.63 08/20/14. .| 04/20/2013| MBS Paydown 0.666666667....... 583,333 ..583,333 583,329 0 6 0 08/20/2014| 1FE......
05377R AD  6|AESOP 2010-2A A ABS 3.63 08/20/14. 05/20/2013 MBS Paydown 0.5...........cccovvenee 583,333 ..583,333 ..583,329 0 8 0 08/20/2014| 1FE......
05377R  AD  6|AESOP 2010-2A A ABS 3.63 08/20/14..........ccocovuvrer | cueee 06/20/2013| MBS Paydown 0.333333333....... 583,333 | .o 583,333 | ............583,274 | ........... 583,329 | .ovcvvrenen0 | e 9 9 0 08/20/2014| 1FE......
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24........ccccovvvmurruee | ceene 04/01/2013| Sinking Fund Redemption 100.0. | .....ccovevvrvnernenes | covevvienns 195,271 | v 195,271 | oo 195,271 | e 182,100 | covvvrvvrennn0 | s 13,192 [ v 0 | v 13,192 | oo 0 04/01/2024| 1FE......
05946X F3 2 |BAFC 2005-5 3A3 PAC 5.50 8/25/35.........ccccovvvemrrne | ceene 04/25/2013{ MBS Paydown 0.14136721......... | covvevrmrrnerininenes | ovrineinnnnnd 95,128 | oo 95,128 | vvvrinnd 94,251 | oovrvrins 94,724 | oo 129 0 129 0 08/25/2035( 1FM.....
05946X F3 2 |BAFC 2005-5 3A3 PAC 5.50 8/25/35........cccmvrvmurins | ceene 05/25/2013| MBS Paydown 0.127034396....... | ...cverererneernininenns | vevvreeenens 93,092 | oo 93,092 | .o 92,233 | o 92,696 | ..oovverernens 169 0 169 0 08/25/2035| 1FM.....
05946X F3 2 |BAFC 2005-5 3A3 PAC 5.50 8/25/35.........ccoovmurrvrnes | e 06/25/2013{ MBS Paydown 0.113008545....... | c.oveevevrrerevrnires | v 91,008 | .ooovrinen 91,098 | .o 90,258 | ..coovrinen 90,711 | v 210 0 210 0 08/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........cccvevrrer | oene 04/25/2013| MBS Paydown 0.30596612......... | ..ocvereverneerieinenes | ovvereriiens 54,407 | ..o 54,407 | i 44,138 0 8,196 0 05/25/2035| 1FM.....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.........ccovvevveres | vonee 05/25/2013{ MBS Paydown 0.301813273....... | c.covevenrrercvrnenes | v 29,070 | ooveeerrrnn29,070 | o 23,583 | oo 15,342 | 0 | 1,004 | (1 I 1,004 | oo 0 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........covvevrree | oene 06/25/2013| MBS Paydown 0.29443959 51,616 A1873 | 27,240 | 0| 7,058 | (V1 IO 7,058 | coovvrnnnd 0 .51,616 05/25/2035( 1FM.....
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18. .| 04/25/2013| MBS Paydown 0.06227471... ..26,211 ..26,113 0 8 ..26,211 12/25/2018| 1FM.....
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18. 05/25/2013 MBS Paydown 0.055888631....... 0 18 12/25/2018| 1FM.....
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.........cocc. | e 06/25/2013 MBS Paydown 0.05213526. 0 18 12/25/2018| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 04/25/2013{ MBS Paydown 0.0412359........... 0 2 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 04/25/2013| Pass-Through Loss 0 5 L I (VI ISV | I ISP 0 0 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 04/30/2013| Book Value Adjustment 0 0 (V1 I 157,209 | w0 [ 0 0 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 05/25/2013| MBS Paydown 0.040353834....... 3,487 BA8T | s 3,081 | oo 3,348 | oo 7 0 (7 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 05/25/2013| Pass-Through Loss 0 42 | i 37 | 0 | coverrerenen0 | s 0 0 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 05/31/2013| Book Value Adjustment 0 0 | om0 | 157,209 | 0 [ 0 0 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .| 06/25/2013| MBS Paydown 0.03934211 3,489 .3,489 8) 0 (8) 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 06/25/2013| Pass-Through Loss 0 558 | coveverrereend93 [ 0 [0 | 0 0 0 11/25/2035| 3FM......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 06/30/2013| Book Value Adjustment 0 0 | om0 | 157,209 | o0 [ 0 0 0 11/25/2035| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 04/25/2013| MBS Paydown 0.01503903......... 291 291 4) 0 (4) 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 04/25/2013| Pass-Through Loss 0 15T 52 | oo 0 | o0 | s 0 0 0 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 05/25/2013| MBS Paydown 0.01481922 831 831 790 | oo, 970 | o0 | e (13) 0 (13) 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 05/25/2013| Pass-Through Loss 0 488 463 | .o 0 | o0 | s 0 0 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 06/25/2013| MBS Paydown 0.01454664......... 1,280 1,280 | o 1,216 | o 1,203 | o0 | s (17) 0 (17) 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 06/25/2013| Pass-Through Loss 0 356 338 | oo (VI ISR | I ISP 0 0 0 10/25/2036| 3FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........ccovverevns | e 04/25/2013{ MBS Paydown 0.17140397......... | ccovererevverevenires | e 10,316 | ccvovvvvrnes 10,316 | oo 9,026 0 72 05/25/2037( 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccovvrerevns | v 04/25/2013| Pass-Through Loss 0 824 721 0 0 05/25/2037( 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........cocvevevns | o 05/25/2013{ MBS Paydown 0.16807853 15,204 | e 15,204 | oo 13,304 0 142 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cocvveverne | ceeee 05/25/2013| Pass-Through Los: 0 8,910 | oo 6,046 | ..oooivrrriinn 0 | o0 | s 0 0 0 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37......cccovvrurevns | voee 06/25/2013 MBS Paydown 0.16585231......... 9,869 9,869 | .oovriires 8,635 | oo 10,964 | oo 95 0 95 05/25/2037( 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cocvrererne | creee 06/25/2013| Pass-Through Loss 0 4,936 | o 4,319 | oo 0 | o0 | s 0 0 0 05/25/2037| 1FM.....
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05956K AA 6 |BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 04/15/2013 MBS Paydown 0.900582957....... | c.vverenrinerecrneines | wovririnenens 43,559 | ..o 43,559 | 39,720 842 0 842 0 | oo 43,559 11/15/2015| 1FM.....
05956K AA 6 |BALL 2010-HLTN HLTN SEQ FLT 11/15/2015. 05/15/2013| MBS Paydown 0.897115744 ..34,672 ..31,617 406 0 406 0 ..34,672 11/15/2015| 1FM.....
05956K AA 6 |BALL 2010-HLTN HLTN SEQ FLT 11/15/2015. .106/15/2013| MBS Paydown 0.893719283 ..33,965 ..30,971 490 0 490 0 ..33,965 11/15/2015| 1FM.....
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41 03/28/2013| Prior Period Adjustment. 0 0 0 16 0 0 02/28/2041( 1FM.....
07325N  CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........c.covvvvverres | ceeee 04/28/2013| MBS Paydown 0.366198%4......... | ..ocveererneenieinieins | cvvvveniiens 11,646 | ..o 11,646 0 15 0 02/28/2041| 1FM.....
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........cccovevvrenns | e 05/28/2013| MBS Paydown 0.361721944....... 8,954 8,954 0 21 0 02/28/2041| 1FM.....
07325N  CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........c.covvvcvernes | cuvee 06/28/2013{ MBS Paydown 0.34940195......... | covveeverervernnennnes | oervneirnnnns 24,640 | oo 24,640 0 (5) 0 02/28/2041( 1FM.....
07386R AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 06/25/2013{ MBS Paydown 0.127368402....... | ...ccoveveerervrvcrns | oveeins 137,330 | oo 137,330 | ... 129,948 | .. 129,948 | 0 | 7,205 | (U1 I 7,205 | e 0 05/25/2037| 1Z........
075386 AC 6 |BEAVER VALLEY FND 9.00 6/01/2017.......ccovvviere | v 06/01/2013| Sinking Fund Redemption 100.0. | ......covvvervrveres | cvvvriene 1,302,000 | ......... 1,302,000 | .........1,446,299 | .........1,337,085 | ........32,185 | ......(76,955) | ..ce0ovvvrerrnee (V1 I (44,770) | oo 0 06/01/2017| 2FE......
079867 AQ 0 |BELLSOUTH TELEC 6.3 12/15/15........cccovvrvmrriverrs | e 06/15/2013| Sinking Fund Redemption 100.0. | .......coccvvvvvervenes | covviirinne 194,985 | .....ccooue. 194,985 | ........219,071 | .oiii.201,077 | o0 | s (1,809) | o (U I (1,809) [ ..ovvvnerrees 0 12/15/2015[ 1FE......
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029.........coccvvvvvns | o 04/15/2013{ MBS Paydown 0.541227524....... 3,208 .3,208 0 0 0 12/15/2029| 6FE......
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029 05/15/2013| MBS Paydown 0.539456555....... 3,542 .3,542 0 0 0 12/15/2029| 6FE......
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029. .106/15/2013| MBS Paydown 0.538274929.. 2,363 2,363 0 0 0 12/15/2029| 6FE......
12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027..... . | R.. | 04/25/2013| MBS Paydown 0.95. 8,333 8,333 0 0 0 10/25/2027| 1FE......
12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027...........coovverernne. R.. | 05/25/2013| MBS Paydown 0.941666667....... 8,333 8,333 0 0 0 10/25/2027| 1FE......
12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027..........ovrevrurnee R.. | 06/25/2013| MBS Paydown 0.933333333....... 8,333 8,333 0 0 0 10/25/2027| 1FE......
12479L  AC  4|CAI 2013-1A A ABS 3.35 03/27/2028..........c.ceccrevnne. R.. | 04/25/2013| MBS Paydown 0.991666667....... | ....coevvvrvierervinees | covrvevernns 12,500 | cooovvrene 12,500 0 0 0 03/27/2028 1FE......
12479L AC  4|CAI2013-1A A ABS 3.35 03/27/2028...........ccoovurenee R.. | 05/25/2013| MBS Paydown 0.983333333....... | cccovverrrverireriinens | v 12,500 | oo 12,500 0 0 0 03/27/2028| 1FE......
12479L AC  4|CAI2013-1A A ABS 3.35 03/27/2028...........cccoouvvnnec R.. | 06/25/2013| MBS Paydown 0.975.................. 0 0 0 03/27/2028| 1FE......
1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37..........co. | veuee 04/25/2013| MBS Paydown 0.002540449....... 0 0 0 02/25/2037| 1FM.....
1248MB AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ce... 05/25/2013{ MBS Paydown 0.0...........ccccvvenee 0 0 0 02/25/2037| 1FM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36 .| 04/25/2013| MBS Paydown 0.163410075.. 0 0 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... 05/25/2013{ MBS Paydown 0.160702873 0 0 0 12/25/2036| 2AM......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........occoveve | covne 06/25/2013 MBS Paydown 0.155964878....... 0 0 0 12/25/2036| 2AM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 02/20/2013| MBS Paydown 0.34770998......... 0 0 (V1 (30 (V0 I 0 0 0 0 0 (V1 IO (V1 I (V1 IO 0 |06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 02/20/2013| Pass-Through Loss 0 (15) (1) ] [ (V1 (1 I 0 0 0 0 0 (V1 IO (1 I (V1 IR 0 |06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 03/20/2013| MBS Paydown 0.34728742 0 0 (V1 (V1 (U 0 0 0 0 0 (V1 IO (0 I (V1 IO 12 {06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 04/20/2013| MBS Paydown 0.346916328....... 0 11 (1 I 1,281 | oo (V1 IO (0 I (V1 IR 1 |06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 05/20/2013| MBS Paydown 0.343767403....... 0 94 (U I 10,870 | oo (V1 IO (1 I (V] IO 142 | 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 06/20/2013 MBS Paydown 0.343374219....... 0 12 0 876 (V1 I (V1 IO (1 [ I 14 | 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 06/20/2013| Pass-Through Loss 0 0 0 0 0 06/20/2036( 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......covcvvvrvvens | enee 03/25/2013| Prior Period Adjustment. 0 0 0 10/25/2037| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......cccoovvevvne | e 04/25/2013| MBS Paydown 0.826265689....... 0 125 0 10/25/2037| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......covvvvveere | enee 05/25/2013 MBS Paydown 0.803692742....... 0 147 0 10/25/2037| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......covcevrvvens | enee 06/25/2013| MBS Paydown 0.773227318....... 0 264 0 10/25/2037| 1FM.....
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125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028...........oovvererenres | o 04/18/2013{ MBS Paydown 0.991666667....... 8,333 8,333 0 0 0 03/18/2028| 1FE......
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028 05/18/2013| MBS Paydown 0.983333333....... 8,333 8,333 0 0 0 03/18/2028 1FE......
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028 .| 06/18/2013| MBS Paydown 0.975.. . 8,333 8,333 0 0 0 03/18/2028| 1FE......
126410 LN  7|CSX TRANSPORTAION 8.375 10/15/2014.............. | ... 04/15/2013| Sinking Fund Redemption 100.0. | ......ccovevevvrrcres | overvrinens 127,005 | .ooveceenee 127,005 0 (99) 0 10/15/2014| 1FE......
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 03/26/2013| Prior Period Adjustment 0 0 0 2,238 0 0 (V1 IO (U I (V1 IR 0 | 04/26/2036( 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 04/26/2013| MBS Paydown 0.06583783 .30,004 | v 30,004 0 47 (U I 30,004 | .o (V1 IO (11 I (V] I 352 |04/26/2036| 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 05/26/2013{ MBS Paydown 0.061047292....... | c.covevermrrverinerneines | ovriveirnnnns 33,616 | oo 33,616 0 52 (0 I 33,616 | oo (1[N IO (V1 IO (1[N 472 | 04/26/2036| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 06/26/2013| MBS Paydown 0.051953919....... | c.ocvererermeervninenns | verererinnd 63,809 | ..oocvvrnene 63,809 0 100 LU I 63,809 [ .o (V1 IO (V1 I (VN I 1,040 |04/26/2036( 1FM.....
12641P  CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 04/26/2013| Pass-Through Los 0 20 0 (0) 0 0 (0[N I (V1 IO (0[N IO 0 |04/26/2036( 1FM.....
12641P  CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 05/26/2013| Pass-Through Loss LU I 12,061 0 (57) 0 0 (V1 IO (U I (V] I 169 | 04/26/2036| 1FM.....
12641P  CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 06/26/2013| Pass-Through Los: 0 7,643 0 (43) 0 0 (V1 IO (01 I (V] IO 125 | 04/26/2036| 1FM.....
12641P  CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... |..... 03/26/2013| Prior Period Adjustment 0 0 0 19 0 10/26/2035| 1FM.....
12641P  CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... | ..... 04/26/2013 MBS Paydown 0.2150257.. 225,579 ..225,579 ...67,623 .0 ..67,623 .0 10/26/2035| 1FM.....
12641P  CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... |..... 05/26/2013| MBS Paydown 0.0........cccoovvvrerens | corerreeerneerneninneins | veeveeennnns 70,958 ..27,878 .0 10/26/2035| 1FM.....
12641P  CQ  5|CSMC 2009-6R 10A5 SUB SSUP CSTR 10/26/35.... |..... 05/26/2013 MBS Paydown 0.593389643....... | ..cocevrvrrvernnnnines | covrvvvirnnnns 73,190 | oo 73,190 | oo 20,457 | v 49,370 | oo (1 I 27,366 | oo 0 10/26/2035| 1FM.....
12641P  CQ  5|CSMC 2009-6R 10A5 SUB SSUP CSTR 10/26/35.... |..... 06/26/2013| MBS Paydown 0.0.........ccovveneens | covrmeermenmseenneiiienes | vveiveinns 106,810 | cooovrvrnee 106,810 | ..oevruenae 29,854 | ..o 72,048 | ..ooovrerirns 0| oo 44,130 | oo 0 | oo 44,130 | oo (1 I 106,810 | cooevverennn (V1 IO (1 I (V)N I 1,634 |10/26/2035| 1FM.....
12641P  CR  3|CSMC 2009-6R 10A6 MEZ SSUP CSTR 10/26/35.... | ..... 06/26/2013| MBS Paydown 0.72733832 49,079 | v 49,079 | .oovvvinne 11,042 | oo 29,223 | v (1 I 22,198 0 22,198 (V) IO 49,079 | oo (V1 IO (01 I (V] IO 751 |10/26/2035| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 03/26/2013| Prior Period Adjustment 0 0 (V1 (U R 0 24 0 24 0 0 (V1 IO (U I (V1 IR 0 |07/26/2037| 2FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 04/26/2013| MBS Paydown 0.562367338....... | ..ocevererneerneeinneins | eeeeerinnns 94,626 | ...ocoonnvne 94,626 | ..cocovvvene 94,626 | ...ocoovnvn. 94,249 | ..o (1 6 0 6 0 | e 04,626 | oo (V1 IO (01 I 0 07/26/2037| 2FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 05/26/2013| MBS Paydown 0.543416068....... | ....ccoevernrenivinnnes | covrieriiens 79,595 | .vvvvrnene 79,595 | oo 79,595 | oo 79,278 | coveverirnns 0 12 0 12 0 | oo 79,595 | i (V1 IO (U I 0 07/26/2037| 2FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 06/26/2013| MBS Paydown 0.52276301......... 21 0 21 0 | cooirerrenn86,743 | o0 | (01 I 0 07/26/2037| 2FM.....
12641Q AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ccoruvs | . 04/26/2013| Pass-Through Loss 0 (219) 0 .15,676 (15,676) | ..... (15,676) | . 07/26/2037( 1FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............cocc. | oo 04/30/2013| Book Value Adjustment 0 0 0 (31,352) | covvvvvreennd0 | s 31,352 | ...... 31,352 07/26/2037| 1FM.....
12641Q AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..........ccoces | e 05/26/2013| Pass-Through Los: 0 (391) (U I 28,002 | oo 0. (28,002)| ..... (28,002) 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccoc0. | cveee 05/31/2013| Book Value Adjustment............c.. | cverrerenevvercnens [ eevvervnnineiinnns0 v |0 [ i 52,572 [ 0 | i 0 0 0 (U T (12,326) | oo 0. 12,326 | ...... 12,326 | oo 0 |07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........couce. | ceeee 06/26/2013| Pass-Through Loss (U I 46,566 | ............. 42,273 | oo (V1 (1 IO (650) 0 (650) (U I 46,566 | .......c....... 0. (46,566) | ... (46,566) | ........ 1,402 |07/26/2037| 1FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037................. | ..... 06/30/2013| Book Value Adjustment 0 0 0. 52,572 | oo (V1 IO 0 0 0 (VI IO (46,566) | ........cvnc.. 0 . 46,566 | ...... 46,566 | .....cocoone. 0 |07/26/2037| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 04/26/2013| MBS Paydown 0.134459166....... | ....occvevevrrvcrrenes | covvirnennd 227,647 | oo 227,647 | ..o 225,861 | .ovevenee 220,727 | oo 0 | v 1,744 | (1 I 1744 | v (U I 227,647 | oo (V1 IO (0 I (VN I 4,601 | 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 05/26/2013| MBS Paydown 0.119742657....... | c.oeveneeenneenerienes | o 174,601 | coovvenne 174,601 | oo 173,231 | v 169,293 | .oovvverrinn 0 | oo 1,301 | oo (1 I 1,301 | oo (1 I 174,601 | .o (V1 IO (1 I (VN I 4,411 | 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 06/26/2013 MBS Paydown 0.109522003....... | c.cceverneerernnncres | overeriens 121,261 | oo 121,261 | oo 120,310 | .ovvvvrnnee 117,575 | e 0 815 0 815 0 12/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. 03/26/2013| Prior Period Adjustment 0 0 0 22 0 22 0 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. .| 04/26/2013| MBS Paydown 0.686959159 ....100,059 0 35,729 0 01/26/2036( 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. 04/26/2013| Pass-Through Loss 0 0 0 0 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ... 04/30/2013| Book Value Adjustment 0 0 0 0 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ..... 05/26/2013{ MBS Paydown 0.601628123....... | ..cocevrerrvervveinines | ovrinvirnnnns 86,016 | ..............86,016 | .............35,801 [ cooeerirnn61,702 | 0 | 124,050 | o (V1 I 24,050 | .ooovernne 0 01/26/2036( 1FM.....
12641Q CD 2| CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ..... 05/26/2013| Pass-Through Loss 0 0 0 0 01/26/2036| 1FM.....
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12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... 05/31/2013| Book Value Adjustment 0 0 0 0 | s 51,309 [ oo 0] ...(49,192)| ....(49,192) | ..cvvvrvrrnncc 0 |01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. 06/26/2013 MBS Paydown 0.484901868....... | ...cccovrvvrerivrvcres | cvvrnnnn 127,080 | oo, 127,060 | .ovevvernnnd 52,884 | .o 84,403 | 0 | 44739 | 0| 44,739 | oo [V I 127,227 | v 0 01/26/2036( 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. .| 06/26/2013| Pass-Through Loss 667 278 0 0 500 0 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. 06/30/2013| Book Value Adjustment 0 0 0 (1 I 1,450 | oo 0 01/26/2036( 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36. 04/26/2013| MBS Paydown 0.099428324....... | ...ccovvvevvvvvirinei | cverrneeren 3,772 | i VAN U R 23,947 (242) LV I 23,772 | oo 0 | e | v [ s 456 |01/26/2036( 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36. 05/26/2013| MBS Paydown 0.083251986....... | ...cceveernveeneenenes | ovverneneneni 3,647 | v 23,647 | o 23,820 (305) (U I 23,647 | oo 0 | o0 | i | s 566 | 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36. 06/26/2013{ MBS Paydown 0.072557641....... | ccoccvvrervernvernnnes | crvrineernnnnn 15,633 | i 15,633 | v 15,748 (223) (0 I 15,633 | cooorvirnad 0 [ o0 | e [ s 449 | 01/26/2036| 1FM.....
12641Q CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36................... 06/26/2013| Pass-Through Loss A9 | s 1,479 9) 0 0 (V1 OSSR o I ISUUSOROPRON | B ISSOPROPO 43 | 01/26/2036| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37................... 03/26/2013| Prior Period Adjustment. 0 0 418 0 0 0 [ o0 | 0 [ 0 | 04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37................... 04/26/2013| MBS Paydown 0.0...........cccccuue.. 5,903 | i 5,383 3,058 (U I 5,903 | .o 0 | e |0 [ 94 | 04/26/2037| 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37................... 04/26/2013| MBS Paydown 0.940744824....... | ..coocvveennrnnerincnn | covvirnenenn 14,689 | i 14,669 | oo 13,014 169 (1 I 14,669 04/26/2037( 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37... 05/26/2013| MBS Paydown 0.890091548 11,125 147 0 ..12,539 04/26/2037( 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/3 06/26/2013{ MBS Paydown 0.829975724.. ..13,203 178 0 ..14,882 04/26/2037( 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 04/26/2013 MBS Paydown 0.315710235 0 0 3 04/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... 05/26/2013 MBS Paydown 0.311550547....... | coveevererrveivernines | cvvrerennnen 17,519 | i 17,519 | 15,798 | 015,803 | vieeren0 | 1,866 | 0 [ e 1,666 [ .oovvrrines 0 04/26/2037( 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... 06/26/2013{ MBS Paydown 0.308417871....... | ccovevererrercvenines | vvreenenn 13,194 | 13,194 | 11,897 | 11,901 | 0] 1,285 | 0 | e 1,255 | oo 0 04/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 04/26/2013{ MBS Paydown 0.931618615....... | c.ocvvvvveererniiniinns 2,122 0 03/26/2037( 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 05/26/2013{ MBS Paydown 0.923923427 ....... | c.coccevvevvcrcninines | cvrieeennn 16,160 | 16,160 | i 13,661 | 14,605 | 0] 1851 |0 | e 1,651 | oo 0 03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 06/26/2013| MBS Paydown 0.907686939....... | ..cocvvervrererneirnnens 3,483 0 03/26/2037| 1FM.....
12641Q EK  4|CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 04/26/2013| MBS Paydown 0.926763141....... | .cccvvevrererniernens 0 0 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 05/26/2013| MBS Paydown 0.91852155. 0 0 03/26/2037| 1FM.....
12641Q  EK 4| CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 .| 06/26/2013| MBS Paydown 0.901132179 0 0 03/26/2037( 1FM.....
12641Q FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37..................... 03/26/2013| Prior Period Adjustment 515 0 09/26/2037| 1FM.....
12641Q FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37...........ccoevvvene 04/26/2013| MBS Paydown 0.622992168 5,857 | oo 5,857 | covvrreris 5,804 | .o (37) 0 09/26/2037| 1FM.....
12641Q  FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37...........ccceuvvene 05/26/2013| MBS Paydown 0.582905509 5,048 | oo 5,048 | oo 5,003 | v (71) 0 09/26/2037| 1FM.....
12641Q  FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37...........cccovvvene 06/26/2013| MBS Paydown 0.538371598 5,609 | oo 5,609 | covrrerir 5,558 | covovrririn (119) 0 09/26/2037| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036................... 02/25/2013| Prior Period Adjustment 0 (1 [ IR (V1 IO 914 0 02/25/2036 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036................... 04/25/2013| MBS Paydown 0.357423121....... | ccocvrerrneenvennens | vervrenn 108,261 | o 108,261 | ............108,260 | ............ 108,188 | .ooovrvrrrinen 8 0 02/25/2036| 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036................... 05/25/2013| MBS Paydown 0.327553414....... | ..cocvveverneennenneins | cerrnnn 149,349 | i 149,349 | ..........149,346 | ........... 149,247 | oo 15 0 02/25/2036 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036................... 06/25/2013{ MBS Paydown 0.311763434....... | c.ooecovrervenverniines | crvrineernnnnn 78,950 | i 78,950 | oo 78,949 | e 78,896 | oo 12 0 02/25/2036( 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034... 04/25/2013 MBS Paydown 0.023167926 ..305,965 ..304,376 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034 05/25/2013| MBS Paydown 0.01014883 ..149,524 148,748 .0 06/25/2034( 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034... 06/25/2013{ MBS Paydown 0.0............. 0 06/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034............... 03/25/2013| Prior Period Adjustment 0 (V1 0 0 0 (V1 OO o I ESUUOOTOPOON o B ISP 0 |07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. 04/25/2013 MBS Paydown 0.185481372....... | ccvecvvrnrrveiveinnnes | cvvrineernnn T3AT3 | i 73473 | oo 73471 | s 73,286 | oo 42 (V) IO 73473 | oo 0 [ a0 | e [ e 1,393 | 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034............... 05/25/2013| MBS Paydown 0.163783888....... | ...occrveernveenernenes | ovrerneennn86,790 | covvrnirns 86,790 | ..ooovrrrne 86,788 | ..cocvvruvne 86,569 | ...ovverirnnns 71 (1 86,790 | ..coovvrrnees (VN PO 4 ISUUTRPRPRON | B RSP 2,057 | 07/25/2034| 1FM.....




Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 4

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

6'5030

1 2 3 4 5 6 8 9 10 Change in Book/Adjusted Carrying Value 16 17 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal |During Year| Date (a)
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034 06/25/2013| MBS Paydown 0.140940507....... 0 105 0 | e 91,374 | oo 0 07/25/2034( 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 03/31/2013| Prior Period Adjustment. 0 461 0 01/25/2036( 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. .| 04/25/2013| MBS Paydown 0.22881375 .0 ..36,477 . 01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 04/25/2013| Pass-Through Los: 0 130,575 ..(130,575)| ...(130,575) 01/25/2036( 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 04/30/2013| Book Value Adjustment 0 0 (U I (290,716) | .voovevevnnd 0...290,716 |..... 290,716 | .covvevernces 0 |01/25/2036( 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 05/25/2013| MBS Paydown 0.21580473......... 0 (490) (U I 11,342 | o 0 | 0 | e (V] IO 27 | 01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 05/25/2013| Pass-Through Loss 0 0 (1 T 116,797 | cvvvvrnnnnd 0 |..(116,797)| ...(116,797) | ...co..... 275 | 01/25/2036| 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 05/31/2013| Book Value Adjustment 0 0 0 (0 IO 43275 | oo 0 (43,275)| ..... (43,275) | oo 0 |01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 06/25/2013| MBS Paydown 0.196436442....... 8,618 0 (2,267) (V) IS 48,830 | .o 0 [ o0 | e, (0[N I 24 101/25/2036| 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 06/25/2013| Pass-Through LOSS...........c.ccoeeves | coorvveenerrenerisnenns | connevisnniisnniiennc0 | e, 182,159 0 0 (U I 141,948 | ...cooocevennnd 0] ..(182,159)| ...(182,159) | ........... 506 |01/25/2036| 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 06/30/2013| Book Value Adjustment 0 0 0 (1 I (182,551) | ovovevnncnad 0]...182,551 | ... 182,551 | e 0 |01/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. 04/25/2013 MBS Paydown 0.318861674....... 2,572 0 (127) (1 IO 2,572 | v 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .| 04/25/2013| Pass-Through Loss 5,397 0 0 0 0 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. 05/25/2013 MBS Paydown 0.313689973....... .3,586 0 (181) (1 I 3,586 | ..o 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36................. 05/25/2013| Pass-Through Loss 7,792 0 0 0 0 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36................. 06/25/2013| MBS Paydown 0.310588949....... 3917 0 (109) (1 I 3,917 | e (VI OO 4 I ISV (V] I 118 | 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36................. 06/25/2013| Pass-Through Loss .2,906 0 0 0 0 0 [ o0 | s (0 I 88 |05/25/2036| 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 04/25/2013| MBS Paydown 0.082688991....... 4,949 0 217 0 11/25/2035| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 05/25/2013| MBS Paydown 0.080775038....... 4,785 0 212 0 11/25/2035| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 06/25/2013| MBS Paydown 0.078692276....... 5,207 0 239 0 11/25/2035| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018, 04/25/2013{ MBS Paydown 0.072377804....... 8,210 0 66 0 10/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018. 05/25/2013| MBS Paydown 0.071095816.. 5,128 0 26 0 10/25/2018| 1FM.....
12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018, 06/25/2013{ MBS Paydown 0.068581274....... | c.cocoovrvvvercveinenes | rriieeennn 10,058 | i 10,058 0 98 0 10/25/2018| 1FM.....
12669G XN  6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035................ 03/25/2013| Prior Period Adjustment 0 0 273 0 0 0 | a0 | e (V1 IO 0 |05/25/2035| 1FM.....
12669G XN  6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035................ 04/25/2013| MBS Paydown 0.081678766....... | ....ccovvevvveverneres | covrvrnennnn02,644 | i 62,644 0 2,549 0 | o 62,644 | ......cc...... 0 | e | i (VN I 1,094 |05/25/2035( 1FM.....
12669G XN  6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035................ 05/25/2013| MBS Paydown 0.067793976....... | ..coceeveerneerverinenes | vvrernerenen83,309 | v 83,309 0 3,713 (U I 83,309 [ .o 0 | 0 | i (V)N I 1,820 |05/25/2035( 1FM.....
12669G XN  6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035................ 06/25/2013| MBS Paydown 0.059504344....... | ...cccoovvvvnvcniicnci | orireennn 49,738 | i 49,738 0 2,136 (V) IO 49,738 | oo 0 [ o0 | e, ([ 1,304 |05/25/2035| 1FM.....
14178V AA  6|CFCAT 2013-1A A ABS 1.65 07/17/2017................. 06/15/2013| MBS Paydown 0.952153381....... | c.oeeerveerneeevverivenes | verernernen 95,693 | v 95,693 0 0 LU I 95,693 | ..o 0 | 0 | i (V1 ISR 75 |07/17/2017| 1Z........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccoovverrrrrcrennes 04/01/2013| Sinking Fund Redemption 100.0. | .......ooccvveerneernenes | ovrirneene 13,631 | i 13,631 0 0 (U I 13,631 | v 0 | 0 | e (V1 IO 291 [12/01/2016(1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16........ccovvvrvrrnrrnes 05/01/2013| Sinking Fund Redemption 100.0. | .....cocrvvvvervverneres | rvrneernnnn 13,703 | i 13,703 0 0 (1 I 13,703 | oo 0 12/01/2016| 1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16 06/01/2013| Sinking Fund Redemption 100.0. | .......ocevvveevervenes | vvvrrnerene 18777 | s 13,777 0 0 (1 I 13,777 | e 0 12/01/2016| 1...........
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035 .1 03/25/2013| Prior Period Adjustment 0 0 466 0 0 0 02/25/2035)
161546 JG  2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... 04/25/2013{ MBS Paydown 0.213715405....... | oo | vniieeennnn24,220 | e 24,220 0 86 (U I 24,220 | .o 0 02/25/2035
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035............... 05/25/2013| MBS Paydown 0.205229636....... | ....ccereerneeenneeneies | orvernennn 33,943 | i 33,943 0 (49) (1 I 33,943 | oo 0 | o0 | e (VN IO 753 | 02/25/2035
161546 JG  2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035............... 06/25/2013{ MBS Paydown 0.199230165....... | c.coeevrerrverivernines | crvrireernnnn23,998 | i 23,998 0 51 (V) IO 23,998 | .o (0 [ IR | I SR (1[N I 639 | 02/25/2035,
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 03/25/2013| MBS Paydown 0.109104737....... 0 0 198 0 0 (VN PPN 4 I ISP (V] IO 32 | 01/25/2036




Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

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

SCHEDULE D - PART 4

0L°'5030

1 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 20 21 22
F 13 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Exchange Interest/ nation
e Book/ Other Than Foreign Gain Stock Stated or
i Number of Adjusted Temporary Exchange (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Impairment Change in on Received | Maturity |Indicator
Identification n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value Recognized B./A.C.V. | Disposal Date | Disposal During Year| Date (a)
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 03/25/2013| Prior Period Adjustment. 0 0 0 0 0 0 0 01/25/2036 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.... 04/25/2013 MBS Paydown 0.10718815......... 4,035 4,035 3,551 0 0 4,035 | o 0 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .| 04/25/2013| Pass-Through Loss 0 A,715 | 1,509 0 0 0 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.... 05/25/2013 MBS Paydown 0.103473024....... | c.cocevervrvervveinines | vvrrernnen 10,490 | 10,490 | 9,231 | 8391 | 0 | 1726 | 0 | e 1726 | e 0 10,490 | oo 0 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 05/25/2013| Pass-THhrough LOSS..........cccccveveee | covererneennnicnninenes [ vevvnrinerrnrienns0 | i858 | i 576 | i (U 0 0 0 (V1 UPOPROOPON o I ESSUOTOPOPPOOON I ISP 8 |01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 06/25/2013| MBS Paydown 0.101524764....... | ...ovveveerneenneinnenns | overrenenenn8,622 | i 5,622 | i 4,948 | i 4,400 | oo, 0 0 5,622 | oo (VI OO o I ISPURUOPOON | B SOOI 80 | 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 06/25/2013| Pass-Through LOSS.............ccoueves | cooveverenerisnniinneins | covrevrsnniisnniinnns0 | vvnriiinnennn223 | v 196 | v (V1 IS 0 0 0 (V1 UOUOROPO o I ESUUOOTORPORON o B ST 3 101/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 04/25/2013| MBS Paydown 0.087801401....... | ..ocvreveneevveinnenns | cvvrrneene 19,810 | 19,810 | i 17,284 | e 16,733 | o0 | 1,392 | 0| 1,392 | s 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 05/25/2013 MBS Paydown 0.086097786....... | ..cocovervrerercvnvires | wvvrrernnnn25,043 | 25,043 | 21,850 | oo 21,153 | v 0 0 11/25/2036| 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 06/25/2013| MBS Paydown 0.083434336....... | ...ccorevernevvvncnen | cvvrrerenen 39,153 | 039,153 | i 34,161 | 33,071 | o0 | i 4,542 | 0| 542 | s 0 11/25/2036| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40. 03/15/2013| Prior Period Adjustment 0 0 (V1 (1 0 0 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40. 04/15/2013 MBS Paydown 0.046123426....... | ...ccovervvererniinnenns ..394,343 ..365,165 0 0 04/15/2040( 1FM.....
173067 AC  3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40. .| 05/15/2013| MBS Paydown .469,060 ..434,353 0 0 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40 06/15/2013{ MBS Paydown 0.0...........cccoevenee 3,706 .3,706 0 0 04/15/2040| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036, 04/25/2013 MBS Paydown 0.113392995....... 1,404 1,404 0 0 03/25/2036( 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036, 05/25/2013{ MBS Paydown 0.112157476....... 3,740 3,740 0 0 03/25/2036 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036, 06/25/2013| MBS Paydown 0.111681356....... 1,441 1,441 0 0 03/25/2036( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 03/25/2013| Prior Period Adjustment 0 0 (V1 0 | coovverreeerne | e (BTB1) [ 0 0 08/25/2035| 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 04/25/2013 MBS Paydown 0.571524075....... | ccoevveneererniinienns 0 0 08/25/2035| 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 05/25/2013| MBS Paydown 0.552655903....... | ..cccovevirererieennnens 0 0 08/25/2035| 1FM.....
17307G VN 5| CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035. 06/25/2013{ MBS Paydown 0.526018025....... | ...ocvvveriereriniirienns 0 0 08/25/2035| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49. .1 03/15/2013| Prior Period Adjustment 0 0 0 0 0 0 03/15/2049| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49 04/15/2013{ MBS Paydown 0.225606518....... 15 LI [P 15 0 0 15 03/15/2049( 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49 05/15/2013{ MBS Paydown 0.080500985....... | c..cvvvvnieernnineeres | overnrinens 725528 | ...oouc... 725,528 | ............ 747,520 0 0 725,528 03/15/2049( 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49 06/15/2013| MBS Paydown 0.0.........c.coeveveee | covrmrernmrisnineiiienes | vvvirrinnd 402,505 | ............ 402,505 | ............ 414706 | ...........402,505 | ..ocovveenn0 | el AT | 0 | v A7 | s 0 402,505 03/15/2049| 1FM.....
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036 03/25/2013| Prior Period Adjustment 0 0 0 0 0 0 07/25/2036| 4FM.....
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036. 04/25/2013 MBS Paydown 0.89508034......... | ccoeeerererirerevenines | v 78,783 | oo 78,783 | e 78,782 0 0 78,783 07/25/2036( 4FM.....
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036 05/25/2013{ MBS Paydown 0.875154236....... | ..coccervevvereveniies | vvriveinenne 79,704 | oo 79,704 | e 79,704 0 0 79,704 07/25/2036| 4FM.....
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036 06/25/2013{ MBS Paydown 0.844846323....... | ..ccovvnerervrncrns | ovvniiens 121,232 | 121,232 | e 121,230 0 0 121,232 07/25/2036( 4FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36 04/25/2013 MBS Paydown 0.678544082....... | c.ovevervrrveriviinines | ovrinvinnnnnd 92,476 | oo 92,476 | i 79,992 | ovverinnnn86,361 | e | e d,035 | 0 92,476 09/25/2036( 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36.... 05/25/2013 MBS Paydown 0.658196695 ..81,390 ..70,402 0 ..81,390 09/25/2036( 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36 .1 06/25/2013| MBS Paydown 0.634654836.. ..94,167 ..81,455 .0 ..94,167 09/25/2036( 1FM.....
17312H AC 3 |CRMSI 2007-2 A3 6.08 6/25/2037 03/25/2013 MBS Paydown 0.589228197....... 0 0 0 0 0 0 06/25/2037| 1FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037 04/25/2013| MBS Paydown 0.543607931....... | c.oeverneevnneeneiiienes | ovevneennd 273722 | .o 273722 | oo 273719 | o 273,722 | v 0 0 273,722 06/25/2037| 1FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037 05/25/2013| MBS Paydown 0.505426231....... 229,090 | .cooooveee. 229,090 | ..cooovnee. 229,088 | ...cooouvne 229,090 | .oovreerirnnnd 0 0 229,090 06/25/2037( 1FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037 06/25/2013| MBS Paydown 0.469668214....... | ...occvevrnernernenes | coveireennd 214,548 | ............ 214,548 | ............ 214,546 | ............ 214,548 | ..o, 0 0 214,548 06/25/2037| 1FM.....
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17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 04/25/2013 MBS Paydown 0.408705869....... 568 568 202 0 16 03/25/2037( 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 04/25/2013| Pass-Through Loss 0 712 253 0 0 03/25/2037( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/3 .| 04/30/2013| Book Value Adjustment 0 0 0 0 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 05/25/2013{ MBS Paydown 0.404410351....... 1,253 1,253 445 0 38 03/25/2037( 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 05/25/2013| Pass-Through Loss 0 1,753 622 | .o, (U (V1 I 0 0 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 05/31/2013| Book Value Adjustment 0 0 (V1 I 108,588 | .oovrvrrrrne (1 0 0 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/25/2013{ MBS Paydown 0.394162348....... 1,040 11,040 369 | ... 2,711 | e 0 91 0 91 03/25/2037( 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/25/2013| Pass-Through LOSS..........cccoveeen | crverermeeneensniinenes | veernvernnerinerineens0 | o8, 134 | e 2177 |0 [0 | 0 0 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/30/2013| Book Value Adjustment.............. | ccocevereerecnecnnis [ eevvnicnniieeiiennd0 |0 |0 [ 108,588 [ 0 | 0 0 0 03/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.........ccccovevr | ceeee 02/25/2013| MBS Paydown 0.675690375....... | ...ccvrevenevvvrrnenns | oververieeee T4 | e T 744 | 8,273 [ 0 [ il | 0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37........ccoccvver | ceene 02/25/2013| Pass-Through LOSS..........cccoveeens | coverermeernennnnninnenns | overvvennnene T84 | a1, 744) | e (6,273) [ 0 [ 0 | i 0 0 0 06/25/2037| 1FM.....
18976G AR 7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........ccccrvrer | e 02/25/2013| Prior Period AdUStMENt...........cc. | cvoverrevrneenneirenins | eovvrrirenneens(T748) | o0 | e [0 [0 | i 0 0 0 06/25/2037( 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.........ooccvvee | ceene 04/25/2013| MBS Paydown 0.659063576 32 0 32 06/25/2037| 1FM.....
18976G AR  7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........coccvver | ceene 04/25/2013| Pass-Through LOSS..........ccccoreee | coverirmeenennnninnenns | veernrenseinnerinenens0 | v 7,313 | 5,924 | 0 [0 | 0 0 0 06/25/2037| 1FM.....
18976G AR 7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........ccccrvres [ e 05/25/2013| MBS Paydown 0.652864169 29 0 29 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37........coccvver | ceene 05/25/2013| Pass-Through LOSS..........ccccoreeens | coverirmeenennnninnenns | vevrveenserinerinenens0 | vt TAAT2 | i 11723 | 0 [0 | 0 0 0 06/25/2037| 1FM.....
18976G AR 7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........coccrvrer [ e 06/25/2013| MBS Paydown 0.643744519 42 0 42 06/25/2037( 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.........coccovver | veene 06/25/2013| Pass-Through Loss (U I 15,835 | oo 12,827 | v (U R (V1 0 0 0 06/25/2037| 1FM.....
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. | 03/07/2013| Prior Period Adjustment. 0 0 (V1 (1 (1 I 0 0 0 12/09/2047| 6FE......
19516P AB  7|COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. | 04/30/2013| Book Value Adjustment 0 0 (V1 (V1 I (U I 0 0 0 12/09/2047| 6FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047 . | 06/07/2013| MBS Paydown 0.414278309....... | ccccrevereerveenernes | cevrneerenens 15,475 41 0 41 12/09/2047| 6FE......
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/202 .| 04/15/2013| MBS Paydown 0.099404024.. 2,571 0 0 03/15/2027( 1FM.....
21075W  CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027... 05/15/2013{ MBS Paydown 0.098722964....... 3,405 0 0 03/15/2027( 1FM.....
21987H AS 4 |CBBC-ADM 98-16.50 12-15-17 AL120613..........ccc00. | cen. 06/15/2013| Sinking Fund Redemption 100.0. | .......oeevvevneiveies [ covirrriinns 130,810 0 (245) 12/15/2017| 1FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.........ccouere | e 01/25/2013| MBS Paydown 0.051940895....... 0 0 (V1 (V1 (V0 I 0 0 0 09/25/2031| 1FE.......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......ccccovvre | eene 02/25/2013| MBS Paydown 0.049232873....... 0 0 (V1 (V1 0 7 0 (7) 09/25/2031| 1FE......
22540V HJ  4|CSFB2001-MH29 A SEQ 5.6 09/25/2031.........ccccoee | e 03/25/2013| MBS Paydown 0.047837967....... 0 0 (1 [ IR (V1 IO 0 9) 0 9) 09/25/2031| 1FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......ccccovvre | oene 03/25/2013| Prior Period Adjustment 0 0 (V1 (V1 I 0 692 0 692 09/25/2031| 1FE......
22540V HJ 4 |CSFB2001-MH29 A SEQ 5.6 09/25/2031........ccovveves | vonee 04/25/2012 MBS Paydown 0.074742228....... 0 0 0 (15) 09/25/2031( 1FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......c.ccouvre | e 04/25/2013 MBS Paydown 0.019230607....... | «..cveverrererinninnenns 0 (231) 09/25/2031( 1FE......
22540V HJ 4 |CSFB2001-MH29 A SEQ 5.6 09/25/2031........ccooveees | vouee 05/25/2012 MBS Paydown 0.071168301....... 0 (30) 09/25/2031| 1FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......c.ccccoere | e 05/25/2013| MBS Paydown 0.017529135.. 0 (158) 09/25/2031( 1FE......
22540V HJ 4 |CSFB2001-MH29 A SEQ 5.6 09/25/2031........cccocoees | wenee 06/25/2012 MBS Paydown 0.069093495....... 0 (24) 09/25/2031( 1FE......
22540V HJ 4 |CSFB2001-MH29 A SEQ 5.6 09/25/2031........ccovceves | vonee 06/25/2013{ MBS Paydown 0.015013298....... 0 (248) 09/25/2031| 1FE......
22540V HJ  4|CSFB2001-MH29 A SEQ 5.6 09/25/2031........ccovvevee | o 07/25/2012| MBS Paydown 0.066993625....... 0 (29) 0 0 (V] I (V1 IO (0[N IO 0 |09/25/2031| 1FE......
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22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......cccovvvne | eee 08/25/2012| MBS Paydown 0.062815177....... 0 0 0 (66) 0 0 (V1 IO (11 I (V1 I 0 |09/25/2031| 1FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.........ccccoere | e 09/25/2012| MBS Paydown 0.061498633....... 0 0 0 (26) 0 0 0 09/25/2031( 1FE......
22540V HJ 4 |CSFB2001-MH29 A SEQ 5.6 09/25/2031........ccooceees | voune 10/25/2012| MBS Paydown 0.059720294.. 0 0 0 (38) 0 0 0 09/25/2031| 1FE......
22540V HJ 4 |CSFB2001-MH29 A SEQ 5.6 09/25/2031........ccovvevee | o 11/25/2012| MBS Paydown 0.056529977....... 0 0 0 (75) 0 0 0 09/25/2031( 1FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.........ccouvere | oene 12/25/2012| MBS Paydown 0.05416147......... 0 0 0 (64) 0 0 (V1 IO (U I (V1 IR 0 |09/25/2031| 1FE......
225458 DK  1|CSFB 2005-C1 A3 SEQ 4.813 2/15/38......ccovvervvrrrnee | e 05/15/2013| MBS Paydown 0.0........cccocvererens [ corerermreneernsninnenns | cvvreens 1,481,691 | ......... 1,481,691 0 33,751 0| e 1,481,691 | oo (V1 IO (11 I 0 . 29,714 |02/15/2038| 1FM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34.........ccovvrvrns | e 03/25/2013| Prior Period Adjustment. 0 0 (V1 (V1 IS (V1 IO 8 0 8 0 0 (V1 I (V1 IO (0[N IO 0 | 10/25/2034| 1FM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34........ccovvvveree | ceeee 04/25/2013| MBS Paydown 0.18197997......... 5,366 5,366 | v 5,353 | cvverereern8,330 | o0 [ 5 0 5 (1 I 5,366 | ..oovvrernnnd (V1 IO (V1 I (V1 IO 94 |10/25/2034| 1FM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34........ccovveuvrer | cevee 05/25/2013| MBS Paydown 0.181209923....... 5,390 5,390 | oo 5,377 | v 5,354 | 0 [ 5 0 5 (1 I 5,390 | coovvrreennd (V1 IO (01 I (V] I 118 | 10/25/2034| 1FM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34..........ovvvcvuree | e 06/25/2013| MBS Paydown 0.180456651....... 5,273 5,273 | e 5,260 | oo 5,238 | 0 [ 6 0 6 (U I 5,273 | oo (V1 IO (U I (V] I 138 | 10/25/2034| 1FM.....
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028.................... R.. | 05/18/2013| MBS Paydown 0.99166667......... | .cooveererrnerrerirnens | wovveirveiins 12,500 | oo 12,500 | oo 12,500 (0) 0 (0) (1 I 12,500 | oo (V1 IO (01 I (V] IO 25 | 04/18/2028| 1FE......
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028 . | 06/18/2013| MBS Paydown 0.983333333 ..12,500 212,500 | 12,500 | 0 [ 0 0 0 0 ..12,500 04/18/2028| 1FE......
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/203 04/15/2013{ MBS Paydown 0.161138113.. ..23,333 ..16,304 312 0 312 0 ..23,333 07/15/2036( 3FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036... 05/15/2013| MBS Paydown 0.156055211 708 0 708 0 07/15/2036| 3FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.........ccccevs | vonee 06/15/2013{ MBS Paydown 0.151895519....... | covvvevervrrveriveienes | vvrvveinnnns 31,198 | oo 31,198 | e 21,799 843 0 843 0 | 31,198 | o (1 I (V1 IO (1 [ I 54 107/15/2036| 3FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/25/2013| MBS Paydown 0.574614904....... | ...ocooereneerneninnenns | coeeeerinens 33,724 | ..cce.... 33724 | 25,799 306 0 306 0 | v 33,768 | oo (V1 IO (1 I (V] IO 41 [12/25/2046| 1FM.....
232456 AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/25/2013| Pass-Through Loss 0| e 3,906 | oo 2,988 | o0 | 0 | 0 0 0 0 [ 3,862 | o 0 [ e (3,906) | ....... (3,906) | ..ovvvvennne 5 | 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 04/30/2013| Book Value Adjustment 0 0 0 | oo 1,599,181 | o0 [ 0 0 0 0 | ovvrrerne(d1,635) | oo 0] s 41,535 | ...... 41,535 | oo 0 | 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/25/2013| MBS Paydown 0.561143619....... | ..ocverererneeneeinneens | veeverinnns 19,474 | e, 19,474 | oo 14,897 438 0 438 0 | e 19,474 | L (V1 IO (01 I (V1 IO 30 | 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/25/2013| Pass-Through Loss (U I 34411 | 26,325 | .0 [ il | i 0 0 0 0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 05/31/2013| Book Value Adjustment 0 0 0 | oo 1,599,181 | o0 [ 0 0 0 0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36... .| 06/25/2013| MBS Paydown 0.546659293 ..27,521 471 0 471 0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2013| Pass-Through Loss 216,802 [ 0 [ 0| 0 0 0 0 .21,716 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/30/2013| Book Value Adjustment 0 0 0 | e 1,599,181 | o0 [ 0 0 0 (U IO (21,963) 12/25/2046| 1FM.....
23247L AB 4 |CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ | ..... 05/25/2013| MBS Paydown 0.681390207....... | c..eveevvevrrvervenes | v 104,747 | ccovvvnne 104,747 108 0 108 (U I 104,747 | .o (V1 IO (V1 I (V] ISR 31 | 06/25/2047| 1Z........
23247L  AB 4 |CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ | ..... 06/25/2013| MBS Paydown 0.643882873....... | c.ovvereeevervcriienes | v 187,537 | covvrrrs 187,537 2,758 0 2,758 (1 187,537 | oo (V1 IO (1 I (V] I 101 | 06/25/2047| 1Z........
247358 AA 2 |DELTA AIR 2012-12012-1 4.75 05/07/2020...........c.. | ... 05/07/2013| Sinking Fund Redemption 100.0. | .......cccoeeernvernneen | covrvrrinnns 35,708 | .ovvrrrnenne 35,708 | .oooererre35,708 | i 35,706 | o0 | i 0 0 0 (U I 35,708 | oo (V1 IO (0 I (V] IO 848 | 05/07/2020| 2FE......
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27......ccoovvvcvers | e 04/25/2013| MBS Paydown 0.01560704......... 2,282 2,282 | 2,290 | 2,282 | 0 [ 0 0 0 (U I 2,282 (V1 IO (0 I (V1 ISR 54 101/25/2027| 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.....ovvoevvvncrs | eene 05/25/2013 MBS Paydown 0.015357216....... 2,498 2,498 | 2,507 | 2,498 | 0 [ 0 0 0 0 01/25/2027| 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27......covvverevrns | e 06/25/2013 MBS Paydown 0.015222684....... 1,345 1,345 | 1,350 | 1345 | 0 ] 0 0 0 0 01/25/2027( 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020... . 04/25/2013| MBS Paydown 0.09061262 9,171 129 0 129 0 03/25/2020( 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/202 .1 05/25/2013| MBS Paydown 0.086417114 ...16,782 874 0 874 0 03/25/2020( 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020... 06/25/2013{ MBS Paydown 0.084067952 9,397 191 0 191 0 03/25/2020( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | .. 04/25/2013| MBS Paydown 0.1719503........... 3163 | 3163 | 3231 | 0 [ (68) 0 (68) 0 02/25/2036 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36..........co. | voue 04/25/2013| Pass-Through Loss 0 BAT8 | 378 | 0 | 0 | 0 0 0 0 02/25/2036( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 05/25/2013| MBS Paydown 0.170274928....... 2,634 2,634 | 2,634 | 2,688 | 0 | (54) 0 (54) 0 02/25/2036| 1FM.....
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251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | e 05/25/2013| Pass-Through Los: 0 2,392 0 0 0 0 (V1 IO (11 I (V] IO 49 [02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 06/25/2013| MBS Paydown 0.16885712......... 2,856 2,856 0 (46) (0 IO 2,856 | coovrrrinnd 0 02/25/2036( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. .| 06/25/2013| Pass-Through Loss 0 1,397 0 0 0 0 0 02/25/2036| 1FM.....
251563 DV 1|DMSI2004-3 1A4 SEQ 4.6 03/25/2034..........ccocovvres | o 04/25/2013{ MBS Paydown 0.03389279......... | coveerermrinerevrnenes | v 80,989 | oo 80,989 0 0 (U I 80,989 | ..coovrrrnnes 0 03/25/2034( 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034..........cccccovvves | ceene 05/25/2013| MBS Paydown 0.032361444....... | ...ccorerenienievnenn | covvierinens 17,89 | oo 17,894 0 0 (U I 17,894 | oo 0 03/25/2034| 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034..........coccvvees | o 06/25/2013{ MBS Paydown 0.031629932....... 8,548 8,548 0 0 (1 I 8,548 | ..oovvrnnd 0 03/25/2034( 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034..........cocovvcres | e 03/25/2013| Prior Period Adjustment. 0 0 0 122 0 0 (V1 I (V1 IO (0[N IO 0 | 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034.............coouvn. | e 04/25/2013| MBS Paydown 0.08465648......... | ...cooererneernieinnenns | cvvveeriinens 14,154 | ..ccovnnee 14,154 | oo 14,149 | oo 14,132 [ oo 0 33 0 33 (U I 14,154 | ..o (V1 IO (V1 I (V1 IO 275 | 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034.............coocvn | e 05/25/2013| MBS Paydown 0.071841875....... | c.ocvveverneenvenneins | eeeveeienns 70,480 | .ovvvonnene 70,480 | ..ooovevnne 70,454 | oo, 70,372 | o 0 | oo (40) 0 (40) (0 I 70,480 | ..coovrvnnee (V1 IO (01 I (V] I 1,712 | 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034.............ccocoo. | e 06/25/2013| MBS Paydown 0.06995733 10,365 | oo 10,365 | covoovrveneee 10,361 | v 10,349 | oo 0 33 0 04/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........ocvvmres | ceene 04/25/2013| MBS Paydown 0.50836575......... | c.oceereeerneenneennenen | oererneenen 179 | s 49,179 | oo 49,168 | .ooovvvnees 48,878 | oo 0 20 0 07/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........cccocuurs | enne 05/25/2013 MBS Paydown 0.494316083....... .105,373 ....105,349 .104,727 173 0 07/25/2034( 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........covovvrres | o 06/25/2013{ MBS Paydown 0.48037246. ..104,577 104,554 ..103,936 188 0 07/25/2034| 1FM.....
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019.. R.. | 06/15/2013| Sinking Fund Redemption 100.0. | ... ....134,663 26 0 06/15/2019( 1FE......
258257 AA  2|DORIC NIMROD AIR 2012-1B 6.50 05/30/2021........ R.. | 05/30/2013| Sinking Fund Redemption 100.0. [ ......cccovvererivrcvnns | vorrverenn 95,515 | riiiiinnnn95,515 | e 95,515 | ovverernen95,512 | i (V1 I 0 0 05/30/2021| 2FE......
258258 AA 0 |DORIC NIMROD AIR 2012-1A 5.125 11/30/24......... R.. | 05/30/2013| Sinking Fund Redemption 100.0. | .....cccccerververrener | wrrerrrnennn30,323 | 030,323 | oo 30,323 | oo 30,778 | o, 0 445 0 11/30/2024 1FE......
262230 AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025.............c.. | ..co. 04/15/2013| MBS Paydown 0.89673101......... | ccoevvevermvrnnernei | verereennnn 112,222 | 100 112,222 | e 112,221 | 112,219 | (1 I 1 0 01/15/2025| 2FE......
278058 DF 6 |EATON CORP 4.90 05/15/2013........ccocnvvrvrerernnees | eene 05/15/2013| Maturity 100.0.........ccveevvvrerirerers | coverrerrseesininsenns | 20ee2.5,000,000 | ........5,000,000 | ......... 4,957,410 | ........4,998,825 | ......cccoo...c. 0 | e 3,579 0 05/15/2013| 2FE.......
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025.........ccccomvvenr | oeee 01/01/2013| Prior Period Adjustment 0 0 (V1 (1 0 25 0 10/01/2025 1FE......
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025.........ccccouvree | coene 04/01/2013| MBS Paydown 0.753770125....... | c.ocverereneenieineins | veveerinens 34,283 | ..o 34,283 | .............34,455 | ... 34,432 0 10/01/2025| 1FE......
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025........ccovceviee | reee 04/01/2013| MBS Paydown 0.755878671....... | c.ecverevereereeinenns | vevererinens 32,838 ....32,838 ...32,894 0 10/01/2025 1FE......
29248* AA  9|EN-TOUCH SYSTEM REV L+550 12/31/2013.. .| 06/07/2013| Paydown 100.0.. ..248,145 ..246,905 .0 12/31/2013
29248* AB  7|EN-TOUCH SYSTEMS TL L+550 12/31/13......ccccvees | verne 06/07/2013| Paydown 100.0..........ccurvenmrnens [ crrererereneessninenes | evereees 1,020,104 ,020,104 ,015,004 0 12/31/2013|4Z........
29445U AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037......... | ..... 06/25/2013{ MBS Paydown 0.101197728....... | c.covevrvrverevenines | v 68,943 0 04/25/2037| 1Z........
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.........cccovvervuns | o 04/15/2013| MBS Paydown 0.987951808....... | ....coerererrerieinenes | cvvrereriiens 10,843 0 10/15/2042| 1FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042........ccoovveverer | coene 05/15/2013| MBS Paydown 0.98554216......... | ..ccverererneerieenenns | vevveernnens 10,843 0 10/15/2042( 1FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042........ocoovvvvres | o 06/15/2013 MBS Paydown 0.98313252 10,843 0 10/15/2042| 1FE......
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017......cvevvvvrircrreis | e 04/01/2013| Sinking Fund Redemption 100.0. | ........ccoveerveevvenns | covvererrnens 13,182 0 06/01/2017| 1FE......
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017......cvevevrirerieis | e 05/01/2013| Sinking Fund Redemption 100.0. | .......cccveernvernveens | ovvverinnns 13,260 0 06/01/2017| 1FE......
316817 AA 3 |57TH STMTGE 7.125 6/01/2017....ccvvvvvvevevrverinns | e 06/01/2013| Sinking Fund Redemption 100.0. | ......cvervvevrvevires | ovrvvvirnnnne 13,339 0 06/01/2017| 1FE......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. 04/04/2013| Paydown 100.0........ 501,542 0 0 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. .1 05/02/2013| Paydown 100.0.. .26,397 ..26,397 0 0 0 ..26,397 09/24/2016
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. 05/03/2013| Paydown 100.0........ 82,491 | ... ..82,491 82,491 | ... ..81,345 0 0 0 ..82,491 09/24/2016|4Z........
319963 ZD 9 |FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/06/2013| Paydown 100.0.........oveurermerernne | crvrmrernenineeseeiienes | oeevreennd 455348 | ............ 455,348 | ............ 455348 | ............ 449,023 | ..coovvinnnd (1 0 0 0 0 | e 455348 | .............. (V1 IO (11 I (V1 IO 0 |09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/08/2013| Paydown 100.0........ 59,393 | v 59,393 | .o 59,393 | covrvrinns 58,705 | .ovvrvvirerrnns (V1 0 0 0 (0 I 59,393 | oo (1[N IO (V1 IO (0[N IO 0 |09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/10/2013| Paydown 100.0........ A3,198 | e 13,198 | oo 13,198 | oo 13,046 | oo (U 0 0 0 LU 13,198 | oo (V] IO (V1 (V1 IO 0 |09/24/2016|4Z........
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319963 ZD 9 |FIRST DATA REVOLVER PR+300 9/24/2016........... 05/13/2013| Paydown 100.0.........oveurevrerirnee | covrerernenrneineisienes | ovevineinns 188,078 | ..oovvvvne 188,078 | .cvvvvnees 188,078 0 0 0| 188,078 | o0 | e (11 I (V1 I 0 47.......
319963 9| FIRST DATA REVOLVER PR+300 9/24/2016.. 05/14/2013| Paydown 100.0........ .29,697 ..29,697 0 0 0 47......
319963 9| FIRST DATA REVOLVER PR+300 9/24/2016.. .| 05/15/2013| Paydown 100.0.. .36,296 ..36,296 0 0 0
319963 9 [ FIRST DATA REVOLVER PR+300 9/24/2016.. 05/16/2013| Paydown 100.0........ 19,798 0 0 0 47......
319963 9| FIRST DATA REVOLVER PR+300 9/24/2016........... 05/17/2013| Paydown 100.0........ 9,899 0 0 0 | oo ,899 | i | e (U I (V1 IR 0 4z........
319963 9| FIRST DATA REVOLVER PR+300 9/24/2016........... 05/21/2013| Paydown 100.0........ 19,798 0 0 0 | oo 19,798 | o0 | e (11 I (V1 IR 0 47.......
319963 9| FIRST DATA REVOLVER PR+300 9/24/2016........... 05/23/2013| Paydown 100.0........ 6,599 6,599 0 0 0 | oorerernnn8,599 | o0 | (V1 IO (0[N IO 0 47.......
319963 9| FIRST DATA REVOLVER PR+300 9/24/2016........... 05/28/2013| Paydown 100.0..........ceerermerernes | coormrerneensennnerinenes | veeiieinne 137,547 | oo 137,547 0 0 0 | v 137,547 | 0 | (V1 I (V] IO 411 47.......
319963 9 [ FIRST DATA REVOLVER PR+300 9/24/2016........... 05/30/2013| Paydown 100.0........cccvvvrvevenins | crrvervrneirernninenes | vevneiens 193,028 | .cooveene 193,028 0 (0) 0| 193,028 | o0 | e (01 I (V1 IO 260 47......
319963 9| FIRST DATA REVOLVER PR+300 9/24/2016........... 06/03/2013| Paydown 100.0........ 24747 | o, 24,747 0 4z........
319963 9| FIRST DATA REVOLVER PR+300 9/24/2016........... 06/26/2013| Paydown 100.0........ 23,097 | v 23,097 0 47.......
319963 9| FIRST DATA REVOLVER PR+300 9/24/2016.. 06/27/2013| Paydown 100.0........ 9,899 9,899 0 47.......
32028H 5| FFML 2006-FF10 A4 SEQ FLT 07/25/2036.. 04/25/2013| MBS Paydown 0.681038796 ...144,002 ..144,002 ..134,252 0 1AM.....
32028H 5| FFML 2006-FF10 A4 SEQ FLT 07/25/2036.. 05/25/2013| MBS Paydown 0.671117504 ..89,292 ....89,292 ...83,246 0 1AM.....
32028H 5| FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... 06/25/2013 MBS Paydown 0.653490599....... | c.ocvoverneerervnncires | overerinens 158,642 | .ovvcvennee 158,642 | ........... 147,835 | .......... 147,901 0 1AM.....
361477 0| GATX CORP 08-2 9.00 11/15/2013......ccovvvrrrrrrrins 05/15/2013| Sinking Fund Redemption 100.0. | ........cccoveernvvenvenns | covvverirens 71,762 | v T762 | el 71762 | s 71,763 0 2AM.....
361477 0 [ GATX CORP 08-29.00 11/15/2013.......cvvrvvvrvrrirnnine 05/24/2013| Sinking Fund Redemption 100.0. 1,052,695 | ........ 1,052,695 1,052,704 0 2AM.....
361856 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... 04/25/2013| MBS Paydown 0.434212647....... | ..coeerveeneevneinenes | cverrnennnn 35,258 | v 35,258 | ... 35,258 | oo 13,385 | oo 0 1FM.....
361856 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... 05/25/2013| MBS Paydown 0.429546927....... | ..oceeeeeneenneennenen | ovrrnennni23,329 | v 23,329 | cooirern23,329 | i 8,856 | .ooovrvrrrina 0 1FM.....
361856 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... 06/25/2013| MBS Paydown 0.42365036......... | ..coceererenrvennrinenes | ovrereereni 9,483 | v 29,483 | .............29,483 | oo 11,192 [ 0 1FM.....
362341 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035.... 05/25/2013| MBS Paydown 0.651809599 ....35,628 ...34,915 0 12
362341 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035 .| 06/25/2013| MBS Paydown 0.626637827 113,273 ..111,008 .0
36242D 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034... 03/25/2013| MBS Paydown 0.07369353 0 0 0 0
36242D 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ 04/25/2013| MBS Paydown 0.07347158......... 2,885 2,885 | oo 2,895 | oo 2,896 0
36242D 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ 05/25/2013| MBS Paydown 0.071947637....... | ..ocveererneenieinnenes | cvvvieiiens 19,811 | o 19,811 | 19,879 | e 0
36242D 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ 06/25/2013| MBS Paydown 0.071732253....... 2,800 | .ooeoereerni2,800 | civerieenrni2,810 | oo 0
36828Q 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039............... 04/10/2013| MBS Paydown 0.895650768....... | ....ccccocoumruiniiiniins | coriienii 62,456 0
36828Q 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039............... 05/10/2013| MBS Paydown 0.892210613....... | ..ecverererneerininenns | vvvererinens 13,761 0
36828Q 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039............... 06/10/2013| MBS Paydown 0.888979515....... | ..ocvvreverneerneeinneins | veeverinnns 12,924 0
368771 9 [ GEN AMER RAILCAR 6.69 09/20/16..........ccovvevurnene 04/20/2013| Sinking Fund Redemption 100.0. | ......ovvvvvevrvenvnes | ovrvrrinnnns 35,364 0
368771 9| GEN AMER RAILCAR 6.69 09/20/16.... 05/20/2013| Sinking Fund Redemption 100.0. | ... ..35,581 0
368771 9| GEN AMER RAILCAR 6.69 09/20/16 .1 06/20/2013| Sinking Fund Redemption 100.0. ..35,755 0
371866 0| GENESIS GRP TL 12.00 9/17/2017. 03/31/2013| Paydown 100.0........ 48,750 0 3Z....
371866 0| GENESIS GRP TL 12.00 9/17/2017 ......cvvvvvrrrrcrirnes 03/31/2013| Prior Period Adjustment 0 0 0 0 | cevvrrnrrierinennd0 | e | (11 I (V1 IO 0 3Z.......
37952V 9| SEACO 2013-1A A ABS 2.98 04/17/2028.................. . | 05/17/2013| MBS Paydown 0.991666667....... | ....oveevevrrrvererniins | corvrreirnnns 20,833 0 (0) 0| 20,833 | covriiienn0 | e (V1 IO (1 [ I 26 1FE......
37952V 9| SEACO 2013-1A A ABS 2.98 04/17/2028.................. .| 06/17/2013| MBS Paydown 0.983333333....... | cceveevereerrernernes | cevrneerneens 20,833 0 0 0 | voiirernnn20,833 | o0 | e (V1 (V] IO 78 1FE......
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39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34......c.cvvvvvrvcres [ o 04/25/2013 MBS Paydown 0.225195868....... | ..ocoveerirercernines | ovrireienens 24290 | ..coooern24,290 | oo 24,032 442 0 442 0 09/25/2034| 1FM.....
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34.... 05/25/2013| MBS Paydown 0.223051912 .13,208 ..13,067 84 0 84 0 ..13,208 09/25/2034( 1FM.....
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34.... .1 06/25/2013| MBS Paydown 0.217973622.. ..31,284 ..30,952 317 0 317 0 ..31,284 09/25/2034( 1FM.....
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/203 04/25/2013 MBS Paydown 0.14522208......... | c.cocoovrverercvnncrns | wovireennnc 40,936 | 40,936 [ ooin35,922 | 37,257 | el [ e 3,462 0 3,462 0 09/25/2037( 1FM.....
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 05/25/2013| MBS Paydown 0.138141562...... | ...ocverererneenieiinnes | vevererinns 28,322 | ooveerenn28,322 | 2,239 0 2,239 0 09/25/2037| 1FM.....
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 06/25/2013{ MBS Paydown 0.13267643......... | ccovevrerrercvninenes | oevireiennns 21,861 | oovveeernn21,861 | i 19,183 [ 19,896 | 0 | 1,686 | oo (1 I 1,686 | oo 0 09/25/2037| 1FM.....
411707 AA  0[HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. | ..... 06/20/2013| MBS Paydown 0.99625............... 7,500 0) 0 (0) 0 03/20/2043| 2FE......
43710M  AA  0|RFMS2 2007-HSA1 A SEQ FLT 02/25/2037.............. | ... 04/25/2013{ MBS Paydown 0.178425137....... 4,060 178 0 178 0 02/25/2037| 1FM.....
43710M  AA  0|RFMS2 2007-HSA1 A SEQ FLT 02/25/2037.......occoe. | e 05/25/2013| MBS Paydown 0.176080188....... 5,135 274 0 274 0 02/25/2037( 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQFLT 02/25/2037.............. | cece. 06/25/2013| MBS Paydown 0.17461064......... 3,218 200 0 200 0 02/25/2037| 1FM.....
44970* AA  2|IM BRANDS LLC TERM LOAN 8.50 9/28/2016......... | ..... 04/05/2013| Paydown 100.0.........oveurevrererene | covrmeernerinneiseisienes | vverveinns 101,250 809 0 961 0 09/28/20165...........
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017 R.. | 06/01/2013| MBS Paydown 0.348666961....... | ..cccoevvrvrererninnns | crrvein 1,371,046 | ........1,371,046 | .........1,339,581 | .........1,340,382 | .....ccoccoee..0 | i 27,083 | oo (V1 I 27,083 | oo 0 12/01/2017| 1FE......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.. 04/25/2013{ MBS Paydown 0.16053297. 4,364 254 0 254 0 04/25/2035| 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.. 05/25/2013{ MBS Paydown 0.15800994......... | ccoverermrirereennines | v 15,138 473 0 473 0 04/25/2035| 1FM.....
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 06/25/2013| MBS Paydown 0.15667752 7,995 86 0 86 0 04/25/2035( 1FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035...........ccocrmuvene | v 04/25/2013 MBS Paydown 0.17260992 5,188 30 0 30 0 08/25/2035| 4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........cccouvvrnee | vorne 05/25/2013{ MBS Paydown 0.170601478....... | c.covevervrrverevinenes | v 20,084 0 118 0 08/25/2035| 4FM.....
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035...........ccccomuvene | v 06/25/2013| MBS Paydown 0.169156445....... | ...ccovererneernivnnens | cvevierinens 14,450 0 85 0 08/25/2035| 4FM.....
452547  PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34..........cocovvnierers | corne 04/25/2013{ MBS Paydown 0.098866467....... | ...covevrerervrneres | wovrirrienins 33,921 0 11 0 08/25/2034
45254T PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34..........ccouvermevnens | v 05/25/2013| MBS Paydown 0.091647042....... | ...ccvererneenirnnines | covveerieens 57,755 0 (20) 0 08/25/2034
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34 06/25/2013{ MBS Paydown 0.080334533....... | c.coveveervercvnniines | v 90,500 0 (28) 0 08/25/2034
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013.. .| 04/25/2013| MBS Paydown 0.170590616.. 2,083 0 0 0 10/25/2013
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013.. 05/25/2013{ MBS Paydown 0.170514768....... 152 0 0 0 10/25/2013(6*.........
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013........cccovveves | e 06/25/2013{ MBS Paydown 0.17029486......... 440 0 0 0 10/25/20136*.........
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 04/25/2013| MBS Paydown 0.308022781....... | ...cvererereeriniieies | cvvvveriiens 14,777 0 146 0 06/25/2035| 1FM.....
45660L PK  9|RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 05/25/2013{ MBS Paydown 0.300634319....... | c.coveremvvercvnveres | vvvivvireenne 14,777 | v, 14,777 0 (234) 0 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35....... | ..... 06/25/2013 MBS Paydown 0.293245858....... | c.ocovervrirerevenines | ovrviininnne 14777 | o 14,777 0 (275) 0 06/25/2035( 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033...........c... | vouee 04/25/2013| MBS Paydown 0.239796558....... | ....cooerereerieinenns | oevereriiens 36,355 | ..oocvernne 36,355 | .ooererrn31,356 | oo 33,341 | 0 | 131 | (1 I 1311 | s 0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.........cccco.. | vouee 05/25/2013| MBS Paydown 0.234911604....... 7,327 7,321 43 0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.........ccccco. | vevne 06/25/2013{ MBS Paydown 0.21624191......... | covvevrmrrveivenines | vervnvirnnnns 28,005 | ..oovvornen. 28,005 995 0 01/25/2033( 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 04/25/2013{ MBS Paydown 0.131579062....... | c.oveveeverereveneres | wvrireienens 20,554 | oo 20,554 | ...cce00n 16,855 | i 17,024 | 0| 1415 | (V1 I 1415 | s 0 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34. .| 05/25/2013| MBS Paydown 0.131133787.. 2,708 2,708 0 18 0 10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 06/25/2013{ MBS Paydown 0.129274528....... | ..ccccovvnvverovenines | vvvvviinnnne 11,308 | oo 11,308 0 81 0 10/25/2034| 1FM.....
45661E EM 2 |INDX 2006-AR5 2A2 SEQ SSUP CSTR 05/36........... | ..... 01/25/2013| Prior Period Adjustment .(1,059) 0 (V1 (V1 (1 0 0 0 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccevrmve | vurne 03/25/2013| Prior Period AdJUSIMENt........cc.cc. | cooerernriiineieniiens [ v (865) 0 (V1 (V1 IO (V1 IO 0 0 0 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........cconcvrver | o 04/25/2013| MBS Paydown 0.389497849....... 5,539 5,539 | oo 4,209 | oo (U (U 0 0 0 0 06/25/2039| 6FE......
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45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039........cccceurnrs | cvrne 04/30/2013| Book Value Adjustment 0 0 0 0 (U I 13,570 | oo (VN I (13,570) | ..... (13,570) | .vvvverecns 0 | 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039..........ccoccoeuer | o 05/25/2013| MBS Paydown 0.388359179....... 2,277 2,277 0 40 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccevcrnve | curne 05/31/2013| Book Value Adjustment 0 0 0 0 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccccevrnres | wurne 06/25/2013 MBS Paydown 0.388306456....... 105 105 0 2 0 06/25/2039| 6FE......
46590B AA 2 |JPTEP 2011-1 ASEQ CSTR 06/17/41.......covovvrrerrs | e 04/17/2013| MBS Paydown 0.841540849....... | c.ooeovevevvrrverivens | v 107,319 | covvrves 107,319 | v, 107,319 | oo (VIVZK) | - 0 276 0 276 (U I 107,319 | v (V1 IO (U I (VN I 1,251 |06/17/2041| 1FE......
46590B AA  2|JPTEP 2011-1 ASEQ CSTR 06/17/41......ovvevrrrerrs | e 05/17/2013| MBS Paydown 0.830412411...... | ceeovceneerveenernenes | v 166,927 | .oovvvrne 166,927 | .oovvvnees 166,927 | oo (L) | — (U I (15) 0 (15) (1 166,927 | ..vvveerennn (V1 IO (11 I (V)N I 2,432 | 06/17/2041| 1FE......
46590B AA 2 |JPTEP 2011-1 ASEQ CSTR 06/17/41......ccvvrervians | e 06/17/2013{ MBS Paydown 0.816317113....... | ceoevevevvrervnicres | v 211,429 | oo 211,429 | .. 211,429 | ...ccoooece. 211,358 | v 0 | oo (23) 0 (23) (0 I 211,429 | v (1[N IO (V1 IO 0 [ e 3,697 |06/17/2041| 1FE......
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041...........c.. | e 04/15/2013| MBS Paydown 0.160039323....... | ...cvererereerieinenns | vevereennens 43343 | s 43,343 | oo 39,375 | v 42,609 | .ooovrerirnnns 0 275 0 275 (U I 43,343 | oo (V1 IO (V1 I (VI I 647 |07/15/2041| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.............. | ... 05/15/2013| MBS Paydown 0.12252873......... | ccoceeererneernneinneins | eeeierinns 91,901 | oo 91,901 | oo 83,486 | ..cocovvnen. 90,344 | .ooovverinnnn. 0 | oo 1547 | o (1 I 1547 | v (0 I 91,901 [ oo (V1 IO (01 I (VN I 2,624 | 07/15/2041| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.............. | ... 06/15/2013| MBS Paydown 0.08774117......... | ccoevrveervrvvvrcnens | cverreeren85,230 | viriiiirr0n85,230 | covviveenn 77,426 | 183,785 | 0 | et 1,739 | s (V1 I 1,739 | s (U I 85,230 [ ..ovvvirenees (V1 IO (U I (VN I 2,751 | 07/15/2041| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19...c.ccovvvncrns | e 04/15/2013| MBS Paydown 0.065932165....... 0 87 (1 I 2,042 | oo (V1 IO (01 I (V1 IO 4 107/15/2019| 1FM.....
46625Y T9  4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19 05/15/2013| MBS Paydown 0.063447052....... 0 393 0 ..1,455 07/15/2019( 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/19. .1 06/15/2013| MBS Paydown 0.059688294.. 0 720 0 .11,276 07/15/2019( 1FM.....
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. 04/25/2013 MBS Paydown 0.4606435 0 102 0 12/25/2035| 3FM.....
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 05/25/2013 MBS Paydown 0.456306576....... 0 499 0 12/25/2035| 3FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 06/25/2013| MBS Paydown 0.454221725....... | c.oeveneennnnnerinenn | overrnnennenee 3,127 | i 3127 | 3,009 | 1,486 | 0 | 0 (21) (1 I 3127 | e (V1 IO (1 I (V] IO 94 | 12/25/2035| 3FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 04/25/2013| MBS Paydown 0.40674254......... | ..cccooververiniirens 0 90 (V) IO 19,234 | i (V1 IO (01 I (VN I 178 | 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 04/25/2013| Pass-Through LOSS..........ccccveeen | crverermreneennninenes | vevrneeinnernerinnens0 | o 182 | i 183 [0 [0 | 0 0 0 0 (V1 IO (U I (V1 IR 2 |03/25/2036( 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 05/25/2013| MBS Paydown 0.399400731....... | .ccocvrrerrererneirnnnns 0 201 0 | o 20,964 | ..o (V1 IO (01 I (V1 IO 241 |03/25/2036( 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 05/25/2013| Pass-Through LOSS..........ccccveven | coverirmrenennnnicneis | vevvervnniiveiieeens0 | v 22,382 | i 22,487 | o0 [0 | 0 0 0 0 0 03/25/2036 1FM.....
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 06/25/2013{ MBS Paydown 0.39440678......... | c.cocrverirerniinnenns 0 137 LU I 21,023 | oo 0 03/25/2036( 1FM.....
46627M  CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .| 06/25/2013| Pass-Through Loss 0 0 0 0 0 03/25/2036 1FM.....
46628G AE  9|JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 03/25/2013| Prior Period Adjustment. 0 3,134 LU I 93,558 | ..ot 0 05/25/2036( 1FM.....
46628G AE  9|JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 04/25/2013 MBS Paydown 0.20652786......... | ccoeeevererrervvenines | vvrreirnen 21,247 | 21,247 | 10,856 | 1,156 | 0] 024,928 | (V1 IO 24,928 | ..o 0 | e 62,757 | ovvvrin 0 05/25/2036 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 04/25/2013| Pass-Through LOSS..........cccoveve [ crverirerermrennnennns | eevvveevsrinneiinens0 | v 0 0 (VI IO (39,549) | oo 0 ... (23,208) | ..... (23,208) | ....oveee 353 |05/25/2036| 1FM.....
46628G AE  9|JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 04/30/2013| Book Value Adjustment 0 0 (0 IO (219,988) | ..vvverennnd (V) 219,988 |..... 219,988 | .coovvverneen 0 | 05/25/2036| 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 05/25/2013| MBS Paydown 0.199032153....... | ..cccoovereinicniicnni | ovireenn 10,138 | i 0 (955) (V) IO 25,506 | ..cooonrnne (V1 IO (0 I (V1 IO 19 [05/25/2036( 1FM.....
46628G AE  9|JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 05/25/2013| Pass-Through LOSS..........cccovvees | covrrerernrverinennnes [ corvvrverinnineneend [ i 0 0 (U IO 41,243 | o 0 ... (56,611)| ... (56,611) | cvvoovvvene 108 | 05/25/2036| 1FM.....
46628G AE  9|JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 05/31/2013| Book Value Adjustment 0 0 (U IO (46,533) | oo (V)N 46,533 | ...... 46,533 | oo 0 | 05/25/2036| 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 06/25/2013{ MBS Paydown 0.174857013....... | cooecevrnrvenvernenes | vvrinrennnnnn 13,070 | s 0 5,647 (0 I 127,463 | .o (1[N IO (V1 IO (1 [ I 30 |05/25/2036| 1FM.....
46628G AE  9|JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 06/25/2013| Pass-Through Loss 0 ..202,209 0 0 0 0 0 05/25/2036| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47 .| 04/15/2013| MBS Paydown 0.740420953 ..349,841 .0 ...349,841 05/15/2047( 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47.... 05/15/2013{ MBS Paydown 0.740229862 1,911 0 .1,911 05/15/2047( 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47.......cc... | vouee 06/15/2013{ MBS Paydown 0.71237251......... | ccocvvevrrercvnvcnns | cvvrnnnn 278,574 | i 278,574 0 | 2461 | 0 | 278,574 05/15/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 04/12/12013{ MBS Paydown 0.323621771....... | covvcevrmrrveivernenes | crvrieeernnnnn85,002 [ i 55,002 | .ccooveerrn.57,546 | 056,202 | o0 | e (1,413) | e 0 | o143 | a0 | s 55,002 06/12/2047( 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 05/12/2013| MBS Paydown 0.31286294......... | c.covovrervereveinenes | rvvieerenn64,553 | i 64,553 0 | coverrereenneT3T) | 0 | 64,553 06/12/2047| 1FM.....
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46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 e 06/12/2013| MBS Paydown 0.303915374....... | ccocereeeneenseinnenns | orverneennn53,685 | civiirrr.53,685 | ovirnrnn.56,168 | o 54,857 [ iiviieenl0 | e (499) 0 (499) 0 06/12/2047| 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD............ | ..... 04/15/2013 MBS Paydown 0.835174747.. 165 0 165 0 01/15/2049( 1FM.....
46630J AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD............ | ..... 05/15/2013 MBS Paydown 0.830777283 230 0 230 0 01/15/2049| 1FM.....
46630J AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD............ | ..... 06/15/2013{ MBS Paydown 0.826801318 250 0 250 0 01/15/2049( 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 04/25/2013| MBS Paydown 0.014977651....... | c.ocvrerenevvnnrcnenes | wvvrrverrenene T T8 | e TT8 | iviveiieeneed 7T | e T8 [ el | 0 0 0 0 04/25/2037| 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 05/25/2013| MBS Paydown 0.01481852......... | c.coerrererneernveinnenns | oververnneen 1,273 | i 1,273 | 1,239 | 1,273 [ 0 | 0 0 0 0 04/25/2037| 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 06/25/2013{ MBS Paydown 0.014599986....... 1,748 1,748 0 0 0 04/25/2037( 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD..... | ..... 04/12/2013 MBS Paydown 0.880606957 0 19 0 02/12/2049| 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD..... | ..... 05/12/2013{ MBS Paydown 0.834190829 0 02/12/2049( 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD..... | ..... 06/12/2013| MBS Paydown 0.798695185 0 02/12/2049| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 04/27/2013 MBS Paydown 0.509931004 0 07/27/2037| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 05/27/2013| MBS Paydown 0.502919548 0 07/27/2037( 1FM.....
466327 AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2013{ MBS Paydown 0.497219522.. 0 07/27/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 04/26/2013 MBS Paydown 0.349797857 .0 03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 05/26/2013| MBS Paydown 0.340693074 0 03/26/2037( 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 06/26/2013{ MBS Paydown 0.329941652....... | c.ocevvverervrncres | ovveiiens 107,514 | covvvve 107,514 0| 3,201 [0 [ 107,514 03/26/2037( 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.. | ..... 04/26/2013{ MBS Paydown 0.473572543....... | coovevrmrnerovenines | v 51,246 | oo 51,246 0 0 (0 I 51,246 11/26/2036| 2FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 05/26/2013{ MBS Paydown 0.473544034....... 177 177 0 0 0 11/26/2036| 2FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 06/26/2013 MBS Paydown 0.473179142....... 2,267 2,267 0 0 0 11/26/2036| 2FM.....
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 04/26/2013| MBS Paydown 0.31160885. 81,352 69,730 | .... . 709 | i (U I 1,709 | oo 0. ..81,352 06/26/2037| 1FM.....
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 05/26/2013{ MBS Paydown 0.296909254....... | ...ocovvveerervrncrns | ovveriens 176,395 | coovvvnne 176,395 | .ovvvvnees 128,327 | covvvvr 151,195 0 9,557 (1 I 176,395 06/26/2037( 1FM.....
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 06/26/2013{ MBS Paydown 0.281641745....... | c.oeevverervnncres | vverniiens 183,210 | ovvvvrenee 183,210 | oo 133,285 | 157,036 | 0 | 112,392 | (V1 I 12,392 | oo (V1 IO 183,210 06/26/2037( 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 03/26/2013| MBS Paydown 0.426508918....... 0 0 [ 0 | e 659 | e (V1 I 1,659 0 0 (V1 IO (1 I (V1 IR 0 |04/26/2035| 1FM.....
46633M AL 3| JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... .| 04/26/2013| MBS Paydown 0.417285552...... | ...oceeverivvenrrens | corevriis 100,581 | coovvvene 100,581 0 3,198 04/26/2035( 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... ... | 05/26/2013| MBS Paydown 0.39153966 280,759 | .oovveeee. 280,759 | ............260,404 | ...........266,326 | .....ccceee0 | 12,481 | i 0 | e 12,481 04/26/2035| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 06/26/2013{ MBS Paydown 0.377502811....... | c.ovvevvneerervnvcres | vvereiins 153,072 | coovvrvrne 153,072 0 6,139 04/26/2035( 1FM.....
46849L SB  8|JACKSON NAT LIFE 5.375 05/08/2013.........cccoervves [ ovee 05/08/2013| Maturity 100.0. 6,000,000 | ......... 6,000,000 | .........6,157,177 | .........6,007,303 | ....ccccccocee.0 | .0.er(25,086) | .ooorvvernncnd (V1 I (25,066) 05/08/2013| 1FE......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 03/25/2013{ MBS Paydown 0.674350769....... 0 0 0 (819) 06/25/2047( 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 04/25/2013| MBS Paydown 0.670742111 ...18,043 0 4 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 05/25/2013 MBS Paydown 0.667078189.. ..18,320 0 (71) 06/25/2047( 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 06/25/2013{ MBS Paydown 0.665290054....... 8,941 0 (46) 06/25/2047( 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ..... 04/26/2013{ MBS Paydown 0.472338606....... | ...oveverervverevnneires | ovrvreinnnns 83,768 | ..............83,768 | ..............64,200 | ..............68,066 | .......c........0 | ... 15,186 | v (V1 I 15,186 10/25/2035| 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............ | ..... 05/26/2013| MBS Paydown 0.467388437....... | ...cverererneernreinenns | vevererinnns 48,017 | oo 48,017 | e 36,800 | ..oovrerneene 39,016 | .oovrrcrirens 0 | v 5,004 0 5,004 10/25/2035| 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. |..... 06/26/2013| MBS Paydown 0.466304257....... | ...ocevueeerneerneeinneins | eerverinnns 10,517 | v 10,517 | i 8,060 | ..ovrvrnrinens 8,545 | oo 0 90 0 90 10/25/2035| 1FM.....
47232D  AA 0| JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... | ..... 04/26/2013| MBS Paydown 0.754404746....... | cocovrnrneivninnines | covrinvirnnnns 38,627 | ooverrrrrnn38,627 | o 38,627 | oovrvrinens 38,619 | oo (V1 IS 0 0 0 04/26/2037| 2FM.....
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47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... | ..... 05/26/2013| MBS Paydown 0.733153078....... | c.oeverneernneeneriienes | overveinns 199,513 | covvrvs 199,513 22 0 22 (1 I 199,513 | v (V1 IO (11 I (V1 IO 674 |04/26/2037| 2FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... | ..... 06/26/2013 MBS Paydown 0.710544472....... | c.oeeveneerervrncres | oveeiiens 212,252 | oo 212,252 26 0 04/26/2037| 2FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 .| 04/26/2013| MBS Paydown 0.407624568.. 9,228 9,228 10 0 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ... 05/26/2013| MBS Paydown 0.401395766....... 3,784 BT84 | 3784 | 3763 | 0 [ 3 0 09/26/2036 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2013| MBS Paydown 0.395467175....... 3,602 3,602 | 3,602 | 3,581 | 0 [ 3 0 09/26/2036 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2013| Pass-Through Los: 0 916 | e 1511 |0 | 0 [ (37) 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/30/2013| Book Value Adjustment 0 0 | om0 | 12,235 | 0 [ 0 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2013| Pass-Through Loss 0 2,383 | e 1878 | 0 | 0 [ (46) 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/31/2013| Book Value Adjustment 0 0 | im0 | 12,235 | 0 [ 0 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2013| Pass-Through Loss 0 4561 | 3,595 | e | 0 [ (89) 0 09/26/2036 6FM.....
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/30/2013| Book Value Adjustment 0 0 | cvvereerimrrrnennend0 | i 12,235 | 0 [ 0 0 09/26/2036| 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ... 03/26/2013| MBS Paydown 0.331588111....... 0 | coeereerrcenrieeneens0 v [0 [0 | (18) 0 09/26/2036( 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36 .| 04/26/2013| MBS Paydown 0.317264467 .. ..40,106 40 0 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... ]| ..... 05/26/2013 MBS Paydown 0.278746473 107,850 152 0 09/26/2036 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2013 MBS Paydown 0.264855092....... | c.ovevernrrverineneines | oerinvirnnnns 38,896 82 0 09/26/2036 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2013| MBS Paydown 0.248542559....... | ...cvereveneerneeinnenns | coeveeeinnens 14,141 | e 14141 |l 14141 | 14140 | 0 0 0 09/26/2036 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ... 05/26/2013| MBS Paydown 0.235263561....... | ...cvererereerneinneins | ervvenrernns 22,266 | .oocierrni22,266 | oo 22,266 | oo 22,265 | o0 | 1 0 09/26/2036 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ... 06/26/2013| MBS Paydown 0.224782515....... | ..oceereveneenieinnenns | cveveerinens 17,575 | v, 17,575 | oo 17,575 | oo 17,574 | o (V1 0 0 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2013| Pass-Through Los: 0 0 09/26/2036| 6*.........
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ... 05/26/2013| Pass-Through Loss 0 0 09/26/2036| 6*.........
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2013| Pass-Through Loss 0 0 09/26/2036| 6*.........
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36. .| 04/21/2013| MBS Paydown 0.368315743.. 6,127 0 05/21/2036( 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 05/21/2013{ MBS Paydown 0.353876406....... | ...cccovrvvvercvenires | v 48,520 | ............48,520 | ............48,520 | ............ 42,885 | ..cccoccceeei0 | 1iiiin(5,636) | oo 0 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 06/21/2013{ MBS Paydown 0.352306892....... 5,274 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 03/31/2013| Book Value Adjustment 0 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 03/31/2013| Prior Period Adjustment 0 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 04/21/2013| Pass-Through Loss 0 0 05/21/2036( 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 04/30/2013| Book Value Adjustment 0 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 05/21/2013| Pass-Through Los: 0 0 (115) 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 05/31/2013| Book Value Adjustment 0 0 0 0 05/21/2036( 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36 06/21/2013| Pass-Through Loss 0 0 (69) 0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.. .1 06/30/2013| Book Value Adjustment 0 0 0 0 05/21/2036( 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2013{ MBS Paydown 0.094162699....... | ..coccorrmrvercveinines | ovvivrirnnnne 17,555 0 1 0 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2013{ MBS Paydown 0.088928463....... | ...cccovvrirereernines | v 15,712 0 1 0 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 06/26/2013{ MBS Paydown 0.078985089....... | c.oveeveerrrerivennines | ovrvvvirnenns 29,848 0 2 0 12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 04/26/2013| Pass-Through Loss 0 0 (5) 0 12/26/2036| 6FM.....
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47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 04/30/2013| Book Value Adjustment 0 0 0 0 (U IO (11,906) | ovvovvernnnd 0 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 05/26/2013| Pass-Through Loss 0 5,956 0 (5) (1 I 5,956 | ..o 0 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36... .| 05/31/2013| Book Value Adjustment 0 0 0 0 0 2) 0 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 06/26/2013| Pass-Through Los: 0 2,973 0 (3) (1 I 2,973 | o 0 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 06/30/2013| Book Value Adjustment 0 0 0 0 LV IO [VASTK) | - 0 12/26/2036| 6FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 03/26/2013| MBS Paydown 0.141239376....... 0 0 0 (4) 0 86 (V1 IO (11 I (V] IO 45 |04/26/2047|1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 03/26/2013| Prior Period Adjustment 0 0 0 83 0 (86) (V1 I (V1 IO (1[N IO (45) | 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 04/26/2013{ MBS Paydown 0.133928592....... | c.ovevemvevervenires | v 16,932 | oo 16,932 | e 16,932 0 9) 0 04/26/2047| 1FM.....
47232D CU 4| JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 05/26/2013{ MBS Paydown 0.106824118....... | c.coeevervreverevenines | v 62,775 | ovveeeenn 82,775 | 62,775 0 154 0 04/26/2047( 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 06/26/2013| MBS Paydown 0.090620968....... | ....c.coeverrerrvinenes | covvvrerieens 37,527 | oo 37,527 | i 37,527 0 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 04/26/2013{ MBS Paydown 0.448765379....... | c.coverervrnerevrinrnes | v 40,570 | ..occeer 40,570 | oo 32,037 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 05/26/2013 MBS Paydown 0.442619185 .13,381 ..10,567 0 213,381 | ... | . . 06/26/2037( 1FM.....
47232D CZ 3| JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37... .1 06/26/2013| MBS Paydown 0.413637424.. ..63,098 ..49,827 0. ..63,098 0. 0. 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 03/26/2013| Prior Period Adjustment 0 0 0 06/26/2037| 1FM.....
47232D DB  5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 04/26/2013| Pass-Through Loss 0 (38) 0 06/26/2037( 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 04/30/2013| Book Value Adjustment 0 0 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 05/26/2013| Pass-Through Loss 0 (64) 0 06/26/2037( 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 05/31/2013| Book Value Adjustment 0 0 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2013| Pass-Through Los: 0 (36) 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2013| MBS Paydown 0.310131422....... | .ccooverrereniirnnns 0 3,730 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2013{ MBS Paydown 0.299897645....... | ...ocovvrierervinnenns 0 491 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37. .| 06/26/2013| MBS Paydown 0.294539557.. 0 124 0 08/26/2037( 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 04/26/2013{ MBS Paydown 0.112627192....... | c.oevovvviirerrienenns 0 0 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 05/26/2013 MBS Paydown 0.068944353....... | ...ccovvviererniinninns 0 0 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 06/26/2013| MBS Paydown 0.062171901....... | .covvveverererncernnens 0 0 0 09/26/2035| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ... 03/26/2013| Prior Period Adjustment 0 0 (V1 (V1 (1 I 0 0 0 0 06/26/2037| 1FM.....
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ... 04/26/2013| MBS Paydown 0.265990384....... 9,926 9,926 | oo MK I— 9,866 | .ooovrvrinne (U 0 0 0 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ... 04/26/2013| Pass-Through Loss 0 2 2 | s (V1 I (V0 I 0 0 0 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ... 05/31/2013| Book Value Adjustment 0 0 (V1 IO 90,377 | v (1 0 0 0 0 06/26/2037| 1FM.....
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 06/30/2013| Book Value Adjustment 0 0 (V] IS 90,377 | wovveirerrns (V1 IO 0 0 0 0 06/26/2037( 1FM.....
47232D ED  0|JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37 04/30/2013| Book Value Adjustment 0 0 0....150,773 0 0 0 06/26/2037| 1FM.....
47232D EE 8| JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37.. .| 04/30/2013| Book Value Adjustment 0 0 0 ..149,756 0 0 0 06/26/2037( 1FM.....
47232D EF  5|JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37 04/30/2013| Book Value Adjustment 0 0 0 . 0 0 0 06/26/2037| 1FM.....
47232D  FF 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2013| MBS Paydown 0.06084579......... | coceeeeerneerneeinneins | ververinnns 14,882 | oo 14,882 | oo 14,882 | oo 14,882 | oo (1 0 0 0 0 12/26/2036| 1FM.....
47232D  FF 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2013{ MBS Paydown 0.047007611....... | c.eveevererrverivnnenes | oervneirnnnns 12,108 | oo 12,108 | oo 12,108 | oo 12,108 | o (V1 0 0 0 0 12/26/2036| 1FM.....
47232D  FF 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 06/26/2013| MBS Paydown 0.032773775....... | coeveereneerneeinnenns | veeveeinnens 12,455 | oo, 12,455 | oo 12,455 | v, 12,455 | oo (U 0 0 0 0 12/26/2036| 1FM.....
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47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 04/26/2013| Pass-Through Los: 0 7,234 132 0 132 0 0 0 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 05/26/2013| Pass-Through Loss 0 725 | oo 143 | 0 | 0 | 8 0 8 0 0 0 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. .| 06/26/2013| Pass-Through Loss. 0 2,273 27 0 27 0 0 0 06/26/2037| 1FM.....
47232Q AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvevves | o 02/26/2013{ MBS Paydown 0.491293626....... 7,985 7,985 27 0 27 11/26/2037| 1FM.....
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......ccocrvuree | rene 03/26/2013| MBS Paydown 0.489218166....... .(7,985) (7,985) [ oo (7,760) | ..ooocvvvnvne (7,99 | o 0 | oo (28) 0 (28) 11/26/2037| 1FM.....
47232Q AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE.....c.ccvcermures | crene 03/26/2013| Prior Period Adjustment 0 0 (V1 (V1 0 15 0 15 11/26/2037| 1FM.....
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......ccoevvurne | e 04/26/2013| MBS Paydown 0.47946126. 34149 | e 34,149 0 352 11/26/2037| 1FM.....
47232Q AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cooevcvvns | e 05/26/2013| MBS Paydown 0.473698166....... | ....ccoerereerirenenns | oerererrnnens 20171 | e 20,171 0 (137) 11/26/2037| 1FM.....
47232Q AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvvrns | v 06/26/2013{ MBS Paydown 0.464351344....... | c.ooevrvrnirevrinines | v 32,714 | o 32,714 0 202 11/26/2037| 1FM.....
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 04/26/2013| MBS Paydown 0.384199658....... 8,140 8,140 0 45 02/26/2037| 1FM.....
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 05/26/2013{ MBS Paydown 0.37805046......... | c.overevrirerevrnines | ovvineinenins 12,058 | ..o 12,058 0 18 02/26/2037| 1FM.....
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 06/26/2013{ MBS Paydown 0.368826112....... | c.covevererrverivernenes | covriveirnnnne 18,088 | ..o 18,088 0 34 02/26/2037( 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37 .| 04/26/2013| Pass-Through Loss. 0 3,184 0 0 02/26/2037| 1FM.....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.... 05/26/2013| Pass-Through Los: 0 3,947 0 0 02/26/2037( 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 06/26/2013| Pass-Through Loss 0 .8,554 0 0 02/26/2037( 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ... 04/26/2013{ MBS Paydown 0.384182325....... 6,106 6,106 0 1 02/26/2037( 1FM.....
47232V AF 9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 05/26/2013| MBS Paydown 0.378032419....... 9,045 19,045 0 5 02/26/2037( 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... |..... 06/26/2013{ MBS Paydown 0.368807007....... | c..cvererevererovenires | v 13,568 | .coovrvrnees 13,568 0 12 02/26/2037( 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 04/26/2013| Pass-Through Los: 0 2,388 0 (11) 02/26/2037( 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37..........| ..... 05/26/2013| Pass-Through Loss 0 2,961 0 (13) 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 06/26/2013| Pass-Through Loss 0 6,416 0 (29) 02/26/2037( 1FM.....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35 .| 04/26/2013| MBS Paydown 0.557892228.. ...11,961 0 424 09/26/2035| 1FM.....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 05/26/2013{ MBS Paydown 0.556867619 .3,038 0 22 09/26/2035| 1FM.....
47232V AW 2|JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 06/26/2013{ MBS Paydown 0.553243346....... | c.coccovrvrvervvinines | vviinennn 10,748 | i 10,748 0 88 09/26/2035( 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 04/26/2013| Pass-Through Loss (V) IS 10,163 0 273 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 04/30/2013| Book Value Adjustment 0 0 0 0 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 05/26/2013| Pass-Through Loss 0 2,551 0 68 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 05/31/2013| Book Value Adjustment 0 0 0 0 09/26/2035( 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 06/26/2013| Pass-Through Los: (V) IO 12,581 0 338 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ... 06/30/2013| Book Value Adjustment 0 0 0 0 09/26/2035| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36. 04/26/2013 MBS Paydown 0.532519522 ..58,180 47,657 0 0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36. .| 05/26/2013| MBS Paydown 0.519218638.. ..93,961 ..76,967 0 0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36. 06/26/2013{ MBS Paydown 0.506808587 ..87,668 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 04/26/2013| Pass-Through Los: 0 0 (8) 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 04/30/2013| Book Value Adjustment 0 0 0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 05/26/2013| Pass-Through Loss (0 IO 14,230 | oo 951 0 (5) 11/26/2036| 1FM.....
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47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 05/31/2013| Book Value Adjustment 0 0 0. 2224 | o (1 0 0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. 06/26/2013| Pass-Through Loss 0 (14) 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. .| 06/30/2013| Book Value Adjustment 0 0 0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 04/26/2013 MBS Paydown 0.378529164....... 0 89 0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 05/26/2013| MBS Paydown 0.366358348....... 0 97 0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 06/26/2013{ MBS Paydown 0.355002679....... 0 94 0 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 04/26/2013| Pass-Through Loss 0 894 0 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 05/26/2013| Pass-Through Loss 0 540 0 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 06/26/2013[ Pass-Through LOSS..........cccceeens | coverreveerveiesienins | evvveeverisnieniienens [ e 14,532 | e 7,001 |0 | a0 | 1,546 | (V1 I 1,546 0 11/26/2036| 1FM.....
47232V BW 1 |JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 04/26/2013| MBS Paydown 0.745905167....... 0 0 0 11/26/2037| 1FM.....
47232V BW 1 |JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 05/26/2013| MBS Paydown 0.650691415....... 0 0 0 11/26/2037| 1FM.....
47232V BW 1 |JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 06/26/2013 MBS Paydown 0.266025678....... 0 0 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. .| 04/26/2013| Pass-Through Loss. 0 9,522 204 0 204 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 04/30/2013| Book Value Adjustment 0 0 | covvereervmrernennnnd0 | 860,347 | 0 [ 0 0 0 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 05/26/2013| Pass-Through Loss 0 2,476 53 0 53 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 05/31/2013| Book Value Adjustment 0 0 | om0 | 860,347 | o0 [ 0 0 0 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 06/26/2013| Pass-Through Loss 0 | s 25,369 542 0 542 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 06/30/2013| Book Value Adjustment 0 0 | om0 | 860,347 | o0 [ 0 0 0 0 11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 04/26/2013| MBS Paydown 0.044001157....... | ..ocvereeeneenneinnennn | covrrneennni 24,549 | 124,549 | (24549 | 24549 | 0 | 0 0 0 0 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 05/26/2013| MBS Paydown 0.026962625....... | ...ccvvvevevvvrieneren | covrieeenen 7,398 | i 27,398 | ciiie0ni27,398 | 27,398 [ 0 | i 0 0 0 0 07/26/2036| 1FM.....
47232V BZ  4|JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... | ..... 06/26/2013| MBS Paydown 0.0...........cccccvnec. cernernnnnnenennees | ovennneen 43,385 [ 43,355 | 83,355 | 83,355 | 0 [ 0 0 0 0 07/26/2036| 1FM.....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/3| .| 06/26/2013| MBS Paydown 0.958850794 10 0 10 0 07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 04/26/2013| Pass-Through LOSS..........ccccoreeens | correreneennninnerinenes | vevvvrrnernernneens0 | e 17,938 | i 3,307 [ 0 [0 | (80) 0 (80) 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 04/30/2013| Book Value Adjustment 0 0 | om0 | 25,519 | 0 [ 0 0 0 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 05/26/2013| Pass-Through Loss 0 3725 | e B87 | i | 0 [ (17) 0 (17) 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 05/31/2013| Book Value Adjustment 0 0 | 0 | 25,519 | 0 [ 0 0 0 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2013| Pass-Through Loss (V) IO 28,978 | .ococeenn5,342 | 0 | 0 | (130) 0 (130) 0 07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 06/30/2013| Book Value Adjustment 0 0 | om0 | 28,519 | 0 [ 0 0 0 0 07/26/2036| 1FM.....
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 04/26/2013| MBS Paydown 0.173066393....... | ..ccverererneenneennenns | overrierernen8,256 | civiiiiinnn6,256 | viiiiiienn6,256 | coriiien8,256 [ 0 | e 0 0 0 0 04/26/2037| 1FM.....
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 05/26/2013| MBS Paydown 0.162316525....... | ..ccovevervivvvrcnenen | covriinneren 4,376 | i 24,376 | e 24376 | 24,376 [ 0 | 0 0 0 0 04/26/2037( 1FM.....
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ |..... 06/26/2013| MBS Paydown 0.157835899 0 0 0 04/26/2037| 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 04/26/2013| MBS Paydown 0.501197356.. 0 (51) 0 04/26/2036( 3FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 05/26/2013{ MBS Paydown 0.487900688 0 (320) 0 04/26/2036| 3FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2013| MBS Paydown 0.479671432 0 (85) 0 04/26/2036| 3FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/26/2013| Pass-Through Loss 0 (12) 0 04/26/2036( 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/30/2013| Book Value Adjustment 0 0 | im0 | eiieiennn2,152 | 0 | 0 0 0 0 04/26/2036| 1FM.....
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47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/26/2013| Pass-Through Los: 0 2,565 (5) 0 (5) 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/31/2013| Book Value Adjustment 0 0 | om0 | 2,152 | 0 [ 0 0 0 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.. .| 06/26/2013| Pass-Through Loss. 0 2,281 4) 0 (4) 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/30/2013| Book Value Adjustment 0 0 | om0 | 2,152 | 0 [ 0 0 0 0 04/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 04/26/2013| MBS Paydown 0.448462576....... | ...covererneeniennnnes | covvieriens 13,711 | v 13,711 | el 1371 | 13,628 | a0 [ 8 0 8 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 05/26/2013 MBS Paydown 0.444334729....... 8,277 8,277 (1 0 1) 0 03/26/2036 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 06/26/2013{ MBS Paydown 0.433418189....... | coovevrerrverivirnenes | covriveirnnnns 21,889 | oo 21,889 (5 0 (5) 0 03/26/2036( 1FM.....
47232V EC  2|JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 04/26/2013| MBS Paydown 0.307982475....... 9,240 9,240 | o931 | 9,220 | 0 [ (65, 0 (65) 0 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 05/26/2013| MBS Paydown 0.296346408....... | ...cc.coooevrvevicnni | conrvennnn 16,281 | 16,281 | 16,412 | 16,246 | 0| e 0 (128) 0 03/26/2037( 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 06/26/2013| MBS Paydown 0.287396715....... | c.oeveveevrncnniivenes | covrireenen 12,622 | 012,622 | 000 12,623 | 12,495 | 0 | 0 (93) 0 03/26/2037| 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 04/26/2013| Pass-Through LOSS.........ccv.eeevee | commerevmemrienereeenees | comeevennerinerriennc0 | coreereenrnn8,580 | civiieneen8,649 | oo | i | e 0 (123) 0 03/26/2037| 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 05/26/2013| Pass-Through Loss 0 (100) 0 03/26/2037( 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.. .| 06/26/2013| Pass-Through Loss. 0 (85) 0 03/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 04/26/2013 MBS Paydown 0.232839204 0 (21) 0 04/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ... 05/26/2013| MBS Paydown 0.210819607 0 (12) 0 04/26/2037( 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 06/26/2013| MBS Paydown 0.201728355....... | ..ccveveerneeriveennenns | ovrvneenen 14,924 | 14,924 | 15,147 | 14,869 [ 0 | e 0 2 0 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 04/26/2013| Pass-Through LOSS..........c.covrvves | coovevernneeerennireneins [ cvnrrvisnniisnniinnnc0 | cvvriiiinnnn,280 | v 9,419 | 0 | i | s 0 (113) 0 04/26/2037( 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 05/26/2013| Pass-Through LOSS...........c.ceeeve. | cooveveeeerereneriieneies | connerinnnrisnerieenc0 | o 11,196 | 011,363 | v | e | s 0 (136) 0 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2013| Pass-Through LOSS..........ccccreeens | correreneennninnninenes | eevvneinsernernneens0 | v 7,383 | i 1853 | 0 [ viiiiiienl0 | 0 (89) 0 04/26/2037| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 04/26/2013| MBS Paydown 0.15015831......... | c.coevrererneevvrrcnens | vvrinenene THAT0 | et 11470 | i 11470 |l 11470 | 0 | 0 0 0 02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 05/26/2013{ MBS Paydown 0.140380788 0 0 0 02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 06/26/2013| MBS Paydown 0.129501919 0 0 0 02/26/2036( 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 04/26/2013| Pass-Through Loss 0 5,258 732 0 (45) 0 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 04/30/2013| Book Value Adjustment 0 0 0 0 0 0 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 05/26/2013| Pass-Through Loss 0 5,842 813 0 (51) 0 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 05/31/2013| Book Value Adjustment 0 0 0 0 0 0 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/26/2013| Pass-Through Loss 0 6,192 862 0 (54) 0 02/26/2036( 5FM......
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/30/2013| Book Value Adjustment 0 0 0 0 0 0 02/26/2036| 5FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 04/26/2013| MBS Paydown 0.328316561....... 0 6 0 01/26/2036| 1FM.....
47232V FD 9 |JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 05/26/2013 MBS Paydown 0.252788611....... 0 20 0 01/26/2036( 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.... 06/26/2013| MBS Paydown 0.240676614....... 0 6 0 01/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36 .| 05/26/2013| Pass-Through Loss 0 (19) 0 01/26/2036( 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... 06/26/2013| Pass-Through Loss 0 (8) 0 01/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 04/26/2013{ MBS Paydown 0.198574264....... 0 80 0 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 05/26/2013 MBS Paydown 0.182233701....... 0 128 0 06/26/2036( 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ... 06/26/2013| MBS Paydown 0.165893139....... 0 169 0 06/26/2036| 1FM.....
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47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....coccce. | vouee 04/26/2013{ MBS Paydown 0.354442251....... | c.ovevevrverccninines | e 48,993 | .............48,993 | ... 39,037 0 0 0 | oo 48,993 01/26/2047| 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47... N 05/26/2013| MBS Paydown 0.343394235 ..32,181 ..25,641 0 0 0 ..32,181 01/26/2047( 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/4 .1 06/26/2013| MBS Paydown 0.334105162.. ..27,058 ..21,559 0 0 0 ..27,058 01/26/2047| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36. N 04/26/2013 MBS Paydown 0.218560624 ..20,923 0 0 0 02/26/2036( 1FM.....
47232V GC 0 |JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 05/26/2013| MBS Paydown 0.216326877....... 1,406 0 0 0 | oo 1,406 | oo (V1 IO (U I (V1 IS 34 102/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 06/26/2013| MBS Paydown 0.19534937......... | ceveevrererneerneeiinenns | vevveeinnens 13,203 0 0 0| e 13,203 | oo (V1 IO (11 I (V] I 380 |02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 03/26/2013| Prior Period AdJUStMENt...........cc. | cvoverrevrneenneiienis [ eernrenneireniinnnens0 | evveiiienirenna(992) | vviieviraeeeas(765) [ o0 [ 0 | i 0 0 0 0 (V1 I (V1 IO (0[N IO 0 |02/26/2036| 6FM.....
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 04/26/2013| Pass-Through Loss 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 04/30/2013| Book Value Adjustment 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 05/26/2013| Pass-Through Loss 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 05/31/2013| Book Value Adjustment 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... 06/26/2013| Pass-Through Loss 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36 .| 06/30/2013| Book Value Adjustment 0 02/26/2036| 6FM.....
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29 e 04/25/2013| MBS Paydown 0.188880406....... | ...ccvevvrerereerenns 0 07/25/2029| 4AM.....
49327H AE 5| KSLT 2006-A 2A2 ABS FLT 06/27/2025.........cccccruveves | vorne 06/27/2013{ MBS Paydown 0.0.........ccovvevernne | corvrvrrermninerinnnnnes | oerineinnenns 30,440 | oo 30,440 | .oovvvirnns 210917 | oo 28,752 | covrvreriens 0 2,351 0 06/27/2025| 1FE......
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18......cccvverrvrernens | oene 04/15/2013| MBS Paydown 0.200856836....... | ....cveuevereereeenenns | ovevreeenens 35,043 | oo 35,043 | oo 35,032 | oo 33,460 | ..ooovverennens (1 I 0 0 09/15/2018| 1AM.....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18......coovverrvrrneis | e 05/15/2013| MBS Paydown 0.196960172....... | ..ocverrvereeernveinneins | ervvriernns 38,967 | .covvvrenn. 38,967 | .o 38,954 | oo 37,207 | oo (U 0 0 09/15/2018| 1AM.....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.......ccrvvvrvvernens | coene 06/15/2013| MBS Paydown 0.193025547....... | ..ecvereverneerieinenns | vevererniens 39,346 | ..o 39,346 | ..coocovrrne 39,334 | oo 37,569 | .o (V1 0 0 09/15/2018| 1AM.....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 04/25/2013| MBS Paydown 0.619609079....... | ..cvvrererneerneeinneens | oereerinnes 25926 | .oovernne 25,926 | .cooovrrnne 18,667 | .cvvovrvrnees 19,246 | oo 0 673 0 12/25/2035| 1FM.....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 05/25/2013| MBS Paydown 0.616975788....... | ..ccoererneenieiienns | cvvveeriens 13,166 | .coovvvrnees 13,166 | oo 9,480 | oo 9,774 | oo 0 82 0 12/25/2035| 1FM.....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035.. 06/25/2013{ MBS Paydown 0.611060601....... | c.oceveevrerevrneres | vvrreeeenni9,576 | 129,576 | o0 | e 21,955 | 0] 1,527 | 0 12/25/2035| 1FM.....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037 .| 04/25/2013| MBS Paydown 0.31876195... 0 06/25/2037( 1FM.....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037... B 04/25/2013| Pass-Through Loss 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccovvvvermrns | e 04/30/2013| Book Value Adjustment 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........cocccrvvvennns | ceeee 05/25/2013| MBS Paydown 0.31346071......... 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccovverererns | evee 05/25/2013| Pass-Through Loss 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccovvvverurens | v 05/31/2013| Book Value Adjustment 0 06/25/2037( 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........cocccrvvvmvnns | ceene 06/25/2013| MBS Paydown 0.30631474......... | cocverererneenieinninns | vevererenens 46,631 | oo 46,631 | oo 31,709 | v 25141 | v, (V0 I (102) 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........coccermerrmnees | ceene 06/25/2013| Pass-Through Los: 0 3391 | s 2,306 | oo (V1 (1 0 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccovvrvrvres | enee 06/30/2013| Book Value Adjustment 0 0 (VI IO 161,772 | oo (V1 IO 0 0 06/25/2037( 1FM.....
525221 AS 6 |LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... 04/25/2013 MBS Paydown 0.451486095 .183,914 .176,259 .0 09/25/2035| 1FM.....
525221 AS 6 |LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035 .| 05/25/2013| MBS Paydown 0.417974374.. ..234,582 224817 .0 09/25/2035( 1FM.....
525221 AS 6 |LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... 06/25/2013{ MBS Paydown 0.400122738 ..124,961 0 09/25/2035| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........ccmvvemmeres | coene 03/25/2013| Prior Period Adjustment 0 0 | e 1,743 | (V1 (1 0 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........ocovvvvveres | e 04/25/2013| Pass-Through Loss 0 T73 | o503 | (V1 0 4) 0 01/25/2037| 1FM.....
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525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........ocoovvevveres | v 05/25/2013{ MBS Paydown 0.389954166....... 2,813 2,813 0 (28) 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 05/25/2013| Pass-Through Loss 0 2,075 0 0 0 01/25/2037( 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .1 06/25/2013| MBS Paydown 0.386603606....... 2,882 2,882 0 (39) 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... . 06/25/2013| Pass-Through Los: 0 3,819 0 0 0 01/25/2037( 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 04/25/2013| MBS Paydown 0.335254766....... | ....cocvererneeririninns | covrenriiens 51,527 | v 51,527 0 2,791 0 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ... 06/25/2013{ MBS Paydown 0.311574865....... | c.ocvevvverervrnires | ovveiiens 118,400 | .ovoeveeee 118,400 | ............100,640 | ............101,903 | ..cccvoiviren0 | 012,600 | oo 0 | v 12,600 | oo 0 07/25/2047| 1FM.....
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034.........ccocevns | o 05/25/2013{ MBS Paydown 0.487055893....... | c.coverererrvernveninns | ovrinvinnnnnd 68,154 | .covvrrne. 68,154 0 116 0 02/25/2034( 1AM.....
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034.........cccouerne | ceene 06/25/2013| MBS Paydown 0.465417666....... | ....ccrevereereeenvenns | covvvrerrnens 54,006 | ..coovvrnen. 54,096 0 85 0 02/25/2034| 1AM......
54323M  AJ  7|LONGVIEW POWER TL FAC L+475 2/28/14............ | ..... 05/01/2013| Paydown 100.0........ 33,972 | 33,972 0 0 0 02/28/2014| 4FE......
55265K G7  8|MASTR 2003-7 4A42 INV 9/25/2033.........coccvvrvvmrrine | ceene 04/25/2013| MBS Paydown 0.58906082 8,569 8,569 0 311 0 09/25/2033| 1FM.....
55265K G7  8|MASTR 2003-7 4A42 INV 9/25/2033.........cocvvervrmreins | ceeee 05/25/2013| MBS Paydown 0.573809672....... | ..ecvereverneerneeinneins | eeevrerennes 22,877 | v 22,877 0 773 0 09/25/2033| 1FM.....
55265K G7  8|MASTR 2003-7 4A42 INV 9/25/2033.........coccvevvmrrine | ceene 06/25/2013{ MBS Paydown 0.5476818.......... | covvevrmrrveiineinines | oerinvinnnnns 39,192 | v 39,192 0 3,956 0 09/25/2033( 1FM.....
576434 MS 0 |MALT 2004-2 8A2 IO FLT 03/25/203 .| 06/25/2013| MBS Paydown 0.0.. 0 0 0 0 0 0 0 03/25/2034| 3FE......
576434 UH  5|MALT 2004-9 A6 NAS STP 08/25/2034.... 04/25/2013| MBS Paydown 0.32423469......... | ..cocerererneeneeinneens | eeeveeinnns 80,477 | v 80,477 0 377 (1 I 80,477 | oo 0 08/25/2034( 1FM.....
576434 UH  5|MALT 2004-9 A6 NAS STP 08/25/2034..........cccocrveere | e 05/25/2013| MBS Paydown 0.29693926. 232,011 | v 232,011 | oo 232,011 | oo 231,561 | .o 0 48 0 48 0| e 232,011 | oo 0 08/25/2034( 1FM.....
576434 UH  5|MALT 2004-9 A6 NAS STP 08/25/2034...........coccevees | coene 06/25/2013| MBS Paydown 0.28177899......... | coveerneernneenerrienes | cvveirveinns 128,862 | ..ovvvrne 128,862 | ..ovvvvnees 128,862 | ..ocvvvnne 128,612 | v 0 48 0 48 (1 I 128,862 | ..veveurennn (V1 IO (1 I (V] I 3,314 |08/25/2034
585515 AG 4 |MELLON FUNDING 5.20 05/15/2014..........cccovvvvnee | e 06/26/2013| CITIGROUP.........ccccovvvinriiniranns 2,603,125 2,500,000 | ......... 2,494,200 | ......... 2,498,924 | ..o 0 466 0 466 (VN R 2,499,159 | .o 0 [ 103,966 |..... 103,966 | ...... 65,000 |05/15/2014
59022V AC  5|MLMI 2006-OPT1 A2B SEQ SSNR FLT 08/25/37...... | ..... 06/25/2013| MBS Paydown 0.178449574....... | ...ocorererneenvenninns | cvvveerinens 18,238 | .ooovrvrnees 18,238 | oo (V1 IO 17,736 | oo 0 46 0 46 (U I 18,238 | oo (V1 IO (U I (V] IR 3 |08/25/2037
60688V AC 8 |MMODAL INC TL B L+550 8/17/2019........ceveerrerenns | o 04/18/2013| ROYAL BANK OF CANADA....... | cooveeneerseeneriienes | v 733,123 377 0 20,907 (1 I, 739,538 | .ovevrirns 0. (6,415) ] ....... (6,415) | .ocvoerenn 0 |08/17/2019
60688V AC 8 |MMODAL INC TL B L+550 8/17/2019.......cccoveremvvnes | e 05/15/2013| Paydown 100.0........ 28677 | oo 28,677 | 28,346 | 27,656 | oo 710 | 321 | s (U I 1,031 | oo LV I 28,677 | oo (V1 IO (U I (V1 IR 0 |08/17/2019
60688V AC 8 |MMODAL INC TL B L+550 8/17/2019.........covevrrereres | o 06/28/2013| Paydown 100.0........ 1,845 21 0 67 0 ...1,845 08/17/2019
61744C ZC  3|MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36...... | ..... 05/25/2013| MBS Paydown 0.31652737. 32,115 34 0 34 0 32,115 03/25/2036
61744C ZC 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36...... | ..... 06/25/2013{ MBS Paydown 0.303695856....... 164 0 164 0 03/25/2036| 2Z........
61749L BM 2 |MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 03/25/2013| MBS Paydown 0.36473954......... 0 0 (V1 (V1 (1 I (538) 0 (538) 0 0 (V1 IO (01 I (V1 IO 0 |06/25/2036( 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 04/25/2013| MBS Paydown 0.35025845......... | ..ccveverneeniniieins | cvvvieriiens 18,825 | .oovvvvrnees 18,825 | coovvvrrenen 14,613 | oo 8,498 | ..ocovrririne 0| v 9,208 0 9,208 0 06/25/2036| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 05/25/2013| MBS Paydown 0.349380685....... 1,141 1,141 886 | oo 515 | v (1 IO (622) 0 (622) 0 06/25/2036| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 06/25/2013| MBS Paydown 0.3484835........... 1,166 1,166 905 | oo 526 | oo 0 4) 0 (4) 0 06/25/2036( 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........cccocr. | veee. 01/25/2013| MBS Paydown 0.82007505......... 0 0 (V1 (V1 I 0 | v 3,440 0 3,440 0 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........cococ | ceene 03/25/2013| Prior Period Adjustment 0 0 (V1 (V1 0 16 0 16 0 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.........cc.cee. | . 04/25/2013{ MBS Paydown 0.80929093......... | cooveerermrrnerinmnnines | oervreirnnnns 52,522 | oo 52,522 | i 44,994 | 33,196 | o0 | e 7876 | (V1 IO 7676 | oo 0 10/25/2046| 1FM.....
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.... 05/25/2013 MBS Paydown 0.802506551....... | ... ..61,059 52,308 | .o 38,591 | 0| 7,489 | (V1 I 7489 | oo 0 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .| 06/25/2013| MBS Paydown 0.7991836.. ..29,907 ..25,620 0 (212) 0 10/25/2046| 1FM.....
61758M AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 04/26/2013 MBS Paydown 0.562247854....... | ... 118,830 123,395 | oo 122,992 | ciiiiiiennl0 | e (4,296) | oo (U IO (4,296) | ..vvverennnd 0 04/26/2036| 4FM.....
61758M AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 05/26/2013{ MBS Paydown 0.55221227......... | ccoeevermrnerevrnines | e 85,302 | .ccoerrrnn85,302 | i 88,580 0 (2,327) 0 04/26/2036| 4FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 06/26/2013{ MBS Paydown 0.53703717......... | ceveveveneerernnincres | overeriens 128,988 | ...........128,988 | ........... 133,944 | 0000133506 | o0 | eeenn(5,214) | o (VI IO (5,214) | vvvvrnnnd 0 04/26/2036( 4FM.....
6325C0 AR 2 |NATL AUSTRALIABK BK 5.35 06/12/2013................ R.. | 06/12/2013] Maturity 100.0. 2,000,000 | ........ 2,000,000 | ......... 1,999,920 0 8 0] e 2,000,000 | cooocverrnnnn (V] IO (V1 0] . 53,500 |06/12/2013| 1FE......
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63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037.......cocomerens | cvene 04/25/2013| MBS Paydown 0.980471219....... | ccoevevneermnrnnerinenes [ rvernernn 95,691 | 095,691 | oo, 89,531 | .ooirernn89,334 | 0 | 6,283 | oo 0 | e 6,283 | coovvrreennd 0 | e 95,691 [ oot (V1 IO (11 I (V] IO 43 [03/25/2037(1Z........
63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037.. 05/25/2013| MBS Paydown 0.960893919 ..89,753 409 0 409 0 ..95,929 03/25/2037(1Z........
63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037.. .1 06/25/2013| MBS Paydown 0.944272736.. ..76,201 242 0 242 0 ..81,444 03/25/2037
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 04/25/2013{ MBS Paydown 0.717911413....... | cooeevvvererivnncres | v 23,414 | 23,414 | L 15571 | 15,409 | 0 [ 4120 | v (VI IO 4120 | oo 0 10/25/2036
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 05/25/2013| MBS Paydown 0.711013512 2,360 0 2,360 0 10/25/2036
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 06/25/2013| MBS Paydown 0.709620908....... | ...cverneernvrenernenes | vvervrerernenen 3,482 | i 3,482 | 2,315 | 2,291 | 0 | (20) 0 (20) 0 | oo 3,482 | (V1 IO (11 I (V] IO 66 | 10/25/2036
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 04/25/2013{ MBS Paydown 0.717911413....... | cevevvverervnneres | coverrnrenernn 9,366 | 9,366 [ 06,228 | 6,164 | 0 [ e 1,648 | oo (V1 IO 1,648 [ oo 0 [ v 9,366 | o (1[N IO (V1 IO (1[N 108 |10/25/2036
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 05/25/2013| MBS Paydown 0.711013512 951 0 951 0 | ooirerrenn8,898 | oo (V1 IO (V1 I (V] I 106 | 10/25/2036
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 06/25/2013| MBS Paydown 0.709620908 (8) (8) 0 | v 1,393 | (0[N I (V1 IO (0[N I 26 | 10/25/2036
65106F AB 8 |NCMT 2007-1 2A1 SEQ FLT 04/25/2037........ccccoovvres | o 04/25/2013| MBS Paydown 0.27368536......... | c.coovrveeeevricnerivenes [ ovrerrerrnnn08,302 | iiiiir0065,302 | oo 59,914 | .o 59,914 | 0 | e 1,689 [ .o (V1 I 1,689 | oo 0 | oo 65,302 [ ..covvirrnecs (V1 IO (U I 0 | oo 19 |04/25/2037
65106F AB 8 |NCMT 2007-1 2A1 SEQ FLT 04/25/2037........ccccovvvnes | o 05/25/2013| MBS Paydown 0.26779424......... | ccoevvneennrnnerinen | covvirneennc 7,129 | 47,129 | s 43,241 336 0 336 (1 I 47,129 | oo (V1 IO (01 I (V] IO 28 | 04/25/2037
65535V KU 1 |NAA2005-WF1 2A2 SEQ 4.786 03/25/2035. 04/25/2013| MBS Paydown 0.21857871......... ..9,253 102 0 102 0 ..9,963 03/25/2035( 1FM.....
65535V KU 1 |NAA2005-WF12A2 SEQ 4.786 03/25/2035. .| 05/25/2013| MBS Paydown 0.209447799.. ..16,961 273 0 273 0 ..18,262 03/25/2035( 1FM.....
65535V KU 1 |NAA2005-WF12A2 SEQ 4.786 03/25/2035. 06/25/2013 MBS Paydown 0.20737414......... 29 0 29 0 L4147 03/25/2035( 1FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.......c.coccrvrvees | o 01/25/2013 MBS Paydown 0.217226879 (1 [ IR (V1 IS (V1 IO 0 0 0 0 0 (1 I (V1 IO (1 [ I 88 |03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........ocoovvvernes | coeee 01/25/2013| Pass-Through LOSS..........cccoveeens | corverirererneennninnenns | eeernernnninneiinens0 | v 3,931 | i 3,931 | i (U (1 I 0 0 0 0 0 (V1 IO (1 I (V] IO 54 | 03/25/2047| 4FM.....
65538P AA 6 |NAA 2007-1 1A1A SEQ STP 3/25/2047.........ccocovvveves | e 02/25/2013| MBS Paydown 0.216558726 {1 [ I (1 IO (V1 IO 0 0 0 0 0 (0[N IO (V1 IO (1[N 108 | 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........coccvvvvines | coene 02/25/2013| Pass-Through Loss 0 0 0 0 (V1 IO (U I (V] ISR 63 | 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........ocvovevernes | eeee 03/25/2013| MBS Paydown 0.214790416 0 0 0 0 (V1 IO (01 I (V] IO 314 |03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........ccocovvvenes | ceene 03/25/2013| Pass-Through Loss 0 0 0 0 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.... 04/25/2012 MBS Paydown 0.227899067 0 (46) 0 (0) 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 .| 04/25/2012| Pass-Through Loss. (0) (3,970 | . 0 0 0 0) 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.... 04/25/2013{ MBS Paydown 0.20961013......... | ccovereevvercnnneies | e 20,721 | e 20,721 0 (72) (U I 20,721 | oo 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........ocovvvernes | enee 05/25/2012| MBS Paydown 0.226081128....... 0 8,891 0 (41) 0 (V1 IO (01 I (V1 IO 0 |03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........cccocovvvenes | coene 05/25/2012| Pass-Through Loss 0 4,921 0 0 0 0 (V1 IO (V1 I (V1 IO 0 |03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........ocovvvvrnes | coeee 05/25/2013| MBS Paydown 0.207009775....... 3,867 .3,867 0 (36) (1 I 3,867 | e (V1 IO (1 I (V1 IO 202 |03/25/2047|4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........ccccoevveees | e 05/25/2013| Pass-Through Loss 0 6,535 0 0 0 0 (0[N IR (V1 IO (1[N I 341 |03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........occcvvvvenes | eene 06/25/2012| MBS Paydown 0.224433655....... 0 4,327 0 (37) 0 0 (V1 IO (0 I (V1 IR 0 |03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........ocvovvvernes | eeee 06/25/2012| Pass-Through Los: 0 4,327 0 0 0 0 (V1 IO (1 I (V1 IO 0 |03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.......c.coccrvrvees | e 06/25/2013| MBS Paydown 0.20407976......... 5,357 5,357 0 41) 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.... 06/25/2013| Pass-Through Loss 0 6,363 0 0 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 .1 07/25/2012| MBS Paydown 0.223905709....... .(1,367) 643 0 (12) 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.... 07/25/2012 Pass-Through Loss 0 643 0 0 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........coccrvvveee | o 08/25/2012 MBS Paydown 0.221670398....... 1,367 8,941 0 (50) 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.......c.coccrvrvves | o 09/25/2012| MBS Paydown 0.220327082....... 0 ..(5,093) 0 (30) 0 0 (V1 I (V1 IO (0[N IO 0 | 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........ocvvvvernes | coeee 09/25/2012| Pass-Through Loss 0 3,849 0 0 0 0 (V] IO (V1 (V1 IO 0 | 03/25/2047| 4FM.....
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65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047 10/25/2012| MBS Paydown 0.219767171 4,608 0 0 (V1 IO 0 | o0 | e 0 |03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.... 10/25/2012| Pass-Through Loss 0 4,608 0 0 0 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 .1 11/25/2012| MBS Paydown 0.218798043 0 6,532 0 0 0 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.... 11/25/2012| Pass-Through Los 0 6,532 0 0 0 0 03/25/2047| 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047 12/25/2012| MBS Paydown 0.217831963 0 2,598 0 0 0 (V1 IO 0 | voverreennd0 | e 0 |03/25/2047| 4FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047 12/25/2012| Pass-Through Los 0 2,598 0 0 0 (V1 IO 0 | o0 | e 0 |03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 12/25/2012| Prior Period Adjustment 0 (44,601) [ ..oovvrne. (29,734) [ oo (V1 IS 0 0 0 (V1 I 0 | o0 | s (550) | 03/25/2047| 4FM.....
670346 AJ 4 |NUCOR CORP 5.00 06/01/2013 06/01/2013| 1,000,000 | ......... 1,000,000 | ....ccoveee 993,900 | ...ocvvnee 999,773 | v 0 0| e ,000,000 | coovriiveennc0 | v |0 | e 25,000 |06/01/2013| 1FE......
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24 04/15/2013| MBS Paydown 0.328427873....... | .cocvrerrneenneirncnen | errereeennn 10,835 | v 10,835 | oo 10,834 | oo 1,465 | oo 0 0 | i 10,835 | o0 | 0 | 0 | 218 | 05/15/2024| 1AM.....
67087T DE  8|OAK2002-A A3 ABS SEQ 6.03 05/15/24 05/15/2013| MBS Paydown 0.323154137....... | c.coeveveennvvniincn | covrrnenen 15,821 | 015,821 | 015,820 | oo 2,139 | o 0 0 | v 15,821 | 0 | i | i | 398 |05/15/2024| 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24 06/15/2013| MBS Paydown 0.319607546....... | ..oceervcenvenneerneies | evrernenennn 10,640 | 10,640 | oo 10,639 | oo 1,438 | oo 0 0 | v 10,840 | o0 | a0 | 0 | 321 | 05/15/2024| 1AM.....
670898 6 [ OHAIN 2011-1A A CLO FLT 4/20/2021 04/20/2013{ MBS Paydown 0.0...........cccvvvnee 3,022,569 | ...ovivierenn0 | 100(20,865) [ oo 0| .eeennr(20,865) [ .oeoernenes 0] .0en3,000,000 | .ovvvvrirnn | e | i | i 27,459 | 04/20/2021| 1FE......
68214W 2| OMERS REALTY CRP 4.09 06/04/2013 . | 06/04/2013 .10,500,353 0 0 214,725 |06/04/2013| 1FE......
68619A 7 | ORGN 2002-A A3 SEQ 6.17 05/15/2032... 04/15/2013 MBS Paydown 0.075516442 0 0 [ ioereernn33,838 | e | evviieienn0 | 0 | 696 |05/15/2032| 1FE......
68619A 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032. 05/15/2013 MBS Paydown 0.07133352 0 0 [ oereeernn29,280 | covvvevieeenn0 | e | e | e 753 | 05/15/2032| 1FE......
68619A 7 | ORGN 2002-A A3 SEQ 6.17 05/15/2032 06/15/2013{ MBS Paydown 0.065267028 0 0| coeereennnd2,465 | o0 | a0 | e | 1,310 | 05/15/2032| 1FE......
708130 5|JC PENNEY CORP 5.75 02/15/2018, 04/09/2013{ UBS WARBURG.........cccovvererminns | covrrerirnrirerinnnines | v 432,500 | ...........500,000 | ............476,580 | ............426,250 | .......46,699 | ...........624 | ...ccooirinnncd 0| 7,323 | i 0| e 487,322 | 0 | ..(54,822) | .....(54,822) | ...... 18,927 |02/15/2018| 5FE......
73316P 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35 03/25/2013| MBS Paydown 0.727771997 0 0 (V1 IO 0 | coiverreeennd0 | e 1,737 [ 11/25/2035| 1FM.....
73316P 0 | POPLR 2005-5 AF6 NAS 5.331 11/25/35 03/25/2013| Prior Period Adjustment 0 0 (V1 IO 0 | o0 | s (1,737) | 11/25/2035| 1FM.....
73316P 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35 04/25/2013| MBS Paydown 0.718071286 0 0 11/25/2035| 1FM.....
73316P 0 | POPLR 2005-5 AF6 NAS 5.331 11/25/35.. 05/25/2013| MBS Paydown 0.714287325 0 0 11/25/2035| 1FM.....
73316P 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35.. 06/25/2013| MBS Paydown 0.705269087... 0 0 11/25/2035| 1FM.....
73316Q 4| POPLR 2006-D A2 SEQ FLT 11/25/2046.. 04/25/2013| MBS Paydown 0.698872729 0 11/25/2046| 1FM.....
73316Q 4| POPLR 2006-D A2 SEQ FLT 11/25/2046 05/25/2013| MBS Paydown 0.682107762 0 11/25/2046| 1FM.....
73316Q 4| POPLR 2006-D A2 SEQ FLT 11/25/2046 06/25/2013| MBS Paydown 0.658690504....... | ...ccrvvevvveevnineies | covrireenrnn58,643 | vini..58,543 | i .54,957 | 55,034 | iicciiienl0 | e 1,897 | 0 11/25/2046| 1FM.....
744593 8 | STEER-IBM-Z2 6.415 06/01/18..........c0ovvvrrerircirreinne 06/01/2013| Sinking Fund Redemption 100.0. | .......ocvevevvervenes | covvrivenne 140,489 | ..covvvnnee 140,489 | ..ccoooneee. 132,259 06/01/2018| 1FE......
749239 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046, 04/25/2013 MBS Paydown 0.556364247....... | c.coccevrvrnercvnincnes | vrrneerenen 51,730 [ i 57,730 | i 53,328 08/25/2046( 1FM.....
749239 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 05/25/2013{ MBS Paydown 0.544896937....... | c.occovvvvercvevcres | vrrieeeenenc 84,217 | i 64,217 | 59,320 | oo 59,383 | 0 | el VT 0 08/25/2046| 1FM.....
749239 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 06/25/2013 MBS Paydown 0.536222323....... | c.cocoovvrrercvnnires | ovrneennn 48,578 | i 48,578 | 44,874 0 08/25/2046 1FM.....
74924N  AB 3 |RASC 2007-KS4 A2 SEQ FLT 05/25/2037 04/25/2013 MBS Paydown 0.807879262....... | c.cocevrvrvervvnnvres | cvnrnrinnnen 75,507 | i 75,507 | v 72,581 0 05/25/2037(1Z........
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037.... 05/25/2013 MBS Paydown 0.785654204 ..58,751 0 05/25/2037| 1Z........
74924N  AB 3 |RASC 2007-KS4 A2 SEQ FLT 05/25/2037 06/25/2013| MBS Paydown 0.749145778.. ..100,398 ..96,508 .0 05/25/2037
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36.. 06/25/2013| MBS Paydown 0.14985617. ..105,233 101,550 0 11/25/2036( 1Z........
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039. 04/16/2013| MBS Paydown 0.96431852......... | covcveereneeneennens | cerrnnnnn 141,243 | i 141,243 | ..o 142,589 0 0| 141,243 | L (V1 IO 0 | o0 | 2,574 109/16/2039| 1FE......
74928H AA  4|RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039 05/16/2013 MBS Paydown 0.953307529....... | coovevrmrrvernvernenes | crerineernnnnn99,099 | i 99,099 | .coovvrnee. 100,043 0 0] 99,099 | oo (1[N IO 0 | ovrvrrernnn0 | e 2,257 |09/16/2039| 1FE......
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039. 06/16/2013| MBS Paydown 0.945978 65,966 | ...ovvvnene 65,966 | .............. 66,595 0 0| irerrnn85,966 | oo (V] IO 0 | o0 | e 1,803 |09/16/2039| 1FE......
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74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE 04/26/2013| MBS Paydown 0.623647371....... | ceoeeeneernneenerienes | o 163,443 | c.oovvvene 163,443 | oo 163,239 | oo 162,217 | v 0 0 251 08/26/2036| 5FM.....
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE.. 05/26/2013| MBS Paydown 0.601677294 ....109,850 ..109,850 ....109,713 ..109,026 0 (99) 08/26/2036| 5FM.....
74931IN AK 4 |RBSSP 2012-5 4A1 SEQ FLT 08/26/2036 RE.. 06/26/2013{ MBS Paydown 0.566130193 . A77,736 177,736 177,513 ..176,402 0 325 08/26/2036| 5FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 04/25/2013| Pass-Through Los: 0 ...5,700 0 103 02/25/2037( 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 04/30/2013| Book Value Adjustment 0 0 0| 386,625 | oo, 0 0 0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 05/25/2013| MBS Paydown 0.3406815157....... | c.cocverererneerneeinenns | veeeerinnens 19,595 | oo 19,595 | oovevrerns 10,385 | covvvvvreenn5,325 | i 0 0 230 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 05/25/2013| Pass-Through Loss 0 4337 | s 2,299 | o0 | e 0 0 0 02/25/2037( 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 05/31/2013| Book Value Adjustment 0 0 (V1 IO 386,625 | ...ccovrernens 0 0 0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 06/25/2013| MBS Paydown 0.34018554......... 1,009 1,009 535 | v T8 | 0 0 21 [ 0 | e 1,051 | 0 | 0 |0 | 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 06/25/2013| Pass-Through Loss 0 1,139 604 | .0 | i 0 0 0 | e | i 1,097 | a0 [t (1,139) | e (1,139) | e 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 06/30/2013| Book Value Adjustment 0 0 (VN IO 386,625 | ..ccovvvrrnnenn 0 0 0 | covverreeeennd0 | (1,139 | a0 | 1,139 | 1139 | 02/25/2037| 1FM.....
75406Y AB 3 |RASC 2006-KS9 Al2 SEQ FLT 11/25/2036... 06/25/2013 MBS Paydown 0.175561175....... | ccvevverneererinninninns ....126,873 ..126,873 ..122,908 0 479 11/25/2036| 6FE......
755920 AF  2|ROCS-NSC-1998-1 6.375 05/15/2017. .| 05/15/2013| Paydown 100.0........ 187,260 ..187,260 ..183,920 0 523 05/15/2017| 2FE......
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37 04/25/2013 MBS Paydown 0.25274716......... 6,349 6,349 | 8,349 | 4,200 | 0 [ e (4,800) | e (1 I (4,800) 04/25/2037( 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37 05/25/2013| MBS Paydown 0.25167489. 10,723 | e 10,723 0 (A2) [ o0 [ 10,723 | 0 | 0 | 0 [ 04/25/2037( 1FM.....
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2/25/36 04/25/2013 MBS Paydown 0.33607616......... 2,630 2,630 | oo 2,619 | 2,212 | 799 [ 208 | e (1 1,007 | o0 | 2,830 | 0 | 0 |0 [ 02/25/2036( 4FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36 05/25/2013{ MBS Paydown 0.330927971....... | cvveevererrrerevnnines | v 10,785 | covveriene 10,785 | covvrerrnn 10,743 | 9,073 | 1,649 | 30 | (V1 I 1,679 [ o0 | 10,785 | i [ e | 0 | 02/25/2036( 4FM.....
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2/25/36 06/25/2013{ MBS Paydown 0.325915408....... | ..ccccovvvvvercvnnires | vvvvrinnine 10,501 | v 10,501 | .............10,460 | ................8,834 | ... 1,606 | ..oererenn30 | o (U1 I 1,636 | o0 | i 10,801 | 0 [0 [0 [ 02/25/2036| 4FM.....
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32 04/25/2013| MBS Paydown 0.274665535....... 2,100 2,100 0 53 [ o0 | eeieeeeneen2,100 | e | 0 | 0 | 01/25/2032( 1FM.....
760985 GQ 8| RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32 05/25/2013| MBS Paydown 0.273701628....... 2,892 2,892 0 14 | 0 | 2,892 | 0 | |0 [ 01/25/2032| 1FM.....
760985 GQ 8 |RAMP 2002-RS1 A5 NAS 5.91* 01/25/32.... 06/25/2013{ MBS Paydown 0.268172918 ..16,586 16,586 3 01/25/2032| 1FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33 .| 04/25/2013| MBS Paydown 0.865159703.. 11,798 11,798 07/25/2033| 2FM.....
760985 XK 2 |RAMP 2003-RS6 A5 SEQ 5.42 7/25/33... 05/25/2013 MBS Paydown 0.858879136 0 (385) 07/25/2033| 2FM.....
760985 XK 2 |RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33 06/25/2013 MBS Paydown 0.853584184....... | c.ccovveviererniinnenns 0 (548) 07/25/2033| 2FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033 04/25/2013| MBS Paydown 0.269592772....... | ..cocvvevirerernicrnnens 0 121 09/25/2033| 1FM.....
76110H HY  8|RALI 2003-QS17 CB4 SEQ 5.50 9/25/2033 05/25/2013 MBS Paydown 0.24403343......... | coevovererernninnenns 0 201 09/25/2033( 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033 06/25/2013 MBS Paydown 0.228951796....... | c.cocvvvvreererniinienns 0 160 09/25/2033| 1FM.....
76110V QL  5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34 04/25/2013| MBS Paydown 0.109966878....... | ..cccovevirererniernnens 0 06/25/2034| 1FM.....
76110V QL  5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34 05/25/2013{ MBS Paydown 0.101781636....... | c.ovvevevrrercvnneres | vvrnereenn 32,741 | i 32,741 | 32,741 | 030,235 | 0 | 1,039 | 0 | v 1,039 [ 0 [ 32741 | 0 | 0 | 0 [ 06/25/2034| 1FM.....
76110V QL 5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34 06/25/2013 MBS Paydown 0.091247834....... | c.ocovvrvvrerniinninns 0| coiereenn2,317 | 0 [ eeeeeed2,135 | 0 | e | e | 06/25/2034( 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.. 04/25/2013 MBS Paydown 0.32620767......... ....67,984 0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.. .| 05/25/2013| MBS Paydown 0.307679415.. ..101,905 .0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.. 06/25/2013| MBS Paydown 0.298108121 ....52,642 0 11/25/2031| 1FM.....
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035 04/25/2013{ MBS Paydown 0.3244243.......... | ccoeerrmrvervvninines | v 860,594 | i 60,594 0 | o289 [0 [ 80,594 | 0 | 0 | 0 [ 08/25/2035| 1FM.....
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035 04/25/2013| Pass-Through Loss 0 5,828 | i d,881 |0 | 0 0 (VN UPOUPPOPPPOON o I FUOPPORPPOORPOOPPPOOPR 4 N ESVUPPPOPPOOPORL N ISUPPOOPOPOPOOL B NOPPPOPPOURPOR | B ESOPOORPPOOOON 11 | 08/25/2035| 1FM.....
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035 05/25/2013| MBS Paydown 0.319641711....... | ceeevereverneerneeinnenns | vereerinnens 31,479 | o 31,479 | .ooin26,364 | oo 34,115 | s 0 0 218 | o0 | 31479 | 0 | 0 | 0 | 73 | 08/25/2035| 1FM.....
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761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035 05/25/2013| Pass-Through LOSS..........ccccveeens | covveremeenennnninnenes | veennrinnernerinenens0 | e 18,562 | ovovrvrne 15,545 | oo (V1 (1 0 0 0 0 (V1 IO 0 | 0 | s 43 [08/25/2035| 1FM.....
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035 06/25/2013| MBS Paydown 0.315703578 0 179 0| e 35,527 | o 0 08/25/2035( 1FM.....
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035.. 06/25/2013| Pass-Through Loss 0 0 0 0 08/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.........covveveenee 04/25/2013 MBS Paydown 0.345931997 0 12 0| 10,290 | v 0 10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..............onc.... 04/25/2013| Pass-Through Loss 0 0 0 (V1 IO 0 | coverreend0 | e 8 | 10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35...........ccconvc. 05/25/2013| MBS Paydown 0.345273971 0 1 0 (V1 IO 0 | 0 | s 15 [10/25/2035( 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.........ccvvvvenee 05/25/2013| Pass-Through Loss 0 0 0 (V1 I 0 | covrverennn0 | e 10 | 10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35...........ccconve.. 06/25/2013| MBS Paydown 0.344612435 0 1 0 (V1 IO 0 | o0 | s 18 [10/25/2035( 1FM.....
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35............cconc... 06/25/2013| Pass-Through Los: 0 0 0 (V1 IO 0 | cvvereeennd0 | s 12 [10/25/2035( 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36................c.... 04/25/2013| MBS Paydown 0.245027255 0 (66) 0 | cooirerrenn 5,307 | i (V1 IO 0 | civereenn0 | s 97 |02/25/2036| 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36............cconc... 04/25/2013| Pass-Through Los: 0 0 0 (V1 IO 0 | o0 | s 45 [02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. 05/25/2013| MBS Paydown 0.241968685 0 (104) 0 | e 9,532 | o 0 02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. 05/25/2013| Pass-Through Loss 0 0 0 0 02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. 06/25/2013 MBS Paydown 0.238601242 0 (114) 0 | oo 10,605 | oo 0 02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36...........cocvrenee 06/25/2013| Pass-Through Loss 0 0 0 (1 I 0 | covrvrerennn0 | s 79 [02/25/2036| 1FM.....
76112B  2C 3 |RAMP 2006-RS2 A2 SEQ FLT 03/25/2036................ 04/25/2013| MBS Paydown 0.196822581 0 79 0 | e 15,940 | oo (V1 IO 0 | 0 | s 16 |03/25/2036( 2FM.....
76112B  2C 3 |RAMP 2006-RS2 A2 SEQ FLT 03/25/2036................ 05/25/2013| MBS Paydown 0.189313065 0 723 0 | oo 37,548 | (0[N IO 0 | covrvrrennn0 | e 52 | 03/25/2036| 2FM.....
76112B  2C 3 |RAMP 2006-RS2 A2 SEQ FLT 03/25/2036................ 06/25/2013| MBS Paydown 0.184715146 0 212 0 | voirerrne22,990 | oo (V1 IO 0 | 0 | s 39 |03/25/2036| 2FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. 04/25/2013| MBS Paydown 0.119702225 0 128 0 | e 11,229 | (V1 IO 0 | o0 | i 178 | 10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. 04/25/2013| Pass-Through Loss 0 0 0 (V1 IO 0 | coverreennd0 | e 8 | 10/25/2032[ 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 05/25/2013{ MBS Paydown 0.116300398 0 149 0 | e 12,492 | 0 10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. .| 05/25/2013| Pass-Through Loss 0 0 0 0 10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 06/25/2013{ MBS Paydown 0.109724276 0 288 0| 26,304 | oo 0 10/25/2032| 1FM.....
76112B HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35...........o...... 04/25/2013| MBS Paydown 0.382266589....... | ...cccvveenvrnneirncies | corrireennn83,409 | cirviiirr83,409 | ciiirn.83,202 | i 81,812 | 0 | e 727 | 0 | e AT727 | o 0| 83,409 | oo (V1 IO 0 | v | e 1,310 |01/25/2035( 1FM.....
76112B HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35.................. 05/25/2013| MBS Paydown 0.370354694 0 (66) 0 | i 81,465 | o (V1 IO 0 | civerreennd0 | e 1,207 |01/25/2035| 1FM.....
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35.................. 06/25/2013| MBS Paydown 0.357112562....... | ..oceerveerneevvernenes | vvrernernnn08,329 | v 68,329 | .coovrrnne 68,160 | ..coeererrn87,021 | 0 | e (111) 0 (111) 0| 68,329 | oo (V1 IO 0 | o0 | e 1,610 |01/25/2035| 1FM.....
780255 ZA 6 |RPIFINANCE TRUST TL L+250 11/9/2016............... 05/23/2013| Paydown 100.0.........cccemvimnienns | crverirnriinicnnicnnis [ vnireenen 13,012 | i 13,012 | v 12,992 35 0 35 0 | e 13,012 | (V1 IO 0 | covrrreennd0 | e 0 | 11/09/2016| 2FE......
780255 ZA 6 |RPIFINANCE TRUST TL L+250 11/9/2016............... 06/28/2013| Paydown 100.0........ 4,867 | s 4,859 | o862 | 0 [ e 1 0 1 0 | o867 | (V1 IO 0 | o0 | e 0 | 11/09/2016| 2FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042........c.coecernecn. 04/15/2013| MBS Paydown 0.591314808....... | ..cocoerveenvenneenncnes | ovrirnennn 54,226 | i 54,226 | ..coovrrnne 54,226 686 0 686 0| oo 54,226 | oo (V1 IO 0 | o0 | 664 |07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042........cccoovvvvvnnee 05/15/2013| MBS Paydown 0.582000818....... | ..ccovvvenrvvenicneis | orrireererend8,570 | ciiiiiecnn86,570 | i 0 564 0 564 0| 8,570 | oo (1[N IO 0 | ovrerrennn0 | e 714 |07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042. 06/15/2013| MBS Paydown 0.573181354 LA4097 | 44,614 | 0 119 [ (1 119 | s 0 07/15/2042| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.. .| 04/15/2013| MBS Paydown 0.791677691.. ..81,459 62 62 0 05/16/2044( 1FE......
78445M AB  6|SLMA 2010-A 2A ABS FLT 5/16/44... 05/15/2013| MBS Paydown 0.783441785....... | ..cocvrvverneevvriineres | covrreenen82,359 | 082,359 | 182,359 | 182,278 [ oieennl0 | 7 0 7 0 05/16/2044| 1FE......
78445M AB  6|SLMA 2010-A 2A ABS FLT 5/16/44........cocovvrervrennece. 06/15/2013| MBS Paydown 0.776296967....... | ...cveeeerneernneernenns | ovvevnerrnen T1LA48 | i 71,448 | i 71448 |l T1,378 | 0 | 1 0 1 0 05/16/2044| 1FE......
81378G  AB 4| SABR 2007-NC2 A2A SEQ FLT 01/25/2037 04/25/2013| MBS Paydown 0.020850688....... | ...ccoevevrvnrvicniies | cerererrnnni 236,334 | oo 236,334 | ..o 233,970 | .00o0n233,998 | oo [ e 1193 | (V1 IO 1193 [ s 0 01/25/2037(1Z........
81378G AB 4| SABR 2007-NC2 A2A SEQ FLT 01/25/2037 05/25/2013| MBS Paydown 0.016784454........ | ...ccovvvvvervrcncrns | v 136,219 | e 136,219 | oo 134,857 716 0 716 0 01/25/2037| 1Z........
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81378G AB  4|SABR 2007-NC2 A2A SEQ FLT 01/25/2037.........ccc0. | vouee 06/25/2013| MBS Paydown 0.008727245....... | c.ooceneeenneenernenes | o 269,917 | ..o 269,917 | e 267,217 0 3,110 0| s 269,917 | oo (V1 IO (11 I (VI IO 216 |01/25/2037{1Z........
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029.... 04/20/2013| MBS Paydown 0.766794372 ..83,791 ..83,776 0 11 0 ..83,791 08/20/2029| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029 .1 05/20/2013| MBS Paydown 0.732206194.. ..69,176 ..69,164 0 8 0 ..69,176 08/20/2029| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029.... 06/20/2013 MBS Paydown 0.692182267 ..80,048 | ..o ..80,033 0 11 0 ..80,048 08/20/2029| 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025.........coovvevvrvcrer | ceeee 04/15/2013| MBS Paydown 0.812898771....... | c.ovveveveeveivervenes | v 148,420 | ..covvvnneee 148,420 | ..ccovonee. 148,343 | ..covvene 148,341 | v 0 51 0 51 (U I 148,420 03/17/2025| 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025.........osvverrerrcres | ceene 05/15/2013| MBS Paydown 0.776319987....... | c.eoveerreerneenerienes | v 164,605 | ...ccvvvve 164,605 | ........c... 164,520 | c.ovvvenee 164,517 | oo 0 64 0 64 (1 164,605 03/17/2025| 1FE......
82838U AA  7|SVLF 2012-D A ABS 3.0 03/17/2025.........cccrmrvrvrrvrns | enee 06/15/2013 MBS Paydown 0.743856852....... | c..ccovvrvveervniniires | overeriens 146,084 | ............ 146,084 | ............146,009 | ........... 146,007 | .oovvrircrnnns 0 56 0 56 (1 T 146,084 03/17/2025| 1FE......
83080P AE 3 |SKY FINANCIAL GP 5.35 04/01/2013.......cccomvvrerrne | eene 04/01/2013| Maturity 100.0 2,000,000 | ......... 2,000,000 | .........2,000,000 | ......... 2,000,000 | oooorrenrenne 0 (3) 0 (3) 0 2,000,000 04/01/2013| 2FE.......
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035..........ccocormevene | cevne 04/25/2013| MBS Paydown 0.833721159....... | c.coceevvenvenneirncien | vrrreeenen 33,771 | s 33,771 | oo 18,448 | 25,924 | .oooveins (U I 7,848 | oo (1 I 7,848 | oo 0 05/25/2035| 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035..........ccocovuvene | ceeee 05/25/2013| MBS Paydown 0.827294751....... | c.cocvervvennvvverineis | cverieenen 1,622 | i 21,522 | oo 11,756 | e 21,356 | oo 0 166 0 166 0 05/25/2035| 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035..........ccocormevene | ceene 06/25/2013| MBS Paydown 0.819346552....... | ...ceeevernveenneeneies | ovrernennni 28,619 | oo 26,619 | .o 14,540 | oo 22,828 | .oovrrerirns 0 | oo 3,790 0 3,790 0 05/25/2035| 1FM.....
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37......cccvvevervrrens | e 04/25/2013 MBS Paydown 0.86859885......... .125,821 ..120,448 2,171 0 2,171 0 03/25/2037| 5FE......
83612P AC  4|SVHE 2007-1 2A2 SEQ FLT 03/25/3 e 05/25/2013{ MBS Paydown 0.785780214.. ..165,637 ..158,564 . 0 3,271 0 03/25/2037| 5FE.......
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37......cocvvevvmirens | v 06/25/2013 MBS Paydown 0.67122613......... | ccoeevrvrvcvcrinines | crerennn 229,108 | ........229,108 | ... 219,228 | .........219,325 | o0 | 6,856 | i (VI IO 6,856 | ...ccorenend 0 03/25/2037| 5FE.......
84254Q AA 7| SOUTHERN CAPITAL 5.7 06/30/22.........cccoucrmurvurenns | worne 06/30/2013| Sinking Fund Redemption 100.0. | ......cvevvvevivenvres | ovrvvrirnnnne 18,555 | .oocvvvines 18,555 0 31 0 06/30/2022( 2AM.....
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 04/25/2013{ MBS Paydown 0.35194967......... | c.coverermrvercvnnines | e 30,259 | .o 30,259 0 3,439 0 08/25/2035| 1FM.....
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 05/25/2013| MBS Paydown 0.351681542....... 1,341 1,341 0 21 0 08/25/2035( 1FM.....
863579 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 06/25/2013{ MBS Paydown 0.35114318......... 2,692 2,692 0 44 0 08/25/2035| 1FM.....
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 04/25/2013 MBS Paydown 0.43221332 92,002 | e 92,002 | .oovirereee 71,071 | 89,183 | 0 | 118,959 [ i 0 | oo 18,959 | oo 0 09/25/2035( 1FM.....
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 05/25/2013| MBS Paydown 0.418980839....... | ..cverererneerreinenes | vvrererinnnd 66,162 | ...ccvvvve. 66,162 | ..o 51,110 | i 49,752 | 0| 112,564 | 0 | v 12,564 | oo 0 09/25/2035| 1FM.....
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 06/25/2013{ MBS Paydown 0.4034207........... | ccoeerermrererovnnenes | oevivrirenine 77,801 | oo 77,801 | .....c...e....60,101 | ... 58,504 | i | 115,526 | (1 I 15,526 | ooovveennd 0 09/25/2035| 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31 .| 04/25/2013| MBS Paydown 0.256341257.. 3,289 .3,289 0 8 0 08/25/2031( 1FM.....
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31... 05/25/2013{ MBS Paydown 0.254173698....... 4,053 4,053 0 15 0 08/25/2031| 1FM.....
86358R DX  2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31......ccovcvvvrecns | e 06/25/2013{ MBS Paydown 0.251923411....... 4,208 4,208 21 0 08/25/2031| 1FM.....
86359A MG  5|SASC 2003-AL1 APO 4/25/31.......ccovvvurrrmrirerirerirns | e 04/25/2013| MBS Paydown 0.198846795....... 6,997 8,997 | 4,928 | 5,646 | 0 [ e 1149 | (1 I 1149 | s 0 04/25/2031| 1FM.....
86359A MG  5|SASC 2003-AL1 APO 4/25/31.......ccoivemereerrrerirenins | eeee 05/25/2013| MBS Paydown 0.196564903....... 7,987 7,987 0 159 0 04/25/2031| 1FM.....
86359A MG  5|SASC 2003-AL1 APO 4/25/31.......coovvvvrinriceiienns | e 06/25/2013| MBS Paydown 0.19467041......... 6,631 6,631 0 150 0 04/25/2031( 1FM.....
86359A NF 6 |SASC 2003-5 A SEQ PT 6.00 08/28/2032..........cccco. | veuue 04/28/2013{ MBS Paydown 0.006529377........ 6,203 6,203 0 51 0 08/28/2032| 6*.........
86359A NF 6 |SASC 2003-5 A SEQ PT 6.00 08/28/2032..........cccove. | vouee 05/28/2013 MBS Paydown 0.006357159....... 1,722 1,722 0 2 0 08/28/2032| 6*.........
86359A NF 6 |SASC 2003-5 A SEQ PT 6.00 08/28/2032............ccee. | e 06/28/2013 MBS Paydown 0.005731705....... 6,255 6,255 0 8 0 08/28/2032| 6*.........
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031 04/25/2013| MBS Paydown 0.203397595 ..16,331 0 222 0 01/25/2031| 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031. .| 05/25/2013| MBS Paydown 0.201235963.. .15,131 0 262 0 01/25/2031( 1AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031 06/25/2013| MBS Paydown 0.198781447 0 349 0 01/25/2031| 1AM.....
86359B RK  9|SASC 2004-9XS 1A4D SEQ 5.41 5/25/34.......cocovceee | e 04/25/2013 MBS Paydown 0.299487805....... | ...ocvvvereerereniinienns 0 16 0 05/25/2034| 1FM.....
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.41 5/25/34........ccccuee | e 05/25/2013 MBS Paydown 0.293436848....... | ...cccovrvirerniinnenns 0 17 0 05/25/2034( 1FM.....
86359B RK  9|SASC 2004-9XS 1A4D SEQ 5.41 5/25/34........ccccceee | wene 06/25/2013| MBS Paydown 0.287095865....... | ...covverereveniinienns 0 22 0 05/25/2034| 1FM.....
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863619 AB 8| SASC 2007-OS| A2 SEQ FLT 06/25/2037.........cccconee | eene 04/25/2013| MBS Paydown 0.24793024......... | cooceeeveneerneeinneins | eeeeerinnnns 45,514 459 0 459 0 | oo 45514 | oo (V1 IO (11 I (V] IO 22 | 06/25/2037| 1Z........
863619 AB 8 |SASC 2007-OS| A2 SEQ FLT 06/25/2037...........ccce. | e 05/25/2013 MBS Paydown 0.24431269. .28,940 125 0 125 0 ..28,940 06/25/2037(1Z........
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037........ccocovure | vouee 06/25/2013{ MBS Paydown 0.24016077.... .33,215 197 0 197 0 ..33,215 06/25/2037
870537 AA 5| SWEETWATER INVES 5.875 05/15/2014.........cccoouee | eene 05/15/2013| Sinking Fund Redemption 100.0. | ... 122,534 | .o 122,534 | 122,534 | 122,537 | 0 | 0 0 0 0 122,534 05/15/2014|2...........
872162 AH  5|TAL2011-2A A ABS 4.31 5/20/2026...........ccoevermrvnes | e 04/20/2013| MBS Paydown 0.808333334....... | ..ccoererneerireiienes | vevveriiens 16,667 0 (37) (U I 16,667 05/20/2026| 1FE......
872162 AH  5|TAL2011-2A A ABS 4.31 5/20/2026..........occrvrervrenes | coene 05/20/2013| MBS Paydown 0.0........cccveveeres [ coreremrerneerinninsenns | ceereens 1,616,667 | .........1,616,667 | .........1,653,547 | ........1,648,684 | ......c.cc.....0 | 1e0e0n(35,218) | oo (1 T [RISWAL:) ) I 0| e 1,616,667 05/20/2026| 1FE......
87407P  AA 8 |TAL 2013-1A A ABS 2.83 02/22/2038.........ccccovvrvrreres | e 04/20/2013 MBS Paydown 0.983333333....... | ccoevvvrrveerernrinninns 16,664 0 0 (0 I 16,667 02/22/2038 1FE......
87407P AA 8 |TAL 2013-1A A ABS 2.83 02/22/2038.........ccovvvreveres | ceeee 05/20/2013| MBS Paydown 0.975.........ccccouuer | wovermnerirererncernennns 16,664 0 0 (0 IO 16,667 02/22/2038 1FE......
87407P  AA 8 |TAL 2013-1A A ABS 2.83 02/22/2038..........cccovvvrrecns | o 06/20/2013| MBS Paydown 0.966666667....... | ......cocveerereriirenns 32,473 0 0 (U I 32,500 02/22/2038 1FE......
883145 AJ  3|TMCL 2011-1A A ABS 4.70 06/15/2026..............c.o.... R.. | 04/15/2013| MBS Paydown 0.816666667....... | ...c.ccevvverrrirerirnnns 0 (48) (U I 12,500 06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..............c0cn... R.. | 05/15/2013| MBS Paydown 0.808333333....... | ..oovevvrenericrinnns 13,271 0 (62) (1 I 12,500 06/15/2026 1FE......
883145 AJ 3 |TMCL 2011-1A A ABS 4.70 06/15/2026 . 1 06/15/2013| MBS Paydown 0.8...........cccvvvnee .13,271 0 (77) 0 ..12,500 06/15/2026 1FE......
89656F AA  4|TRL 2012-1A A1 ABS 2.266 01/15/43... 04/15/2013| MBS Paydown 0.971696774.. ..21,806 0 0 0 ..21,806 01/15/2043| 1FE......
89656F AA  4|TRL 2012-1A A1 ABS 2.266 01/15/43... 05/08/2013| Consent Fee 0 0 0 01/15/2043| 1FE......
89656F AA 4| TRL 2012-1A A1 ABS 2.266 01/15/43.........ccovvrerrure | corne 05/15/2013 MBS Paydown 0.962207079....... | ccoeevervrverivnneres | conrvrcrnnenn 21,874 | 21,874 | 0 0 0 01/15/2043| 1FE......
89656F AA  4|TRL 2012-1A A1 ABS 2.266 01/15/43........ccoovvvrernncs | o 06/15/2013| MBS Paydown 0.952691002....... | ..oceeveeneeeneernenns | vvrvrneerne 21,935 | 21,935 | i 0 1 0 | voirerrnnn21,935 | i (V1 IO (1 I (V) IO 243 | 01/15/2043| 1FE......
902757 AA  1|UIRC-GSA Il LLC 2.655 04/05/2018.........coocrevenvrnnce | cenne 05/05/2013| Sinking Fund Redemption 100.0. | ........c.coevurnvernneins | corvvnrirs 25,898 | ..ooooonnen. 25,898 0 0 0| 25,898 | oo (V1 IO (01 I (V1 IS 73 | 04/05/2018| 1Z........
902757 AA  1|UIRC-GSA Il LLC 2.655 04/05/2018..........ccrvverrevernee | ceene 06/05/2013| Sinking Fund Redemption 100.0. | ........c.oveurveerveres | covvererirnens 34,138 | oo 34,138 0 0 0 | e 34,138 | (V1 IO (U I (V] I 172 | 04/05/2018| 1Z........
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 04/25/2013| MBS Paydown 0.380844525....... 9,894 9,894 0 226 0 | e 9,894 | o (V1 IO (01 I (V] IO 41 [01/25/2046| 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 05/25/2013| MBS Paydown 0.37907647......... 7,072 7,072 0 11 0 | oo 7,072 | (V1 IO (U I (V] IS 37 | 01/25/2046| 1FM.....
92925C CC  4|WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 06/25/2013{ MBS Paydown 0.377841688....... 4,939 4,939 0 11 0 01/25/2046| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .| 04/25/2013| MBS Paydown 0.197022516....... 5,908 .5,908 0 74 0 07/25/2036( 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 04/25/2013| Pass-Through Loss 0 4,554 0 0 0 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 05/25/2013| MBS Paydown 0.194411757........ 5,781 5,781 0 74 (1 I 5,781 | coovreend (V1 IO (01 I (V1 IO 19 [07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 05/25/2013| Pass-Through Loss 0 4,662 0 0 0 0 (V1 IO (V1 I (V] ISR 15 [07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 06/25/2013| MBS Paydown 0.19165271......... 5,862 5,862 0 78 (1 I 5,862 | oo (V1 IO (1 I (V] IO 23 | 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 06/25/2013| Pass-Through Loss 0 5,174 0 0 0 0 (0[N IR (V1 IO (0 [ I 20 | 07/25/2036| 1FM.....
949760 AP 7 |WFMBS 2003-9 1A14 SSNR NAS 8/25/2033............. | coeee 04/25/2013| MBS Paydown 0.0...........cccccouee. 2,538,042 2,538,042 0 35,498 0 2,538,042 (V1 IO (0 I 0] s 44,357 |08/25/2033| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 04/25/2013| MBS Paydown 0.20013921......... | ceecevrererneerneeiinenns | veeverinnnns 54,152 | ccovvereenne 54,152 0 9 (U I 54,152 | ovvevrin (V1 IO (1 I (VI IO 646 |03/25/2036| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ... 04/25/2013| Pass-Through Loss (V) IO 10,543 0 0 0 0 0 03/25/2036 1FM.....
94983G  AA 6| WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 05/25/2013{ MBS Paydown 0.19625624......... | c.coverrnrveroveinines | e 41,730 | oo 41,730 0 6 (U I 41,730 | oo 0 03/25/2036( 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.. .| 05/25/2013| Pass-Through Loss 0 4,866 0 0 0 0 0 03/25/2036( 1FM.....
94983G  AA 6| WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 06/25/2013{ MBS Paydown 0.19069937......... | ccoveremvveroneniies | e 61,789 | .ovvverne 61,789 0 9 LU I 61,789 | .o 0 03/25/2036( 1FM.....
94983G  AA 6| WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 06/25/2013| Pass-Through Los: 0 4,894 0 0 0 0 0 03/25/2036 1FM.....
950840 AA 6| WESFARMERS LTD 6.998 04/10/2013.........cc.vvvvev. R.. | 04/10/2013] Maturity 100.0........c.covvvrererrmrirnens | corrrrrirmnirerireninnns | ceriiens 1,500,000 | ......... 1,500,000 0 0 0 e 1,500,000 | ..ovvrennned 0 04/10/2013| 1FE......
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96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025 04/20/2013| MBS Paydown 0.608913926....... | ..ocveeverneenrennein | cervrennn 138,418 | o 138,418 | ............138418 | ............ 137,962 | coovvrerrinnn 0 76 (1 I 138,418 | oo (V1 IO (11 I (V)N I 2,076 | 09/20/2025| 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025... 05/20/2013| MBS Paydown 0.58221652 .133,487 ..133,048 0 98 0 09/20/2025| 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025 .| 06/20/2013| MBS Paydown 0.533805662.. ..242,054 ..241,258 0 149 0 09/20/2025| 1FE......
96032U AA  1|WESTR 2012-3A A ABS 2.50 03/20/25 04/20/2013| MBS Paydown 0.859380986 ...54,423 0 (80) 0 03/20/2025| 1FE......
96032U AA 1 |WESTR 2012-3A A ABS 2.50 03/20/25 05/20/2013| MBS Paydown 0.831993349....... | ..ocvverernervvnvnen | cverrnneeceDATTE | e BATTE | el BATTS | 54,609 | ..coovverirnn 0 (75) 0 03/20/2025| 1FE......
96032U AA  1|WESTR 2012-3A A ABS 2.50 03/20/25 06/20/2013| MBS Paydown 0.806767339....... | ..ocverererneenveennenns | vvrvrneernen50,452 | 50,452 | covirern.50,452 | oo 50,298 | ..ovvveerirnens 0 (64) 0 03/20/2025| 1FE......
971807 AC 6 |WILMINGTON TRUST 4.875 04/15/2013. 04/15/2013] 2,000,000 | ......... 2,000,000 | .........1,986,420 | ......... 1,999,932 | .o 0 507 0 04/15/2013| 2FE......
973582 AA 7 |WINDSOR FINANCIN 5.881 07/15/2017 10/15/2012| Prior Period Adjustment 0 0 | e 328,437 | (V0 0 0 0 0 (V1 IO (V1 I (V1 IR 0 |07/15/2017| 4FE......
973582 ZZ 5|WINDSOR FINANCING TL B L+500 12/5/2017 06/27/2013| Paydown 100.0........ 8,854 8,854 | i 8,766 | 8,769 | .oocovrrirnc 0 89 (1 IO 8,854 | ..oooounnd (V1 IO (01 I (V1 IO 388 |12/05/2017| 3FE......
973582 ZZ 5|WINDSOR FINANCING TL B L+500 12/5/2017 06/28/2013| Paydown 100.0........ 5,000 5,000 | oo, 950 | i 4,952 | e, 0 50 (U I 5,000 | oovvrernnad (V1 IO (U I (V1 IO 0 |12/05/2017| 3FE......
98458P AB 1| YALE UNIVERSITY MTN 2.90 10/15/2014 05/31/2013| Partial Call 103.9415375. 512,432 | oo 493,000 | ...........491,994 | ............ 492,668 | ....cooornnennd 0 384 () I 493,000 | ..oooooeec0 | .. 19,432 | .o 19432 | ..., 8,975 | 10/15/2014| 1FE......
3899999. Total - Bonds - Industrial & MISCEIANEOUS..........cuuiiriiiiieiiitieisii st enssnssnsenses | seenes 87,145,980 | ....... 89,015,495 | .......86,370,319 | ..... 103,356,518 | ...... 87,084,879 | ..............0 | ....61,101 | ... 61,101 |..1,731,776 XXX
8399997. Total - Bonds - Part 4 .....122,362,286 24,255,761 | .....122,584,575 | ... 138,899,882 .....122,301,185 61,101 |..2,741,516 XXX
8399999. TOAI = BOMAS. 1tttk ettt | arees 122,362,286 | ..... 124,255,761 | ..... 122,584,575 | ... 138,899,882 | ...... 122,301,185 | .o | 61,101 | oo 61,101 |..2,741,516 XXX...
Preferred Stocks - Industrial and Miscellaneous
486606 40 3 |KAYNE ANDERSON D 4.95 6/1/2018 05/13/2013| Call 25.125.......ccovververrrinerienes | v 420,000.000 | ...... 10,552,500 | ..oovvrnernnennd 0.00 | ....... 10,499,000 | ....... 10,488,985 | ....ooevvvernn0 | e 11,480 | i 0 | v 11,480 | oo 0 10,500,000 | ...oovvvneend 0 52,500 | ...... 52,500 |..... 173,250 XXX... |RPILFE
642222 ZZ 9 |NEWBRIDGE BANC 5.00 SER A. 06/03/2013| 2,500.000 2,500,000 0.00 | oo 2,476,950 | ......... 2,476,950 | ..ovovvirrnnn. 0 0 0 2,476,950 | ..ccovvvnnnn 0 23,050 | ... 23,050 | ...... 37,500 XXX... | P4AZ....
902973 88 2| US BANCORP 7.875 C....ccoovvvrririniinnriniinnns 06/03/2013| Call 25.0......ccvvveivnniserireriiniens | conee 100,000.000 2,500,000 0.00 2,500,000 | ......... 2,560,000 | .......(60,000) | ..coooovrinienc0 [ oo 0 | s (60,000) 0 2,500,000 (V] [ (N I 0. 126,329 XXX... | P2LFE..
8499999. Total - Preferred Stocks - Industrial & MiSCEIANEOUS..........ccurruriisirisiersisrissersssrisssrs st snsssssenins | sseens 15,552,500 |[........... PO, 15,475,950 | ....... 15,525,935 | .......(60,000) | ... 11,480 | ..o 0 | s (48,520) | ..ooovvvnnnad 0 15,476,950 | ..ooovvennad 0 75,550 | ... 75,550 |..... 337,079 XXX... [ XXX....
8999997. Total - Preferred StOCKS = Part 4..........oiiiiiiiiiieiiii s | nnees 15,552,500 |........... RO, 15,475,950 | ....... 15,525,935 | .......(60,000)] ...... 11,480 | ...ccccovrnnnad 0 | s (48,520) | ..o 0 15,476,950 | ...coooonnnad 0 75,550 | ... 75,550 |..... 337,079 XXX... |.XXX....
8999999. TOtal = PrEFEITEA SHOCKS. . .vv.rereestrisiriers ettt | snrsa 15,552,500 |........... XXX eowoiene | e 15,475,950 | ....... 15,525,935 | .......(60,000)| ...... 11,480 | ..ccccocinnnncd 0 ] s (48,520) | ..ooovvvnnad 0 15,476,950 | ..ooovvvinnnad 0 75,550 | ... 75,550 |..... 337,079 XXX... [ XXX....
Common Stocks - Industrial and Miscellaneous
G79441 10 4| SEACOLTD...viviirirrercerrinerieniesesseessssserienienes ..| 04/10/2013| Liquidation Dividend... 0.000 52,188 (V1 (V0 0 0 0 0 0 52,188 | ...... 52,188
001750 AB 4 |AMMC CLO 2011-9A 01-15-22.....cccccomvrunrrrrrinrirens . | 04/15/2013| Book Value Adjustment............... | coceerereen. 0.000 | .ovrernee 195,132 (V1 IO 195,132 | v 0 0 (1 I 195,132 | coovvvcrennnd (V1 IO (01 I 0
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22 . | 04/11/2013| Book Value Adjustment 0.000 241,205 (V1 I 241,205 | ..o 0 0 (U I 241,205 | .o (V1 IO (V1 I 0
086516 10 1|BEST BUY COINC......covvvemrerercrrrncrrerireens 04/05/2013| BERNSTEIN.......covvvrevrrirerirens | cvviee 15,000.000 | .....cvee 370,639 | ..ovvvreere XXX | i 364,089 | ..cocvvnee 177,750 | cooovvei 0 0 (1 177,750 | oo 0 192,889 |..... 192,889
086516 10 1|BEST BUY COINC....coosvvrriiicrinrircriens 04/08/2013| BERNSTEIN........covvvmrimrrineiiens | v 10,000.000 | ............ 251,907 | .ovvereee XXX | i 242726 | .o 118,500 | covovrerrinnnn 0 0 0
086516 10 1|BEST BUY COINC......coevoiviricrirrrricrirnens 04/30/2013| INTERSTATE GROUP.........ccooe. | vererer 7,800.000 | ..cvvvnee 207,725 | oot XXX | s 189,114 | oo 92,430 | oo 0 0 0
086516 10 1|BEST BUY COINC....c.osvermrereircrirnrirerieens 05/01/2013| INTERSTATE GROUP........ccoce. | rvenas 45,000.000 | ........ 1,165,636 | ...coooeree XXXeriie | e 1,091,043 0 0 0
302104 10 4| EXONE COMPANY......ccoorirmmvrrermrierseirininenns 04/10/2013| FRIEDMAN BILLINGS RAMSEY | ......... 2,600.000 | ..coovrernrns 89,189 | .vvvveer e XXX | i 46,800 0 0 0
302104 10 4 |EXONE COMPANY... 04/30/2013| INTERSTATE GROUP 2,500.000 .95,483 ..45,000 0 0 0
302104 10 4 |EXONE COMPANY .| 05/14/2013| FRIEDMAN BILLINGS RAMSEY ..1,230.000 ..58,487 ..22,140 0 0 0 236,347 36,347
423074 10 3|HJHEINZ CO 06/10/2013 Distribution............cccrvverreervrrnes | covee 207,750.000 5,061,875 19,444,379 | .......11,983,019 | ..(2,538,640) | .......cceeeee.0 | covirriririnac 0] ...(2,538,640) | .....cccoo.... 0 ..5,617,496 |..5,617,496
428236 10 3 |HEWLETT-PACKARD CO.....cccoovervmrrrrrirnennns 05/24/2013| BERNSTEIN........ovvvrrirrrincriiens | cvrenns 31,750.000 | ..covornees TT4217 | e XK | s 1,315,450 | ...ccoovvnn 452,437 0 89,218 0 232,562 |..... 232,562
494368 10 3 |KIMBERLY-CLARK CORPORATION 04/08/2013[ ISI GROUP.......ccvvveirrrrriernrinns | vrvae 30,000.000 | ......... 2,966,259 | ..ooooeeeee XXX [ v 1,975,126 | ......... 2,939,400 | .....(964,274) | ..ccoovviveieen0 | v 0] .o (964,274) | ..o 0 991,132 |..... 991,132
494368 10 3| KIMBERLY-CLARK CORPORATION 04/09/2013| I1SI GROUP.........ovvemerrerierirnenes | cvrenns 20,000.000 | ......... 1,985,654 | ...coooeee XXXeiriis | o 1,297,041 | ......... 1,959,600 | .....(662,559) | ..oovvvvereren0 | o 0| (662,559) | ...oovvnnvnnd 0 688,612 |..... 688,612
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494368 10 3 |KIMBERLY-CLARK CORPORATION.... e 04/10/2013| INTERSTATE GROUP.........coce. | erenas 30,000.000 | ......... 2,994,197 | oo XK | s 1,928,752 | ......... 2,939,400 | ..(1,010,648) | . 0 .(1,010,648) | o0 | e 1,928,752 ..1,065,445 |..1,065,445 | ...... 46,500 |...... XXXeoo | Lo
494368 10 3| KIMBERLY-CLARK CORPORATION.........ocovververnres [ e 04/11/2013| INTERSTATE GROU 20,000.000 ..2,017,325 1,274,513 .1,959,600 | ..... (685,087) | . .(685,087) | .. 1274513 | 0 [ 742,811 |..... 742,811 | ... 31,000 |...... XXX...
RAYMOND JAMES &
494368 10 3| KIMBERLY-CLARK CORPORATION.........ccovrvrvernres [ e 04/11/2013| ASSOCIATES 20,000.000 ..2,006,243 1,260,586 11,959,600 | ..... (699,014) | . .(699,014) ] .. 1,260,586 | ..............0 |..... 745,657 |..... 745,657 | .....31,000 |...... XXX...
494368 10 3 |KIMBERLY-CLARK CORPORATION.... JOOT 04/12/2013| INTERSTATE GROUP........ccovve | vevvene 15,000.000 | ......... 1,517,667 [ ..ooveeree XXX | i 942,889 | ......... 1,469,700 | ..... (526,811)| . (526,811)] .. ...942,889 | ..ccoeen0 | 574,779 |..... 574,779 | .....23,250 |...... XXX...
494368 10 3 |KIMBERLY-CLARK CORPORATION.......ccoonsvernrernee | ceene 04/18/2013| INTERSTATE GROUP.........ccoce. | verurnc 6,736.000 | ..ccoovnce 687,443 | ..ot XXX | s 420,864 | ............ 659,993 | ..... (239,129) | ovvovvvrrrrne 0 0 (239,129) (1 IO 420,864 | .............. 0| 266,578 |..... 266,578 | .....10,441 |...... XXXeoo | Lo
494368 10 3| KIMBERLY-CLARK CORPORATION.........ccovrvvvernnes [ e 04/19/2013| INTERSTATE GROUP.........coccre | vrrnes 58,264.000 | ......... 6,149,843 |.......... XXX ovirs | s 3,589,039 | ......... 2,998,707 | ...... 590,332 | .o (V1 IO [V I 590,332 | ovvvierinns (VN I 3,589,039 | ..o 0 [..2,560,804 |..2,560,804 | ......90,309 |...... XXX.oo [ Lo,
693475 10  5|PNC FINANCIAL SERVICES GROUP..........ccconvvmvues | eene 05/15/2013| BERNSTEIN........ovvvmevirincrirens | cvrvens 20,000.000 | ......... 1,406,784 |........... XXXeoovoe | e 1,081,964 | ......... 1,166,200 | ....... (84,236) | ..vvvvernennd (U 0 | s (84,236) | .vovvvvnnnd 0| e 1,081,964 | ....cocoonvnd (V) 324,820 |..... 324,820 | ......16,800 |...... XXXeoo | Lo
742718 10 9|PROCTER & GAMBLE COMPANY... 05/28/2013[ ISI GROUP......ccvvvrirriiieririnns | v 40,000.000 | ........ 3,266,787 | ..o XKXorivier | 00000..2,393,428 | ... 2,715,600 | ..... (322,172) L0 (322,172) 0 2,393,428 (V) 873,359 |..... 873,359 | .....46,540 |...... XXX.oo [ Lo,
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.. .| 04/01/2013| INTERSTATE GROU 20,000.000 .1,217,971 11,232,400 | ..(1,229,832) 01 ...(1,229,832) .0 1,215,403 |..1,215,403 | ..ccocveeren0 [ e XXX...
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.. .1 04/02/2013| INTERSTATE GROUP.......ccccoese | v 17,200.000 | ......... 1,051,411 [ e XXX | 2,208 | e 1,059,864 | ..(1,057,656) | . .0 | ...(1,057,656) .0 ..1,049,202 |..1,049,202 | ..cccoveeren0 e XXX...
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.......ovvvviririianies | e 04/03/2013| INTERSTATE GROUP.........cccce. | vervrs 1,467.000 89,252 | oot XXX | v 188 [ 90,397 | (90,208) | ....oovevevened (V1 I 0| s (90,208) 0 | o188 | 0 | e 89,064 | ... 89,064 | ..o 0 ... XXX | Lo
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A......ovvvrmvrrerrnnnes | e 04/09/2013| INTERSTATE GROUP.........ccoce. | vererns 4,621.000 277,284 | oo e XXX [ v 893 | e 284,746 | ... (284,153) | ..ooovvrrrnne (U I 0| . (284,153) 0 | overrerreerned93 | 0 | 276,691 |..... 276,691 | oo (N XXXeoo | Lo
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.......ovvvverrriannes | e 04/10/2013| INTERSTATE GROUP........ccoce. | evvnas 40,000.000 | ......... 2,422,454 | ..o XK [ 5,136 | 334,799 | L (329,663) | ..voovvvnrrne (1 I 0| . (329,663) | <.vevvvvven0 | e 5,136 [ 01.2,417,318 |.2,417,318 | cccovvennncn (U XXXeoo | Lo
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.. .| 04/11/2013| INTERSTATE GROUP.......cccooeee | v 16,712.000 | ......... 1,019,172 ..(1,027,648) | . .0 | ..(1,027,648) | .. .1,017,026 |..1,017,026 | .....cccceee0 | eeee XXXeo | Lo
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.. .1 05/06/2013| INTERSTATE GROUP........cccese | v 15,000.000 | ............ 906,613 | ..cooveee XXXeres | e 1,926 | ... 924,300 | ... (922,374)| . 0 (922,374) | wovovvveiren0 | 1,926 | 0 904,687 |..... 904,687 | ..ccvevrne0 [ e XXXeoo | Lo
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A....c.oevvvvvrvrrirns | e 05/07/2013| INTERSTATE GROUP.......cccccre | rrrnee 20,000.000 | ........ 1,214,217 +(1,229,832) | oovvvirnnn (V1 IO 0] ...(1,229,832) [ coovrvreecn0 | viiiieireni2,568 | o 0 [..1,211,649 |..1,211,649 | ...cccrvvnnee. (V1 XXX.oo [ Lo,
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.......vvvrmvimeernnnns | oeee 05/09/2013| INTERSTATE GROUP........ccouve | vevvene 15,000.000 | ............913,042 | oot XKX s | 1,926 | ..........924,300 | ... (922,374) | oo (U I 0| (922,374) | coovviveenn0 | 1,926 | (V) 911,116 |..... 911,116 | oo 0. XXXeoo | Lo
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.......oovvvnverreiannes | ceeee 05/10/2013| INTERSTATE GROUP........ccoce. | wrrenne 15,000.000 | ..o 912,181 | oo XKX i | 1,926 | .......924,300 | ... (922,374) | oo (U I 0| . (922,374) | cocvvvcveeenn0 | 1,926 | (V) 910,255 |..... 910,255 | covovvrerncs (N XXXeo | Lo
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.. .1 05/13/2013| INTERSTATE GROUP.......cccooeee | v 15,000.000 | ...........905,461 | ...cooecc. XKXovire | v 1,926 | ...........924,300 | ... (922,374) | . L0 (922,374) w0 [ 903,535 |..... 903,535 | .ocvcverreen0 [ e XXX...
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.. .| 05/14/2013| INTERSTATE GROU 15,000.000 | ............908,588 | ....cc.. XXX.oovrs | corvrrrnennnn 1,926 | ...........924,300 | ... (922,374)| . .(922,374) N1 I 906,662 |..... 906,662 | ......coeec..0 [ oo XXX...
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.. .1 05/16/2013| INTERSTATE GROUP... .5,000.000 303,760 | ..coooeere XXX [ e 642 1 .......308,100 | ... (307,459) | . (307,459) 0 [ 303,118 |..... 303,118 | covvivreen0 e XXX...
92870X 30 9| VOLTARICORP.......ccoumiviriirinimmssrissrsssnsensssessnes | coene 04/24/2013| Stock Split 1.0 for 10.0......ccccvveees | coveead 50,873.330 0 [ XXX [0 | i [ I [ I 0 0 0 0 | e [ I 0 | e 0. XXXeoo [ Lo
9099999. Total - Common Stocks - Industrial & MISCElIANEOUS. ...........ewuriuruiisirissisierssesssesssssessees s ees st snssnnsns | seseees 55,703,288 | ...ooooe XXX oiovis [ v 28,950,624 | ....... 44,869,463 | (17,221,342) | .ooovvvinnnnn [ I 0| ..(17,221,342) | .ccooovvvrns 0| . 27,648,124 | ool 0 | 28,055,164 | 28,055,164 |..... 503,639 |...... XXX... [ XXX....
9799997 Total - Common Stocks - Part 4..........ccoovirinnninns Y 55,703,288 [.....cc.. XXXoirivrs [ rvnens 28,950,624 | ....... 44,869,463 | (17,221,342) | ...ovvvvvnnnnnd (V) I 01].(17,221,342) | .o 0] . 27,648,124 | ...ccoo..ud 0 [ 28,055,164 |28,055,164 |..... 503,639 |...... XXX... [.XXX....
9799999. Total - Common Stocks................ N 55,703,288 | ..o XXX oivvi [ v 28,950,624 | ...... 44,869,463 | (17,221,342) L(17,221,342) | ool | 27,648,124 28,055,164 | 28,055,164 |..... 503,639 |...... XXX... [ XXX....
9899999. Total - Preferred and Common Stocks 71,255,788 [ oo XXX i [ e 44,426,574 0,395,398 | (17,281,342) ..(17,269,862) 3,125,074 28,130,714 28,130,714 |..... 840,718 |...... XXX... [.XXX....
9999999. Total - Bonds, Preferred and Common Stocks 193,618,073 | .oovveee e XKX s | e 167,011,149 | ..... 199,295,279 | (17,160,397) .(16,642,153) | ..covvcvernn0 | 165,426,258 28,191,815 | 28,191,815 |..3,582,235 | ...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....3.
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Statement for June 30, 2013 of the

GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike 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) BJ/A.C.V. Accretion ltems Exposure Entity Quarter-end (b]
Forwards - Other
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 (8,800) (8,800) 0 (8,800) 0 0
1.5324 GBP / 1 USD... (G5822*AA6 Marketform Group.... | D Part 1. | Currency | U. S. Bank . |.04/15/2013|.10/16/2013) .. .....3,000,000 0 0 0 32,400 32,400 0 32,400 0 0
1259999. Total-Forwards-Other 0 0 0 23,600 23,600 0 23,600 0 0 XXX
1269999. Total-Forwards 0 0 0 23,600 23,600 0 23,600 0 0 . XXX
1439999. Total-Other. 0 0 0 23,600 23,600 0 23,600 0 0 ... 13,315 | ... XXX....
1449999. TOTAL 0 0 0 23,600 23,600 0 23,600 0 0 ...13,315 | ... XXX....
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges All Other 19 20 21 22
15 16 17 18
Description of Change in Change in Hedge
Item(s) Hedged, Book/ Variation Margin Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used| Cumulative Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or Trade Transaction Date Fair Carrying Variation Variation to Adjust Basis Variation Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchange Date Price Price Value Value Margin Margin of Hedged Item Margin Current Year Exposure | Quarter-end (b) Point
Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance
Brokers
0 0 0
Total Net Cash Deposit; 0 0 0

NONE
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 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 orN) Collateral Value >0 Value <0 of Collateral Value > 0 Value <0 of Collateral Exposure Exposure

NAIC 6 Designation
U S BAINK... ettt ek feE et I ..... Yoo I ..... N {1 IR 32,400 | o (8,800) 23,600 32,400 (8,800)].... 13,315 13,315
0799999. Total NAIC 6 Designation. 0 23,600 32,400 (8,800)].... 13,315 13,315
0999999, TOAIS........cvviieeiiiiiiisisi i 0 23,600 32,400 [CE10[0) ) IR 1 o 0[O I IR 13,315 13,315
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CusIP Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Maturity Date | (I, Vor IV)

NONE




statement for June 30, 2013ofte. GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
General Interrogatories:
1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3 Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAICS: §........ ONAICG: §........ 0

NONE

QE10



statement for June 30, 2013ofthe. GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatory:
Total activity for the year to date: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
Average balance for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

1.
2.

NONE

QE11




Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE 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............ccccveveemereereceinenns New YOrk, New YOrK........ccccuvevvrmeviinicies | covvervinerienns | v 0.010 23 0 295,253 64,390 | ..o 1,496,247 | XXX..
Bank of America Miami, Florida 0 0 367,641 363,076 414,746 | XXX..
The Bank of Kentucky. Crestview Hills, KENtUCKY.........covevrvverees | coverrerrinereenns 0 (1 I 1,999,910 | oo 1,999,910 | v 1,999,910 | XXX..
The Bank of Guam Hagatna, Guam 0 0 50,000 50,000 50,000 | XXX..
The Centreville National Bank.. . Stevensville, Maryland 0 0 161,337 132,665 148,967 | XXX..
Fifth Third Bank Cincinnati, Ohio. 0 139 628,860 548,580 548,580 | XXX..

Certificate of Deposit .15% 4-30-14 0 0 0 0 0 [XXX..
First Midwest Waukegan, lllinoi 0 0 6,323 343 0 | XXX..
Huntington National Bank Columbus, Ohio 0 (1 I 4,999,523 | ............ 4,999,523 | ............ 4,999,523 | XXX..
JP Morgan Chase. Indianapolis, Indiana. 20 0 75,027 75,034 75,040 | XXX..
Keybank Albany, New York 0 0 399,693 399,693 399,693 | XXX..
Laconia Savings Bank Whitefield, New Hampshire.............coocces | corvreorverernnnens 0 0 277,537 205,893 156,410 | XXX..
LaSalle Bank N.A. Chicago, lllinois. 0 0 302,741 352,414 235,404 | XXX..
The Northern Trust Company / O'Hare. . Schaumburg, lllinois. 0 0 580,935 391,238 8,010,782 | XXX..
PNC Bank Pittsburgh, Pennsylvania..............cccccccees | covervevrneereenns 0 0 | o (35,400,125) | ........ (43,710,547) | ......... (23,548,432) | XXX..
Northrim Bank Anchorage, Alaska 0 50 36,597 36,597 36,597 | XXX..

Certificate of Deposit .20% 10-23-13 0 0 0 0 0 [XXX..
Royal Bank of Canada Toronto, Canada 21,153 0] .....15,298,991 | .......... 16,736,848 | .......... 16,538,227 | XXX..
RBC Dexia Investor Services Trust..........c.cocvvuerrcrennns Toronto, Canada 0 0]......15266,290 | .......... 15,266,290 | .......... 17,511,240 | XXX..
U.S Bank Cincinnati, Ohio. 0 0 131,145 131,145 0 | XXX..
Wells Fargo Bank Los Angeles, California 0 0 2,156,738 2,152,985 6,368,385 | XXX..
0199999. Total Open Depositorie: XXX 21,197 190 ..35,441,321 | XXX..
0399999. Total Cash on Deposit. XXX 21,197 190 ..35,441,321 | XXX..
0499999. Cash in Company's Office. 0., S [T 0., SN [ 0.5 S PR XXX 76,331 | XXX..
0599999. Total Cash .00 S 21,197 190 | ..........7,722,602 | .............286,009 | ......... 35,517,652 | XXX..

QE12
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Statement for June 30, 2013 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

Sweep Accounts

PNC REPUICHASE AGFEEMENL. ... cveceieeisteseteesees et eeesseesse et s e et snseesee s ses et ee s et ses et an s et eases e ses st ensesnees | 33,602,856 4,792
8499999, TOtAl - SWEEDP ACCOUNES. ...t vetrsseeretts e ers etttk 33,602,856 4,792
8699999. Total - Cash EQUIVAIBNS...........ccivuuiieeiieriieiceieieiesiesss et nsenes 33,602,856 4,792




Supplement for June 30, 2013 of the G REAT AM E RlCAN | NS U RAN C E CO M PANY

* 1 6 6 9120135050010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 2013

NAIC Group Code.....84

Company Name: GREAT AMERICAN INSURANCE COMPANY

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
............... 92,703,877 {..............90,616,410 | ...............25,839,488
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POICY? ......c.eiveeeeiericieeeieeeee st sss s saes s saes Yes[ 1 No[X]
2.2 Can the direct premium eamed for D&O liability coverage provided as part of a CMP packaged policy
DE QUANLITIEA OF ESHMAIEAT? ....veeeeecee ettt s et e s st s st bbb et s R a st s s b e b e b s s st st s e bbb n e Yes[ 1 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:
2 Vo T3 0TV 21171 AT OO B 0
2.32 Amount estimated USING reasoN@bIE ASSUMPLONS. .........ovururrrrrresrirrernrieeesissesessessss e ssessssssessesssssses st ssssessessanssessessessasssnssessesssnssessessssssessesssnssessnsssssessansans 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 POIICIES: .........ccueveieereieiiiietese i esies st s et bt ss st es s ss s sessaes B 0

DIROFCR




	Q01 - Jurat
	Q02 - Assets
	Q03 - Liabilities, Surplus and Other Funds
	Q04 - Statement of Income
	Q05 - Cash Flow
	Q06 - Notes
	Q07 - General Interrogatories-Part 1
	Q07.1 - General Interrogatories-Part 1
	Q07.1 - General Interrogatories-Part 1-Financial
	Q07.1 - General Interrogatories-Part 1-Investment
	Q08 - General Interrogatories-Pt 2
	Q09 - Sch. F
	Q10 - Sch. T
	OrgChart
	Q12 - Schedule Y-Part 1A
	Q12.1 - Schedule Y-Part 1A
	Q12.2 - Schedule Y-Part 1A
	Q12.3 - Schedule Y-Part 1A
	Q12.4 - Schedule Y-Part 1A
	Q13 - Pt 1
	Q13 - Pt 2
	Q14 - Pt 3
	Q15 - Supplemental Exhibits and Sch. Interrogatories
	Q16 - Overflow Page
	Q16 - Overflow Page
	QSI01 - Sch. A-Verification
	QSI01 - Sch. B-Verification
	QSI01 - Sch. BA-Verification
	QSI01 - Sch. D-Verification
	QSI02 - Sch. D-Pt 1B
	QSI03 - Sch. DA-Pt 1
	QSI03 - Sch. DA-Verification
	QSI04 - Sch. DB-Pt A-Verification
	QSI04 - Sch. DB-Pt B-Verification
	QSI05 - Sch. DB-Pt C-Sn 1
	QSI06 - Sch. DB-Pt C-Sn 2
	QSI07 - Sch. DB-Verification
	QSI08 - Sch. E-Verification
	QE01 - Sch. A-Pt 2
	QE01 - Sch. A-Pt 3
	QE02 - Sch. B-Pt 2
	QE02 - Sch. B-Pt 3
	QE03 - Sch. BA-Pt 2
	QE03 - Sch. BA-Pt 3
	QE03.1 - Sch. BA-Pt 3
	QE04 - Sch. D-Pt 3
	QE04.1 - Sch. D-Pt 3
	QE04.2 - Sch. D-Pt 3
	QE04.3 - Sch. D-Pt 3
	QE04.4 - Sch. D-Pt 3
	QE04.5 - Sch. D-Pt 3
	QE05 - Sch. D-Pt 4
	QE05.1 - Sch. D-Pt 4
	QE05.2 - Sch. D-Pt 4
	QE05.3 - Sch. D-Pt 4
	QE05.4 - Sch. D-Pt 4
	QE05.5 - Sch. D-Pt 4
	QE05.6 - Sch. D-Pt 4
	QE05.7 - Sch. D-Pt 4
	QE05.8 - Sch. D-Pt 4
	QE05.9 - Sch. D-Pt 4
	QE05.10 - Sch. D-Pt 4
	QE05.11 - Sch. D-Pt 4
	QE05.12 - Sch. D-Pt 4
	QE05.13 - Sch. D-Pt 4
	QE05.14 - Sch. D-Pt 4
	QE05.15 - Sch. D-Pt 4
	QE05.16 - Sch. D-Pt 4
	QE05.17 - Sch. D-Pt 4
	QE05.18 - Sch. D-Pt 4
	QE05.19 - Sch. D-Pt 4
	QE05.20 - Sch. D-Pt 4
	QE05.21 - Sch. D-Pt 4
	QE05.22 - Sch. D-Pt 4
	QE05.23 - Sch. D-Pt 4
	QE05.24 - Sch. D-Pt 4
	QE05.25 - Sch. D-Pt 4
	QE05.26 - Sch. D-Pt 4
	QE05.27 - Sch. D-Pt 4
	QE05.28 - Sch. D-Pt 4
	QE05.29 - Sch. D-Pt 4
	QE05.30 - Sch. D-Pt 4
	QE05.31 - Sch. D-Pt 4
	QE05.32 - Sch. D-Pt 4
	QE06 - Sch. DB-Pt A-Sn 1
	QE07 - Sch. DB-Pt B-Sn 1
	QE07 - Sch. DB-Pt B-Sn 1B-Broker List
	QE08 - Sch. DB-Pt D-Sn 1
	QE09 - Sch. DB-Pt D-Sn 2
	QE10 - Sch. DL-Pt. 1
	QE11 - Sch. DL-Pt. 2
	QE12 - Sch. E-Pt 1-Cash
	QE13 - Sch. E-Pt 2-Cash Equivalents
	DIROFCR - Director and Officer Supplement



