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Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE 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 2,500,490,245 | ..o (1] 2,500,490,245 | .......... 2,424,201,154
2. Stocks:
2.1 Prefermed STOCKS. ... vttt ettt st ssessensnns | sesessessenes 145,164,004 | ..o (1] 145,164,064 | ............. 116,277,997
2.2 COMMON SOCKS. .. ..vererrirrerereisnsssessisessssssssssssssssessssessssssessesssssssssesssssssssessessssssessenssnssesses | sesssssees 1,018,369,294 | ...covveireres (1] 1,018,369,2% | .......... 1,016,407,306
3. Mortgage loans on real estate:
B FIISEENS ettt | eeteneennens 141517184 | oo (1] 141,517,184 | ............. 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 860,238 | ..o {1 I 860,238 | oo 952,552
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......vvvevieiecieiiee ettt st ss st enaesnns | evsesnsensenas 49,490,827 | ceoovvveeeeeeere, () I 49,490,827 | ............... 49,656,033
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......veeceririreieerieeineiseesssessseiseens | ceeeesessessnsenessesssssanenn (01 (01 (0 T 0
5. Cash ($....(9,022,069)), cash equivalents ($.....32,174,509)
and short-term investments ($.....155,920,868)...........cc.oeveeruereeriieeieeiesieesieesiessesseesseessesnaens | ceevieeriens 179,073,308 | ..oovevevreeeeerenias 0] e 179,073,308 | ............. 463,382,126
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......c.uiviveiecicisiiesieieisete et sssessesesns | eressessesssssssesessesssns (01 U {1 TR (0 U 0
T DBIVALIVES ...ttt | senebne bbb 0 | e (01 RN 0 [ e 0
8. Other iNVEStEd @SSEIS.........c..ovuuiiiiiiiiiririrr sttt estaenns | sersensiness 63,495,041 | .o (V18 IO 63,495,041 | ...ccooenen 48,596,933
9. ReCeivables fOr SECUMLIES............coiuiiiiciiciice st | sbeessasssessseenies 572,359 | oo, (V18 T 572,359 | oo 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 4,099,032,560 | ...cvvrrerrrreirereiiinnias (1] 4,099,032,560 | .......... 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 28,755,266 | ....oooovverieieieinan (V18 P 28,755,266 | ........co..... 27,577,641
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..........c.cccccevvrveies | veverernnn. 362,442,906 | .......coco... 12,129,427 | .o 350,313,478 | ............. 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 154,603,514 | ooovoeeeeers (1] 154,603,514 | ............. 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.........oovrrrrrirriirese st nesssenes | ersesssannes 109,331,243 | ..o (V10 109,331,243 | ... 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 58,456,312 | .cccevernen 56,523,033 | ...ccoevernne. 1,933,279 | oo 1,612,499
21.  Furniture and equipment, including health care delivery assets ($.......... 1) SN ISV 5,303,506 | .c.oovrrerrrenes 5,303,506 | ..overeerrreieireieiines (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..............cccocveerereerisierceseeeceecece e | e 5,281,931 | oo 785,674 | ..ccvvevne. 4,496,257 | ...coovverrnene 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...........ccvviveviirieeeeeeeeee et | eeererisiens 903,422,389 | ............... 20,856,761 | ............. 882,565,628 | ............. 325,458,526
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 5,810,928,074 | ............... 95,598,402 | .......... 5,715,329,672 | .......... 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 5,810,928,074 | ............... 95,598,402 | .......... 5,715,329,672 | .......... 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. Receivable from Federal Crop Insurance Corporation..............cccevveveiveeverieesnveesecessieenins | eveverienenns 727,999,874 727,999,874 | ............. 173,977,420
2502. Company owned life INSUFANCE...........cceviicveiiicieiiees e ssenes | srebesssseans 138,531,342 | .o {1 138,631,342 | ............. 134,940,652
2503. FUNAS held @S COlRLEIAL...........vermreerrirrrriereie et ese s essssnens | evsssesessenens 8,742,085 | ..o (VN S 8,742,085 | ....covvevennn. 6,427,917
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.coceevieevicveeeceiiiens | vvevevienenns 28,149,088 | ............... 20,856,761 | ..cocvvvernne. 7,292,327 | oo 10,112,537
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE).......cvwerireiernieniiniisssissersserisssissninenes | rerisesenens 903,422,389 | ...coovenns 20,856,761 | ..oovovene. 882,565,628 | ............ 325,458,526
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Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current acCident YEar $.....843,356,423)..........ccuerrerervierereereseiessesssesesss s sesssssessssssessssssssssssssssssssessessssssessssssssaens | sessessessssssnssensans 2,132,646,276 | ...ccoovvevvvererne 2,009,357,699
2. Reinsurance payable on paid losses and [0SS adjUStMENt EXPENSES.........cceuurirrireiririereireeereiseseee i sssesseesessssessenns | seeesesssssssssessesssesseseen 410,500 | oo 1,081,211
3. LOSS QQUSIMENE EXPENSES......cocvviieeiiecieiiiieisi ettt s s bbb bbb s s st b b sttt b s snsebesansesessnsesanans | debensetesesnsesanntesans 359,589,799 | .o 346,742,601
4. Commissions payable, contingent commissions and Other SIMIlAr ChArgES............ccuvvievriivieeeeeeieee e sssseseseess | eveesesssssesesessesasseess 54,713,058 | oo 26,351,357
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cveieviveieieieiee ettt ssenaes | seesssessesssssessesanes 100,266,261 | ....coovvvrererricieiinnes 90,984,484
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........coverurrrrerririrniineireisireeseieessssseseesessessseesessessens | sesssesessessesssssssssessas 14,218,128 | oo 15,867,877
7.1 Current federal and foreign income taxes (including $..........0 on realized capital gains (I0SSES)).........covvrvrrrerrrmrineinsies | seveeisesiseeiseessesssnees 21,853,899 | 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 $.....480,311,719 and including
warranty reserves of $.....15,306,721 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SEIVICE ACL..........ccoveieieieireneeeieesssiesensiens | coveieieseneesnneennes 946,841,636 | ..ooooveveerereiiinins 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).........cvevrviirerereiiisie et ssssssesessns | sressesssesssssssssssseses 61,379,209 | ..oovvvereerererrenne 65,078,674
13.  Funds held by company Under reiNSUrANCE trEALIES............ccceviivcriieireiiiie et a b saenens | sebessssesssssesssssesns 470,604,063 | ....cooocverrirerinns 348,462,581
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieevriieeieiccee et et sesees | crevesssesse s sssssaesen 40,549,529 | ....oooovveriienns 36,366,611
15, Remittances and items NOt AlIOCALEM.............cccuuuiiiiiiiiiir s | s 350,585 | ..o 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..........cvvrririrriririnre s | esreseseeessess s 3,498,720 | oveeeeeeeeeee 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 (102,435,069) [ .eovvrerrerrereenienns (109,060,778)
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)...........ovuriierriririerrireie e seeessessseanes | sreeesessesessesseesn 4,139,397,420 | ..o 3,662,948,328
27, ProteCted CEIl HADIMITIES. .........rvvereereiiiiieciecireciseie ittt | ebenb st 0 [ o 0
28.  Total liabilities (LINES 28 @MU 27).........cvuurerrericrireieseeesseesseeessseseseess s sesssss s esess s sess st sss s eess et sesssesssnsssnns | sessssssssssssssssssns 4,139,397,420 | ..oovvvivinreri 3,662,948,328
29.  Aggregate write-ins for SPECial SUMPIUS fUNAS.........c..vuruririieire ettt sttt essntas | sbebsessestessnessessenens 136,891,302 | ..voeeeeieeene 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 1,575,932,251 | oo 1,469,644,876
38, Totals (Page 2, LN 28, COL. 3)......cvuurrerririirirriieriseeisessiesssse s sst st ess sttt nantes | neestesss s nenenns 5,715,329,672 | ..oovvvvierrincrenne 5,132,593,204
DETAILS OF WRITE-INS
2501, Accounts payable and Other IADIIES. ..ottt tenses | sessesssssstessesssnsessens 34,456,233 | ....coovrereias 35,729,761
2502. Retroactive reiNSUIANCE CEUBT.........c.wurerereeiieeeireieereese et ssees et es sttt nnnenns | sesessesnnsesseseenssaens (136,891,302) | .ooevvereerirrerienns (144,802,992)
2503. Retrospective Premilm PAYADIE..........ccviieiiiiirieieieieie ettt sttt b s tenna | ebseseesestes ettt n st [0 12,452
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 (102,435,069) | ...ocvveereeirrerciens (109,060,778)
2901, Retroactive MEINSUIANCE JAIN.........c.cveieieiiieiee ettt sttt bbbttt bbb b s st s s tessesnsas | evesssssssessnsessessesas 136,891,302 | ..oovevvvevee 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 136,891,302 | ..o, 144,802,992
3201.
3202.
3203.
3298.
3299.
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Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COM PANY

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 $ 1,353,049,656 | ........... 1,297,676,342 | ........... 1,830,275,437
(written $ 1,017,562,568 |.............. 887,377,778 1,199,955,734
o (WIItEEN §.....1,049,181,267) ..ot | fnnisnienes 890,437,229 |.. ....869,136,762 .1,221,841,165
(written $ 1,480,174,995 1,315,917,357 1,808,390,006
DEDUCTIONS:
2. Losses incurred (current accident year $.....925,743,617):
20 o OO OO RTPSTTPPRRSTRPOTRN ISR 1,100,033,931 | ........... 1,383,837,200 | ........... 1,874,760,652
2.2 Assumed 457,109,056 |.. ...427,763,248 675,380,634
2 T 07T =T OO USRS SRR 813,206,303 |........... 1,108,808,106 | ........... 1,573,492,368
2 NEL. ..ttt | erbaenteeneas 743,936,684 | .............. 702,792,342 | .....concn. 976,648,917
3. Loss adjustment expenses incurred..... ..154,306,867 | .. ....158,434,307 | .............. 206,721,285
4. Other underwriting expenses incurred............. ..527,663,008 | .. ....454,043,116 .618,185,027
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 (O 0
6. Total underwriting deductions (LiNES 2 throUGh 5).........cceiiueiiiiiieieesiee et nns | eaesesanns 1,425,906,559 | ........... 1,315,269,765 | ........... 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 54,268,435 | ..coovvvriireinnnd 647,592 | .oovrrvrrinnn 6,834,776
INVESTMENT INCOME
9. Netinvestment iNCOME BAME............ceuiiiriiiiie et | esbenineniees 111,674,664 111,248,823 | .............. 173,401,661
10. Net realized capital gains (losses) less capital gains tax of $.....35,086,14: ...69,434,840 |... (25,214,661) | ..... ...(3,108,193)
11. Netinvestment gain (I0SS) (LINES 9 + 10).......c.ccuriereiiiieesieieieteees ettt es s ses s sssesses st sessssasssnsns | evsesnsinans 181,109,504 | ......cooue. 86,034,163 | .............. 170,293,468
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $ (CHRIY(0) ) I— (1,315,587) | ...ovvvrrrrnene (1,723,794)
13. Finance and service charges not included iN PrEMIUMS...........ccovciveiiiniieieieiseeie et s st sssens | sessessesesssssssens 505,990 |.coovirrirerrnnes 518,285 | .o 692,023
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........ovuririirieieirreerieisstesese st ssse s s s s s essenes | sressssssssssans (3,269,172) (1,817,387) [ eoverrererennens (1,463,117)
15. Total other income (LINES 12 throUG 14)..........cuuiiuiiiiiieiiciieiieiieeieei ettt | srbsesssssssssees (3,676,452) | ....cvovvennens (2,614,690) [ ...ovvvnnnne. (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 | sbessesnsenes 231,701,487 | ...covvrne 84,067,065 | .............. 174,633,356
17. Dividends t0 POICYNOIAETS. ..ottt s s s b s st s s nsens | cbensnsesessnsesasans 637,778 | ..o 301,810 | .o 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.cuiieviiieeeiieeccteee ettt saesssssssesassensans | evsessesnaas 231,063,710 |.cocoovrerneee. 83,765,255 174,207,484
19. Federal and foreign income taxes incurred...... ....63,973,639 ..37,522,386 ...33,146,250
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........ccvuurrurinrinrirrineineireiseississssssssssesssssssssessessssssesssssessssssssssssesssnssnns | sessessnenns 167,090,071 46,242,869 141,061,234
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOT YEAI..........ceveieieiriieieiiseieie ettt ssnssssenes | creesensens 1,469,644,876
22. Netincome (from LINE 20)........cuuruuvererereiireireiecessissesessstseesssssssssesessessssssessesssssses st esssessessessessessassssssessssnssessessnssnsss | sessesssesns 167,090,071
23. Net transfers (to) from Protected Cell accounts ettt | sesres ettt 0].
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(3,444,870).. ..(929,227)] ..
25. Change in net unrealized foreign exchange capital gain (loss) ....(407,700) | ..
26. Change in net deferred INCOME taX..........ceviuiieieieie et | sbessessesansans 14,746,360
27. Change in NONAAMILEEA @SSELS...........ccovrireiriieieiceeee et bbb s bbbt sssesennns | evessssessssesns 4,737,295
28. Change in ProviSion fOr FBINSUIANCE. .........c..cviueieeie ettt et s st bbbt b st s s snaas | sbessesssessessesssssnsansesas 0
29. Change in surplus notes............... .0
30. Surplus (contributed to) withdrawn from protected cells.. .0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES..........cvcvivirireiieiiee et benes | esessesesssesessssesesnsesens 0
32. Capital changes:
3201 PAIH TNttt Rttt | Shienbi bbbt (O N (0 0
32.2 Transferred from SUrPIUS (StOCK DIVIAENG)........c.uveierrurririecieisieseire ettt ettt sssneas | eesessastssesessessasssessesens (0 IR (01 O 0
32.3 TranSTRITEA 0 SUIPIUS.........evvevecvree ettt ettt b st st s st es s s st es e sassnsssanssens | nssesssssssssesnsansessesanes [0 T [0 T 0
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)] ... ..(115,000,000) 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 (3,741,400) | oo 5,478,588 |....ccccovvnnnn 3,160,440
38. Change in surplus as regards policyholders (Lines 22 through 37)...........ccueieieiieieieseieeeeeie e | ceessesissnes 106,287,375 | .ovocveirnnans 45,333,086 |............... 58,351,756
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........c.ccvvurieercivcrrireieeeeese e | cveeeenens 1,575,932,251 | ........... 1,456,626,206 | ........... 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.... ..3,590,690 | .. ....3,586,013 |..... 4,804,110
1402. Amortization of intangibles........... .(6,151,500)| ... ..(6,158,700) | ..... (8,210,000)
1403. Miscellaneous (expense) income 755,299 | .ovovvviriiennns 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) ..(1,817,387) 1,463,117)
3701. Change in foreign eXChange MESEIVE...........ocureeurerereeneereiseeeneeseeseesnsesesssesssssssssessssssessesssssessessesssnssessesssessessesssessesss | eonsssessecenees( Oy LA, 00) | covrirririenninns 5,478,588 | ..ccovvrrnrenne 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 (3,741,400) | .ovoovecreens 5,478,588 | ...cocovinne. 3,160,440
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Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COM PANY

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE..........c.cvcvevie ettt ettt s ss s bes s s snans | evsesinees 1,472,316,790 | .......... 1,282,806,361 | .......... 1,851,701,690
2. NetinVestMENTINCOME.........c.oiiiiiii bbbt | srbessbanseas 112,937,562 | ............. 117,331,414 | ............. 182,402,227
3. Miscellaneous income ....(1,115,641)] .... (42,003) ... 911,001
4. TOtal (LINES T hTOUGN 3)...oouiivermreirieeissserisieesssesssss st ss st st | creennenn 1,584,138,711 | .......... 1,400,095,772 | .......... 2,035,014,918
5. Benefit and 0SS related PAYMENLS.........ccovuiviiiviieicietece ettt ssesnnas | ersesssssnen 659,127,723 | ............. 642,169,207 |.......... 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..........cccvevivrieieiciececceeee e [ eevereiiend 632,988,297 | ............. 592,532,792 | .ccevuee 838,984,401
8.  Dividends paid to POCYNOIAETS..........c.cuiirieiciiseie ettt sse st ensnsns | saessessessnsessenns 637,778 | oo 301,810 | coevereieirerns 425,872
9. Federal and foreign income taxes paid (recovered) net of $.....35,086,144 tax on capital gains (losses) 73,465,233 ..87,143517 | .... .106,469,064
10 Total (LINES 5 HNrOUGN 9)....ccvvuuererreriiieeiiserieiseesss sttt sttt | snesisins 1,366,219,031 | .......... 1,322,147,327 | .......... 2,063,113,953
11. Net cash from operations (Line 4 MiNUS LiNE 10)........c.oeuriiurririneinrireineineiseieciseieessssse e ssesssessessesssssssssssessessssssessesens | soessessnsens 217,919,680 | ....cocveenne 77,948,445 | .............. (28,099,036)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...cveereresreeiesis ettt Rt | e 425,335,335 | .....cooeeens 288,901,554
12,2 SHOCKS. .euuueveruaeeesseeeesseeeesseeesesse et s b s RE Rkt tessssnnnt i | eeenitanees 221,270,115 | oo 176,196,276
12,3 MOTGAGE I0ANS........oivieieeieiceteee ettt et b s bbb et tess st s b ssessssesssssebntenes | sressseseesees 22,812,471 | e 3,415,751
124 REAIESIALE....ovee ettt | eenisennsst 6,166,155 | ...ooverrerrceenn 298,710
12.5  Other iNVESIE @SSELS........cvvvuerirreiiireceiri sttt nens s | cresensssnenes 18,927,061 | ..ovvvvnven. 19,901,017
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments..............ccooceveveveeeseceneseeiieens | e (1,513,865) | c.vvevrercrrinns 36,214
12.7 Miscellaneous proceeds ....184,735 ...32,181,406
12.8 Total investment proceeds (LINES 12.110 12.7) ..ottt ssssssssesssssssssssssessseses | cessessessan 693,782,008 | ............. 520,930,928
13.  Cost of investments acquired (long-term only):
130 BOMAS .. eevuueeetsereessee et s bbbt | rrerer e 499,507,946 | ............. 279,150,397 | .coooorvenens 376,102,147
1312 SHOCKS. . verurrersreesreeseeesseeeseeesse e eess s ees sttt | srnrneernes 156,722,446 | ............... 85,430,649 | ...ccceonns 128,414,153
13,3 MOMGAGE I0BNS.......couerverrarcirmerssse ettt bbbt | eenbseessstaies 3,561,988 | ...ooveveennne 30,975,000 | ..ocveeenn 53,563,500
1314 REAIESIAIE..v.vvueereeerereee ettt st | serneneensseans 4,036,664 | ....ocovvrernn 1,875,524 | .coovvvvernnen. 2,647,697
13.5  Other iNVESIE @SSELS........cvvvuirirciiiiiceieries sttt nes | criseseesnenes 34,765,548 | .............. 40,641,091 | ..ccoovvennes 57,967,885
13.6  MisCEllaNEOUS APPIICALIONS............cvucveieiicieciciite ettt bbb ssesnaes | evssssssnssssssans 810,500 |.....cco.ev.. 40,696,369 | ...oooevinenen. 259,050
13.7 Total investments acquired (LINES 13.1 10 13.6).....cuireiirreisiieieissisesssesise s sessssssssesssssessessssssessssssssessenss | essssssssa 699,405,091 |...coovvur 478,769,031 | ............ 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............ceeveeeieeictctese e sessesessnaes | eeversssssssesans 4,791,976 | ..coovvrnee. 4,587,325 | ..covvrree. 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 |....cocevnee. 115,000,000 | ...cocvveenee 175,000,000
16.6  Other cash provided (APPHEA)..........c...eerermrrrirmererierisesseseesrisesessee s essssssesssseesssssssssnessssssssssnessnes |vmssseees (421,397,390 ..o (45,495,640)] ............. 330,437,024
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | cccovvnves (496,605,414)] ............ (155,908,315)] ............. 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 (284,308,817)] .....cvvvee (35,797,972 ............. 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)....... 179,073,308 204,470,699 463,382,126
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Stock option compensation (included in L7, L9, @nd L16.2).........ccoeurevererinerreriesssisesiesessssssesssssesssssssssessesessns | sevververinnneendy 191,976 | i 4,587,325 | ...covvvnnnn 6,286,939
20.0002  Securities acquired in paid in kind interest PAYMENL...........cocovririnrrrinenerrinensieseneeseesssssessesssssnssssssssenssssenss | seneeseessnenennes 146,608 | covoivrviriiniien. 60,199 | oo 92,201
20.0003  Securities acquired from liquidation diStbBULON...........c..cccueveiecirceecrcceeee s sesssiessessseseses | svensssiesiesienreene 0,914 | i 4192 [ o 4,192
20.0004  Exchange of debt securities .
20.0005  EXChange Of QUILY SBCUMTIES. .......cvivereieiieiieescisieesessiesessesessesesssssssessssssssesssssssssssssssssssssnsessesessnssnsensesssssnssnsessesnss | snssssesnssssessessssonsassens 0 f i (L 2,238,088

Qo5




Statement for September 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 $ 167,090,071 $ 141,061,234
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Net income, NAIC SAP $ 167,090,071 §$ 141,061,234
Statutory surplus state basis Ohio $ 1,575,932,251 § 1,469,644,876
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Statutory surplus, NAIC SAP $ 1,575,932,251  § 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 basis.

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

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

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

F-G.

recognized during 2013:
OTTI Charge
Amortized Present Value Recognized in Amortized
Cost of Projected Income Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Statement After OTTI Time of OTTI Reported
75970JAD8 1,633,423 1,547,650 85,773 1,547,650 1,359,170 9/30/13
TOTAL XXXX XXXX 85,773 XXXX XXXX XXXX
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 $ (6,416,006)
2. 12 months or longer (3,806,084)
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 357,677,501
2. 12 months or longer 50,302,957

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at September 30,
2013. The Company has the intent to hold such securities until they recover in value or mature.

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

securities lending.

No significant change.
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Statement for September 30, 2013 of the GREAT AMER'CAN |NSURANCE COMPANY

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

7.) INVESTMENT INCOME - No significant change.

8.) DERIVATIVE INSTRUMENTS - No significant change.

9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A. No significant change.

B. The Company paid the following dividends to American Financial Group, Inc. (‘AFG”):

Date Amount Type
3/25/2013 $ 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 QUASI-REORGANIZATIONS
A - C. No significant change.

D. The Company paid the following dividends to AFG:

Date Amount Type
3/25/2013 $ 30,000,000 Extraordinary
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.
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20.) FAIR VALUE
A

1. Fair Value Measurements at Reporting Date

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

Description Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ -3 -3 -3 -
States, municipalities and political subdivisions - 758,209 - 758,209
Foreign government - - - -
Residential MBS - 23,345,893 240,632 23,586,525
Commercial MBS - - - -
Asset-backed securities - 3,591,086 - 3,591,086
All other bonds - 9,743,373 6,034,966 15,778,339
Total bonds - 37,438,561 6,275,598 43,714,159
Preferred stocks 60,485,099 42,355,633 - 102,840,732
Non-affiliated common stocks 429,558,179 21,162,190 38,392,798 489,113,167
Affiliated common stocks - 224,481,597 - 224,481,597
Other investments - - - -
Total assets accounted for at fair value $ 490,043278  § 325437981  § 44,668,396 $ 860,149,655

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

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

Balance at Transfersinto  Transfers out included in Net included in Balance at
6/30/2013 Level 3 of Level 3 Income Surplus Purchases Sales 9/30/2013
States, municipalities and political
subdivisions $ -5 - $ -5 -3 -9 - 8 -5 -
Residential MBS 270,532 - - (11,952) 4,968 - (22,916) 240,632
All other bonds 7,279,864 - (600,556) 11,733 (483,575) - (172,500) 6,034,966
Preferred stocks 5,775,000 - (5,850,000) - 75,000 - - -
Non-affiliated common stocks 34,272,151 - - (524,208) 644,855 4,000,000 - 38,392,798
Total $ 47597547 § - $ (6/450,556) $ (524,427) $ 241248 § 4,000,000 $  (195416) $ 44,668,396

3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

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

Aggregate Fair
Description Value Admitted Assets Level 1 Level 2 Level 3

Assets:
Bonds:

U.S. Government and government agencies $ 7224441 $ 7213860 § 71129199 § 95242  § -

States, municipalities and political subdivisions 972,618,471 939,733,837 - 936,350,571 36,267,900

Foreign government 200,716,513 192,654,471 - 200,716,513 -

Residential MBS 358,388,363 306,011,119 - 342,910,390 15,477,973

Commercial MBS 165,333,388 153,899,223 - 165,333,388

Asset-backed securities 369,983,820 366,736,890 - 313,865,004 56,118,816

All other bonds 554,315,222 534,240,845 2,463,750 517,024,849 34,826,623
Total bonds 2,628,580,218 2,500,490,245 9,592,949 2,476,295,957 142,691,312
Preferred stock 147,043,878 145,164,064 76,158,699 55,570,033 15,315,146
Non-affiliated common stock 489,113,167 489,113,167 429,558,179 21,162,190 38,392,798
Affiliated common stock 224,481,597 224,481,597 - 224,481,597 -
Mortgage loans 141,019,000 141,517,184 - - 141,019,000
Other investments — Schedule BA 73,213,509 63,495,041 - - 73,213,509
Total financial assets $ 3,703,451,369  § 3,564,261,298 § 515309,827 $ 2,777,509,777 $ 410,631,765

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.

21.) OTHER ITEMS - No significant change.

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to September 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 $28 million and $33
million as of September 30, 2013 and September 30, 2012, respectively (see page Q13).

For 2013, the $28 million decrease in reserves for prior years is primarily attributed to (i) $33 million of favorable development relating to
the directors & officers liability business (other liability — claims made) (i) $16 million of favorable development relating to multiple peril
crop insurance business and (iii) $12 million of favorable development relating to the excess liability/umbrella business (iv) $8 million of
favorable development relating to the excess and surplus lines business (v) $7 million of favorable development relating to the excess
casualty business partially offset by (vii) $59 million of reserve increase relating to the run-off asbestos and environmental reserves (see
Note 33).

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

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.
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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, Great
American receives a full and final release, a policy buyback, final dismissal of pending actions and full statutory protections afforded by
the Bankruptcy Code.

In the third quarter of 2013, the Company recently completed a comprehensive study of its asbestos and environmental (“A&E”)
exposures relating to its run-off operations. The Company has undertaken periodic reviews of its A&E reserves with the aid of an
international independent actuarial firm and specialty outside counsel. As a result of the study, the company recorded 2013 third quarter
pre-tax charge of $54.0 million, net of reinsurance recoverable. At September 30, 2013, the Company’s A&E reserves were $320.5
million, net of reinsurance recoverable. At that date the Company’s three year survival ratio was 11.1 times paid losses for the total A&E
reserves excluding the payment of AP Green previously mentioned.

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, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X
(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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10.1
10.2

1.

N

1.2

141
14.2

15.1
15.2

PART 1 - FINANCIAL

18.2 If no, list exceptions:
301111226 Exchange Bank 5.00 A, 616862ZZ1 Morgan Joseph Triartisan Ser D, 902757AA1 UIRC-GSA Il Bond 2.655% 04/05/2018

Q07.1

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: S 111,977
PART 1 - INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]
If yes, give full and complete information relating thereto:
Not applicable
. Amount of real estate and mortgages held in other invested assets in Schedule BA: LT 11,692,863
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds..... .8,084,000 $ .. 8,071,500
14.22 Preferred Stock.. G ) 0
14.23  COMMON SEOCK. ......coovicvecreieeieieeite ettt sttt sttt s e nenn S 529,256,127
14,24 ShOrt-Term INVESIMENLS.........cvovveeiiieeeisicte sttt sttt nss s aees G e 0
14.25 Mortgage Loans on Real Estate $ .. ..30,705,137
1426 AllOHNEI.....ooviieicies sttt $ o, 14,729,972
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)... $ . 582,762,736
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 abOVe..........c.cccoovvvvvccercecrcrennen. G e 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X] No[ ]
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.
. 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
. 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]
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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 XXX | e XX [ erienienienend0 [ |0 | i | i [ (1 [ 0
Operating Percentages:
5.1 A&H loss percent 64.8 %
5.2 A&H cost containment percent 19.0 %
5.3 A&H expense percent excluding cost containment expenses 21.7 %
Do you act as a custodian for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No [X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

Code Number Name of Reinsurer Jurisdiction (YES or NO)

U.S. Insurers

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-3190891......... INew Age Insurance LTD.............

AA-1560820........ TANSAHIANHE REINSUTANCE COonrrrorooeoeoeoeeooeeoeoeoeeeeseeeeee e
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 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 ... ISP I 13,874,054 | .....cccouue. 16,418,084 | ..coovvvnenee 7,410,726 | oo 8,084,062 23,193,662 ...22,525,839
2. Alaska.......coooooierierineinnn. AK|....... Livooroes | e 1,136,167 | coovvrrrrree. 1911541 | i, 200,787 | cooovreerrerinns 175,715 1,745,837 1,353,829
3. ANZONA.. AZ|.... ISP I 11,208,570 | .oovvvrrnne. 9,631,041 | oo 2,271,385 | oo 2,074,365 | ..coovvvnne. 19,169,037 | ..coovvvvneeen. 19,593,040
4. Arkansas...........ccocoeeeeiiennnn. AR ... Levoerre | e 22,698,092 | ......ccevonee 18,526,833 | ...oovvrvnvnn 4,835,762 | ...ccovuev. 15,936,234 30,453,997 | oo 16,009,744
5. California.......c..coocurerrnernenenad CA|... RSO I 86,651,978 | ...cccovvvvnee 79,410,037 | cooovvvrirnnee 28,058,794 | .....coceenne. 32,720,579 ...148,495433 | ............ 140,274,276
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Livooros | e 27,023,690 | ..coovoenee 25,149,274 | ............... 42,795,786 | oo 13,327,170 | oo 32,257,036 | ...coooonnnn 41,646,067
7. Connecticut........c.cocverrvrrenens CT|...... Livorvoos | e 7,504,033 | .oovviiin 6,877,568 | ..ccovvrrrirnnee 1,367,740 | ..coovvvnnen. (3,862,159) 12,472,079 | oo 12,153,299
8. Delaware........cccoccosvreerennnn . DE | oo Livoorors | e 24,150,803 | ......coevenee 23,672,398 | .....coovene. 1,114,896 | cooovvene 663,743 49,411,469 | ......oncn. 49,409,209
9. District of Columbia................ DC|..... Liorvons | e 4,264,728 | ..ooovvrinn 4,733,257 | oo 685,509 | .oovviireireiins 904,139 | oo 5,648,956 | ...covvrrcnnncd 6,090,114
10.  Florida......cocooveenermrreereneenc FL [ i Lioovoos | e 43,643,145 | oo 43,174,891 | oo 17,301,958 | .oeovvrenee 25,759,521 62,401,069 71,888,896
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo 29,482,717 | .... ...32,061,039 | ... 7,680,442 | .. 23,705,975 ..30,945,533 40,530,296
12, Hawaii.......coooovverrrrrrrnnene H Livorroos | s 4,187,450 | oo 4,002,632 | ..ocooverenee 2,541,291 | oo 2,564,047 12,014,789 11,249,786
13, 1daho.....ccooevvevnevnivnenninnecn D i Liovvons | e 3,950,736 | .ovorerrreiinne 3,958,320 | .oceverrcinnee 1,495,094 | ...oovvviein 870,885 3,447,708 | .o 5,470,810
14, MNOIS......vovererereereeirerreenen L [ (- ....182,009,295 | .... 172,786,598 .479,845,531 60,155,502 100,125,164 .324,688,789
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Liovens | e 68,256,763 | ....ccvvvenee 70,080,524 146,721,736 29,607,977 22,419,573 113,232,622
16, 1OWA..cooceerieee A ISP I 124,436,776 | ............. 123,095,147 | .ooceeeeee. 124,473,055 | ..........c.... 28,185,452 | ....cooeeenee 39,843,351 | ...ccooeee. 154,155,437
17, Kansas.......oocneeeneeeeeeseineens KS|....... Lioveons | e 87,320,473 | ..ovvrvin 88,368,058 | ............. 104,708,695 | ..........c.... 95,353,699 27,730,783 | ...ccoouvee. 112,910,626
18.  Kentucky.......cooovernrinninnis KY ... IS I 10,334,294 | ...coceveeee. 11,772,469 | oo 5,831,665 | .oovvreriennee 7,417,493 14,045,129 | .....cc........ 35,496,183
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... ISP I 10,971,414 | oo 10,304,671 | oo 12,862,370 | coovvvirenene 3,223,558 | ...ocoverine 13,000,701 | oo 14,478,005
20.  Maine.....oooververireiieiieiiens ME ... Livoovoos | e 1,484,626 | .........c....... 1,230,243 | oo 193,336 | .ooveeeieirs 107,711 773,951 | oo 1,024,735
21, Maryland.......c.coconerirnrinrinnnns MD ... Lo | e 14,746,751 | oo 13,625,764 | ..oooovvvrnnnes 3,367,519 | oo 1,305,690 25,708,155 ...25,086,310
22.  Massachusetts..........ccc.coevennee MA| ... IS I 14,810,308 | ...covvvenee. 12,619,649 | .oooovivrnnee 5,117,630 | oo 4,546,686 | .............. 22,767,672 | oo 22,503,260
23.  Michigan........ccoevvmrrrerierinnns MI....... Levooree | e 37,972,929 | ..o 38,100,418 | ............. 149,163,677 | coovvvvrrenes 8,227,358 38,987,064 | ........... 189,667,470
24, Minnesota........ccccooeeverenee s MN | ISP I 47,185,407 | .covvrvenns 47,557,363 | ..coovvennee 21,516,457 | ..cooovveennee 12,483,917 29,127,642 | ..o 47,860,186
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Levooroos | e 7,149,809 | .ovverinn 6,173,585 | ..ooovrrrerene 8,692,293 | .ooovvvieiinne 1,423,804 | ............... 12,161,849 | ..o, 10,383,715
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | NSO I 81,488,911 | oo 67,382,979 | ..cccoouve. 102,575,900 | ...ovvvvncne 42,663,024 39,290,117 | v 119,412,192
27. Montana........cccooevververeenee MT | . Livooroes | e 2511719 | oo 3,202,380 | .ovvvrrrienes 1,122,976 | ..ooovverene. 1,655,255 6,170,594 | .oovvrrrnne 3,170,375
28.  Nebraska.......ccccoueenmecnneen . NE | e ISP I 61,753,985 | ..covvvienee 62,768,344 | ............... 57,822,059 | ....cocovvennee 15,824,438 | ...covvvunee. 19,504,345 | ............. 102,825,187
29. Nevada.......ccooommrcrmrcrmrcrene NV | Livorroos | e 7,011,245 | oo 6,929,865 | ..oovvrvennnee 1,978,386 | ...ccoovrrenne. 2,796,172 16,366,379 ...15,391,517
30. New Hampshire...........cceee... NH | .. Lecen. ..998,419 | ... ....7120,803 A372,275 | e, 392,995 ....2,848,582
31, New Jersey.....ccooevmeveeeeeeeNJ | e Lo 17,032,330 | oo 15,242,459 6,128,533 5,097,746 28,501,523
32, New MexXico.......ocovvuvrrrnee . NM | Liorvons | e 3,060,661 | ..ccovvrvrrennee 2,858,600 | ..ovvrvrnvrniene 999,144 | ..o 959,665 3,124,928
33.  New York..... LNY (- ..46,940,166 ..38,470,583 | ... ....12,937 467 ...6,330,334 ..61,127,080
34, North Carolina.........cccceeeeeer... NC | ..o Lecen. 22,553,020 21,918,594 | ...ccovvvvnen. 8,942,731 12,541,671 28,822,913
35.  North Dakota...........coooceneeeen.ND | .o [ 79,538,457 | .oovonn 69,238,785 | ...ccovvenne. 21,454,122 | oo 22,185,175 38,465,059
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. ..30,899,593 ..34,395,422 | ... ...27,593,608 | .. 11,373,957 ..21,969,014 44,328,151
37.  Oklahoma........cccocvnvrrnrnnn . OK | . Livoovos | e 13,601,624 14,774,166 | ............... 18,476,513 | oo 7,350,594 10,132,772 15,499,848
38, Oregon.......ccuevmeernernerineen. OR | e Lecorvons | e 7,608,882 | ..coovvrieiinee 7,111,363 | v 2,658,093 | .o 8,806,469 | .....cocoune. 12,797,908 | ..cooovvvnnene 13,186,137
39.  Pennsylvania.........cccoeeeneee . PA | . IS I 24,805,800 | ....ooovvenee 23,383,642 | .oovvvenne 7,250,514 | oo 7,089,097 36,559,635 ...34,745917
40. Rhode Island...........cccoconen R i Liovvons | oo 2,265,885 | ..oovvreiinn 1,839,896 | ...oovvvvirrnnne (207,874) | ...vvvreneene 1,274,734 3,989,666 1,426,894
41.  South Carolina..........cc..cc......SC | ..ccc. Livorvoos | e 9,215,864 | ..oooveveiene 9,546,057 | ..oooovrieene 2,164,552 | ..ccovvvenee. 14,385,166 | ....ovvvennene. 5,511,787 | oo 2,604,517
42.  South Dakota..........cccceeveveeneeSD | oo ISR I 106,092,215 | ...ccccunnven. 88,347,849 | .......ccco.nu 41,616,108 | ...o.ccvvennee. 18,114,324 27,383,985 | ...ccoouven. 131,430,836
43, Tennessee........ccomevmrcvnecenee IN | i Licorvoos | e 9,248,673 | oo 9,162,284 | ....oovvvveene 2,693,403 | oo 8,084,843 15,435,704 | ....cccouue.ee. 13,105,633
44, TeXaS..onrrirrirrvrinernernerinen X [ ISP I 58,334,828 | ... 53,077,171 | oo 36,939,517 | .o 31,429,192 | oo, 82,996,769 | ......coco.ne. 92,476,293
45, Utah...cooocnencncnenlUT [ Livoovoos | e 3,594,782 | oo 5,506,600 | ...covvrrcirnien. G IR T — 2,353,332 | oo 8,748,455 | ..oovvvnne 7,561,205
46.  Vermont.........coecvevcververeenn VT [ Looeree | e 307,249 | oo 320,377 | oo, (32,281) | oo (452) 482,402 723,007
47, Virginia......ocoeeeeeeneeeeeneeee VA i RS I 10,245,702 | ...coovennene. 9,794,804 | ..cooovrvnnn 9,945,890 | ..covvriiennn 6,000,316 | ..coovvenne. 23,943,661 | oo 32,814,492
48.  Washington.........cccccoeeveeee . WA | o IS I 15,553,020 | .oovevrrne. 14,699,251 | oovvvvrnnne 5,120,993 | ooovrrrenes 10,044,828 33,998,194
49.  West Virginia..........cooooovee . WV | L Livoovoos | e 2,776,298 | ..coovvverienn 2,057,650 | .cocovvrrrinnes 1,128,386 | ..oovvoeieianes 442,219 | 2,160,093
50.  WisconSin.......cocoevermrerevereneren W e, Livooroe | e 41,677,966 | ...cooovne. 41,469,756 | ........c.... 43,951,410 | .............. 14,564,649 | .............. 41,234,730
51, Wyoming......ccoconermeenernen WY | e Livorvoos | e 2,229,846 | ..coovvrrrienn 2,205,040 | ..ccoovnrinne 1,754,000 1,938,927
52.  American Samoa....................AS | ....... N
53, GUaM....cocooevvrrcreiernereee GU [ [
54.  Puerto RicO.....cccoevevirvreneen. PR | i Lo
55.  US Virgin Islands...........c........VI | ....... N
56. Northern Mariana Islands......MP | ....... N
57.  Canada......commerriirennnn. CAN |....... RSO I 41,663,956 | ...coovrenns 40,893,622 | ......cccccou... 23,336,248 | ......ccceonue. 24,940,084 | .......ccc..... 58,870,466 | ............... 60,585,412
58. Aggregate Other Alien............ OT | XXXeiee | v 1,048,055 | oo 841471 | oo, (391,512) | covvrvrinnns 16,375,420 | oo 790,851 | oo 850,107
59, TotalS.....ooverierireierneneses () I T [ 1,590,636,518 | .......... 1513472432 | .......... 1,620,353,995 | ............. 667,725,190 .1,411,876,323 | .......... 2,438,817,233
DETAILS OF WRITE-INS
58001. GBR UNITED KINGDOM............ | ..... ) 0.0 T DO 766,503 |.oooviriieienns 801,456 |.ooovererrrerrins 33,862 ....16,367,960 448,543
58002. HKG HONG KONG, SPECIAL AL .... XXX..... . 254,940
58003. NLD NETHERLANDS................. | ... XXXooos e 175,557 | iii0000025,0000 | oo (443,763) |0 [0 29,629 | e, 114,957
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... )., 0. G T 23,314 | oo 15,015 | oo 18,389 | oo TA61 | oo 12,757 | oo 31,667
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )., O 1,048,055 | ..o 841,471 | oo, (391,512) | ovvervris 16,375,420 | .oovovviiniiens 790,851 | oo 850,107
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for September 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 September 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 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 *
QQAgency of Texas, Inc.

Great American Advisors, Inc.
Great American Holding, Inc.
Agricultural Services, LLC
United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)
Livestock Market Enhancement Risk Retention Group * »
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *
Premier International Insurance Company *

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.1

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
OH 31-1475936
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
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 September 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 Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)
Brothers Le Pavillon, LLC
Brothers Le Pavillon (SPE), LLC
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Warranty Company
GAIl Warranty Company of Florida
GAIl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Claims Services, Inc.
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Insurance (GB) Limited *
Key Largo Group, Inc.
National Interstate Corporation (51.7%)
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
Triumphe Casualty Company *
TransProtection Service Company
Vanliner Insurance Company *
Vanliner Reinsurance Limited *
Safety Claims and Litigation Services, LLC
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc. »
Professional Risk Brokers, Inc.
Strategic Comp Holdings, L.L.C.
Strategic Comp Services, L.L.C.
Strategic Comp, L.L.C.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

H

Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.2

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
DE 20-5173494
DE 20-5173589
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
MEX
KS 39-1404033
NY 13-3628555
NY
OH 31-1753938
FL 31-1765544
CAN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
DE 31-1228726
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
TX 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GBR
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
OH 95-3623282 41106
MO 43-1254631
MO 86-0114294 21172
BMU
MT 20-5546054
FL 27-2226948
CAN 871850814
IL 31-1293064
LA 72-1331800
LA 36-4517754
LA 32-0050970
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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Statement for September 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 September 30, 2013 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

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...........c.cccovvvieinne Marketform Holdings Limited...............cccccoeeerivennene. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0...........
..................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |0...........
98-0431601 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..
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..
58-0869673..

. | Great American Financial Resources, Inc...

. | Aerielle IP Holdings, LLC.

. | Bay Bridge Marina Hemingway's Restaurant, LLC..

AAG Holding Company, Inc
Great American Life Insurance Company.............cccovvevrirrenne

Aerielle, LLC
Annuity Investors Life Insurance Company

Bay Bridge Marina Management, LLC...........ccccccvvoveriierrennen.
Brothers Management, LLC.........cccocovunrrnineincrnnenereenes
FT Liquidation, LLC........coeuririeierirereneeeseece s
GALIC - Bay Bridge Marina, LLC.........cccooreunrinineiririnieineens
GALIC - Sorrento, LLC
GALIC Brothers, Inc

GALIC Pointe, LLC.......veeeeereeeereieiineineieeseeseieeseseeeeseesenes
Manhattan National Holding Corporation............ccccevieiniinne
Manhattan National Life Insurance Company............ccccoeevvenes
Skipjack Marina Comp.........ceiereiinreeiseieiesssesseesesnsennes
United Teacher Associates, Ltd...........ccccoveeveeieiiecicciieins
United Teacher Associates Insurance Company..............c......

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

.. | Great American Life Insurance Company.

..| Great American Life Insurance Company.

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

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.....................
Manhattan National Holding Corporation......................
Great American Life Insurance Company.............cc......
AAG Holding Company, INC........ccccevivvvnrerninirereenninns
United Teacher Associates, Ltd

. | 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 September 30, 2013 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

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) *
311422717 | 0 [ O | e 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.. Continental General Corporation Ceres Group, Inc .. | Ownership. ...100.000 | American Financial Group, Inc....
47-0463747.. | 0uevve [ O | e Continental General Insurance Company.... Continental General Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
34-1947042.. | 0. [ O | e QQAgency of Texas, Inc Ceres Group, Inc Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
[ R (L 31-1395344.. [ 0. [ O e Great American AdVISOrS, INC.........ccccvvevvriciccceeeceeeens Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nrrres | et e [ 42-1575938.. | 0..ovvvvere [ O | e Great American Holding, Inc.... American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0urririns | et [ 27-3062314.. | 0. [ O e Agricultural Services, LLC Great American Holding, Inc Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
0urririns [ e [ 45-4110027.. | 0. [ O e United States Commodities Producers LLC..........ccccoervvnnenee MT.oovvnne NIA oo Agricultural Services, LLC.........ccooovrerreinireirererinnen. Ownership......... | ..... 75.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 14084...... 27-4395897.. | 0. [ O e Livestock Market Enhancement Risk Retention Group............. NV A i United States Commodities Producers LLC.................. Ownership........ | co..... 1.000 | American Financial Group, Inc.... [2...........
0o | e [ 27-2354685.. [0...cocvevee | Qe | e United States Livestock Producers, LLC..........ccccoeveiirrnnns NV............ NIA............ Agricultural Services, LLC.........cccocvveeivieenireesieeenns Ownership......... | ... 75.000 |American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 14084...... 27-4395897.. | 0. [ O | e Livestock Market Enhancement Risk Retention Group............. NV..oo A e United States Livestock Producers, LLC....................... Ownership......... | ... 99.000 |American Financial Group, Inc.... |2...........
0084...... American Financial Group, Inc........ 35351...... 31-0912199.. [ 0..cveveveer | Qe [ American Empire Surplus Lines Insurance Company............... DE........... A Great American Holding, INC.........ccccovvviieircinieinnnn, Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 37990...... 31-0973761.. American Empire Insurance Company.............ccooueeenreerennnns OH............ A, American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.... |O0...........
0nrrees | et e [0 R 59-1671722.. American Empire Underwriters, INC........cccoovvviennieenicnnns L, SO NIA....ccoo American Empire Insurance Company............cccc.evee.. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0uvveirrieees | e s [0S O GAl Australia Pty Ltd..........ccoerrvineninieenseesssseenns Great American Holding, INC.......cccovvvvveieicirisieieins Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
[ - [0 SRR TP Great American International Insurance Limited.............cc........ Great American Holding, INC.........ccovvvvieiereirisieinins Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 23418...... 73-0556513.. Mid-Continent Casualty Company Great American Holding, INC.........cccvevvrremeininiinenae Ownership ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 15380...... 73-1406844.. . |Mid-Continent Assurance Company.................... . . | Mid-Continent Casualty Company. . | Ownership ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 137%...... 38-3803661.. Mid-Continent Excess and Surplus Insurance Company.......... Mid-Continent Casualty Company. Ownership ...100.000 | American Financial Group, Inc....
30-0571535.. Mid-Continent Specialty Insurance Services, Inc.... Mid-Continent Casualty Company. Ownership ...100.000 | American Financial Group, Inc....
73-0773259.. . | Oklahoma Surety Company.............c...... . | Mid-Continent Casualty Company. . | Ownership ...100.000 | American Financial Group, Inc....
98-0627464.. Premier International Insurance Company. Great American Holding, INC.........cccovvviieiniiirininnn, Ownership......... ...100.000 | American Financial Group, Inc....
31-0501234.. Great American Insurance Company. American Financial Group, INC..........cccceoviereriininienns Ownership......... ...100.000 | American Financial Group, Inc....
. |45-2969767 .. . | Aerielle IP Holdings, LLC ..| Great American Insurance Company. .| Ownership. American Financial Group, Inc....
26-4391696.. Aerielle, LLC Great American Insurance Company. .. | Ownership. American Financial Group, Inc....
0urrirrins [ e [ 31-1463075.. { 0. | O | s American Signature Underwriters, Inc. Great American Insurance Company ..| Ownership. American Financial Group, Inc.... |0...........
0uvrris [ e [ 59-2840291.. [ 0...ceovvee | O | e Brothers Property Corporation................coeveereureerenienseennineen. Great American Insurance Company ..| Ownership. American Financial Group, Inc.... |0...........
0nrrireirees | e [ S 20-5173494.. 10.ccvveveeen | O | e Brothers Le Pavillon, LLC..........ccoenirinreereeneeeneseeene Brothers Property Corporation............c.coeevneererninenee Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0noeeirees | e [ S 20-5173589.. [0.ocvoveevee | O | e Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0neiires | e s [0 R 25-1754638.. | 0. [ O | e Brothers Pennsylvanian Corporation Brothers Property Corporation . | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nvres | e e [0 59-2840294.. [0....covvver | O [ Brothers Property Management Corporation.............cccccvevenee Brothers Property Corporation..............cceeveerineannnns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0neirees | et [0 R 20-4498054.. | 0..ovovveves [ O | e Crescent Centre Apartments............ccoevvierreeninieisieennenns Great American Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... [1...........
0eeiries | et e [0 31-1277904.. [0..covvveen | O [ Crop Managers Insurance Agency, INC..........ccoevrereirerreeninns Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0uvorirrieees | e s [ S 31-0589001.. | 0.vovvvvers [ Oueeie | e Dempsey & Siders AGency, INC........c.overevvrereienersieieninnnns Great American Insurance Company..........ccc.eveeenne. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0uvrrirrirees | e s [ S 31-1341668.. |0....coovvevee [ Oueece | e Eden Park Insurance Brokers, INC...........ccoeuveurvrnierennniennnns Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nevrriee | e [0SO ORTORRON 0 | O e El Aguila, Compafiia de Seguros, S.A.de C.V........ Great American Insurance Company ..| Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
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Statement for September 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) *
..................... Financiadora de Primas Condor, S.A. de C.V................. El Aguila, Compafiia de Seguros, S.A. de C.V............. |Ownership......... | .....99.000 | American Financial Group, Inc....

. | 39-1404033..
13-3628555..

. | Farmers Crop Insurance Alliance, Inc ..| Great American Insurance Company.
FCIA Management Company, INC..........ccceererreerieeenninininns Great American Insurance Company

.| Ownership.
.. | Ownership

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

0nirees | e [0 SRR TR (S [0SR ISR Foreign Credit Insurance Association Great American Insurance Company .|Management..... | ....... 0.000 | American Financial Group, Inc.... |3...........
0uoerriees | e s [ S 31-1753938.. |0............. 0ureeeeerens [ e GAIl Warranty Company. Great American Insurance Company. ... | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0urreieies | e s [ S 31-1765544.. |0............. [0TSR DTSR GAl Warranty Company of Florida............ccoeeenieieriinrininnn. GAl Warranty Company...........ccccovueerereeerererseenenens Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0ureirrieees | e s [0S O [ S [0S DR GAl Warranty Company of Canada INC..........ccceververierreininnns Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0urririns | et [ 45-5565693.. |0............. 0 e GALIC - Sorrento, LLC........covveveiirereriniirereissiseseeniesieene Great American Insurance Company ..| Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2...........
0urririns [ e [ 45-1144095.. |0............. 0o e GALIC Pointe, LLC.......couiveeeirirerernercreesesesessiseieeenen Great American Insurance Company...........cccoveveenee. Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2...........
0nvrries | e [ 61-1329718.. | 0............. 0o e Global Premier Finance Company.............cccvcueverrererrenrennenne Great American Insurance Company ..| Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
[ S (LS 74-2693636.. |0............. [0SR DTSR Great American Agency of Texas, INC........coeuveeveeeenieneienenns Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 26832...... 95-1542353.. |0............. 0neeeeen | e Great American Alliance Insurance Company...........cccccoueeene Great American Insurance Company.............cccoeveeenes Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 26344...... 15-6020948.. Great American Assurance COmpany..........cccoevueeerieeennerenns Great American Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0084...... American Financial Group, Inc........ 3989%...... 61-0983091.. Great American Casualty Insurance Company..........c.ccoceuren Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |O0...........
0uvrerrieres | e s [ S 31-1228726.. Great American Claims Services, INC.......c.ccvviveverriinreriennnns Great American Insurance Company...........ccccevevevne. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
American Financial Group, Inc........ 36-4079497.. Great American Contemporary Insurance Company Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
American Financial Group, Inc........ 31-0954439.. Great American E & S Insurance Company Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
American Financial Group, Inc........ 31-1036473.. Great American Fidelity Insurance Company Great American Insurance Company ..| Ownership. ...100.000 |American Financial Group, Inc....
e . |31-1652643.. . | Great American Insurance Agency, Inc........... . . ..|DS.. ... | Great American Insurance Company.... .| Ownership ...100.000 |American Financial Group, Inc....
American Financial Group, Inc........ 13-5539046.. Great American Insurance Company of New York...........c....... Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 31-0974853.. Great American Lloyd's Insurance Company..........c.ccccervruenne. Great American Insurance Company . |Other.eeiies | e 0.000 | American Financial Group, Inc....

.| 31-1073664..
31-0856644..
31-1288778..

. | Great American Lloyd's, Inc
Great American Management Services, Inc
Great American Protection Insurance Company.......................

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

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

.. | Ownership
.. | Ownership.

. 131-0918893.. . | Great American Re INC.......ccccvvvveinnne ..| Great American Insurance Company.... .| Ownership. ...100.000 | American Financial Group, Inc....

American Financial Group, Inc........ 31-1209419.. Great American Security Insurance Company...........ccceevnnne Great American Insurance Company. ... | Ownership ...100.000 | American Financial Group, Inc....

American Financial Group, Inc........ 31-1237970.. | 0............. [0SR ORI Great American Spirit Insurance Company Great American Insurance Company ..| Ownership......... ...100.000 |American Financial Group, Inc.... (0...........
0uvrris [ e [0SO DR [ 0o e Insurance (GB) Limited Great American Insurance Company ..| Ownership......... ...100.000 |American Financial Group, Inc.... (0...........
0nrrireirees | e [ S 59-1263251.. |0............. [0S B RR Key Largo Group, INC.......cvvreierereireneireecseeiseeneeseseeneeneens Great American Insurance Company..........cccoceeveeeeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0noeeirees | e [ S 34-160739%.. (0............. 0001301106| NASDAQ.......... National Interstate Corporation............cccceueereererneerenrerneenens Great American Insurance Company. .. | Ownership......... | ..... 51.700 | American Financial Group, Inc.... |0...........
0neiires | e s [0 R 34-1899058.. |0............. [0SR IO American Highways Insurance Agency, INC..........coccverieeninns National Interstate Corporation .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nvres | e e [0 31-1548235.. | 0............. [0SR ISR T Explorer RV Insurance Agency, INC........cccovvevvverrnnieiniennnns National Interstate Corporation.............ccccveerrirnninns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0neirees | et [0 R 98-0191335.. | 0........... [0 SRR ISP Hudson Indemnity, Ltd National Interstate Corporation .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0eeiries | et e [0 66-0660039.. |O............. [0 SRR ISR Hudson Management Group, Ltd National Interstate Corporation .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nrries | et e [ 34-160739%6.. |O............. [0 SRR ISR National Interstate Insurance Agency, INC.........cccouvevvrirerininen National Interstate Corporation..............c.cevvrivrreiennnn. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0uvrrirrirees | e s [ S 36-4670968.. |0............. [0S PSR Commercial For Hire Transportation Purchasing Group........... National Interstate Insurance Agency, Inc...........cc....... Management..... | ....... 0.000 | American Financial Group, Inc.... |5...........
0084...... American Financial Group, Inc........ 32620...... 34-1607395.. | 0............. 0o e National Interstate Insurance Company............cceeveereureerenenne National Interstate Corporation............c.cccceeeveriuerennc. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
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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........ 11051...... 99-0345306.. | 0....ceovveve [ Oueeiice | e 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.. . | Triumphe Casualty Company............cc.ce.... .. | National Interstate Insurance Company.... .| Ownership. ...100.000 | American Financial Group, Inc....
0neiees | s [0 43-1254631.. TransProtection Service Company National Interstate Insurance Company .. | Ownership ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 21172..... 86-0114294.. [0...oovvvver | O [ Vanliner Insurance Company...........coeeueeeenieesieeninsenenns National Interstate Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0neirres | e 0ueevreene ervereerreenee | O [ O e Vanliner Reinsurance Limited National Interstate Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0urreieies | e s [ S 20-5546054.. [0...coovvereer | O | e Safety Claims and Litigation Services, LLC........c..cccocvverirrnnnns National Interstate Corporation..............ccevevevererennee. Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0ureirrieees | e s [ S 27-2226948.. [0...cvvveveen | O | e Pinecrest Place LLC Great American Insurance Company. .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0urririns | et [ 871850814... [ 0..ovevveres | O | e PLLS Canada Insurance Brokers Inc... Great American Insurance Company ..| Ownership......... | ..... 49.000 | American Financial Group, Inc.... |0...........
0urririns [ e [ 31-1293064.. { 0...ooovvvee | O | e Professional Risk Brokers, INC..........ccccocviurirniniirerniniinennns Great American Insurance Company...........cccoveveenee. Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
0nvrries | e [ 72-1331800.. 0. | O | s Strategic Comp Holdings, L.L.C......c.cooviiiinirircicineneee Great American Insurance Company............cceeuerenee. Ownership......... ...100.000 |American Financial Group, Inc.... [0...........
0ureeirees | e (LS 36-4517754.. | 0. [ O | e Strategic Comp Services, L.L.C......oovveirinreneriecncene Strategic Comp Holdings, L.L.C......cccoeovvvvivriiniiiennees Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nrres | s [0 32-0050970.. [0..coovevven | O [ Strategic Comp, LL.C..ovvrececeeeeeeece s Strategic Comp Holdings, L.L.C........cccovverieniricnns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
[ T (L 31-0686194.. [ 0. [ O e One East Fourth, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0nrees | e e [0 R 31-0883227.. [ 0..covvvveen | Qs [ Pioneer Carpet Mills, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |O0...........
0nrrees | et e [0 R 31-1119320.. [0 | Qs [ TEJ HOIAINGS, INC.ovovviiiiiieieceee s American Financial Group, INC..........cccceovueverirninnenns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
0 | et s (L 31-0728327.. { 0. [ O e Three East Fourth, INC.........cccccieiiiiiicicccccececseeees American Financial Group, INC............ccccvvvvivrirrininnns Ownership......... ...100.000 | American Financial Group, Inc.... |0...........
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

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

—~
SCOWOmO A WN

. Farmowners multiple peril.

. Commercial multiple peril
. Mortgage guaranty..........cccoccevererrirennnn.
. 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)......ccocvevverrerersierninns

. International..
L Warranty......c.oceeeneneeseene
. Reinsurance-nonproportional assumed property...........oeveereneereerenennns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.

Homeowners multiple peril...

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..........

126,052,764
145,149,504

...1,349,741
..14,480,356

34. Aggregate write-ins for other lines of bUSINESS..........cccovvnrreeeinrrrieisiineinns .5,536,811
35, TOMAIS......vvrerieirerereeeeee sttt ...1,353,049,656
DETAILS OF WRITE-INS
3401, Collateral ProteCtion...........ceeviueieieiesieieeissese e sessssssesessssessenes | seesenes
3402. Supplemental UnemMPIOYMENL..........cveiririieiereieisieesesses s
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ocovevnrrnsrinniiiniiisiiinnns | ceve
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1 BTttt ettt nssensnnsnnsn | snnsssnssssssssssnsssnsenssenssensensss SO THOAB | i 779,864

2. AlIEA INES...cuveieeeeieireiineie ettt sseesssssessesssnsssssssessssssssessnnns | sessseenensesssesessnssnssenesnsssi802,970,610 | cooiioiiniiniiiessereeene 966,082,944

3. Farmowners MUIEPIE PETl............c.cveiveiiiiiiieieieisetece et sesevesies | saevessssssess s besse s s senans 6,980,029 | ..ooveiiece e 19,460,839

4. Homeowners MUItpIE PEril...........cocviveieievcisisiccsceee s | s (58,229) | vt 0

5. Commercial MUIPIE PEIl.........ccvevrieiiecese e | e 016,615 ..42,939,582

6. MOrtgage QUATANEY.........c.ccviivireeicieie ettt ssses s sssssssenses | sessssessessessssessessssssssssessesssssssessessesensaQ | erisvsssesesesssssssesessses st ses s snsnd 0

8. OCEAN MANE........cveveeereeereeeesieeeeeeeesesee s tessaeses s sssssesessssesssessssensesesenses | eeverenenesssensssensesesenesnssnseess |,O2GAA0 | oot 3,852,058

9. Inland marine........ . ..25,120,413

. International..
L Warranty......oceeeeeceecee e
. Reinsurance-nonproportional assumed property............cccceeeerievevseererennenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of busiNess............ccocveveeevicrisieenene,
L TOtAIS s

. 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-0CCUITENCE. .......cvivireieieteiee e

Other liability-claims made
Excess workers' compensation

...637,175
..26,710,689

I o (3,545.912)

..................... e (294040)| o (1,632.900)

.................................. 1,050,653,071

.................................. 1,590,636,518 | ..ooovvvvvirisnrieniinnnnnnn1,513,472,432

DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.
3499.

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

Sum. of remaining write-ins for Line 34 from overflow page.

Totals (Lines 3401 thru 3403 plus 3498) (Line 34).............ooooss, .

........................................ (3,636,537)

........................................ (1,739,763)

........................................ (3545.912)| ..

e (1,632,900)

Q13
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Statement for September 30, 2013 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

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 224,185 | oo 4,152 228,337 | covoreereieee 489,384 | 3371 | e, 720,163 | ..covvrene. 1212918 | oo 67,341 | oo (T7,987)| oo (10,646)
2. 201 s [ e 119,847 | oo 210,063 | oo, 329,911 | oo 68,317 | oo 4926 | oo 73243 | oo 88,521 | oo 2493 | oo, 164,616 | .oocovrerenes 255,630 | coooooereriicinns 36,990 | .o (38,029) | ..o (1,038)
3. Subtotals
2011+ Prior.....co. | coveeeriernnan 766,075 | .o 1,015,736 | .cocvvnenen 1,781,812 | v 292,502 301,580 577,904 | oo 5864 | ...ccoovrennns 884,779 | .ocovvvns 1,468,548 | ..o 104,331 | .o (116,015) | ovocvvrirercnnas (11,684)
4, 2012.iiiiees | e 176,254 | ... 398,034 | oo 574,289 | .oovverins 153,152 | oo 24,989 | oo, 178141 | oo 109,207 | oo 12,980 | .o 258,145 | .o 380,332 | oo 86,104 | ..o (101,920) | ..ocvvrirririnas (15,816)
5. Subtotals
2012 + Prior........ 479721 | o871 | 18,844 | ... 1,142,925 | .o 1,848,880 | ..coovvereiraas 190,435 | .overeiicinnnas (217,935) | oovererriann. (27,500)
6. 2013, [, .0 ST 2.0 ST .S T P .0 S [P 282,387 | oo, 282,387 |..ccoovrnnnas D0, S I 250,919 | oo, 392437 | oo 643,356 |...cooorerenes XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 942,330 | .coevrerne. 1413771 | e 2,356,100 | ..ooovverrnins 445654 | ....cocovv 316,454 | oo 762,108 | coovereiree 687,111 | oo 269,763 | ...cccovvvrene 1,535,362 | ..cocvvvenene 2,492,236 | .oovereeriierne 190,435 | .ooovererie (217,935) | oo (27,500)
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 202 % (2. oo (15.4)% (3. oo, (1.2)%

Col. 13, Line 7

Line 8

A (1.9)%




Statement for September 30, 2013 of the GREAT AMER'CAN |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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 3 =
* 1 6 6 91 2 01 3 4550000 3 =

*1 6 6 9120133650000 3

Q15

Response

NO

NO

NO

YES




Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COM PANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Equities and deposits in pools and @sSOCIALIONS............cccceiieveiiieieiieissee e ssssesesesens | servssesesssenns 8,896,918 1,845,975 | .oovevviine 7,050,944 | ... 6,931,922
2505. Other assets and receivables ol ...8,534,602 ....8,293,219 | .... ...241,384 | ... ..3,180,615
2506, INEANGIDIES. .......cvvcvecvieeieicic ettt ettt st snnns | eveesenaeneenes 10,717,568 | ........c..c... 10,717,568 | oo 0 | e 0
2597. Summary of remaining Write-ins fOr LiNE 25...........cvcuiiiieiieiiieseesiessssssssssseesesssssessssssssnsens | cveesinssssenes 28,149,088 | ............... 20,856,761 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.......

Q16




Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of 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 1,694,185 | 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 50,351,065 | .oovevrieiereieiriiennns 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 50,351,065 | covevvriieiecicias 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.
3. Capitalized deferred interest and other............
4. Accrual of discount.............ccevriunnne
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals
7. Deduct amounts reCeiVed ON QISPOSAIS.........c..vurrrerieiirireieieireeieisei ettt ettt
8.  Deduct amortization of premium and mortgage interest points and commitment fE€s...........coevivieierieeieieseieiecesenes
9. Total foreign exchange change in book value/recorded investment excluding acCrued iNEIESE.............overurerienrerrirninrnrinns | rerreereesisseseeseeseeeseeseeseesssenennd 0 | 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 141,517,184 | oo 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 141,517,184 | 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 141,517,184 | oo 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.............c.cveiveieiciisic et sssesssssssessesssssssens | snsessessessnsessesessessns s 2O 23,BT2 | ovrerierierereserisissaenens 34,224,503
2.2 Additional investment made after aCQUISIION..........c..c.cvevrieeieieirees et sesss s sssssssessessnssnsesens | snsessessessesenesssessnensns 8y 341,078 | woveiveiieriisieieesieenens 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 (1,213,527) | wovvevererriereeseienie 3,398,087
6. Total gain (I0SS) ON GISPOSAIS........c.cuveerericrieeie ettt sttt ettt s st s s s st ss s s s s ssesss s sasssssnsassans | bevsessssssessessesasssssessesnsan 273,150 | oo 379,215
7. Deduct amounts received on disposals............. .18,927,061 .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)... 63,495,041 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).......cviiieiiiiiiiiiesieiisissisisseessssssessessssessessessssssassesssssssessens | sossessessssssssssessessssanses 63,495,041 | oo 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.............cueveiriieiicic ettt bbbt b s s s saebensesesenas | oevebessssesessssesssansesans 656,230,390 | ..covvvvereeireiiee, 504,516,300
3. ACCIUAN OF QISCOUNL.........vuveieie ettt a sttt ss st ensenaes | bessesssssssessessessnsensesees 10,920,818 | ..o 11,135,102
4. Unrealized valuation increase (decrease) (3,160,569) | .vevevrrererierrieieis 80,649,012
5. Total gain (I0SS) ON QISPOSAIS........c.cuvureiiitireieieiesie ettt bbbt a e ba bt s bbb snsstens | sevsesssssssessesssnsanans 105,345,628 | ... 144,204,517
6. Deduct consideration for bonds and stocks disposed of 646,605,451 | covvvereeeeeee, 658,159,076
7. Deduct amortization Of PIEMIUML............cceviviiiiiieieiec ettt bbbt bbb s bbb ensessenas | sessessessssessessessssansenees 11,807,868 | ...ooecvevvevereecreieiae 16,990,927
8. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccvevivevevcieisis ettt ssssssesae s ssaes | stessesssssesssssssssssssessesenns (12,500) | ovoveevcrrerereiereereieenes 356,000
9. Deduct current year's other than temporary impairment reCOGNIZEM...........cvuiveieiiiieie e sserees | ostsssesessssssssssssessssaneas 3,773,301 | oo, 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 3,664,023,603 | ....coooereririrerne 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 3,664,023,603 | ......coocereriiernnen, 3,556,886,457
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Statement for September 30, 2013 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O )OO OO OSSO SPSRRTRPIORON DR 2,327,795,661 | .coooovvrrercrrinnnes 558,592,572 | ...oovvvermrrrirneend 608,011,842 | ......oovevrrrrrrirreens 1,895,379 | ..vvvvrrrrcrernnae. 2,467,029,723 | ..coooorrvvrirrnnns 2,327,795,661 | .cccovvvrvrrneeeenn 2,280,271,770 | ccooorevrrvrereenn 2,631,407,659
2. ClASS 2 (@)reruureeerueerermerisieenisees sttt | sebieeene et 245,722,518 | ...covoreeririiinne 26,089,473 | ..oovvvvereriicreennns 4,503,493 | ... 3,637,193 | oo 251,825,062 | .....coovvrrirennns 245,722,518 | ...ccvvvrrrieenns 270,925,691 | ...vvvorvrrircrennns 245,615,772
BT 0= I - OO ISP 34,372,851 | oo 7,145,710 | oo 4,953,152 | oo 1,486,515 | ..o 28,699,744 | ..o 34,372,851 | oo 38,051,924 | ..o 31,405,084
4. CIASS 4 (B).rrrverrereeerseeessreessseeeessseess e ses s ess ettt sttt | enssst et 45,612,641 | .ooovveereireeeens 12,380,242 | ..ovvooeeeriid 6,269,786 | ...veeoererrrrrernnnns (A 7| —— 30,915,807 | .oeooreeerrreerneens 45,612,641 | ..o 45,547,430 | .ooovveeeeeeeneeeens 21,104,544
B C1ASS 5 () eeruurereuseresmeressueesssseesessseess s ess s st | Hesinesst et 22,538,444 | ... (U T 4,732,675 | oo 426,462 | ....oovverriri 24,697,475 | ..o 22,538,444 | ... 18,232,231 | covveeeeircriiienns 21,530,864
B, ClASS B (8)rvruurerruurrermeresiscinisesis sttt | et 4,430,909 | .oovoiiiiniri e O 531,763 | .ovoovcrrersririscniienans (517,079) | coovevvcrrvrririsenenes 2,781,609 | .coovvvvcrrenicnniisennns 4,430,909 | ..ooovviniriricnienns 3,382,067 | ..oovervcrrrnirirnienns 2,799,195
7. TOMAI BONGS.....coveeceecicseess ettt 2,680,473,026 | ..coovvvvrierinn 604,187,995 629,002,711 | cvvveeeereereeereireene 752,803 | .o 2,805,949,422 ....2,680,473,026 | ....ccvvvrrrinnnn 2,656,411,113 2,953,863,119
PREFERRED STOCK
8. ClASS T meeveeeceeeimeieieesss st | st S Y X 2 2,500,000 | .coooovvveerrenriineneenn 2,765,340 |...cvvvrcrrrineriieenns (227,753) | covvereverineriineens 32,963,863 | ...ooocrverrrirennns 22,495,612 | ..oovverrerrircnenens 22,002,519 | ..oocreeererirenenens 22,978,648
9. ClASS 2.ttt sensns | Sressestenene st eneneas 85,973,663 | ...oovvrrririririinns 8,416,210 | .voveeeerereereerean [0 (4,105,549) | ....vovvrirrirrieinnn 66,830,876 | ..cooevovererririienas 85,973,663 | ..coocvovreeririnns 90,284,324 | ....ovvrrens 72,972,757
10, CIASS B..ouvveerueeeesseeeesseeessseesessseessse et ssesss st sss st seesss st eeess s nsstsnessns | sesessnessssnessssnnees 17,555,638 | ovvveovnreeernererineees 4,500,000 | coveooonreerereeeeeeeneeneeneeens (1 (435,743) | cevverereereeeriinnes 16,221,056 | .cvoovvernrrrreeeis 17,555,638 | ..ooovvereerrereneens 21,619,895 | ..o 13,380,083
11, ClASS 4ot st | sesess st nese e 18,034,763 | ovvvoveeerreerirseeeineneiineen (U O 5,313,340 | oo (2,424,097) | cooovvvvenerireeeens 15,534,850 | ...coormererrncrernnne. 18,034,763 | .ovooovererrcrirneenns 10,297,326 | covvvvneeernerirneenns 3,353,630
12, ClASS Biovvvvvvvreriieeniisesnsss s sissssssisssessssssssssssssssssssssssssssssssssssien. | a0 |0 |0 | .. 960,000 | ..ouuevermerernreiereeriseneieend 0 3,592,880
13, ClASS Bu.vvvrvevevrreisareiiseesss st | ot 0 | o 0 | oo 0 | oo 0 | oo 0 | v [\ 960,000 | ...oveverrireserieeseneenieeeens 0
14, Total Preferred STOCK. ... ...ttt sssesssessessessens | sresssssssssssssssasens 144,059,676 | ...covvvvinariiininns 15,416,210 | .oooviviieiniciciis 8,078,680 |...covvririnieiiiins (6,233,142) | ...vvvvrrrrirrines 131,550,645 | .o 144,059,676 | ..oovvvvrririiinnnens 145,164,064 | ..o 116,277,997
15, Total Bonds and Prefermed SOCK...........wvwurrreemreeirnrreesneeeessseeesseesessseessssesesss | seeessnsesssssneeeens 2,824,532,702 | ...ooovvvreerrerrennan. 619,604,205 | .....oooonerrerrnnenn 637,081,391 | ..o [CREIURKI) | — 2,937,500,066 | .....oevverrnneenn 2,824,532,702 | ..coovvvvrerreeenn 2,801,575,177 | coveorerrerreeeens 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§.....155,920,868, NAIC2$

0;

NAIC 3 $

0;

NAIC 4§

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

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

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




Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COM PANY

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 155,920,868 | ................ XXX vivivvvrireeneinene | eveeeinsinssiennsenns 155,920,868 | ....ooovvveeirrreieieiiins 52,950 | 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. ..........cvuevciciie ettt ssesens | bestesssssessesessnses 1,069,158,393 | .cvevverrieierae 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.............c.ruiviveiieicieeieieiese sttt b bbb bensenaes | sestesesestesse s snans 1,442,899,490 | ...cooovvveveerircrne 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 155,920,868 | .....ccovvrveiereininns 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 155,920,868 | ...coovvvireeirienians 529,661,965

QsI03




Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PrOT YEAI).........cviuiieirciiieieieiseisie ettt sttt bbbttt nes (44,700)
2. Cost paid/(consideration reCEIVEA) ON AUUIIONS.........cv.rururrirririeiieriisie et ese st st ss st s st 0
3. Unrealized valUation INCIEASE (ABCIBASE).........cuevueirerriuiseiseiseisitesiesse s sttt sse e s st s st s s bbb s 881 s bbbt s AR b8t n bbbt 0
4. Total gain (10SS) ON tErMINGLON FECOGNIZE. . ... ..rvreeererrirrireeereieieeeesise e eee e ts s se s s s ss s et s s eS8 RS s e 397,800
5. Considerations received (Paid) ON tEIMINALONS. .........c.ieieieiiiiieieiese ettt b et s st s bR st s bbb s s st ns 397,800
B, AAMOMIZATION. ......eoveoiee ettt 0
7. Adjustment to the book/adjusted carrying valug 0f NEAGE HHEM.........c.iueieieiiiee ettt 0
8. Total foreign exchange change in bOOK/AdJUSIEA CAMTYING VAIUE...........c.euuierurireieceeie ettt sttt (395,200)
9. Book/adjusted carrying value at end of current period (LiINES 1+ 2+ 3+ 4 -5+ 8+ 7+ 8).c.cvieiiiieieceieees e (439,900)
10 DEAUCE NONAAMITEA @SSELS.......vuvveierrireirriseiseise st 0
11.  Statement value at end of current period (LIN€ 9 MINUS LINE 10).......ccuiuiiiriieiiieiiee sttt b e bbbt b bbb s bbb s b s s b b aebenas (439,900)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOT YEAI).......v.ruurirrrerrurrereeseeesnsssssseasessessssssessessssssessessessssssessessssssssessessssssessessssssssessssssssessasssnses 0
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........c.ceeeinieieieineeieesessesese e 0
3.1 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
3.2 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
3.3 SUDLOtal (LINE 3.1 MINUS LINE 3.2).....ouveitieieieiiteiteie ettt sttt s bbb s 4842 bR s bbb sttt bbb sttt 0
4.1 Cumulative variation margin on terminated contracts during the Year..........c.ceevrmnenrrnesnneissennenns 0
4.2 Less:
4.21 Amount used to adjust basis of hedged item 0
4.22  Amount recognized 0 0
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......uuiiieeieiieiieeie ettt sesee st s et s8££ 858288282882 E 82 E 848 e n et entnsns 0

5. 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
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)....cuiuiirieere ettt 0
7. Deduct NONAAMIEA @SSELS...........oiiiiiiiciii bbb bbb 0
8. Statement value at end of current PEriod (LINE 6 MINUS LINE 7).......cueuriiuirereireieneireiseeseeeisess st s sssss sttt £ bbbttt 0

QsSi04



Statement for September 30, 2013 of the GREAT AMER'CAN |NSURANCE COM PANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee (439,900)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalancCe.............cccoevieieriirierierienieneieieseseninne 0
3. TOLAI (LINE 1 PIUS LINE 2)...uereereeireieeie et sse s ese st ss e85 8 5858282428882 n et s e es b e sreen (439,900)
4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 0
5. Part D, SECHON 1, COIUMN B........uevuiererrireirieeiseesssesee st sse s e ss st et ss et s e s s E ek en e sren (439,900)
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 1B.......cuiieireiriiiieieieiseieseeeis ettt bbbttt (439,900)
8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas 0
9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s (439,900)
10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 0
11, Part D, SECHON 1, COIUMN 9.ttt ettt sttt s bbb s et n sttt s s s st ense s e (439,900)
12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 4,000
14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e 0
15, Part D, SECHON 1, COIUMN ... bbb 4,000
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0

Qsl07



Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE 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

.......................................... 16,085,525

.......................................... 61,746,133 | .coovvirrirernrinnn. 118,948,906
.......................................................... O OO PROOOON
.......................................................... O OO
.......................................................... 0 | 0
.......................................... 32,174,509 | oo 1 1,835,117
.......................................................... 0 | 0

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

QsI08
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Statement for September 30, 2013 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE A - PART 2

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

1 Location 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvements. St Louis MO ....11/30/1999 | Worldwide Building, St Louis 0 0 0 2,020
Building, Land, and Improvements Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina 0 0 0 381,366
Building, Land, and Improvements. Stevenville MD ....05/22/2002 | Bay Bridge. 0 0 0 12,615
Building, Land, and Improvements. Whitefield NH ....06/01/2005 | Mountain View Gramd Resort LLC 0 0 0 55,739
Building, Land, and Improvements, Florida City. FL ....09/24/2009 | Florida City Center. 0 0 0 7,064
0199999. Totals 0 0 0 458,804
0399999. Totall 0 0 0 458,804
Showing all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B./A.C.V. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE




Statement for September 30, 2013 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

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. . | Nashville.. .|TN 10/25/2012.... 0 9,100,000
Miami Beach Marina.... Miami... .|FL.... | 11/22/2011.... | . 0 18,427,500
0599999. Total - Mortgages in Good Standing - Commercial MOrGAZES = All OINET. ...t ssis st sss st ssssssss e bs sttt ssssasnsenss | crsnes XXX...oon XXX 0 .3,212,942 27,527,500
0899999. Total - MOrtgages iN GOOU SEANAING. .......vx e etieiei ettt ettt sttt es et ses e s et ses e et eeeefees s s eE1ee e e eeEeeseeseesesensees et aeEeeses | feesetsessesessessesansessesssesesensssessnsantensssnsensensessnss | snseeno XXX....o. XXX 0 | e s 3,212,942 | .......... 27,527,500
3309999, TOLAI MOMGAGES. ... ..evvevveeerarirseesaeetseeesseeesseesees e essee st es bbb e84 88kttt b s eebses bttt e sttt | e XXX....... XXX 0 [ ot 3,212,942 | ......... 27,527,500
g Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
N 1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type |  Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
Biltmore Hotel.. Coral Gables 08/13/1999.... | 09/12/2013.... 120,413 0 0 0 0 120,413 0 0
JQH- Murfreesboro.. .| Murfreesbor 08/16/2007.... | 09/03/2013.... 115,752 0 0 0 0 115,752 0 0
One East Fourth, Inc........ Cincinnati.... .1 12/30/2008.... | 09/25/2013.... 194,301 0 0 0 (1 IS 194,301 0 0
Dixie Terminal Corporation| Cincinnati................cccoeeevrevierinnnes 12/30/2008.... | 09/25/2013.... 62,379 0 0 | [V R (V1 I 0 0 62,379 0 0
Wild Dunes Resort........... Isle of Palms (SO I 03/30/2011.... | 09/12/2013.... 41,421 0 (11 [T (1 I (U 0 0 41,421 0 0
Miami Beach Marina......... Miami...... FLutriiierins [ e 11/22/2011.... | 09/12/2013.... 72,320 0 (11 IO (1 I (1 T 0 0 72,320 0 0
Elitch Gardens..... Denver. CO.overirens | e 05/01/2012.... | 09/12/2013.... 70,458 0 (V1 I (U I (V0 0 0 70,458 | oo 70,458 | oo 0 0 0
McHenry ROW.........ccee. Baltimore. .....cccovveosiissiieriisriseinens MD...oovvnvr [ e 06/29/2012.... | 09/12/2013.... 54,090 0 {0 (0 [ 0 0 54,090 | oo 54,090 | ..o 0 0 0
0299999. Total - Mortgages With Partial Repayments.........cccce. v 731,135 0 (U (U 0 | 0 [ 731,135 | s 731,135 | oo 0 0 0
0599999, TOtal MOMGAUES.........cvvrrereerrererieeeiseeteeesseeisssisseiiies estseesssesssseessessssssseess s assssssssssees 731,135 0 (V) [ (V) [ [ [ 0 [V [ 731,135 | oo, 731,135 | oo 0 0 0
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Statement for September 30, 2013 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|Snow, Phipps, & Guggenheim, L.P. Wilmington DE....... Snow, Phipps, & Guggenheim, L.P 02/06/2007.... 0 0 39,865 0 0 18
000000 00 O Snow, Phipps, & Guggenheim I, L.P. Wilmington DE........ Snow, Phipps, & Guggenheim Il, L.P. 01/08/2010.... 0 0 57,864 0 0 1.0
000000 00 O|Pineapple Square Properties, LLC Sarasota FL.......... | The Isaac Group Holdings, LLC. 04/19/2006.... 0 0 42,093 0 0 8.0
000000 00 O|River Cities Capital Fund IV LP. Cincinnati . | River Cities Capital Management IV, LLC. 09/30/2012.... 0 0 134,640 0 0 35
000000 00 O|River Cities Capital Fund V LP. Cincinnati River Cities Capital Management V, LLC 08/30/2013.... 0 0 150,000 0 0 16
000000 00 O|NB Strategic Co Investment Partners Il LP. New York NB Strategic Co Investment Partners Il LP. 10/01/2012.... 0 0 105,259 0 0 04
000000 00 O |Vida Side Pocket I, LP Austin evveee | Vida Side Pocket |, LP 11/05/2012.... 0 0 270,000 0 0 14.8
000000 00 0| Centrifuse Capital Fund I, LLC Cincinnati OH........ Centrifuse Capital Fund I, LLC, 06/28/2013.... 0 0 3,768 0 0 1.2
000000 00 0| Solamere Capital Fund II, LP Boston MA........ Solamere Capital Fund II, LP. 08/19/2013.... 0 30,000 0 0 0 1.0
000000 00 0| Solamere Capital Fund II-A, LP. Boston MA........ Solamere Capital Fund II-A, LP. 08/19/2013.... 0 11,250 0 0 0 15
000000 00 0| OLG Investment Partners, LP Atlanta GA......... OLG Investment Partners, LP. 09/27/2013.... 0 2,362,032 0 0 0 285
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 2,403,282 803,489 0 0 [ XXX
Any Other Class of Asset - Unaffiliated
000000 00 O|AMMC CLO XIll UBS Warehouse. George Town UBS Securities LLC 06/04/2013.... 0 0 4,500,000 0 0 30.0
3799999. Total - Any Other Class of Asset - Unaffiliated 0 4,500,000 0 0 .. XXX
3999999. Subtotal - Unaffiliated 2,403,282 5,303,489 0 0 [ XXX
4199999. Totals. 2,403,282 5,303,489 0 0 .. XXXeiorrnnns
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
909283 AA 1| United Air Pass-Th. Cert 9.20% 3-22-08 Wilmington. | DE... | Distribution 10/30/1996 | 07/02/2013 0 0 0 0 0 0 0 0 79,522
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 0 0 0 0 0 0 0 0 .79,522
Joint Venture or Partnership Interests That Have Underlying Characteristics of Co Stocks - Unaffiliated
000000 00 0|Boston Ventures Limited Partnership V. Boston MA... | Distribution 09/30/1996 | 07/09/2013 3,054 0 0 0 0 0 0 3,054 3,054 0 0 0 8,029
000000 00 0| Caltius Partners Ill, L.P Los Angeles CA... | Distribution 06/25/2004 |07/23/2013 62,377 0 0 0 0 0 0 62,377 62,377 0 0 0 [ 19,623
000000 00 O Snow, Phipps, & Guggenheim Il, L.P. Wilmington DE... | Distribution 01/08/2010 | 08/07/2013 | ........c.... 101,171 0 0 0 0 0 (U IO 101,171 | e 101,171 0 0 0 25,125
000000 00 O|KKREPM Co-Invest L.P. Wilmington DE... | Write Off. 12/21/2010 | 09/30/2013 2,918 0 0 0 0 0 0 2,918 0 0 (2,918) (2,918) 0
000000 00 O |NB Strategic Co Investment Partners Il LP New York NY... | Distribution 10/01/2012 | 07/18/2013 77,980 0 0 0 0 0 0 77,980 0 0 0 0
000000 00 0|River Cities Capital Fund IV L.P Cincinnati OH... | Distribution 09/30/2012 | 07/24/2013 63,756 0 0 0 0 0 0 63,756 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 311,256 0 0 0 0 0 0 311,256 0 (2,918)
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.....cooorrsseserse [ 0612772012 [ 0913012013 65,030 0 0 0 0 0 0 65,030 65,030 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 65,030 0 0 0 0 0 0 65,030 65,030 0 0 0 0
Any Other Class of Asset - Affiliated
000000 00 0O | Global Premier Finance Company LOC | Cincinnati | OH... | Global Premier Finance Company.............cco.c....... | 02/01/1999 | 09/25/2013 | .......... 1,122,300 0 0 0 0 0 (U [ 1,122,300 | ....... 1,122,300 0 0 0 0
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Statement for September 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
3899999. Total - Any Other Class Of ASSEE = AFIIBLEM. .. ......rriuuusiriressiesieesseeiress s ress s rsess s ess e ees e et | cossinnes 1,122,300 0 0 0 0 0 0 [ 1,122,300 | ....... 1,122,300 0 0 0 0
3999999. Subtotal - Unaffiliated 311,256 0 0 0 0 0 0 311,256 387,860 0 e 76,604 | ... 76,604 | ........104,982
4099999. Subtotal - Affiliated 1,187,330 0 0 0 0 0 0].....1,187,330 | ....... 1,187,330 0 0 0 0
4199999. Totals 1,498,586 0 0 0 0 0 0].....1,498586 | ... LIRTERE N — (V] 76,604 | ... 76,604 | ........104,982
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Statement for September 30, 2013 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 MH 0| U.S. TREASURY NOTES 2.25 01/31/2015 ‘ ........... ‘ ...12/31/2012 | GOLDMAN SACHS & CO. 0 0 (62) |1
0599999. Total - Bonds - U.S. Government 0 0 (2] S S
Bonds - U.S. States, Territories and Possessions
93974C L7 3|WA ST REF SER R 4.00 07/01/2028 | ........... | ....08/28/2013 IWELLS FARGO BROKERAGE SERVICES 970,000 1,000,000 6,889 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession 970,000 1,000,000 6,889 |.......... P S
Bonds - U.S. Special R and Special A t
646136 TQ 4|NJSTTRNTRAUTH C 0.00 12/15/2031 ....09/06/2013 | MORGAN KEEGAN 953,275 2,500,000 0 |1FE
64966W DH 7 [NYC NY HSG DEV B15.00 7/01/2024. .08/30/2013 | JP MORGAN SECURITIES INC. 3,790,290 3,500,000 0 |1FE
64986A TY 7 |NY STENVIR FACS B 4.75 06/15/2032 ....09/04/2013 | BARCLAYS CAPITAL 4,014,000 4,000,000 44,306 | 1FE
649883 VZ 5|NY MTGE AGY-178 3.50 10/01/2043.........ccvvvermrrvirinesrisnsssissssessissssssssssssssssssssssssessssssssssssssssssssssssssses. | soseesesses ...07/11/2013 | BARCLAYS CAPITAL 5,686,725 5,500,000 0 |1FE
756872 HT 7| RED RIVER TX EDU FIN 5.00 03/15/2025...........cevvvveemmerereermseerisnesssssseesisssssssssesssssssssssssesssssssssssssnsesses | soseessssns ....08/28/2013 | JP MORGAN SECURITIES INC 543,680 500,000 0 |1FE
756872 HV 2| RED RIVER TX EDU FIN 5.00 03/15/2027..........oevvueruierieieriieeeisesiiesssiessissssisssissssesssssssssssssssssssesssssssss | soveneeees ...08/28/2013 | JP MORGAN SECURITIES INC. 528,230 500,000 0 [1FE
924190 FR 7| VT HSG FIN AGY C 4.00 11/01/2043.........ocorivreireereersneerisseesesssssessssssesssssssesssssssessssssssssssssesssssssnsssssssenes | soseesssnes ....07/12/2013 | RAYMOND JAMES & ASSOCIATES 2,108,860 2,000,000 0 |1FE
92812Q 70 0| VAHSG DEV AUTH 4.875 10/01/2031.....coucvverrmrrrirnerresieessssessessssessessssesssssssesessssesssssssessssssessssssnsesssss. | sesnsesses ....08/28/2013 | WELLS FARGO BROKERAGE SERVICES 1,000,000 1,000,000 0 |1FE
95662M T8 3| WV HSG DEV B AMT 4.35 11/01/2027.......coooiireeriirieniesseissesiesssessesssssessssesss s ssssssssssssssnsssssssssnssssssssssnsssnnns | sosessseees ...09/27/2013 | MORGAN KEEGAN 1,000,000 1,000,000 0 |1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 19,625,060 20,500,000 44,306 |.......... DS S
Bonds - Industrial and Miscell
00190Y AG 0|ARES 2013-2A C CLO FLT 07/28/2025 Re ....06/28/2013 | GOLDMAN SACHS 1,902,090 2,000,000 0 |1FE
00249E  AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017.....cvvvummrrevrmerriieneeresssessssssesssssssesssssssssssssesssssssssssssssesssnns. | soseesssons ....07/29/2013 | JEFFERIES & CO 2,000,000 2,000,000 0 | 2FE
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037......cocvvvmvvererereninerersssssesessesssssssssesssssssssessssssssssessssssssssessssseses | sosssessens ...09/13/2013 | RBS SECURITIES/GREENWICH 3,278,018 3,961,351 10,756 |1Z
05533R DA 0 [BCAP 2011-RR1 7A3 SEQ SSNR 2.6425 35 RE.........cooccmmerrriererreriersiiasessesssessssssesssssssssssssssesssssssssssnns. | cossesnes ....06/27/2013 | SANDLER & O'NEIL PARTNERS (662,531) (662,945) (49) [1FE
059475 AG 8| BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.......curvuueveumrirerieeresnesisessssesisesssesesssessssesssessssesssesssenesssness | soveseesens ...09/18/2013 | RBS SECURITIES/GREENWICH 4,733,101 6,517,178 23,896 | 1AM
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033............cvvvemmmeeresmmeressimessessmessssssessssssssssssssessssssssssssssessssssssssssses. | soseessenns ....07/10/2013 | RBS SECURITIES/GREENWICH 4,915,663 4,863,983 10,404 |2FM
12479L AC 4| CAI2013-1A A ABS 3.35 03/27/2028 Reoe ...07/22/2013 | RBS SECURITIES/GREENWICH 624,603 628,333 0 |1FE
12667F RE 7| CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024. ...09/10/2013 | RBS SECURITIES/GREENWICH 5,220,385 5,143,236 9,429 | 3AM
12669D D8 8|CWALT 2003-2CB 1A1 SEQ 5.75 03/25/33 .08/14/2013 | CITIGROUP 6,318,519 6,171,936 17,744 | 1AM
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 ...07117/2013 | RBS SECURITIES/GREENWICH 1,498,531 1,686,110 5,655 | 1FM
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/3.........ccouervererereeeierresisessssssessessssesssssssesssssssesssssssssssssanes. | soseeseenes ....09/23/2013 | ROYAL BANK OF CANADA 1,864,472 2,367,584 22 1AM
25250* AA 2| DIALOG TELECOM TL 14.00 1/17/2078........ccmverreereereeimerressmesssssssessesssesssssssessssssessssssssssssssssesssssssessssssnns. | soeeessssns ....06/30/2013 | Capitalized Interest 27,412 27,412 0 |4z
25250* AA 2| DIALOG TELECOM TL 14.00 1/17/2018.......ocorrrrerrnereemssssesssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssnns. | sossssesses ....09/30/2013 | Capitalized Interest 27,647 27,647 0 |4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........ovvveuummrresmmrreesmsersesssnsssssssesssssssesssssssssssssssssssssesessssns. | soseessenns ....07/02/2013 | Private Placement 46,195 46,195 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........cocovereuerieneriieriineniisesieesisssssssessssesssesssssessssesssssssssssnse | soveseseees ...07/18/2013 | Private Placement 13,198 13,198 0 |4Z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........ovvreeeuerreeemrressanersesssnsssssssesesssssssssssssssssssssssssssssssssnns. | soseesesnes ....07/22/2013 | Private Placement 39,595 39,595 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076...........cocvveurmmcrrimmmrressesesseiseeessssssesssssssessssssesssssssessssssesssssnns. | soseessenes ....07/29/2013 | Private Placement 56,094 56,094 0 |4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ....08/05/2013 | Private Placement 221,075 221,075 0 |4Z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 .08/05/2013 | Private Placement 263,970 263,970 0 |4
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ....08/05/2013 | Private Placement 59,393 59,393 0 |4Z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........covvreuemerreemmrressmmersesssssssssssesesssssssssssssssssssssssssssssessenns. | vosvesssnns ....08/05/2013 | Private Placement 44,545 44,545 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........cvevrevrmerrermmrressenersessenessssssesssssssesssssssesssssssessssssessssssns. | noseesssnns ....08/05/2013 | Private Placement 428,951 428,951 0 |4z
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319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016..........ccccvrvererererirereiseriseseisesssseesssessssesssessssessssesssssssssssssns | aovsseseens ....08/15/2013 | Private Placement 98,989 98,989 0 |4Z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........cecvveermerriemmerressenersesssesssssssesssssssessssssesssssssesssessessssssns. | soseessenns ....08/15/2013 | Private Placement 95,689 95,689 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........coccveveuriieriieriineniisssieesisssessssesssssesssesssssessssesssssssssssnses. | soveseeeees ....08/21/2013 | Private Placement 49,494 49,494 0 (42
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........covvveeumcrresmmrreissseresssssessssssesesssssesssssssssssssssssssssssessssns. | soseesssnns ....08/29/2013 | Private Placement 65,992 65,992 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........ceevveerecrrismmeereissesseiseeessssssessssssessssssesssssssessssssesssssnns. | soseesssons ....09/03/2013 | Private Placement 798,508 798,508 0 |4
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........ccccmrverererererereineriseseisesssssessssessssesssesssssessssessssssssssssssns | aovsseeeens ....09/03/2013 | Private Placement 98,989 98,989 0 |4Z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........cvvvveurmerreemmrressesessessseessssssesssssssessssssesssssssessssssesessssns. | noseessenns ....09/24/2013 | Private Placement 24,601 24,601 0 |4
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ....09/24/2013 | Private Placement 49,201 49,201 0 (42
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 .09/30/2013 | Private Placement 275,633 467,414 0 (4
3622NH AC 9| GSCI 2007-1A C CLO FLT 01/21/2020 ...07/03/2013 | RBC 998,125 1,000,000 8,723 [1FE
3622NH AC 9| GSCI 2007-1A C CLO FLT 01/21/2020..........cmvveerirvicrieniiisssiississssssssessssssssssssssssssssssessssssssssssssessssssnnss | sossssines ....07/11/2013 | RBC 998,125 1,000,000 9,506 | 1FE
36828Q QH 2| GECMC 2005-C4 AJ MEZ CSTR 11/2045..........ceevveeuerreieeeeeessessessseessssssesssssssessssssesesssssssssssssssssssesenss. | seoseeses ....07/30/2013 | CITIGROUP, 1,465,313 1,500,000 0 |1FM
36242D T6 0| GSMPS 2005-RP2 1AS [0 INV 03/25/35........ccvvevrmuervermesressmesssssmessessssessssssessessssesssssssesssssssssssssssssesssnssees | aosessnes ...05/10/2013 | CANTOR FITZGERALD & CO 0 0 (166) | 4FE
379520 AB 9|SEACO 2013-1A A ABS 2.98 04/17/2028 Re ....07/22/2013 | RBS SECURITIES/GREENWICH 1,193,613 1,218,750 807 [1FE
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037..........c0vvurmmerviimerressneesesssesssssenessssssesssssssessssssesssssssesssssseess | sosessssons ....09/03/2013 | RBS SECURITIES/GREENWICH 3,110,642 3,613,087 3,011 [4AM
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............oevvuureierrieeeiessisesssessssssssssssssssssssssssssssssssssesssesssnns | snssesen ....07/26/2013 | Capital Interest 3,801 7,587 0 |1FM.
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....08/26/2013 | Capital Interest 3,914 7,670 0 [1FM.
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE .09/26/2013 | Capital Interest. 3,965 7,465 0 [1FM
47232D EC 2 |JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37 ....05/26/2013 | Capital Interest (27,638) 8 0 |1FM
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/201........covvurmerrriereeeriismeessissssssssnessssssssessssssssssssssesssssssssssnns. | ooseesssons ....07/24/2013 | Private Placement 2,025,000 2,025,000 0 |4z
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/201.........orvvrurrrererrireciiresriressisessissessssssssesssssessssssssssssessssssessns. | sovesessens ...07/31/2013 | Capitalized Interest. 999 999 0 |4z
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/201........covverrerrreerrrerismeesissesessisssesesssssessssssssssssssesssssssesssses. | soseessenns ....08/31/2013 | Capitalized Interest 3,441 3,441 0 |4
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/201........vvvuerrererrieeiiressiessisessiessssesssessssessssessssessssessssssssens. | sovesseees ...09/30/2013 | Capitalized Interest. 3,308 3,308 0 |4z
55818K AL 5|MDPK2013-11A C CLO FLT 10/23/2025 Re ....08/16/2013 | BANC OF AMERICA SECURITIES 1,937,400 2,000,000 0 |4
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037........cccvvveermrreeemmeresissesesssssesssisssessssssssssssssmssssssssssssssessssssssssssssssssses | sesnneenes ....08/01/2013 | WELLS FARGO BROKERAGE SERVICES 1,846,725 1,981,067 178 | 1FM
62405T AE 7| MHAWK 2013-2A B CLO FLT 07/22/2024 ....06/26/2013 | DEUTSCHE BANK 0 0 (8)| 1FE
62856R AB 1|MYRIAD INT HOLDINGS BV 6.00 07/18/2020 .07/11/2013 | CITIGROUP 1,500,000 1,500,000 0 | 2FE
63860L AC 4|NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 ...09/06/2013 | RBS SECURITIES/GREENWICH 15,332,203 17,203,042 2,784 (12
682222 ZZ 0| LAI/OLG FINANCE TL 14.00 12/31/2018.........ovveerrrerirreerisseeeissssssisssssssssessssssssssssssssssssssssssssssessnsesss | soseesesnes ....09/30/2013 | Private Placement 1,013,403 1,034,084 0 |4
75406Y AB 3 |RASC 2006-KS9 Al2 SEQ FLT 11/25/2036.........ccmevrerrmrreermmcrressmeesesssnessesssssesssssssmssssssnessssssessssssnsssssssneses | soseesssons ....05/24/2013 | GOLDMAN SACHS 0 0 (33) | 6FE
76111X  TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035.........c0vccmmmerriermmrreesssesresssesssssssssssssssssssssssssssssssssssssssssssssssssssss. | nosesssssos ...07117/2013 | RBS SECURITIES/GREENWICH 500,878 519,044 868 | 4AM
78447V AD 0| SLMA 2013-B B ABS 3.69 05/16/2044............cvveermrriermmerressmessssssessessssessssssessssssssssssssssessssssessssssssessssssnenss | soseessenns ....08/15/2013 | ROYAL BANK OF CANADA 1,857,500 2,000,000 833 [1FE
85172G  AB 3| SLFMT 2013-2A M1 MEZ 3.52 12/25/2085............cevoervirerieerieiiieeiiesssiessisssisssisssssssssssssssssssssssssssssnes | sossseneees ...07/03/2013 | BANC OF AMERICA SECURITIES 3,371,297 3,500,000 13,004 | 1FE
871577  ZZ 8| SYNERGY 6.50 9/3/2015........ovvourmrrreireeriisnessisseesssssessssssessss s ssssssesssssssssssssssesssssssssssssssesssssssessssssssenss | soseesssses ....08/27/2013 | Private Placement 1,925,325 1,935,000 0|3
8726IN AG 5| TMX FIN/TITLEMAX 8.50 09/15/2018.........ccvueummrrrermmarreesenesresseseresssssessessssesssssssssssssssesssssssssssssssssssssnesssssnns. | cosessnes ...07/17/2013 | JEFFERIES & CO 1,000,000 1,000,000 0 |4FE
88314R AA 4 |TMCL 2013-1A A SEQ 3.9 09/20/2038 ...09/13/2013 | BANC OF AMERICA SECURITIES 4,228,220 4,250,000 0 |1FE
88732) AP 3| TIME WARNER CABLE 8.75 02/14/2019 .07/15/2013 | GOLDMAN SACHS 848,457 710,000 26,576 | 2FE
88732J AP 3| TIME WARNER CABLE 8.75 02/14/2019 ...07/16/2013 | CITIGROUP, 2,102,223 1,750,000 65,929 | 2FE
88732) AP 3| TIME WARNER CABLE 8.75 02/14/2019..........omerrveerrreriimeerisenessisssssssssesssssssessssssesssssssessssssssssssssssssnes. | seonneenes ....07/17/2013 | DEUTSCHE BANK 2,405,380 2,000,000 76,806 | 2FE
88732) AP 3| TIME WARNER CABLE 8.75 02/14/2019......c..cmervviererirismessissesessissessssssessssssssssssssessssssssssssssssssssssssssssnns. | seoneeenes ....07/18/2013 | JP MORGAN SECURITIES INC 2,392,520 2,000,000 77,292 | 2FE
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88732J AP 3| TIME WARNER CABLE 8.75 02/14/2019........ccmtruirierrieeriiesieseisssiessssssssss s ssssssssssssssssssssssssssssns. | nesessnnens ...07119/2013 | CITIGROUP, 3,521,610 3,000,000 116,667 |2FE........ccoovvvreriens

88732) AS 7| TIME WARNER CABLE 8.25 04/01/2019.........ccrrriermerirismmerrissesessisnssssssesssssssssssssessssssssssssssssssssssssssssnns. | seoneeeees ...07/12/2013 | BANC OF AMERICA SECURITIES 585,120 500,000 12,146 |2FE

88732) AS 7| TIME WARNER CABLE 8.25 04/01/2019........ccmtiuiriiiirieeiiesiiesiisessies s ssssssessssssssessssssssssssssssssens. | oesssineess ...07112/12013 | WELLS FARGO BROKERAGE SERVICES 2,340,820 2,000,000 48,583 | 2FE

88732) AS 7| TIME WARNER CABLE 8.25 04/01/2019.........cervreerrreresmmeesesssessisssessssessssssssssssssesesssssssssssssssssssssssssssnes. | seonneenes ....07/19/2013 | CITIGROUP, 3,457,680 3,000,000 77,688 | 2FE

909319 AA 3| UNITED AIR 2013-1 A 4.30 08/15/2025...........evvvreermcrreermsesrisnesssssssessisssssssssessssssssssssssssssssssssssssesssssnes | soseesssnns ....08/01/2013 | CS FIRST BOSTON 1,000,000 1,000,000 0 |1FE

92557G AL 2|VIBR 2013-2A A2B CLO 4.03 07/24/24 R ...08/13/2013 | DEUTSCHE BANK 2,918,100 3,000,000 0 |1FE
3899999. Total - Bonds - Industrial & Miscellaneous. 100,345,488 | ....covoiviiiiiiii 103,923,270
8399997. Total - Bonds - Part 3. 120,940,549 ..125,423,270
8399999. Total - Bond 120,940,549 ..125,423,270
Preferred Stocks - Industrial and Miscell

064058 AB 6| BANK OF NY MELLON D 4.50.......ccerrveemmmrriemmmreeesmssesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss. | noseesessos ...06/12/2013 | JP MORGAN SECURITIES INC. 0.000 0 0.00 11,250 | P2UFE.......ccccomvvries

486606 70 0 [ KAYNE ANDERSON 4.60 10/01/2021.......ccvveueumrreeummmcrreessnrssssssessssssnsssssssesssssssssesssssssessssssssssssssesssssnsessssses | sessesnes ....09/09/2013 | BANC OF AMERICA SECURITIES 100,000.000 2,500,000 0.00 0 |RP1UFE

61762V 20 0 [MORGAN STANLEY 7,125 E....ooovrvirrrreiinmsesissssssissssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssses. | nosessessos ...09/25/2013 | MORGAN STANLEY. 180,000.000 4,500,000 0.00 0 | P3UFE

902973 83 3| US BANCORP B.50.........ccrveuuuureeiesarressssressssssssssssesssssssssssssssessssssssssssssessssssssessssssssssssssesssssssssssssnsessssses | sossesssses ....08/21/2013 | BARCLAYS CAPITAL 5,000.000 127,750 0.00 0 | P2UFE

902973 83 3| US BANCORP B.50........ccuurreuuerreiimssrseissseseessssessessssessssssessssssee s sssss sttt sssssesssssns | sesesssssns ....08/21/2013 | WILLIAM BLAIR & COMPANY. 25,000.000 641,250 0.00 0 | P2UFE

902973 83 3| US BANCORP B.50.......ccuuurveummmereessssssesssssssessssesssssssssssssssesssssssessssssssesssssssessssssssssssessssssssssssessssssssssssssessssses | noseesessos ....08/26/2013 | IMPERIAL CAPITAL 120,000.000 3,110,400 0.00 0 |P2UFE

949746 55 6|WELLS FARGO CO 5.85 ...07/15/2013 | WELLS FARGO BROKERAGE SERVICES 120,000.000 3,000,000 0.00 0 | P2UFE

949746 87 9| WELLS FARGO CO J 8.00 .08/21/2013 | BARCLAYS CAPITAL 14,279.000 404,810 0.00 0 |P2UFE

949746 87 9| WELLS FARGO CO J 8.00. ....08/21/2013 | WILLIAM BLAIR & COMPANY. 40,000.000 1,132,000 0.00 0 | P2UFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 15,416,210 XXX 11,250 | .......... D S0 S
8999997. Total - Preferred Stocks - Part 3 15,416,210 XXX 11,250 | ... DS, S
8999999. Total - Preferred Stocks 15,416,210 XXX 11,250 | .. P S
C on Stocks - Industrial and Miscell

037347 10 1| ANWORTH MORTGAGE ASSET CORP.........cvverrrrirmeeriiisessssisssssssessssssesssssssssssssesssssssssssssasesssssssenss | soseesssnns ....07/08/2013 | INTERSTATE GROUP 12,000.000 57,662 XXX 0L

037347 10 1| ANWORTH MORTGAGE ASSET CORP.........covuurririimerrismesissssesssssssssssssessssssssssssssessssssssssssssesssssnsessss. | soseesessns ....08/27/2013 | INTERSTATE GROUP 75,700.000 340,983 XXX 0L

037347 10 1| ANWORTH MORTGAGE ASSET CORP. ...09/03/2013 | INTERSTATE GROUP 6,700.000 29,705 XXX 0L

03763V 10 2 |APOLLO RESIDENTIAL MORTGAGE. .07/05/2013 | INTERSTATE GROUP. 65,000.000 958,055 XXX 0L

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE. ...07/08/2013 | INTERSTATE GROUP 20,000.000 297,760 XXX 0L

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE..........coorieveirieressssessssessissssessssssessessssssssssessssssssssssssesssssessssssses. | noseessenns ....07/09/2013 | INTERSTATE GROUP 18,947.000 280,359 XXX 0]l

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE.........coorriiirmeirisesssssssssissssssssssssssssssssssssssssssessssssssssssnsesssssen. | soseesseons ...07/10/2013 | INTERSTATE GROUP 3,200.000 47,624 XXX 0L

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE........covvvrmmrresmessesissssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses. | nosesssssos ...08/29/2013 | INTERSTATE GROUP 6,500.000 98,076 XXX 0L

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE.........ccoorieireeresessissssesissssssssssssssssssssssssesssssssssssssesssssssssssses. | noseessenns ....09/03/2013 | INTERSTATE GROUP 94,340.000 1,416,289 XXX 0L

03763V 10 2| APOLLO RESIDENTIAL MORTGAGE.........ccovurmmrreriesrisessisssssssssssssssssssesssssssssssessssssssssssssesssssssssssses. | nosessessos ...09/04/2013 | INTERSTATE GROUP 5,050.000 76,444 XXX 0L

12673A 10 8[CYS INVESTMENTS INC.....ooiveeeereeiermceriisressisssesssssesssssessss s ssssssessssssessssssessssssssssssssssssssssesssssnes | sossesnnes ....07/05/2013 | INTERSTATE GROUP 30,000.000 247,005 XXX 0L

12673A 10 8[CYS INVESTMENTS INC.....oorveuemcreeiesmmcirisssessssesesisssssssssessssssssssssessssssssssssssssss s sssssssssssssssssssssnes | aossesnnes ....07/09/2013 | FRIEDMAN BILLINGS RAMSEY 15,000.000 125,166 XXX 0L

12673A 10 8|CYSINVESTMENTS INC ...07/10/2013 | INTERSTATE GROUP 30,000.000 247,695 XXX 0L

12673A 10 8|CYS INVESTMENTS INC .08/01/2013 | INTERSTATE GROUP. 275,000.000 2,195,518 XXX 0L

12673A 10 8|CYSINVESTMENTS INC ...08/02/2013 | INTERSTATE GROUP 250,000.000 2,009,300 XXX 0L

140661 10 9| CAPMARK FINANCIAL GROUP INC........cvveeeureermmrresseseressssssessssessssssessssssesssssssesssssssesssssssessssssnsssssssnne | eonneeses ...07/17/2013 | Liquidation 528.000 3,284 XXX 0L

46131B 10 0| INVESCO MORTGAGE CAPITAL......oooormrrrvimmmrrrismmressismsessesssssssssssssssesssssssssssssssssssssssssssssssssssssssssssnnes | soseessssns ....07/05/2013 | DEUTSCHE BANK 40,000.000 592,908 XXX 0]l
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46131B 10 O [INVESCO MORTGAGE CAPITAL......coovmmirirrmersesmmssssssssessisssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssnnes | sosessessos ....07/09/2013 | FRIEDMAN BILLINGS RAMSEY 15,000.000 233,739 XXX 0
46131B 10 0 [INVESCO MORTGAGE CAPITAL......coourmrrrrimmmrrrismmnessismmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | soseesssons ....07/10/2013 | FRIEDMAN BILLINGS RAMSEY 6,000.000 94,064 XXX 0
76169C 10 0 [REXFORD INDUSTRIAL REALTY INC......vtvuirririiriieeiiiesiiessssessiessssessssessssssssssssssessssesssssssssssssssssssnees | ssessinns ...07/19/2013 | FRIEDMAN BILLINGS RAMSEY 45,000.000 630,000 XXX 0
90187B 10 1| TWO HARBORS INVESTMENT CORP.........coovvveummrreeimmereessmsrsessssessssssssssssssessssssssssssssssssssssssssssnessssssnenes | soseesssnns ....07/05/2013 | RAYMOND JAMES & ASSOCIATES 8,000.000 76,703 XXX 0
90187B 10 1| TWO HARBORS INVESTMENT CORP........coerveuuumrreismmereessmessessesessssssesssssensessssssesssssssesssssesssssssesssssseens | nosessssons ....07/09/2013 | FRIEDMAN BILLINGS RAMSEY 19,000.000 190,561 XXX 0
90187B 10 1| TWO HARBORS INVESTMENT CORP......cvuuiiueumriuiresseressssssssenssssensssesssssensssssssssensssesssssesssssesssensssssssssenssnnne | sorssseees ...07/10/2013 | INTERSTATE GROUP 41,000.000 405,367 XXX 0
9099999. Total - Common Stocks - Industrial & Miscellaneou 10,654,267 XXX 0
9799997. Total - Common Stocks - Part 3 10,654,267 XXX 0
9799999. Total - Common Stocks 10,654,267 XXX 0
9899999. Total - Preferred and Common Stocks. 26,070,477 XXX 11,250
9999999. Total - Bonds, Preferred and Common Stocks 147,011,026 XXX 681,434
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
31287TM  US 7 |FGLMC C62393 PT 6.5 1/1/2032.........coccvvrvcrivrins | e 07/15/2013{ MBS Paydown 0.0.........ccvvvevenee | corvrrerermrinerivinnines | oereneinnnns 45,480 | ...covonine 45,480 0 52 45,480 1,724 |01/01/2032(1..
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031......coovvvvmrrrerirereries | e 07/25/2013| MBS Paydown 0.01254438 300 300 0 (0) 05/01/2031
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........cooovorervrrrrenrcns [ e 08/25/2013 MBS Paydown 0.01138099......... 5,817 5,817 0 2) 05/01/2031
313838 RS 1|FNCL 511797 PT 6.0 5/01/2031........ccovvvrvrcmrrverns [ 09/25/2013| MBS Paydown 0.01133402 235 235 0 (0) 05/01/2031|1..........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.......covererevernerirnens | ceene 07/25/2013| MBS Paydown 0.01355483 104 104 0 9) 05/01/2031|1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.......cccovvermrrvrrrrirners | enes 08/25/2013 MBS Paydown 0.01352025......... 105 105 0 9) 05/01/2031{1...........
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.......cccmerervcrrrrrirnens | ceene 09/25/2013| MBS Paydown 0.01348547......... 105 105 0 9) 05/01/20311...........
31388D ZU 5|FNCL 602055 PT 6.50 9/01/2031......ccccoveerevvvrcennns | v 07/25/2013 MBS Paydown 0.0147147........... 395 395 0 (1) 09/01/2031{1...........
31388D ZU 5|FNCL 602055 PT 6.50 9/01/2031......cccovvervvvrivirnes | ceeee 08/25/2013| MBS Paydown 0.01467508......... 396 396 0 (1) 09/01/2031|1..........
31388D ZU 5|FNCL 602055 PT 6.50 9/01/2031......cccovvveeverrerrnes | ceene 09/25/2013 MBS Paydown 0.01463524......... 398 398 0 ) 09/01/2031| 1o
31388G 8 | FNCL 604629 PT 6.0 9/01/2031.......cocovvvmrrrerireririns | e 07/25/2013| MBS Paydown 0.01920006. 119 119 0 (1) 09/01/2031
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........ccovvvrrrirnerrcrins [ 08/25/2013| MBS Paydown 0.01783179. 3,421 3,421 0 (43) 09/01/2031
31388G 8| FNCL 604629 PT 6.0 9/01/2031.......coovrvmereracines | eene 09/25/2013 MBS Paydown 0.01628006. 3,879 3,879 0 (76) 09/01/2031
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031........ccvvvrervrnne | e 07/25/2013 MBS Paydown 0.01297178......... 122 122 0 (0) 10/01/2031 1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......cccocrermrrmerns | eeme 08/25/2013 MBS Paydown 0.01068336......... 9,154 9,154 0 (979) 10/01/2031{ 1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......ccccovmrvverns | e 09/25/2013| MBS Paydown 0.01065821......... 101 101 0 (0) 10/01/2031 1...........
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032.......ccvvvemrvrrerirerernee | eeee 07/25/2013| MBS Paydown 0.00377524......... 75 75 0 (0) 09/01/2032(1...........
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032.......cccnvremrrrnerireriries | eeee 08/25/2013| MBS Paydown 0.0037669........... 75 75 0 (0) 09/01/2032|1...........
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032.........ccovvuemvreemrrrerns | s 09/25/2013| MBS Paydown 0.00375852 75 75 0 (0) 09/01/2032(1...........
38373Y UR 3 |GNR 2003-2 PB PAC 5.50 3/20/32.... 07/20/2013| MBS Paydown 0.04289783 46,321 0 (117) 0 ..46,321 03/20/2032
38373Y UR 3| GNR2003-2 PB PAC 5.50 3/20/32 .| 08/20/2013| MBS Paydown 0.0344442.. ..45,751 0 (97) 0 ..45,751 03/20/2032
38373Y UR 3 |GNR 2003-2 PB PAC 5.50 3/20/32.... 09/20/2013| MBS Paydown 0.02776603 0 (54) 0 03/20/2032
83162C FD  0|SBAP 1994-20C 1 6.875 03/01/2014......ccocovvvrmvrrncns | ceene 09/01/2013| MBS Paydown 0.002235905....... 8,646 8,646 0 0 0 03/01/2014/1...........
83162C HH  9|SBAP 1997-20C 1 7.15 03/01/2017........ovvevvrerrrrnires | e 09/01/2013| MBS Paydown 0.022478188....... | ...ccoverernienirinenns | covveeriiens 10,291 | covvvrvs 10,291 0 0 0 03/01/2017 | 1....oovve
902757 AA  1|UIRC-GSA Il LLC 2.655 04/05/2018..........ccovverrerrriee | ceene 07/05/2013| Sinking Fund Redemption 100.0. | ........cccveerveerverns | ovvererrnnens 34,138 | oo 34,138 0 0 0 | oo 34,138 | (V1 IO (1 I (V1 IO 250 |04/05/2018 1Z........
902757 AA  1|UIRC-GSA Il LLC 2.655 04/05/2018.........ccoreverrerrnnee | ceree 08/05/2013| Sinking Fund Redemption 100.0. | .......cccoeeernvernneens | corevnrinnns 34,138 | oo 34,138 0 0 0 | v 34,138 | o (V1 IO (0 I (VI IO 250 |04/05/2018[1Z........
902757 AA 1| UIRC-GSA Il LLC 2.655 04/05/2018.........ccorvvenivennne | coene 09/05/2013| Sinking Fund Redemption 100.0. | .......oovvnieninnnnn | ovrinninnns 34,138 | v 34,138 0 0 0 | 34,138 | oo 0 | e [ 0 | oo 250 | 04/05/2018| 1Z........
0599999. Total - BONAS = U.S. GOVEIMIMENL......veireieisieitssissers st ees s es ettt nnnns | ebsnnssaeees 319,919 | s 319,919 | 321,740 | 1318525 | o0 | o (1L347) | 0 | s (1,347) | oo 0 319,919 [ o 0 | e [ I [V 9,508 |...... XXX... [ XXX...
Bonds - U.S. States, Territories and P ions
13062R  HZ 4 |CALIFORNIA ST VET 4.90 12/01/2025.........cococouvine | eene 09/01/2013| Partial Call 100.0.........cccovrvrreres | crrvrrrvererirerensneres | cerrenens 4,150,000 14,150,000 0 (21) 0 4,150,000 | .oovvrvend0 | 0 | 0 [ 152,513 | 12/01/2025| 1FE......
646039 EG 8 |NJ ST MBIA IBC 5.50 08/01/2013........ccccouremriivuins | e 08/01/2013| Maturity 100.0. 2,000,000 .2,220,300 O] (26,815)] ... .2,000,000 ...110,000 | 08/01/2013| 1FE......
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. ........vurreririsiimsiisersissesenssisesssssssssssesssensssesssssssssssesssenssensssssssessssssens | aveseees 6,150,000 .6,370,300 0 ] (26,836)] ... 6,150,000 | ..oooooeeeen0 o0 | 0 262,513 |...... XXX... [.XXX...
Bonds - U.S. Political Subdivisions of States, Territories and P
476575 2N 4 |JERSEY CITY REF E 5.38 09/01/2016........c.cccvveveres | ..... |09/01/2013| Sinking Fund Redemption 100.0. [ .....ccoeveevrniirnes | onrinns 1,040,000 | ......... 1,040,000 | ............ 997,932 | .coooue. 1,020,422 | ..coovvinnnnd 0 22,347 0 22,347 0] e 1,040,000 | ..o 0 | i [V I 0| . 55,952 | 09/01/2016| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........ovwveresivierinnes e 1,040,000 | ......... 1,040,000 | ....ccooeees 997,932 | ........ 1,020,422 | ..coovviiinnnnd 0] e 22,347 0 22,347 [ I 1,040,000 | ...oooonad 0 ] e (U I 0] . 55,952 |...... XXX... [ XXX....
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Bonds - U.S. Special R and Special A
01039W AZ  5|AL PUBHSG B 4.4501/01/2024..........cccovuvevrmrrerenns | e 07/01/2013| Partial Call 101.0.........cccvrrrenec. 348,450 | ..oooveee. 345,000 D A82T | [V IO 345404 | ..o 0 3,046 3,046 | ..... 15,353 | 01/01/2024| 1FE......
04057P  AQ  1|AZ SCH FACS 5.00 09/01/2013........ccovurmrerererrirens [ o 09/01/2013| Maturity 100.0 2,500,000 2,500,000 | ........2,707,725 | .........2,507,920 | .....cccocoeeeec0 | 1eiin(31,559) | o0 | s (31,559) 0 2,500,000 . . 09/01/2013| 1FE......
041083 VB  9|ARSTDEV FIN SFM A 3.10 07/01/2043.........ccoovuvee | o 08/01/2013{ MBS Paydown 0.98655204......... | ccveeerermrrerevenines | v 53,792 | oo 53,792 0 0 07/01/2043| 1FE......
041083 VB  9|AR ST DEV FIN SFM A 3.10 07/01/2043..........ccccovuwe | ceene 09/01/2013| MBS Paydown 0.97309862 53,814 | v 53,814 0 0 07/01/2043| 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039........cccmvrvrmures | oene 07/01/2013| MBS Paydown 0.220301544....... | ...ocvereveneernieennenns | cveeeerinnens 56,745 | .ovovvene. 56,745 (790) 0 12/01/2039| 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039.........cccconvvvres | wonne 08/01/2013 MBS Paydown 0.202628765....... | ...ccovervverervrncres | overnriens 107,804 | ..ccovvenee 107,804 | ............ 109,421 | oo 109,322 | oo (V1 I (1,529) | cvovvvvererinns (VI IO (1,529) | woovvverrrnnnd 0 12/01/2039| 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039........cccomvrvrverer | eene 09/01/2013| MBS Paydown 0.186671988....... | ...coerererneerveenenns | vevererrnens 97,336 | .ovvrrrnene 97,336 | .o 98,796 | ..ovvvrnene 98,707 | wovvvrrerirens 0| s (1,382) | oo (U I (1,382) | .oovernernees 0 12/01/2039| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028..........cccrvvvvrcmeres [ enen 07/01/2013| Partial Call 100.0.........ccovrvvverers | errrervrriirernnineres | e 150,000 | .ovvvcvenee 150,000 | ..coovenee 150,611 | wvvveveenee 150,489 | .oovvrerrin (1 T (518) 0 (518) 0 08/01/2028| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028..........cccoooverrerrns | v 08/01/2013| Partial Call 100.0.........ccovvemrrres | cvvrmrerrmrisnineiienes | v 145,000 | ..ovvveneee 145,000 | ..oovvonees 145,591 | cocovvrenee 145,473 | oo (U I (501) 0 (501) 0 08/01/2028| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028..........covemrrrerrns | v 09/01/2013| Partial Call 100.0...........cecvvrrennee 85,000 | covvrernine 85,000 | ..covovrrrne 85,346 | ....cooonen. 85,277 | covvvrerirens (1 T (294) 0 (294) 0 08/01/2028| 1FE......
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042... 07/01/2013| MBS Paydown 0.96127387......... 7,795 0 0 0 02/01/2042( 1FE......
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042 .108/01/2013| MBS Paydown 0.95005823, 5,608 0 0 0 02/01/2042| 1FE......
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042... 09/01/2013 MBS Paydown 0.90900942 20,524 0 0 0 02/01/2042| 1FE......
130333 CB  1|CAHSGFIN AGY B 2.90 02/01/2042...........ccornverures | enen 07/01/2013| MBS Paydown 0.99015115......... 796 0 0 0 02/01/2042 1FE......
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042...........ccoovvermeres | o 08/01/2013| MBS Paydown 0.98013833. 5,006 5,008 | .ovorirnns 4,994 | oo 4,994 | .o, (1 I 2 0 2 0 02/01/2042| 1FE......
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042...........cvrniereres | eree 09/01/2013| MBS Paydown 0.94718665. 6,476 | v 16,476 | cooovvvennee 16,435 | .o 16,436 | oo 0 31 0 31 0 02/01/2042| 1FE......
130575 Z2 2| CA RURAL HOME MTG 5.45 02/01/48.........cccoocruune | o 08/01/2013| Partial Call 100.0.........ccvvveemrrrer | covrererrerinerverirenes | vveiieinns 175,000 | cooovrvrneee 175,000 | vovvvrnees 181,781 | v 180,570 | covovrvrrrrine 0| s (GR7() ] I— (U I (R 740) ) 0 02/01/2048| 1FE......
13079P FG  3|CA MULTI FAM HSG 4.50 01/15/2040...........coevemvrer | weene 07/15/2013| Sinking Fund Redemption 100.0. | ........cccoveernvernnenns | covvverennns 10,000 | .cooovrernees 10,000 | ovvreverneene 9,650 | covovrrrcrinn 9,670 | covevrvrerrne 0 330 0 330 0 01/15/2040| 1FE......
19647P AB 9| COLORADO HSG 5.50 09/20/2036............ccccovrrvrerene | cevee 09/20/2013| Sinking Fund Redemption 100.0. 5,000 5,000 | oo 5,013 | v 5,010 | v 0 | oo (11) 0 (1) 0 09/20/2036| 1FE......
19647P BA  0|CO ST HSG FIN AUTH MF | 3.20 02/01/2044.. 08/01/2013| MBS Paydown 0.998586. 9,898 0 0 0 02/01/2044| 1FE......
19647P  BA  0[CO ST HSG FIN AUTH MF | 3.20 02/01/2044.. .109/01/2013| MBS Paydown 0.997164. 9,954 0 0 0 02/01/2044( 1FE......
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040 07/18/2013| Partial Call 100.0..........cocvvrrrenee 850,000 | ............850,000 | ............884,890 | ............878,988 | .....ccccce..0 | 1eeern(30,531) | oo 0| s (30,531) | covvvrirennd 0 11/15/2040| 1FE......
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040.........ccoovrvnrrrrrrirreirncrns | cenee 07/25/2013| Partial Call 100.0............cccvvenec. 635,000 | ............635,000 | ............661,065 | ...........656,655 | .....cccccce..0 | 1ee0r(22,809) | cooovvrirncs 0| s (22,809) | oo 0 11/15/2040| 1FE......
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035..........coccereee | oene 07/01/2013| Partial Call 100.0...........ccccovrvenee .60,000 | ..............60,000 | ..............64,452 | ............63,624 | ....cccccccee.0 | 1reinis(3,836) [ oo (U I (3,836) | ..overrerres 0 06/01/2035| 1FE......
246395 NX  1|DEHSG AUTH B 4.05 07/01/2017.....covvvverirerincrns | e 07/01/2013| Sinking Fund Redemption 100.0. | .......oocevvvvvervenes | covvrrieinns 725,000 | ............725,000 | ............713,038 | ..cccoeec. 714,359 | o0 [ 4,316 | e (U I 4316 | oo 0 07/01/2017| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029........c.cocevvmircns | e 07/01/2013| Sinking Fund Redemption 100.0. | ......cvvvvvrevvenires | wovrirriinnns 30,000 | .o 30,000 | i 31,188 [ 31,015 | 0 | i (1,067) | (VI IO (1,087) | woovererrened 0 07/01/2029| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.........ccorevvrcenee | ceene 08/01/2013| Partial Call 100.0...........coccovvvenee 5,000 5,000 | oo 5,198 0 (178) 0 07/01/2029| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.........ccoreremcvnee | ceeee 09/01/2013| Partial Call 100.0...........ccc..ec...... 5,000 5,000 | oo 5,198 0 (178) 0 07/01/2029| 1FE......
246395 XA 0 |DE HSG AUTH SFM B 0.00 7/1/2031.........covvvermrnees | e 07/01/2013| Partial Call 40.393...... 14138 | 35,000 | e 0 349 0 07/01/2031| 1FE......
246395 XA 0|DE HSG AUTH SFM B 0.00 7/1/2031... 08/01/2013| Partial Call 40.5646..................... 8,113 0 234 0 07/01/2031| 1FE......
246395 XA 0 |DEHSG AUTH SFM B 0.00 7/1/2031 .109/01/2013| Partial Call 40.7364..................... 12,221 0 403 0 07/01/2031| 1FE......
34073N U8 1 |FLORIDA HSG 4.625 07/01/2031 07/01/2013| Partial Call 100.0...........coccerrvenee 690,000 0 28,109 0 690,000 | ... . X 07/01/2031| 1FE......
34074M  CH  2|FL HSG FIN CORP 5.00 07/01/2028..........c.cccoovvrmerer | ceene 07/01/2013| Partial Call 100.0...........ceccvrrennee 330,000 | ............330,000 | ............ 356,565 0 (21,819) (1 IO 330,000 | ..coovrernees (V1 IO (11 I 0 . 16,500 |07/01/2028| 1FE......
34074M  GX 3| FL HSG 4.4507/01/2026.........c.coovorvrvrrreieriernnerernnes | cones 07/01/2013| Partial Call 100.0.........ocevrvvererrs | errverrvrrneirernnineres | overerinens 105,000 | ...........105,000 | ............ 105,000 0 1 [V IO 105,000 | .oovvoerrnened (1[N IO (V1 IO ([ 4,673 | 07/01/2026| 1FE......
34074M  GZ  8|FL HSG 4.50 01/01/2029.........cconvervrirerrerrrerirenines | ceens 07/01/2013| Sinking Fund Redemption 100.0. | .....ccoeevvvvnernenes | oveiieennd 340,000 | ............340,000 | ............ 367,261 | ..oo0rn362,275 | o0 | i(23,564) | o 0| s (23,564) | ...ocvvnnvnnd (1 [ 340,000 | ..cooovrrrnees (V] IO (V1 0] . 15,300 |01/01/2029] 1FE......
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34160W HS 6 |FL ST DEPT ENVIR-C 5.00 07/01/2013 e 07/01/2013| Maturity 100.0.........coevrrerreereerens | crrerrenersersseniies | cevveninn 3,095,000 | .........3,095,000 | ......... 3,336,503 (28,643) | ..cvvevrreen0 | e (28,643) | o0 | 000023,095,000 | o0 [0 [0 [ 154,750 | 07/01/2013| 1FE......
349257 DQ 5|FT WAYNE ARPT REF B 5.00 07/01/2013......ccccceves | vouee 07/01/2013| Maturity 100.0 860,000 | ............860,000 | ............849,379 | ............860,000 | .....ccccccec..0 | erevee 1,258 | o0 | e ,258 [ 0 [ 10860,000 | 0 | a0 | el | 43,000 | 07/01/2013| 1FE......
373539 ZB  4|GA ST HSG 5.00 06/01/2029 e 08/15/2013| Partial Call 100.0............ccrrvevev. 140,000 06/01/2029| 1FE......
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037........cosvvmvrer | veene 07/01/2013| MBS Paydown 0.970663356....... | ....cverevereerreenneins | oeevrerennns 35,654 | ..cccce0n35,654 | iiiini35,654 | 35,654 | 0 [0 | 0 [0 | 0 | 035,654 | 0 [ 0 | 0| 07/01/2037| 1FE......
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037.......ccovvvevres | weeee 08/01/2013| MBS Paydown 0.939871666....... | ....cccvvvevrrrervenes | o 123,167 | oo 123,167 | 1123167 | e 123,167 | 0 | i, 07/01/2037| 1FE......
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037.......cccosvvrmveer | cevne 09/01/2013| MBS Paydown 0.920694008....... | ....ccorevereeremineens | oevverennens 76,711 | oo 78,71 | el TB,71T | e 76711 | 0 [0 | i [0 | 0 | e 78,711 [0 [ 0 | 0 | 07/01/2037| 1FE......
45129Y VE 3 |IDAHO ST HSG 5.50 07/01/2039........c0covvverrirrivers | ceene 07/01/2013| Partial Call 100.0.........cccccervvreres | crrvervvervrirerinnseres | cerrenenen 705,000 | 1. 705,000 | i 719,100 | v 713,715 | 0 (9839 [ a0 | i n(9,839) | 07/01/2039| 1FE......
454622 PZ 8|INBD BK5.05 1/15/2019 I 07/15/2013| Sinking Fund Redemption 100.0. | ........c.coeververnecns 150,000 01/15/2019| 1FE......
454624 YN 1 |INDIANA BD BK REV 4.05 08/01/13.......ccovvemrrrrmrins | ceene 08/01/2013| Maturity 100.0 6,000,000 | .........6,000,000 | .........6,000,000 | .........6,000,000 | ...cccceecrere0 | v 08/01/2013| 1FE......
45506A CK  5|[IN ST HSG 4.45 12/01/2027.......ccoovvvererenirririnercnnies | o 07/01/2013| Partial Call 100.0...........coccovrvenee 380,000 | ............380,000 | ...........380,000 | ...c...c...379,989 | coooviviienn0 [ oo 11 | 0 [ 1 |0 | 00000002.380,000 | o0 | 0 | s 12/01/2027| 1FE......
462467 NW  7[IA ST FIN SF MTGE SER 32.90 2/01/2042.............. | ..... 08/01/2013| Partial Call 100.0...........coccvrrennee 25,000 | cooeeeeernn25,000 | coorirreni25,000 | 125,000 | 0 | 0 [ 0 | 0 | 0 | 025,000 | 0 [0 [0 [ s 02/01/2042| 1FE......
462467 NW  7[IA ST FIN SF MTGE SER 3 2.90 2/01/2042.............. | ..... 09/01/2013| Partial Call 100.0...........cocrvvrvev. .30,000 | oo 30,000 | .oierren30,000 | .oiiiren30,000 | i | 0 [0 | 0 | 0 | 030,000 | 0 [0 [0 [ 02/01/2042( 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 07/01/2013| Partial Call 100.0 100,000 10/01/2039| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 09/01/2013| Partial Call 100.0...........ccco.ec..... .20,000 ..20,000 17,635 10/01/2039| 1FE......
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032.......ccccccovvvn | e 07/01/2013| Partial Call 100.0...........cccrvvrvec. 630,000 | ............ 630,000 | ............636,300 | ............ 635,292 12/01/2032| 1FE......
49130P QT 4 |KY HSG CORP 4.90 07/01/2035........ccnvvvmrrrerirerene | reee 07/01/2013| Partial Call 100.0.........covvvermernes | crervrerneriserneriienes | veeiveenns 175,000 | cooovvvrne 175,000 | oo 177,188 | e 175,798 | oo 0| s (1,184) | oo (1 I (1,184) | v (1 I 175,000 | coovvrrnerennnd (V1 IO (1 I (VN I 8,575 | 07/01/2035| 1FE......
49130P QT 4 |KY HSG CORP 4.90 07/01/2035.........coevvmrrrcrirerirns | e 09/10/2013| Partial Call 100.0...........ccccevvvenee 265,000 | ...ccooee. 265,000 | ...........268,313 | ...........266,208 | ...coovriiiri0 | et (1,793) [ (VI IO (1,793) | vvvernnnnd [V IO 265,000 | .oovrrene (V1 IO (01 I 0. 15,474 |07/01/2035| 1FE......
49130P YN  8|KYHSG CORP E 4.85 07/01/2036.... OO 07/01/2013| Partial Call 100.0...........coccevrvenee .25,000 0 586 0 07/01/2036| 1FE......
49130P YN  8|KY HSG CORP E 4.8507/01/2036...........ccosverrerrneres | ceeee 08/09/2013| Partial Call 100.0 130,000 ..130,000 0 3,050 0 07/01/2036| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036.... OO 09/10/2013| Partial Call 100.0..........ccoccovrvenee 265,000 0 6,216 0 07/01/2036| 1FE......
49130T ME  3|KY HSG CORP A 5.00 01/01/2028..........oovrmreremnnee | v 08/09/2013| Partial Call 100.0.............c...c...... .30,000 0 (2,039) 0 01/01/2028| 1FE......
49130T ME  3|KY HSG CORP A 5.00 01/01/2028..........cccoconvvvuvnnns | o 09/09/2013| Partial Call 100.0...........cccrvenec. 50,000 | .....oe0.e...50,000 | oo 53,859 | 53,250 | o0 | eienn(3,398) | v (VI IO (3,398) | .vvrerinned 0 01/01/2028| 1FE......
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033.........ccccorvvernens | o 08/09/2013| Partial Call 100.0...........coccervvenee .80,000 0 (2,900) 0 07/01/2033| 1FE......
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033... e 09/10/2013| Partial Call 100.0............cccvvenec. 315,000 | ............315,000 | ............326,986 | ............325841 | ..ccccovvviann0 | s (11,418) | i 0| s (11,418) | oo 0 07/01/2033| 1FE......
49130T PS  9|KY HSG CORP A 3.00 11/01/2041 OO 06/01/2013| Partial Call 100.0...........ccccovvvenee 0 0 0 0 11/01/2041| 1FE......
49130T PS  9|KY HSG CORP A 3.00 11/01/2041.....ocvoerecererries [ v 09/01/2013| Partial Call 100.0...........ccc..ec.e. 5,000 0 0 0 11/01/2041| 1FE......
49130T PT  7|KYHSG CORP B 3.00 11/01/2041.......ccvvvervrrcrrnn | e 06/01/2013| Partial Call 100.0...........cc.cocceuveuee 0 0 0 0 11/01/2041| 1FE......
49130T PT  7|KY HSG CORP B 3.00 11/01/2041......cvvoeveevvrerries [ v 07/01/2013| Partial Call 100.0...........coccevvvenee .20,000 0 0 0 11/01/2041{ 1FE......
49130T PT  7|KY HSG CORP B 3.00 11/01/2041 e 09/01/2013| Partial Call 100.0...........ccc..ec...... .15,000 0 0 0 11/01/2041{ 1FE......
54627A HX 8 |LAHSG FIN AGY SFH 2.85 06/01/2029..........ccocvvres | vonee 07/01/2013| Partial Call 100.0. 40,000 0 1 0 06/01/2029| 1FE......
54627A HX 8 |LAHSG FIN AGY SFH 2.85 06/01/2029.... [ 08/01/2013| Partial Call 100.0.............c..ec..... .20,000 . 0 0 0 06/01/2029| 1FE......
54627A HX 8 |LAHSG FIN AGY SFH 2.85 06/01/2029..........ccocvvres | vonee 09/01/2013| Partial Call 100.0...........cccvvenec. 45,000 | oo 45,000 0 1 0 06/01/2029| 1FE......
57419P HA 0 |MARYLAND ST CMNTY 5.75 09/01/2039..........cccovee | ene 09/03/2013| Partial Call 100.0.........ccvvvermrrres | covrmrernerirnrrerirenes | o 485,000 | ........n.. 485,000 | ............508,280 | ............502,613 | ..ccoccocorneni0 | 1renn(18,943) | oo 0| s (18,943) | oo 0 09/01/2039| 1FE......
57419P K2 4 |MD ST CMNTY DEV 5.00 03/01/2041..........ccosereemurer | ceeee 09/03/2013| Partial Call 100.0...........c.c...c...... 290,000 | ..coooneee. 290,000 | ............307,319 | .0 304,182 | o0 | i (14,958) | i (1 T (14,958) | ..oovvvnncnnd 0 03/01/2041( 1FE......
57586N EN  7|MASS HSG FIN AGY 2.875 06/01/2015.... e 08/01/2013| Paydown 100.0........ .65,000 ....65,000 0 0 0 06/01/2015( 1FE......
57586P EA 0 |MA HSG 4.875 12/01/2037.......ccooevrrirseriseinerierins | ceeee 09/01/2013| Partial Call 100.0...........c.c..ec..... ..450,000 0| 34,275 12/01/2037| 1FE......
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57586P K8 8| MA HSG AUTH 5.00 12/01/2028... e 09/01/2013| Partial Call 100.0...........ccc..ec..... 340,000 | ............ 340,000 )| - ....340,000 12/01/2028| 1FE......
57586P P2 6 |MA ST HSG 4.50 06/01/2029..........cocurvvvcmrivcriranirns | e 09/01/2013| Partial Call 100.0 215,000 ..215,000 )| - 06/01/2029| 1FE......
57586P Y5  9|MASS ST HSG-SF-160 3.75 06/01/2034... e 09/01/2013| Partial Call 100.0.........ccvvvemerrer | crvrerereriserseriienes | v 125,000 | coovrvene 125,000 )| - 06/01/2034 1FE......
575930 T8 5|MASS HFARENTAL A5.1507/01/2026..........coccomvvee | oree 07/01/2013| Sinking Fund Redemption 100.0. | .....ccvvvvvrenerneies | o 115,000 | coovrernc 115,000 | vovrvrnees 116,773 | oo 115,000 | coovvrerrinnnn (1 I (342) 0 (342) (1 I 115,000 07/01/2026| 1FE......
575930 T8 5|MASS HFARENTAL A5.1507/01/2026..........cccccevvre | e 09/01/2013| Partial Call 100.0........ccvvvvrvenns [ ervrerirerenieirineies | cvereees 1,200,000 | ......... 1,200,000 | ......... 1,218,506 | ......... 1,200,000 | ...ooovvvrnnead 0| s (YA I—— (U I [CRSTAD] [—— 0| e 1,200,000 07/01/2026| 1FE......
576049 SG 6 |MAWTRRES SR A 6.50 7/15/2019.......ccovevvrmrvmerns | coene 07/15/2013| Sinking Fund Redemption 100.0. | .....ccvvvvvevnernenes [ ovvrreennd 640,000 | ............ 640,000 | ............ 786,035 | ... 740,303 | oo 0 ... (107,682) | vvoovvvrrenen 0| (107,682) | .ooovvnncnnd 0 07/15/2019| 1FE......
59333M QJ  7|MIAMI DADE CNTY FL 5.00 08/01/2013.. e 08/01/2013| Maturity 100.0. 2,000,000 | ......... 2,000,000 | ......... 2,151,080 (35,871) [ covvrererrnnnd (VI I (35,871) | covvvvrrnnnd 0 08/01/2013| 1FE......
60415N  4Z 2| MN HFA SRS E 5.05 07/01/2034 IO 07/01/2013| Partial Call 100.0.........cccovrererere | crrvervrrerirereniseeres | overerinns 140,000 | c.ovrvrnee 140,000 | ..covveeee 141,050 ...(838) 0 (838) 0 07/01/2034| 1FE......
60415N  4Z 2| MN HFA SRS E 5.05 07/01/2034.......cccovverrerenrinrinns | oo 09/01/2013| Partial Call 100.0...........coccvrrennee 20,000 | covvvernine 20,000 | .cooovrrrnee 20,150 | woovrererern20,112 | i, (1 T (120) 0 (120) 0 07/01/2034| 1FE......
604168 BE 9 |MN HSG FIN AGY-D 4.00 07/01/2040..........cccorverres | ceene 07/01/2013| Sinking Fund Redemption 100.0. | .......ccccevvvvervenes | covviirinne 145,000 | ..ovvveneee 145,000 | ..oovvonees 154,284 | .......... 163,310 | oo 0| s (CIE 72 — (U I (G 72T E— 0 07/01/2040| 1FE......
60535Q FD 7| MS HOME CORP 5.4 06/01/2038..........cccovevvmrrrernns | covne 07/01/2013| Partial Call 100.0............cc.......... 55,000 | ..cc0eeern.55,000 | o 57,613 | 56,643 | 0 | (QRR 72 I— (1 I [QR:X7A ] E— 0 06/01/2038| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038.. e 08/01/2013| Partial Call 100.0...........cccccevvvenee .85,000 (2,832) 0 (2,832) 0 06/01/2038| 1FE......
60535Q FD 7| MS HOME CORP 5.4 06/01/2038..........ccovoevumrrrerenns | cerne 09/01/2013| Partial Call 100.0 .85,000 (2,832) 0 (2,832) 0 06/01/2038| 1FE......
60535Q LY 4|MS STHOME CORP SF MTGE 2.75 12/01/2032...... | ..... 08/01/2013| MBS Paydown 0.98885108......... | ...cverevereereeeneens | veveerirnnns 11,929 0 0 0. revmnrennennnd0 | 0 | 0| 12/01/2032| 1FE......
60535Q LY 4|MS ST HOME CORP SF MTGE 2.75 12/01/2032...... | ..... 09/01/2013| MBS Paydown 0.97377562 .16,131 0 0 0 A3 | 0 |0 |0 [ 12/01/2032| 1FE......
60637B CR  9|MO HSG DEV SF MTG REV D 2.55 10/01/2034........ | ..... 07/01/2013| MBS Paydown 0.918238404....... | c..oocevevrnvernernenes | o 126,906 | ...ccvvvne 126,906 | ...coovnee. 126,906 | ...covvvne 126,907 | cooovvrerernne (1 I 0 0 0 (1 I 126,906 | ..ocovvuennn (V1 IO (1 I (V] IO 836 |10/01/2034| 1FE......
60637B CR  9|MO HSG DEV SF MTG REV D 2.55 10/01/2034........ | ..... 08/01/2013| MBS Paydown 0.892604384....... | ..ccocrvvvnneinciinies | coviriiinns 102,536 | ..oovvree 102,536 | ..covvvnees 102,536 | c.oovevne 102,536 | .oooovrvrinnn (U 0 0 0 (1 I 102,536 | ..ooevenenen (V1 IO (01 I (VI IO 893 |10/01/2034| 1FE......
60637B CR  9|MO HSG DEV SF MTG REV D 2.55 10/01/2034........ | ..... 09/01/2013| MBS Paydown 0.868633064....... 0 0 10/01/2034| 1FE......
63968M EV  7|NEBRASKA ST INVT SFH A 3.00 03/01/2043........... | ..... 09/01/2013| Partial Call 100.0 ) .0 (4,155) | .. 03/01/2043| 1FE......
647200 N4  2|NM MTG FIN SFM 5.35 03/01/2030 [ 08/01/2013| Partial Call 100.0...........ccccovrvenee . . ) 0 (2,868) 03/01/2030| 1FE......
647200 N4 2 |NMMTG FIN SFM 5.35 03/01/2030..........c0corverrerernee | eene 09/01/2013| Sinking Fund Redemption 100.0. | ........cccoveervernveens | ovvererernens 85,000 | ..oocvvrnene 85,000 | ..oovrrrne 88,003 | ..cocvvrnene 87,426 | ..oooovvrennnn. 0| s (2,512) 0 (2,512) 03/01/2030| 1FE......
647200 P6 5|NM SFM B CL 15.00 09/01/2028..........cocovvrvverernenes | wonne 08/01/2013| Partial Call 100.0...........cccrenec. .60,000 ) I (VI IO (5,188) 09/01/2028| 1FE......
647200 P6 5|NMSFMBCL15.00 09/01/2028...........ovvevrrererirernnn | ceene 09/01/2013| Partial Call 100.0...........cocvvvrrenee .35,000 )| [ (U I (3,026) 09/01/2028| 1FE......
647200 P8 1|NM SFM MTG FIN AUTH 4.625 3/1/2028.. .1 08/01/2013| Partial Call 100.0............coccornvcn. .50,000 ) 0 (2,384) 03/01/2028 1FE......
647200 P8 1|NM SFM MTG FIN AUTH 4.625 3/1/2028.. ... | 09/01/2013| Sinking Fund Redemption 100.0. | ......cccouvevrvverres | cvvrvevirnens 90,000 ..90,000 294,100 | coovvveeenn0 [ e (4,291) | (U I (4,291) 03/01/2028| 1FE......
647200 UL 6 |NEW MEX MTG FIN 5.05 07/01/2039........ccccovvrrrerers | rene 07/01/2013| Partial Call 100.0.............c..ec..c. 335,000 | ..coooneee. 335,000 | ............340,025 | ............ 338,036 | .oovvrrivens0 | eereeeed(3,377) [ s (U I (3,377) 07/01/2039| 1FE......
647200 V3  5|NEW MEXICO SF MTGE B-13.75 03/01/2043.......... | ..... 09/01/2013| Partial Call 100.0............cccvvenec. 40,000 | v 40,000 | ..o d2,352 | i 42,180 0 (2,289) 03/01/2043| 1FE......
647200 WN 0 |NM MTG FIN 5.70 07/01/2039........ooroerererercrerierrnnes | ceene 07/01/2013| Partial Call 100.0...........coccevvvenee 270,000 | ..o, 270,000 | ............284,850 | ............ 280,014 | .ccovcrs 0| (11,001) [ oovererennd (V0 T (11,001) 07/01/2039| 1FE......
647200 X5 8|NM MTGE FIN AUTH B-22.23 10/01/2034... e 07/01/2013| MBS Paydown 0.9793725 10/01/2034| 1FE......
647200 X5 8 |NM MTGE FIN AUTH B-2 2.23 10/01/2034........cccec. | vouee 08/01/2013| MBS Paydown 0.943046732.. 112,610 112,610 10/01/2034| 1FE......
647200 X5 8|NM MTGE FIN AUTH B-2 2.23 10/01/2034... e 09/01/2013| MBS Paydown 0.90935699. 104,438 10/01/2034| 1FE......
649705 JJ O |EMPIRE INSNY IND DEV 8.80 9/18 (EMPI)......ccoe. [ vonee 07/11/2013| Sinking Fund Redemption 100.0. | ......cvvvvvvvenires | wovrvreirinnns 35,158 09/11/2018| 2...........
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)......ccccoe. | e 08/11/2013| Sinking Fund Redemption 100.0. | ........ccoueervvevvenns | covvererrrnens 35,416 09/11/2018| 2...........
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)......ccccoo. | e 09/11/2013| Sinking Fund Redemption 100.0. | .......ccccveerrmeenneens | ovevrerinnns 35,675 09/11/2018| 2...........
64988P 3D 6 |NY MGT AGY REV 4.80 10/01/2037........cocrvrrverrvrns | vrnee 08/29/2013| Partial Call 100.0...........cocrvvvec. 240,000 10/01/2037| 1FE......
658207 LZ 6 |NC HSG FIN AG 4.50 07/01/2028.........ccovvvrrerererernee | ceene 07/01/2013| Partial Call 100.0 135,000 ..135,000 07/01/2028| 1FE......
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658207 LZ 6 |NC HSG FIN AG 4.50 07/01/2028.........ccovvvrrereerirnee | ceeee 07/01/2013| Sinking Fund Redemption 100.0. | ........ccoevvrnvernens ....85,000 (4,541)] .. 07/01/2028| 1FE......
658207 LZ 6 |NC HSG FIN AG 4.50 07/01/2028...........covvverierians | e 09/01/2013| Partial Call 100.0...........ccccevvvenee .135,000 ..135,000 (7,212)] .. 07/01/2028 1FE......
658877 EZ 4 |ND ST HSG FIN D 4.2507/01/2028..........coccrvvvmcrnee | eene 07/01/2013| Sinking Fund Redemption 100.0. | ........ccouvvrvernncns 135,000 | cooovvvrne 135,000 , (3,722)] .. , , 07/01/2028| 1FE......
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037.......ccosvemvrernrrns | cenne 07/01/2013| Partial Call 100.0........cccvvveemevrees | crrrerernerriseiseiienes | eviirreinns 185,000 | coovveenc 185,000 | ..covvrnce 200,263 | ....ccoonc.. 193,859 | oo 0| (10,541) [ ovvvnerenad 0| s (10,541) | covvvvvreenc0 | i 185,000 | ..ovvveennnd (V1 IO (01 0 . 10,175 |01/01/2037| 1FE......
68450W CA 7 |ORANGE CNTY FL HSG 4.50 03/01/2031........ccccnee | e 09/01/2013| Sinking Fund Redemption 100.0. | .......ccccevvvvervenes | covviririnne 195,000 | .oovvvenee 195,000 | .oovveneee 209,391 | covvreree 206,888 | ...coovvvernen 0| (12,556) | ..veovernend 0| s (12,556) | ovoovvveeernc0 | i 195,000 | .oovveerennnd (V1 IO (U I (VN I 8,775 | 03/01/2031| 1FE......
68608N DG 4 |ORHSG SVCS-SFM-B 5.25 07/01/2028...........ccouee. | ceene 07/01/2013| Partial Call 100.0...........cocvvrrvnnee 70,000 | cooiereerna 70,000 | oo 76,852 | 175,689 | 0 | ied(6,012) [ o (1 I (6,012) | .ooverernees 0 | v 70,000 | oo (V1 IO (11 I (V] I 3,675 |07/01/2028| 1FE......
708796 B9 7 |PAHSG SFM 113 4.00 10/01/2041......ccovvvvvevirvrrens | e 07/10/2013| Partial Call 100.0.........cccvrvvrerrs | errverrvrrneirervrineres | overerinens 160,000 | ............160,000 | ............166,600 | ...........165,529 | ....cccccccecee.0 | 100riri(5,838) | o (VI IO (5,838) | wovvrrrnne 0 10/01/2041| 1FE......
708796 WP 8| PAHSG SER 110B 4.75 10/01/2039........ccrvverrevrriee | ceene 07/10/2013| Partial Call 100.0............cccrrvevev. 645,000 ;s , 0 53,823 0 10/01/2039| 1FE......
708796 YR  2|PAHSG FIN AG 5.00 04/01/2028...........ovveneremeernnns | cenee 07/10/2013| Partial Call 100.0..........ccccvrrennee 350,000 | ..cooonee. 350,000 | ..cooonen. 371,308 | ..ocovene 367,047 | oo 0| (18,044) [ ..o 0| s (18,044) | ...ovvvnevnnd 0 | s 350,000 | ..coovrernne (V1 IO (01 I 0 . 13,563 |04/01/2028| 1FE......
71881L AD 0 |PHOENIX AZ SER '07 5.25 08/01/2038...........coceorves | oene 07/01/2013| Partial Call 100.0.........ccovveemrrrer | cvvrmrerrmrisriservenes | v 147,608 | ...ccovvvee 147,608 | ..covonee. 150,322 | coovrrinee 149,695 | ...ovvvvrrnnen 0| s (2,182) 0 (2,182) (U I 147,608 | ...covoreenn (V1 IO (U I (V)N I 4,521 |08/01/2038| 1FE......
71881L AD 0 |PHOENIX AZ SER '07 5.25 08/01/2038...........cocerrvee | oeee 08/01/2013| Partial Call 100.0...........coccvrrennee 46,641 | e 46,641 | oo 47,499 | oo 47,300 | oo (1 T (689) 0 (689) 0 08/01/2038| 1FE......
71881L AD 0 |PHOENIX AZ SER '07 5.25 08/01/2038.........cccovvrures | o 09/01/2013| Partial Call 100.0...........cocrvvrvev. .(385) 0 (385) 0 08/01/2038| 1FE......
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028..........cconvveriee | creee 09/01/2013| Sinking Fund Redemption 100.0. ,269) 0 (2,269) 0 09/01/2028| 1FE.......
75211Q CL  1|RANCHO CORDOVA CA CIT TXB 5.00 9/01/15....... | ..... 09/01/2013| Sinking Fund Redemption 100.0. 0 3,908 0 09/01/2015| 1FE......
765418 CB 2 |RICHMOND VA MET 8.50 7/15/2013.......c.ccvovvrvvernres | e 07/15/2013| Maturity 100.0.........cvveveerrrerrvnnns | crrverveneirersnncres | oveerinens 155,000 | .ovvoennee 155,000 | .ooovvenee 182,509 | .ovvvirnee 153,494 | oo (VN I (1,816) | wvovvvererinns (VI IO (1,816) | wvvrerrnned 0 07/15/2013| 1FE......
83712D PY  6|SC HSG FIN & DEV 5.30 07/01/2023.........cccoovvrerees | ceene 07/01/2013| Partial Call 100.0...........cccvvrrvnnee 80,000 | ceovrernene 80,000 | ..coovrrrne 81,760 | .oovvvrnene 81,191 | s 0| s (1,324) | oo (1 I (1,324) | overernns 0 07/01/2023| 1FE......
83755G 4Z  7|SDHSG SER H5.00 11/01/26..........oevvvivevrinriniis [ 09/15/2013| Partial Call 100.0.........cccvvvrrrerrs | crrvererernrirerivnveres | cvvvnens 2,455,000 | ......... 2,455,000 | ......... 2,504,100 | .......... 2,483,210 | oo (I I (31,536) [ ovvovereriine (V1 I (31,536) | covvorvrenad 0 11/01/2026| 1FE......
83755G  8J 9| SD HSG DEV 4.70 05/01/2027.......coovvermerererirneennns | o 09/15/2013| Partial Call 100.0.........ccovvverrener [ crrerirererneerivninenes | cevreees 1,040,000 | ......... 1,040,000 | ......... 1,024,400 05/01/2027| 1FE......
83755N DR 0|SD HSG SF FAM 5.00 05/01/2028...........ccccomverrerennee | ceene 09/15/2013| Partial Call 100.0 .115,000 1 )| - 05/01/2028 1FE......
83755N EU  2|SD HSG DEV SFH 2 4.25 5/01/2032..........ccoovvvereres | ceeee 09/15/2013| Partial Call 100.0...........coccovrvenee 170,000 )| )| - 05/01/2032| 1FE......
83756C DH  5|SD HSG DEV AUTH A 3.00 11/01/2030........cccvervuees | ceene 09/15/2013| Partial Call 100.0...........c.c..ec..... 145,000 ) ) 11/01/2030| 1FE......
880459 5M 0| TN HSG5.75 07/01/2036..........ccovvvvrieiiicrierireiiins | e 07/01/2013| Sinking Fund Redemption 100.0. 620,000 | ............620,000 | ............ 650,225 | ............637,952 | ..o | e (21,200) [ oo (1 I (21,200) | covovernend 0 07/01/2036| 1FE......
880459 5M 0| TN HSG5.75 07/01/2036..........ccoreverrererierirererneennes | eene 08/01/2013| Partial Call 100.0........ccvvvvereenes [ crrerirererneerininnnes | cvereees 1,435,000 | ......... 1,435,000 | ........ 1,504,956 | .........1,476,550 | ....cccocceae0 | oot (49,341) [ v 0| s (49,341) | oo 0| e 1,435,000 | .coovvenneend (V1 IO (1 I 0 . 89,389 (07/01/2036| 1FE......
880459 5N 8| TN HSG HMOWNR 14.95 01/01/2037......ccoovrvmrrnns | eene 07/01/2013| Partial Call 100.0...........ccccorrennee 150,000 | coovrvrnc 150,000 | oo 141,750 | 142143 | 0 | 7,941 | o (1 I 7,941 | o 0 150,000 | o0 | 0 |0 | 7,425 |01/01/2037| 1FE......
880459 7S 5|TNHSGDEV AGY 4.6507/01/21.....ccovvvvcrirmrivcrirans | e 07/01/2013| Partial Call 100.0.........ccccovrvvreres | crrverrrirvrrerrsnsrrns | cvvererennd25,000 | ooirinens 425,000 ...425,059 248 0 248 0 425,000 | o0 [0 [0 | s 19,763 |07/01/2021| 1FE......
88045R UR  1|TN HSG B HSG FIN 4.50 01/01/2028............cconvververs | ceene 07/01/2013| Partial Call 100.0...........cecvvurvnnee 260,000 | ............ 260,000 | ............ 276,388 | ... 273,566 | ....cccoerirnn0 | oo (14,344) [ oo 0| s (14,344) | oo (U I 260,000 | ..cooovvrnee (V1 IO (1 I 0 . 11,700 |01/01/2028| 1FE......
88045R UR  1|TN HSG B HSG FIN 4.50 01/01/2028............cccocoeuers | e 08/01/2013| Partial Call 100.0...........c.cocceuveuee 95,000 | oo 95,000 | .coovvenee. 100,988 | ..cceerren99,957 | coiiiiiiennl0 | s (5,241) 0 (5,241) (V) IO 95,000 | .oovrrrnnee (0[N IR (V1 IO (VN 4,631 |01/01/2028| 1FE......
88045R WH  1|TN HSG DEV 1A 4.50 07/01/2031.........ccvoevvrrerirerirnes | ceene 07/01/2013| Partial Call 100.0.........ccovereemrrres | correrernerisniverienes | vveiieinns 100,000 | cooovvvenee 100,000 | ..ovvvrnees 103,623 | ..o 103,092 | o0 | s (T4 I— (U I (K14 - (U I 100,000 | coovveerennn (V1 IO (0 I (VN I 4,500 | 07/01/2031| 1FE......
88045R WH 1 |TN HSG DEV 1A 4.50 07/01/2031........ccoemrvrmerirerirnes | ceene 08/01/2013| Partial Call 100.0.............c.......... 50,000 | coovrernine 50,000 51,812 | oo 51,546 | 0 | [QICRK) | I— (1 I (1,633) | .overrernees 0 07/01/2031| 1FE......
88271H CN  7|TX ST HSG CORP 5.35 09/01/2039.........cccccemvrreries | cevee 07/01/2013| Partial Call 100.0 3,472 3,472 ,576 (79) 0 (79) 0 09/01/2039| 1FE......
88271H CN  7|TX ST HSG CORP 5.35 09/01/2039.........ocvmrvrrerers | ceene 08/01/2013| Partial Call 100.0.............c..ec..... 22,033 | e 22,033 .22,694 0 (502) 0 09/01/2039| 1FE......
88271H CN  7|TX ST HSG CORP 5.35 09/01/2039.........cccoccvvvverirns | crvee 09/01/2013| Partial Call 100.0...........cccvvenec. 23,279 | ooieeeen23,279 | 23977 | 23,781 | 0 | (531) 0 (531) 0 09/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12/01/2039.........ccoriverrrrerrnerirerins | ceene 07/01/2013| Partial Call 100.0...........coccerrvenee 99,673 | ..cceveern.99,673 | ............ 105,653 | ........... 104,290 | .oovviiiinn0 | s (4,886) | ...ocvvrernen (U I (4,886) | ...oooovvrnees 0 12/01/2039| 1FE......
88271H CV 9| TX ST HSG 5.50 12/01/2039.........ceovvereirrrenericrins | ceene 08/01/2013| Partial Call 100.0...........c.c.......... 23,862 | cooieernn23,862 | coiien25294 | 24,967 | 0 | (G () ] I— (1 I (1,170) | oo 0 12/01/2039| 1FE......
88271H CV 9| TX ST HSG 5.50 12/01/2039.......c0vvurvrrrrrrvrrvrirernninns | e 09/01/2013| Partial Call 100.0...........cccvvvrec. 40,958 (2,008) 0 (2,008) 0 12/01/2039| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.......ccovevvvrvmerens | v 07/01/2013| Partial Call 100.0 65,000 ) 0 (747) 0 09/01/2032| 1FE......
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i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
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88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.......cccovevvvrvmerens | v 08/01/2013| Partial Call 100.0...........ccc..ec...... 190,000 | voeeerrna90,000 | oo 91,575 | ooererer90,921 | iiiiiiiiennl0 | s (1,035) | oo (1 I (1,035) | .overernes 0 | e 90,000 09/01/2032( 1FE......
88275F MT 3| TXDEPT HSG SF 5.25 09/01/2032.......c.ocrvrrervrnes | werne 09/01/2013| Partial Call 100.0...........ccccevvvenee .70,000 LT1,225 |l TOTAT |0 | (805) 0 (805) 0 ..70,000 09/01/2032| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039. .107/01/2013| Partial Call 100.0 .25,000 ..25,375 (236) 0 (236) 0 ..25,000 09/01/2039| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039.... 08/01/2013| Partial Call 100.0............ccovvenec. 55,000 | ..............55,000 | ..............55,825 | ...........55,462 | ...occcovennn0 | i (519) 0 (519) 0 09/01/2039| 1FE......
88275F MV 8| TXDEPT HSG B 5.30 09/01/2039.......cccreverererrrvennns [ v 09/01/2013| Partial Call 100.0...........ccccoevrvenee .30,000 | ..............30,000 | ..............30,450 | .............30,252 | ..coocovevienO | v (283) 0 (283) 0 09/01/2039| 1FE......
926740 AW  1|VIGO CNTY SCH BLDG 5.25 01/10/2015.......ccccovuver | oene 07/10/2013| Sinking Fund Redemption 100.0. | .......ooceveernvversenns | wvvrreens 1,300,000 | .........1,300,000 | .........1,430,650 | .........1,300,000 | ...cccccccc0..0 | ovrirnvecs (876) 0 (876) 0 01/10/2015| 1FE......
92812Q NU 7| VAHSG DEV 4.90 01/01/2033.......covvmrvrrrvrirernninns | verne 09/01/2013| Partial Call 100.0.........ccevrvvrerrs | errrerrvrrneirernniieres | overerinens 480,000 | ............480,000 | ............ 480,000 | ............480,039 | ...ccoovveiveri0 | o (48) 0 (48) 0 01/01/2033| 1FE......
93978K 8M 3 |WA HSG FIN COMMN 4.80 12/01/2021........coovvvvrvens | eene 09/01/2013| Partial Call 100.0............corvevev. 70,000 | vovovereerna 70,000 | oo 70,626 | ..ocooornn 70,244 | 0 | (305) 0 (305) 0 12/01/2021{ 1FE......
97710B  ZV 7 |WI ST HEALTH 5.00 07/15/2013 (AURORA).......ccco | vouee 07/15/2013| Maturity 100.0. 2,205,000 2,205,000 2,324,621 | .......2,206,841 | ..o [ i (25,490) [ ..vvevivnnenad 0] s (25,490) 0 2,205,000 07/15/2013| 1FE......
3199999. Total - Bonds - U.S. Special ReVENUE & ASSESSMEN.........cvuuiiuuiiiiiiiiiiiniinisissssissss s esesssessensssss s ensssesssssssssssensenseness | oneees 44,473,227 | ....... 44,520,305 | ....... 45,951,116 | .......44,880,050 | .........3,806 | ..... (577,006) | ...oovvvvrenen 0] (573,200) | ..oovvennnend 0] . 44,470,181 | .....cc......0 | ........3,046 | ........3,046 |..2,021,555 | ...... XXX... |.XXX...
Bonds - Industrial and Miscellaneous
00173T AA 5| AMMC 2004-3A A CLO SSNR FLT 07/25/2016 . |R.. | 07/25/2013| MBS Paydown 0.0.. .3,142,404 .3,034,920 | .........3,063,643 | ....cccoveeenl0 | e 133,533 .0 133,533 .3,142,404 07/25/2016 1FE......
00173T AC  1|AMMC 2004-3A C CLO FLT 07/25/2016... R.. |07/25/2013| MBS Paydown 0. .3,000,000 .2,951,250 48,750 .0 .48,750 .3,000,000 07/25/2016| 1AM.....
00173X AE 8| AMMC 2005-5A A1B CLO FLT 08/08/201 . | 09/20/2013| MBS Paydown 0.672016407....... .3,279,836 .3,201,940 ...77,896 .0 ..77,896 .3,279,836 08/08/2017| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........c.cccoc0. | . 07/15/2013{ MBS Paydown 0.939126703....... | c.coverererrveiivernenes | ovrvnvinnnnns 22,992 | ooverrnnn22,992 | i 22,992 2 0 2 (0 I 12/15/2042| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042..........cccone. | ceen. 08/15/2013| MBS Paydown 0.929935375....... | ..ocverererneerveiisenns | veevrerinens 22,978 | ooveeirnn22,978 | 22,978 (3) 0 (3) LU I 12/15/2042| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........c.cccoco. | e 09/15/2013{ MBS Paydown 0.920756077....... | c.vveevererrnerevennines | oervveinnnns 22,948 | .............22,948 | ..o 22,948 5) 0 (5) (0 I 12/15/2042| 1FE......
00249E AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017......coc0o. | e 09/01/2013| Sinking Fund Redemption 100.0. | ........cccoveervvevverns | ovvvrerrrns 24410 | .o 24,410 | e 24,410 | oo 24,810 | 0 | 0 0 0 (U I 11/01/2017| 2FE......
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 07/25/2013{ MBS Paydown 0.0.........c.cocvuerenee 746 539 | coerennn(294,943) | viiiinl0 | e 13,105 | v 0 | oo 13,105 0 06/25/2037| 1FM.....
00703A AC 1 |ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37.........co. | e 07/25/2013| Pass-Through Loss 0| i 118,334 | (85,496 | o0 [ iiiinnnl0 | 0 0 0 0 06/25/2037| 1FM.....
02660L AA 8 |AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 07/25/2013{ MBS Paydown 0.459142243....... | c.ovevevvvercvninnnes | vevvviienins 10,849 M7 0 77 0 10/25/2046( 1FM.....
02660L AA 8 |AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046.. .| 08/25/2013| MBS Paydown 0.457758214.. 2,996 20 0 20 0 10/25/2046| 1FM.....
02660L AA 8 |AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 09/25/2013{ MBS Paydown 0.45331789%....... 9,613 . ..6,720 464 0 464 0 ..9,613 10/25/2046| 1FM.....
030728 P74 |AMSI 2005-R9 AF3 SEQ 5.098 11/25/35........cocoovevere | conee 07/25/2013| MBS Paydown 0.130905637....... | c.cevereevnneeneiiienes | evevneennd 294,156 | ...........294,156 | ............ 294,156 | .....coonc. 294,156 | ..ooovrriinnns (1 I 0 0 0 0| v 294,156 11/25/2035| 1FM.....
030728 P74 |AMSI 2005-R9 AF3 SEQ 5.098 11/25/35........coccveree | coene 08/25/2013| MBS Paydown 0.084250007........ | c..oveerverrrenerirenes | vvvirnennd 373,245 | ............ 373,245 | ............ 373,245 | ............ 373,245 | .coovi. (V0 I 0 0 0 (U I 373,245 11/25/2035| 1FM.....
030728 P74 |AMSI 2005-R9 AF3 SEQ 5.098 11/25/35........cocovurere | coeee 09/25/2013| MBS Paydown 0.04867091......... | ceevvereernernncrinenes | vveireennd 284,633 | ....cco..c.. 284,633 | ..cooonen. 284,633 | ...ccooonee 284,633 | ..ooovcrins (1 I 0 0 0 (U I 284,633 11/25/2035| 1FM.....
03072S QN 8 |AMSI 2004-FR1 A5 SEQ 4.455 05/25/34.........ocovvvrs | cenee 07/25/2013| MBS Paydown 0.029948313....... | ..ocverererneerneeinneins | eeevrerinnns 41182 | oo 41,182 | oo 40,642 | oo 41,049 | oo, 0 139 0 139 (U I 41,182 05/25/2034| 1FM.....
030728 QN 8 |AMSI 2004-FR1 A5 SEQ 4.455 05/25/34..........ccovvrs | oene 08/25/2013| MBS Paydown 0.019370759....... | ..ecverererneerieinenns | vevererrinens 42,310 | oo 42,310 | .o 41,755 | oo 42,173 | s 0 189 0 189 (U I 42,310 05/25/2034| 1FM.....
03072S QN 8 |AMSI 2004-FR1 A5 SEQ 4.455 05/25/34.........ocovvves | vonee 09/25/2013| MBS Paydown 0.007061581....... | ...cvererereereeeneins | oeevreeennns 49,237 | oo 49,237 304 0 304 (U I 05/25/2034( 1FM.....
035237 BG 2| ANHEUSER-BUSCH 5.375 11/15/2014..........ccoevvres | vurne 05/12/2009| BANK OF AMERICA NT&SA...... 0 2,500,000 | ........(2,496,925) | ....coevvvriinrien0 [ 0 | i 0 0 0 0 11/15/2014| 1FE......
03761Q AA 3| APID 2006-QA A CLO FLT 01/20/2019. . | 07/20/2013 MBS Paydown 0.712790349....... | ccocvvvverervrereins | overeiis 765,914 LT765914 | .........755,252 | ........... 755,062 | ..ccovrieennn0 | e 7,560 | oo (1 I 7,560 | e 0 01/20/2019| 1FE......
05377R AD  6|AESOP 2010-2A A ABS 3.63 08/20/14. .107/20/2013| MBS Paydown 0.166666667.. 583,333 ..583,333 ..583,331 1 0 1 0 08/20/2014( 1FE......
05377R  AD  6|AESOP 2010-2A A ABS 3.63 08/20/14. 08/20/2013| MBS Paydown 0.0...........cccccou.c. 583,333 ..583,333 . 583,331 12 0 12 0 08/20/2014| 1FE......
05533R DA  0|BCAP 2011-RR1 7A3 SEQ SSNR 2.6425 35 RE....... | ..... 08/28/2013| MBS Paydown 0.036369314....... | ...cveererneernvrinneins | cvvreens 1,030,462 | ......... 1,030,462 | ........ 1,029,818 | ......... 1,029,818 | ..oovvirnennd (1 I (486) 0 (486) 0 08/28/2035| 1FE......
05533R DA 0|BCAP 2011-RR1 7A3 SEQ SSNR 2.6425 35 RE....... | ..... 09/28/2013| MBS Paydown 0.001934244....... | ...ccovvvrerivnneres | covirnrinens 509,123 | .oovvveee 509,123 | ..covvrnee. 508,804 | ............ 508,804 | ...covvrirnnd 0 149 0 149 0 08/28/2035| 1FE......
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059172 AA 4 |BALT GAS & ELEC 6.12507/01/2013.....cccvvrverernes | ceene 07/01/2013| Maturity 100.0.......ccvverevmerierenn [ crrrerireeinemsisninneins | eeereens 3,000,000 | .........3,000,000 | ......... 2,999,700 30 0 30 0| e 3,000,000 | coovrerrennn (V1 IO (11 I (V) 183,750 | 07/01/2013| 2FE......
05946X F3 2 |BAFC 2005-5 3A3 PAC 5.50 8/25/35.... 07/25/2013| MBS Paydown 0.09928329. ..89,146 ..88,324 254 0 254 0 ..89,146 08/25/2035( 1FM.....
05946X F3 2 |BAFC 2005-5 3A3 PAC 5.50 8/25/35 .| 08/25/2013| MBS Paydown 0.08585237 ..87,234 ..86,430 300 0 300 0 ..87,234 08/25/2035| 1FM.....
05946X F3 2 |BAFC 2005-5 3A3 PAC 5.50 8/25/35.... 09/25/2013 MBS Paydown 0.081851931....... 0 105 0 08/25/2035( 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........cccvevrren | coene 07/25/2013| MBS Paydown 0.2877212........... | ccovvverirereniernnens 0 6,037 0 05/25/2035| 1FM.....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.........ccovvcvveres | vonee 08/25/2013| MBS Paydown 0.27895708......... | «.oeverneernerrrneenenes | vvrerneeenen81,349 | 61,349 | 149,769 | 31,316 | icienl0 | 10,475 | 0 | v 10,475 | oo 0 05/25/2035( 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........covvevrree | e 09/25/2013{ MBS Paydown 0.27103761......... | coeveevererrverininnnes | ovrvnvirnnnns 55,436 0 9,109 0| 55,436 | oo (V1 I (V1 IO (1[N 249 |05/25/2035| 1FM.....
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......cccouee | e 07/25/2013| MBS Paydown 0.05144585. 3,447 0 4 0 | oo 3447 | (V1 IO (V1 I (V] I 101 | 12/25/2018| 1FM.....
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.............. | ... 08/25/2013| MBS Paydown 0.04768922 .18,783 0 23 0 | oo 18,783 | (V1 IO (01 I (V1 IO 626 |12/25/2018| 1FM.....
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18........ccocce | e 09/25/2013| MBS Paydown 0.04467823 15,055 | v 15,055 0 23 0 | e 15,055 | oo (V1 IO (U I (V] I 565 |12/25/2018| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 07/25/2013| MBS Paydown 0.0381935........... 4,589 4,589 0 (19) 0 | oo 4,589 | (V1 IO (01 I (V1 IO 83 | 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 07/25/2013| Pass-Through Loss 0 5 0 0 0 5 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .107/31/2013| Book Value Adjustment 0 0 0 0 0 (5) 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 08/25/2013 MBS Paydown 0.03746438......... 2,912 2,912 0 (12) (1 I 2,912 | e 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 08/25/2013| Pass-Through Loss 0 5 0 0 0 5 0 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 08/31/2013| Book Value Adjustment 0 0 0 0 0 (5) (V1 IO L2 L3 I 0 | 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 09/25/2013| MBS Paydown 0.03701824......... 1,316 1,316 0 (7) (V1 I 1,316 | oo (0[N IO (V1 IO (0 I 31 | 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 09/25/2013 Pass-Through Loss 0 469 0 0 0 469 0 [ e (469) | .......... (469) | ..ovvvrnvne 11 [ 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 09/30/2013| Book Value Adjustment 0 0 0 0 (1 IO [GEG) ) N (V] I 469 | ..o 469 | .o 0 | 11/25/2035| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 07/25/2013| MBS Paydown 0.01426665......... 1,039 .1,039 0 (21) (U I 1,039 | oo (V1 IO (U I (V] IS 35 | 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 07/25/2013| Pass-Through Loss 0 641 0 0 0 0 0 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 .1 08/25/2013| MBS Paydown 0.01407682 947 947 0 (14) 0 947 0 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 08/25/2013| Pass-Through Loss 0 192 0 0 0 0 0 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2013| MBS Paydown 0.0138941........... 1,090 .1,090 0 (14) (1 I 1,000 | oo (V1 IO (01 I (V] IO 47 [10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2013| Pass-Through Loss 0 7 (o R (V1 (V0 I 0 0 0 0 0 (V1 IO (V1 I (V1 IO 0 | 10/25/2036| 3FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cocvrurerne | ceene 07/25/2013| MBS Paydown 0.16355694......... | ..ocverererneernieinnenns | veveeeinnens 14,969 | .coovvvrnees 14,969 | .cooovrrnne 13,098 | oo 11,333 [ oo 0 124 0 124 0 | e 14,969 | .coovvernvnd (V1 IO (1 I (V] I 504 |05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cocvveverne | cenee 07/25/2013| Pass-Through Loss 0 295 258 | oo (V1 (U 0 0 0 0 0 (V1 IO (0 I (V1 IO 10 [05/25/2037( 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........cocvrurerne | eene 08/25/2013| MBS Paydown 0.16085674......... 5,507 5,507 | oo 4819 | oo 13,332 [ oo 0 145 0 145 (1 I 5,507 | coovvrirennnd (V1 IO (0 I (V1 IO 212 | 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37......cocvvurerne | ceeee 08/25/2013| Pass-Through Los: 0| 12,449 | 110,893 | 0 [0 | 0 0 0 0 0 (V1 IO (1 I (V1 IO 479 |05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37......cccovvcrurrvns | voee 09/25/2013| MBS Paydown 0.15912367......... 8,348 93 0 93 (0 IO 8,348 | ..o 0 05/25/2037( 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cvvvrererne | ceene 09/25/2013| Pass-Through Loss 0 | e 37T | 2,780 [ 0 [0 | i 0 0 0 0 0 0 05/25/2037| 1FM.....
05956K AA 6 |BALL 2010-HLTN HLTN SEQ FLT 11/15/2015. .107/15/2013| MBS Paydown 0.890326338 ..33,929 580 0 580 0 11/15/2015| 1FM.....
05956K AA 6 |BALL 2010-HLTN HLTN SEQ FLT 11/15/2015 08/15/2013{ MBS Paydown 0.886914105 672 0 672 0 11/15/2015| 1FM.....
05956K AA 6 |BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 09/15/2013 MBS Paydown 0.883529077....... | ccoevvveneerereniininnns 756 0 756 0 11/15/2015| 1FM.....
07325N  CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........c.covvvvvernes | ceeee 07/28/2013 MBS Paydown 0.345371104....... 22 0 22 (0 IO 8,062 | oo (1[N IO (V1 IO (1[N 253 | 02/28/2041| 1FM.....
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........c.ovvvrvernes | cevne 08/28/2013| MBS Paydown 0.3379058........... | c.oereeeerneereveinnenns | verrnennen 14,931 | 14,931 | 14,930 | 14,899 | 0 | v 7 0 7 LU 14,931 | oo (V] IO (V1 (V] IO 532 | 02/28/2041| 1FM.....
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07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........cocvevvvreens | e 09/28/2013| MBS Paydown 0.33137967......... | ccoeverneernmrennernenes | oreernenenn 13,052 | 013,052 | oo 13,052 0 10 (U I 13,052 02/28/2041( 1FM.....
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033............ccoue. | e 08/25/2013| MBS Paydown 0.09198584......... ..97,380 0 (396) 0 ..96,357 09/25/2033| 2FM.....
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033. .1 09/25/2013| MBS Paydown 0.09049682 ..77,996 0 (162) 0 17,176 09/25/2033( 2FM......
07386R AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 07/25/2013 MBS Paydown 0.122615726....... 0 (78) 0 ..88,059 05/25/2037(1Z........
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 07/25/2013| Pass-Through LOSS..........cccccvevees | corerenrennnicnninenns [ vevvnrinerreninnens0 | v 2,241 | 2,121 | (U (V1 I 0 0 0 0 0 (V1 IO (U I (V1 IR 1 |05/25/2037| 1Z........
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 07/31/2013| Book Value Adjustment 0 0 (VN IO 2,292,721 | s (1 0 0 0 0 0 (V1 IO (11 I (V1 IR 0 |05/25/2037(1Z........
07386R AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 08/25/2013 MBS Paydown 0.114246452....... | ..cccovvvrerivnnvres | covernrinns 146,996 | ..coovvnnee 146,996 | ............ 139,095 | .ovvvennee 150,653 | ..vvvvrirerinns 0 481 0 481 (1 T 146,996 | ...ocovvnnnnd (1[N IO (V1 IO (1[N 113 |05/25/2037| 1Z........
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 08/25/2013| Pass-Through Loss (U I 12,020 | covoovrrrnee 11,374 | o (V0 (U I 0 0 0 0 0 (V1 IO (V1 I (V1 IR 9 |05/25/2037(1Z........
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 08/31/2013| Book Value Adjustment 0 0 (VI IO 2,292,721 | s (1 I 0 0 0 0 0 (V1 IO (01 I (V1 IO 0 |05/25/2037(1Z........
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 09/25/2013| MBS Paydown 0.103723982....... | c.oovenrvevrrvervenes | o 190,513 | covvvvre 190,513 | v 180,273 | coovrrenee 189,412 | oo 0| v 3,220 0 3,220 (U I 190,513 | v (V1 IO (U I (V] I 197 | 05/25/2037| 1Z........
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 09/25/2013| Pass-Through Los: 0 9414 | s 8,908 | ..o (1 (1 0 0 0 0 0 (V1 IO (01 I (V1 IO 10 |05/25/2037(1Z........
07386R AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 09/30/2013| Book Value Adjustment 0 0 0 002,292,721 | o0 [ 0 0 0 0 05/25/2037(1Z........
086516 AJ 0 |BEST BUY CO 6.7507/15/2013... .107/15/2013| Maturity 100.0. 2,000,000 ,999,976 .0 348 0 348 0 07/15/2013
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029. 07/15/2013| MBS Paydown 0.537069707....... 2410 | 2410 | 2,410 [ 89 [ 0 | 0 0 0 12/15/2029
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.........ccccvvrvvrns | o 08/15/2013| MBS Paydown 0.535511808....... 3116 | o 3116 | 3,116 | 90 | 0 | 0 0 0 12/15/2029
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029..........covvrrvvees | ceeee 09/15/2013| MBS Paydown 0.534083307....... 2,857 | s 2857 | ciiieenn2,857 [ 82 [0 | 0 0 0 12/15/2029
12189P  AD 4 |BNSF 98-C TRUST 6.23 07/02/2018..........coccovvvurevns [ enee 07/02/2013| Sinking Fund Redemption 100.0. 1,138 0 (203) 0 07/02/2018
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20..........ccocroreveres | wevee 07/02/2013| Sinking Fund Redemption 100.0. 3,166 0 (375) 0 01/02/2020| 1FE......
12189P AL 6|BUR NTH/SAN FA 5.943 01/15/2022.......ccconvvernvenns | weene 07/15/2013| Sinking Fund Redemption 100.0. | ........ccoveernvernneens | ovvererernns 29,816 0 1 0 01/15/2022| 1FE......
12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027..........cocrvevurenece R.. | 07/25/2013| MBS Paydown 0.925.................. 8,333 0 0 0 10/25/2027| 1FE......
12479L  AA  8|CAI 2012-1A A ABS 3.47 10/25/2027..... R.. [08/25/2013| MBS Paydown 0.916666667....... 8,333 0 0 0 10/25/2027| 1FE......
12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027 R.. | 09/25/2013| MBS Paydown 0.908333333.. 8,333 0 0 0 10/25/2027| 1FE......
12479L AC  4|CAI2013-1A A ABS 3.35 03/27/2028.... R.. |07/25/2013 MBS Paydown 0.966666667....... | .....cverrreerererenees | wovvrernerins 12,500 0 0 0 03/27/2028| 1FE......
12479L AC  4|CAI2013-1A A ABS 3.35 03/27/2028...........ccocovvvnnec R.. | 08/25/2013| MBS Paydown 0.958333333....... | .ccoveermevmernerirnens | v 17,917 0 1 0 03/27/2028| 1FE......
12479L AC  4|CAI2013-1A A ABS 3.35 03/27/2028...........ccccovvreneee R.. | 09/25/2013| MBS Paydown 0.95 A7,917 0 3 0 03/27/2028| 1FE......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36........occcvvve | cuvne 07/25/2013{ MBS Paydown 0.150167755....... | c.coverermreverveneres | woevireienens 28,986 0 0 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........occovev. | covne 08/25/2013 MBS Paydown 0.141222707....... | c.coveevermrnerevrnines | v 44,725 0 0 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........ccccevv. | vuvne 09/25/2013{ MBS Paydown 0.13062161......... | c.coveremriverenneiies | e 53,005 | .oocvernene 53,005 0 0 0 12/25/2036| 2AM......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 07/20/2013| Pass-Through Los: 0 4,119 0 46 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 08/20/2013| MBS Paydown 0.341040027....... 126 126 0 44 0 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 08/20/2013| Pass-Through Loss 0 3,813 0 0 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. .109/20/2013| MBS Paydown 0.339569137....... 5,078 5,078 0 56 0 06/20/2036| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......cccoovvevvne | e 07/25/2013{ MBS Paydown 0.725977446....... | ..ccccovverercvnvirns | covieiies 140,805 | ...cocveeee 140,805 | ...........139,089 | .......... 139,276 | ...ccoceeven0 | i 1,040 | (1 I 1,040 | oo 0 10/25/2037| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......covvvvveere | enee 08/25/2013 MBS Paydown 0.685888723....... | ...ccovvnierervrncirns | ovveiiens 119,464 | ..ccooeece 119,464 0 850 0 10/25/2037| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......covcevrvvens | enee 09/25/2013 MBS Paydown 0.632011088....... | c.ccoverneerervnivcres | overeriens 160,555 | .ovvrinnee 160,555 | ...........158,599 | ........... 158,812 | oovovriiirinn0 | e 1,555 | (V1 IO 1,555 [ oo 0 10/25/2037| 1FM.....
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028...........coecererernres | o 07/18/2013| MBS Paydown 0.966666667....... 8,333 8,333 0 0 0 03/18/2028| 1FE......
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125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028...........oovvererenres | o 08/18/2013 MBS Paydown 0.958333333....... 8,333 8,333 0 0 0 03/18/2028| 1FE......
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028 09/18/2013| MBS Paydown 0.95 8,333 8,333 0 0 0 03/18/2028 1FE......
125634 AJ  4|CLIF 2013-2A NOTE ABS 3.22 06/18/28.. .107/18/2013| MBS Paydown 0.991.. . 9,000 .9,000 0 0 0 06/18/2028| 1FE......
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28.. 08/18/2013 MBS Paydown 0.982.. 9,000 .9,000 0 0 0 06/18/2028 1FE......
125634 AJ  4|CLIF 2013-2A NOTE ABS 3.22 06/18/28..........cccccoves | veuue 09/18/2013| MBS Paydown 0.973.................. 9,000 .9,000 0 0 0 06/18/2028| 1FE......
12641P  CF 9| CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 07/26/2013{ MBS Paydown 0.046429452....... | ...cccovevvercvenenes | v 38,766 | ..cocoonnene 38,766 0 60 0 04/26/2036| 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 08/26/2013{ MBS Paydown 0.042201614....... | c.covevererrverinirnenes | ovriveirnenns 29,667 | .ovrrrrnenn 29,667 | .ovvvernne 29,667 | .ovrvrrrenn 29,667 | .overvrrrerinns 0 46 0 46 0 04/26/2036( 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 09/26/2013| MBS Paydown 0.033435217....... | c.eocverererneernieinnenns | veveeeinend 61,515 | oo 61,515 | oo 61,515 | oo 61,515 | oo 0 96 0 96 0 04/26/2036| 1FM.....
12641P  CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 07/26/2013 Pass-Through Los 0 926 924 | oo (V1 IO 0 (6) 0 (6) 0 0 (0[N I (V1 IO (0 I 17 |04/26/2036( 1FM.....
12641P  CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 08/26/2013| Pass-Through Loss 0 9431 | e 9,406 | ..o (V1 0 | oo (69) 0 (69) 0 0 (V1 IO (U I (V] I 197 | 04/26/2036| 1FM.....
12641P  CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 09/26/2013| Pass-Through Los: 0 A537 | s 4525 | oo (1 0 | oo (37) 0 (37) 0 0 (V1 IO (01 I (V] IO 105 | 04/26/2036| 1FM.....
12641P CR 3| CSMC 2009-6R 10A6 MEZ SSUP CSTR 10/26/35.... | ..... 07/26/2013{ MBS Paydown 0.0...........cccvvvnee 130,921 29,456 | .o 91,829 [ 0 | 63,665 | ..o (VI I 63,665 | .oovverinn 0 130,921 10/26/2035| 1FM.....
12641Q AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.. .1 07/26/2013| MBS Paydown 0.505913096.. 70,770 .70,770 27 0 27 0 .70,770 07/26/2037| 2FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 08/26/2013| MBS Paydown 0.500728713 21,774 20774 | 21,683 [ 0| 8 0 8 0 07/26/2037| 2FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 09/26/2013 MBS Paydown 0.475542103....... | c.ocovenverernnneres | overeriens 105,784 57 0 57 0 07/26/2037| 2FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccoceee | e 07/26/2013| Pass-Through Loss 0 49 0 49 0 07/26/2037| 1FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............c..... | ... 07/31/2013| Book Value Adjustment 0 | om0 |0 [ 89,924 | 0 [ 0 0 0 0 07/26/2037| 1FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........coccc | e 08/26/2013| Pass-Through Loss 0 730 0 730 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........cooce. | ceene 08/31/2013| Book Value Adjustment 0 {0 | i [ 69,924 | 0| 0 0 0 0 07/26/2037| 1FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccocc. | cveee 09/26/2013| Pass-Through Loss 0 97 0 97 0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........cooce. | wvene 09/30/2013| Book Value Adjustment 0 {0 | 0 [ 89,924 | 0 | 0 0 0 0. ..(4,827) 07/26/2037| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36 .1 07/26/2013| MBS Paydown 0.10186531 ..90,841 561 0 561 0 ..90,841 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36.... 08/25/2013{ MBS Paydown 0.089955725....... 141,299 | coovrvnne . R . 317 0 317 0 141,299 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 09/26/2013{ MBS Paydown 0.069275438....... | ..ccovvneirervnncrns | overeiinens 245,357 | oo 245,357 | .o 243,432 | (235756 | ciieinn0 | 6,463 | 0 | e 6,463 | ..coovrrennnd 0| v 245,357 12/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ..... 07/26/2013| MBS Paydown 0.33037882......... | coeeevrvevrrvervenes | v 168,793 | ..cocvvenee 168,793 0 59,711 (U I 168,793 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ..... 07/26/2013| Pass-Through Loss 0 292 0 0 0 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36..........c.... | ... 07/31/2013| Book Value Adjustment 0 0 0 0 (I IO 01/26/2036( 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ..... 08/26/2013| MBS Paydown 0.225097747....... | c.ovvenevevnernernenes | vvviirinns 115,203 | oo 115,203 0 38,986 (R — 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ... 08/31/2013| Book Value Adjustment 0 0 0 0 (U I 01/26/2036( 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............... | ..... 09/26/2013 MBS Paydown 0.076676977....... | c.ocvverneerernnineres | overvrinnns 162,370 | oovvvrnnee 162,370 0 63,266 (0 I 01/26/2036( 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. 09/26/2013| Pass-Through Loss 0 38 0 0 0 01/26/2036| 1FM.....
12641Q CD  2|CSMC 2009-7R 10A3 MEZ CSTR 01/26/36.. .1 09/30/2013| Book Value Adjustment 0 0 0 0 0 01/26/2036( 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 07/26/2013| MBS Paydown 0.065444994....... | ...coveverneernivennenns | cvvveeriiens 10,397 | v 10,397 0 (174) 0 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 08/26/2013 MBS Paydown 0.053215495....... | c.covevererivereerinines | v 17877 | e 17,877 0 (336) 0 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 09/26/2013 MBS Paydown 0.044239755....... | ccovevernrvernneinnnes | oervnvinninns 13121 | s 13,121 0 (276) 0 01/26/2036( 1FM.....
12641Q CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...........ccoovevs | ceene 07/26/2013| Pass-Through Loss 0 1,064 0 (8) 0 0 (V] IO (V1 (V] IO 36 | 01/26/2036| 1FM.....
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12641Q CS  9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36 09/26/2013| Pass-Through Los: A | A | s (V1 (0) 0 (0) (00 TOPPUOPPRRRPRRPPORRPOON o I ESUPOUPPROPPOON 4 I ISVPURPPOPRO o N ISV (V1 IO 2 |01/26/2036( 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37... 07/26/2013| MBS Paydown 0.762720687 204 0 204 0 04/26/2037( 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/3 08/26/2013| MBS Paydown 0.677096373.. 266 0 266 0 04/26/2037| 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37.... 09/26/2013 MBS Paydown 0.551125507 406 0 406 0 04/26/2037( 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 07/26/2013| MBS Paydown 0.292665652....... | ....ccoevervevvrvenenes | covreennnen.66,344 | ........66,344 | ..............59,823 | .e0eeerenn80,079 | o0 | 5,893 0 5,893 0 04/26/2037| 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 08/26/2013| MBS Paydown 0.282688495 3,396 0 3,396 0 04/26/2037| 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 09/26/2013| MBS Paydown 0.280279907 229 0 229 0 04/26/2037( 1FM.....
12641Q  EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 07/26/2013| MBS Paydown 0.890331088....... | ..ocvrererneenvrennenns | covrrrerernen 36,447 | i 36,447 | 30,812 | 33178 [ 0 | 3,229 0 3,229 0 | v 36,447 | 0 | 0 | (V1 IO 65 | 03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 08/26/2013| MBS Paydown 0.877441865 453 0 453 0 | ooereeren27,067 | 0 | il [ (V1 IS 54 103/26/2037| 1FM.....
12641Q  EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 09/26/2013| MBS Paydown 0.861259097....... | ...ccvereverneennrienen | covrirerrenn 33,984 | 33,984 | 128,730 | 030,936 | o0 | 1,041 | o (V1 I 1,041 | oo 0 | e 33,984 | 0 | 0 | 0 | oo 76 | 03/26/2037| 1FM.....
12641Q  EK  4|CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 07/26/2013| MBS Paydown 0.882543961....... | ..ccvveveneernneinnenes | eevirnenen85,009 | 65,059 | covirrrrn65,059 | oiiiirin65,059 | o0 | e 0 0 0 | coereernn85,059 | o0 | 0 | (V] I 1,567 |03/26/2037| 1FM.....
12641Q  EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 08/26/2013| MBS Paydown 0.86873953 ..48,316 0 0 ooreeeenn88,316 | o0 | v | veieen0 | 1,320 | 03/26/2037| 1FM.....
12641Q EK  4|CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 .1 09/26/2013| MBS Paydown 0.851407694 ..60,661 0 0 03/26/2037| 1FM.....
12641Q FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37. 07/26/2013| MBS Paydown 0.470230017 0 59 0 09/26/2037| 1FM.....
12641Q FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37 08/26/2013| MBS Paydown 0.410697547 0 51 0 09/26/2037( 1FM.....
12641Q FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37. 09/26/2013| MBS Paydown 0.378488086 0 28 0 09/26/2037| 1FM.....
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40 07/15/2013| MBS Paydown 0.976743922...... | ..coovovvvrnvrnnernnies | verrnnnn 159,304 | ... 159,304 | ... 156,517 | i 157,664 | iiiiienn0 | 1,486 | o (V1 I 1,486 | oo 0 02/15/2040( 1FE......
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40 08/15/2013| MBS Paydown 0.968583128 0 524 0 02/15/2040| 1FE......
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40 09/15/2013| MBS Paydown 0.964049462 0 292 0 02/15/2040| 1FE......
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036. 07/25/2013| MBS Paydown 0.294919565 0 15 0 02/25/2036 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036.. 08/25/2013| MBS Paydown 0.259447158 0 36 0 02/25/2036 1FM.....
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036.. .109/25/2013| MBS Paydown 0.240546907.. 0 27 0 02/25/2036( 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.. 07/25/2013| MBS Paydown 0.130321119 0 66 0 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034 08/25/2013| MBS Paydown 0.120446199 0 69 0 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034 09/25/2013| MBS Paydown 0.11544279......... 0 39 0 07/25/2034| 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 07/25/2013| MBS Paydown 0.1740209........... | ccoeverneerneevnrinenes | ovrereeenenn 32,082 | i 32,062 | covernenn 21,901 | 40,691 | 0 | 000 12,910 | e 0 | v 12,910 | v 0 01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 07/25/2013| Pass-Through LOSS..........ccccceeue | covernmrenniinnicnni [ eevvniisniinniiinns0 | e 188,731 | 10000128,922 | 0 [ il | 0 0 (188,731) | oo 609 |01/25/2036| 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 07/31/2013| Book Value Adustment............c.. | cvererereneevveinnenes [ vevrvernnerinerinnns0 | v |0 [ 0000 356,587 [ o0 | e 0 0].......(188825)] ........0 |...188,825 | ... 188,825 | ...vvvennd 0 |01/25/2036( 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 08/25/2013| MBS Paydown 0.163055493....... | ..cocvreveneennennenn | cevreerrnei25,018 | 125,018 | 117,090 | 19,905 | 0 | e 0 5,539 0 01/25/2036 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 08/25/2013| Pass-Through LOSS.............ccoevves | coevevereneirnneiieneins | connevisnriisnniinnnc0 | 82,991 | i00056,691 | v | v | e 0 0 01/25/2036( 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 08/31/2013| Book Value Adjustment 0 0 01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. .1 09/25/2013| MBS Paydown 0.160936357....... 0 (167) 0 01/25/2036( 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 09/25/2013| Pass-Through LOSS...........c.coeevee | convrveenereenerisnenes | covrevisnnrinneriennc0 | o, 13,620 0 0 01/25/2036| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 09/30/2013| Book Value Adjustment 0 0 0 01/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. 07/25/2013| MBS Paydown 0.306517876 7,229 0 (174) 0 05/25/2036( 1FM.....
12668B YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. 07/25/2013| Pass-Through Loss A721 0 0 05/25/2036| 1FM.....
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12668B YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36........cocevveres [ oo 08/25/2013 MBS Paydown 0.300982648....... 7,928 7,928 0 (237) 0 05/25/2036 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. 08/25/2013| Pass-Through Loss 0 4,249 0 0 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .1 09/25/2013| MBS Paydown 0.297613299....... 3,676 .3,676 0 (144) 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. 09/25/2013| Pass-Through Los: 0 3,736 0 0 0 05/25/2036( 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 07/25/2013| MBS Paydown 0.076997011....... 4,238 4,238 0 177 0 11/25/2035| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 08/25/2013| MBS Paydown 0.0737973%....... 7,999 7,999 0 457 0 11/25/2035| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 09/25/2013| MBS Paydown 0.072827939....... 2,424 2,424 0 58 0 11/25/2035| 1FM.....
12669D D8 8| CWALT 2003-2CB 1A1 SEQ 5.75 03/25/33.........occe | wouee 09/25/2013{ MBS Paydown 0.076583721....... | c.coveveerverveneres | e 83,530 | .ovvrrrnenne 83,530 0 (16) 0 03/25/2033| 1AM......
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | ..... 07/25/2013{ MBS Paydown 0.065134573....... | c.oeevervrrerevnnines | v 13,787 | v 13,787 0 157 0 10/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | ... 08/25/2013| MBS Paydown 0.062619778....... | ..ccoereneenreinnins | cvvvveriens 10,059 0 108 0 10/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | ... 09/25/2013{ MBS Paydown 0.0602228%....... 9,588 0 106 0 10/25/2018| 1FM.....
12669G XN 6| CWHL 2005-12 1A5 SEQ 5.25 5/25/2035 07/25/2013| MBS Paydown 0.048098751 ..68,434 68,423 | . 64,618 | 0 | 3,292 0 3,292 0 ..68,434 05/25/2035( 1FM.....
12669G XN 6| CWHL 2005-12 1A5 SEQ 5.25 5/25/2035. .1 08/25/2013| MBS Paydown 0.038968096.. ..54,784 ..54,775 2,753 0 2,753 0 ..54,784 05/25/2035( 1FM.....
12669G XN 6| CWHL 2005-12 1A5 SEQ 5.25 5/25/2035 09/25/2013 MBS Paydown 0.03235631......... 2,020 0 2,020 0 05/25/2035| 1FM.....
14178V AA  6|CFCAT 2013-1A A ABS 1.65 07/17/2017.......covervreeres [ e 07/15/2013{ MBS Paydown 0.904155707....... | c.covevermrrnernnennines | ovrinvinnnnnd 95,995 | .overrrrnn95,995 | i 95,993 | .oovereen95,993 | iiiiivieen0 | s 0 0 0 0 07/117/12017(1Z........
14178V AA 6 |CFCAT 2013-1A A ABS 1.65 07/17/2017......coovvvrvcrrres | e 08/15/2013| MBS Paydown 0.853291713....... | ceoeeerveernveeseriienes | vveiieinns 101,728 | covvrerne 101,728 | ovvvrnees 101,726 | oo 101,726 | o0 [ 0 0 0 (1 I 101,728 071712017|1Z........
14178V AA  6|CFCAT 2013-1A A ABS 1.65 07/17/2017 .....ovvverrnns | e 09/15/2013| MBS Paydown 0.798882039....... | c.oevevereneineinnies | cevirririnns 108,819 | coovvvrne 108,819 | .ovvvrnees 108,817 | vovevreeer 108,817 | o0 [ e 1 0 1 (1 I 108,819 071712017|1Z........
14986D AJ  9|CD 2006-CD3 AJ MEZ 5.688 10/15/2048............ccooc. | e 08/27/2013| DEUTSCHE BANK 2,262,500 2,500,000 2,329,688 | .........2,334,010 | o0 | v TABT | o (1 I TA67 | e 0 10/15/2048| 4FE......
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccsvvrnrrercrrrere | o 07/01/2013| Sinking Fund Redemption 100.0. | .......ccccoseevevrernerns | orrirnrrne 13,850 | i 13,850 | oo 13,850 | i 13,850 [ o0 | e 0 0 0 0 12/01/2016(1...........
160841 AA 0| CHARLOTTE GATE 6.41 12/01/16........ooevvvrererven | v 08/01/2013| Sinking Fund Redemption 100.0. | .......cccovvvvvrcver | covrrneenen 13,924 | 113,924 | (13,924 | 13,924 | 0 | e 0 0 0 0 12/01/2016(1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccsvvrvrrrerirnnn | v 09/01/2013| Sinking Fund Redemption 100.0. | .......ccccrseevvvrrrvenes | ovrrnerne 13,999 | 13,999 | 113,999 | 13,999 [0 | v 0 0 0 0 12/01/2016( 1...........
161542 CP 8| CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015 .1 07/25/2013| MBS Paydown 0.196406173.. ..70,968 193 0 193 0 .71,549 02/25/2015( 1FM.....
161542 CP  8|CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015.... 08/25/2013| MBS Paydown 0.182831433 ..60,590 182 0 182 0 ..61,086 02/25/2015( 1FM.....
161542 CP 8| CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ... 09/25/2013| MBS Paydown 0.145813181....... | ccocverererneenvenneis | cervrernn 166,582 | oo 166,582 | ...covonee. 165,229 649 0 649 (1 I 166,582 02/25/2015( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 07/25/2013| MBS Paydown 0.099523403....... 5,454 5,454 | s 4,799 488 0 488 (U I 5,454 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 07/25/2013| Pass-Through Loss 0 550 484 | oo (V1 (1 I 0 0 0 0 0 (V1 IO (1 I (V] IR 9 |01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 08/25/2013 MBS Paydown 0.097810744....... 4,827 4827 | s 4247 | oo 3,848 | oo 0 328 0 328 0 01/25/2036 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 08/25/2013| Pass-Through Loss 0 311 274 | oo (V1 I (V0 I 0 0 0 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 08/31/2013| Book Value Adjustment 0 0 (V1 I 228,084 | ..o (1 0 0 0 0 01/25/2036 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2013| MBS Paydown 0.09474695......... 7,800 7,800 | v 6,864 | ..oooorirnnnd 6,883 | coovrrirennnn (1 I 1135 | (V1 IO 1135 [ s 0 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.... 09/25/2013| Pass-Through Loss 0 1391 | 1,224 0 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .1 09/30/2013| Book Value Adjustment 0 0 0 ..228,084 0 0 0 01/25/2036( 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.... 07/25/2013{ MBS Paydown 0.08245935. 4332 | e 14,332 | oo 12,505 12,115 0 583 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......c.ccce. [ oo 08/25/2013{ MBS Paydown 0.080892836....... | ...cveverererererniires | wovrerrienens 23,028 | oo 23,028 | ..o 20,002 | oo 19,465 | .0 | 1,439 | (1 I 1,439 | oo 0 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.........cccc. | ... 09/25/2013 MBS Paydown 0.079365872....... | ccoveevererrvernvenenes | ovrvneirnnnns 22,446 | oo, 22,446 | ..o 19,584 | .o 18,973 [ oo | 1,242 | (V1 IO 1,242 | oo 0 11/25/2036| 1FM.....
172973 YC  7|CMSI 2004-4 A1210 5.5 6/25/2034..........cccovvemvvnies | o 07/25/2013| MBS Paydown 0.0...........c.cccvnec. 0 0 (1 [ I 29,127 | o0 | e (T4,018) | oo (V1 I (74,018) 0 06/25/2034| 1FE......
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17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 07/25/2013{ MBS Paydown 0.111111782....... 1,724 1,724 0 (14) 0 03/25/2036 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036... 08/25/2013| MBS Paydown 0.10906247......... 6,203 6,203 | oiiierrenn6,203 | 3,165 | 0 | 1,190 | (V1 I 1,190 [ v 0 03/25/2036( 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/203 .1 09/25/2013| MBS Paydown 0.108585432.. 1,444 1,444 0 (15) 0 03/25/2036| 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 07/25/2013 MBS Paydown 0.49585789......... | cocevvneerervincrns | oveeiiens 120,641 | v 0 409 0 08/25/2035( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 08/25/2013| MBS Paydown 0.465659739....... | c..oovevevevvrivervenes | o 120,793 | oo 0 il 0 08/25/2035| 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 09/25/2013{ MBS Paydown 0.451099379....... | c.everemrevereveneires | wvvvrrienens 58,241 | oo 0 509 0 08/25/2035| 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36........ccccourss | e 08/25/2013{ MBS Paydown 0.759871568....... | ..covevererrrerinnrnnnes | ovrvnvirninns 13,945 | .o 0 (1) 0 04/25/2036( 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........coocen. | vevee 08/25/2013| Pass-Through Loss 0 0 0 0 04/25/2036| 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36........cccooures | e 08/31/2013| Book Value Adjustment 0 0 0 0 04/25/2036( 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........cccooe. | weeee 09/25/2013| MBS Paydown 0.742548351....... | ..ocvurevereenieineies | ovveeninens 33,937 | v 0 (17) 0 04/25/2036| 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........coocee. | vevne 09/25/2013| Pass-Through Los: 0 0 0 0 04/25/2036| 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 09/30/2013| Book Value Adjustment 0 0 0 0 04/25/2036( 1FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.. .| 07/25/2013| MBS Paydown 0.821902012.. 91,777 0 25 0 07/25/2036| 4FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.. 08/25/2013| MBS Paydown 0.791809631 120,370 0 40 0 07/25/2036| 4FM.....
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............cocvere | e 09/25/2013 MBS Paydown 0.786612528....... | ..cocovervrrverivnnines | covrvvrirninns 20,788 0 69 0 07/25/2036| 4FM.....
17310E AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........cccovvereree | e 07/25/2013{ MBS Paydown 0.617713119....... | covverervrrervrneres | v 67,767 0 2,748 0 09/25/2036 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........ccoconne. | cevee 08/25/2013{ MBS Paydown 0.599623711....... | c.vveevermrrverevenines | rvrivvinnnnns 72,358 0 3,179 0 09/25/2036( 1FM.....
17310E  AD  0|CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........cccovvenens | cevne 09/25/2013| MBS Paydown 0.579887218....... | ...oceeererneenieeneins | cvvveeriiens 78,946 | ...cooonen. 78,946 | .....ccoonu 68,288 | ....coovncen. 73,941 | v 0 | e 3,769 0 3,769 0 09/25/2036 1FM.....
17311Q BG4 |CGCMT 2007-C6 A3 SEQ CSTR 12/10/49 FD.......... | ..... 09/10/2013 MBS Paydown 0.630312999....... | c.cverererneerimeinnenns | cvereens 1,109,061 | ......... 1,109,061 | ......... 1,101,956 | ......... 1,106,824 | ...oovvvrnnnnd 0 988 0 988 0 12/10/2049| 1FM.....
17312H AC 3 |CRMSI 2007-2 A3 6.08 6/25/2037........c.covvererervvrnnns | ceene 07/25/2013| MBS Paydown 0.434169528....... | ...coccovvveevrrvervenes | covvirininnd 212,992 | ..o 212,992 | oo, 212,990 | ..ooovenee 212,992 | oo, (U I 0 0 0 0 06/25/2037| 1FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037. 08/25/2013| MBS Paydown 0.403258372....... | c.covverneerveeneriienes | coveiveinns 185,467 ..185,467 ....185,465 ..185,467 0 0 0 06/25/2037| 1FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037. .1 09/25/2013| MBS Paydown 0.366146731.. 222,670 ..222,670 222,668 ..222,670 0 0 0 06/25/2037( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 07/25/2013{ MBS Paydown 0.38771999......... 2,909 2,909 ...1,033 0 291 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 07/25/2013| Pass-Through Los: 0 .1,601 568 | e (V1 (1 I 0 0 0 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 07/31/2013| Book Value Adjustment 0 0 (V1 I 120,022 | oo (V0 I 0 0 0 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 08/25/2013| MBS Paydown 0.387433471....... 199 199 | v T | e 87 | e 0 13 0 13 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 08/25/2013| Pass-Through Loss 0 2 I [P (V1 IO (U 0 0 0 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 08/31/2013| Book Value Adjustment 0 0 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 09/25/2013| MBS Paydown 0.384110531 0 150 0 03/25/2037| 1FM.....
17312V AA 6|CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 09/25/2013| Pass-Through Loss 0 0 0 03/25/2037( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 09/30/2013| Book Value Adjustment 0 0 0 03/25/2037| 1FM.....
18976G AR 7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........ccccoeeer | e 07/25/2013| MBS Paydown 0.634626858.. 0 (96) 0 06/25/2037| 1FM.....
18976G AR  7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........ccccovver | ceene 07/25/2013| Pass-Through Loss 0 0 0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.........coccvver | veene 08/25/2013| MBS Paydown 0.619629576 0 (158) 0 06/25/2037| 1FM.....
18976G AR 7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........ccccrvrer | e 08/25/2013| Pass-Through Loss 0 0 0 06/25/2037| 1FM.....
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18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.........coccvver | veene 09/25/2013| MBS Paydown 0.612486472....... | ..cocovervrererncirnnnns 0 (75) 0 06/25/2037| 1FM.....
18976G AR 7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........coucrvver [ e 09/25/2013| Pass-Through Loss 0 0 0 06/25/2037( 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.........coccvver | veene 09/30/2013| Book Value Adjustment 0 0 0 06/25/2037| 1FM.....
19075C AH 6 |CWCI 2007-C2 AJFX MEZ 5.568 04/15/47.... 08/28/2013{ RBS SECURITIES/GREENWICH] ......cocovvvevvriviires | vvrnd 2,124,053 | ........2,256,630 | ........2,215,241 | ......2215714 | .0 | 1,935 | (1 I 1,935 0 04/15/2047(1Z........
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. | 07/31/2013| Book Value Adjustment 0 0 0 0 0 0 (V1 IO (U I (V1 IR 0 | 12/09/2047| 6FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. |09/07/2013| MBS Paydown 0.411868347....... | .ccovvevernerirerirnens | v 19,280 | .oovvrrenee 19,280 0 141 0 12/09/2047| 6FE......
19516P AB  7|COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. | 09/30/2013| Book Value Adjustment 0 0 0 0 0 12/09/2047| 6FE......
20047E  AC 6 |COMM 2006-C8 A3 SEQ 5.308 12/10/2046............... | ..... 07/10/2013{ MBS Paydown 0.320819095....... | c.oevvververernnivnens | ceren 20,239,591 | ....... 20,239,591 0 263,227 0 12/10/2046| 1FM.....
20047E AC 6 |COMM 2006-C8 A3 SEQ 5.308 12/10/2046............... | ..... 08/10/2013 MBS Paydown 0.320578559....... 7,168 7,168 0 116 0 12/10/2046| 1FM.....
20047E AC 6 |COMM 2006-C8 A3 SEQ 5.308 12/10/2046............... | ..... 09/10/2013| MBS Paydown 0.0...........cccccvuee. 9,553,241 | ......... 9,653,241 | ........9,162,225 | ........9,446,186 | ..........c......0 | ... 168,746 | ..ccoorerennce. 0| e 168,746 | ....ccoouvvnd 0 12/10/2046| 1FM.....
20047E  AJ 1|COMM 2006-C8 AJ MEZ 5.377 12/10/2046............... | ... 08/27/2013| CITIGROUP.........overrreneirrrrinnns | crrerireeineerissinseins | evereens 2,797,969 | ......... 3,000,000 | .........2,759,063 | .........2,767,252 | ...cccoeevenc0 | 0000 17,699 | oo 0 | oo 17,699 | oo 0 12/10/2046( 1Z........
21075W  CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027 ........coccceuvv | e 08/15/2013 MBS Paydown 0.098234851....... 2,441 2,441 0 0 0 03/15/2027( 1FM.....
21075W  CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/202 .109/15/2013| MBS Paydown 0.097160511.. 5,372 5,372 0 0 0 03/15/2027| 1FM.....
210805 AM 9| CONTL AIRLINES 6.94 10/15/13 07/15/2013| Sinking Fund Redemption 100.0. 1,474 1,474 0 677 0 04/15/2015 3AM.....
22540V HJ 4 |CSFB2001-MH29 A SEQ 5.6 09/25/2031........ccovvevee | o 01/25/2013 MBS Paydown 0.026354426....... 1,315 1,315 0 0 0 09/25/2031| 1FE......
22540V HJ 4 |CSFB2001-MH29 A SEQ 5.6 09/25/2031........ccoeceves | voune 02/25/2013 MBS Paydown 0.023206162....... 1,321 1,321 0 0 0 09/25/2031| 1FE......
22540V HJ  4|CSFB2001-MH29 A SEQ 5.6 09/25/2031.........ccccere | e 03/25/2013 MBS Paydown 0.02136896......... 1,327 1,327 0 0 0 09/25/2031| 1FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......c.ccovvre | eene 04/25/2013| MBS Paydown 0.019230607....... (79,407) (79,407) | ..ovvvvvene (79,382) | ..ooverecn (79,407) [ .ovovvvrennd (V1 0 0 0 0 09/25/2031| 1FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......ccccvvvre | eeee 07/25/2013| MBS Paydown 0.012015583....... 8,993 8,993 | o 8,990 | covrrerines TA58 | oo (1 I (351) 0 (351) 0 09/25/2031| 1FE......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......c.ccouvere | eene 08/25/2013| MBS Paydown 0.005502124....... 0 (834) 0 09/25/2031| 1FE......
22540V HJ 4 |CSFB2001-MH29 A SEQ 5.6 09/25/2031........cocceves | voune 09/25/2013| MBS Paydown 0 6,915 0 09/25/2031| 1FE.......
22540V HJ  4|CSFB 2001-MH29 A SEQ 5.6 09/25/2031.........ccccoere | e 12/25/2012| MBS Paydown 0.029013198.. 0 0 0 ..75,445 09/25/2031( 1FE......
22545X AB  9|CSMC 2007-C1 A2 SEQ 5.268 2/15/2040.........cocceee | wouee 07/15/2013{ MBS Paydown 0.0...........ccccvvenee v 210,393 0 0 0 210,393 02/15/2040( 1FM.....
22545X BC 6 |CSMC 2007-C1 AMFL MEZ FLT 02/15/2040............. | ..... 08/28/2013| AMHERST SECURITIES CORP. | ...ouvevueveirciiieies [ v 901,563 | ......... 1,250,000 | ............937,500 | ...........945694 | .....ccoeccl0 | 15,143 | i 0 02/15/2040( 1AM.....
2254W0 HR  9|CSFB 2004-6 4A10 PAC 5.25 10/25/34..........ovvvcvuree | e 07/25/2013| MBS Paydown 0.1797252........... 5,120 5120 | oo 5,108 | 5,086 | e (V1 I 6 0 10/25/2034| 1FM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34........ccovvvveree | coene 08/25/2013| MBS Paydown 0.179039863....... 4,797 AT | e 4,786 | e AT66 | e (U I 6 0 10/25/2034| 1FM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34...........ccocovuvee | e 09/25/2013| MBS Paydown 0.17835562 4,790 A790 | e A TT8 | e 4758 | (V1 IO 6 0 10/25/2034| 1FM.....
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028.................... R.. [07/18/2013| MBS Paydown 0.975.......c.coccrvee | cevrvmrmmriverirerinees | v 12,500 | oo 12,500 | .oooveeern 12,500 | o 12,500 | oo (V0 I 0 0 04/18/2028| 1FE......
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028.................... R.. | 08/18/2013| MBS Paydown 0.96666667......... | ...coveerrerverreeernees | wovrrrneeen 12,500 | 112,500 | v 12,500 | oo 12,500 | o0 [ 0 0 04/18/2028| 1FE......
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028.................... R.. |09/18/2013| MBS Paydown 0.958333333....... | .ccovvevrrverreninnns | wovvrienneen 12,500 | 112,500 | 012,500 | i 12,500 | o0 [ 0 0 04/18/2028 1FE......
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036... 07/15/2013{ MBS Paydown 0.146006109 0 07/15/2036| 3FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/203 .1 08/15/2013| MBS Paydown 0.142188081.. .0 07/15/2036| 3FM.....
23242L  AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036... 09/15/2013 MBS Paydown 0.139520762 .0 07/15/2036| 3FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2013{ MBS Paydown 0.538839701....... 0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/25/2013| Pass-Through LOSS.............covevves | cooveverenerinneiiennis | connevisnniisnniinsns0 | s 12,327 | 0009430 | v | i | e 0 0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 07/31/2013| Book Value AduUStMeNt..........c.co. | ceoererneeneenneinnenns | reernernneiineiinens0 | e |0 | 1,518,745 | 0 | 0 0 12/25/2046| 1FM.....
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23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 08/25/2013| MBS Paydown 0.527456492....... | ...oceoeverneerneeinneins | eeeverinnns 29,521 0 552 0 | voorrernen29,521 | o (V1 IO (11 I (V] IO 71 | 12/25/2046| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 08/25/2013| Pass-Through Loss 0 0 0 0 216,012 | 0 | (16,012) | ..... (16,012) 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36... .108/31/2013| Book Value Adjustment 0 0 0 0 (16,012) .....16,012 16,012 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 09/25/2013| MBS Paydown 0.518120876....... | ...ccvvreverncernveinneins | eeeverinnns 37,342 0 453 0 W37,382 | 0 |0 | 0 12/25/2046| 1FM.....
23247L  AB 4 |CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047 07/25/2013| MBS Paydown 0.618620786....... | ...occvvvevrrrervenes | covviririnns 126,310 0 981 0 06/25/2047| 1Z........
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047. 09/25/2013 MBS Paydown 0.586235602....... | ...covvereerervrnieres | ovvreiinns 161,926 0 2,516 0 06/25/2047| 1Z........
24763L AE  0|DELHE 1995-2 A5 HE SEQ 7.1 1/25/27 07/25/2013| MBS Paydown 0.01448567. 7,370 0 0 0 01/25/2027( 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27 08/25/2013 MBS Paydown 0.014297316 1,884 0 0 0 01/25/2027| 1FM.....
24763L AE  0|DELHE 1995-2 A5 HE SEQ 7.1 1/25/27 09/25/2013| MBS Paydown 0.01339055. 9,068 0 0 0 01/25/2027| 1FM.....
250847 EE 6 |DETROIT EDISON 6.4 10/01/13 09/20/2013| Make Whole Call 100.1777275... | ...corevenevvrvicnenns | cvvreees 1,001,777 0 446 0 10/01/2013[ 1FE......
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020 07/25/2013| MBS Paydown 0.08051625. 14,207 0 609 0 03/25/2020| 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020... 08/25/2013{ MBS Paydown 0.077890066....... | ...vverervrerrvmnvines | ovrvnvirnnnne 10,505 0 283 0 03/25/2020( 1FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/202! .1 09/25/2013| MBS Paydown 0.07619594 6,777 0 205 0 03/25/2020( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. 07/25/2013 MBS Paydown 0.16671417. 4,899 0 (85) 0 02/25/2036 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 07/25/2013| Pass-Through Loss 0 0 0 0 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 08/25/2013| MBS Paydown 0.163825141 7,258 0 (114) 0 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 08/25/2013| Pass-Through Loss 0 0 0 0 02/25/2036( 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 09/25/2013{ MBS Paydown 0.16101878. 6,173 0 (111) 0 02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 09/25/2013| Pass-Through Los: 0 0 0 0 02/25/2036( 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034 07/25/2013| MBS Paydown 0.03027327......... | cecverererneerieinenes | veveeninens 15,853 0 0 0 03/25/2034| 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034. 08/25/2013 MBS Paydown 0.02269191 ..88,588 0 0 0 03/25/2034| 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034. 09/25/2013| MBS Paydown 0.02034975... ..27,368 0 0 0 03/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034... 07/25/2013{ MBS Paydown 0.05942023 57,954 0 (37) 0 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034 08/25/2013 MBS Paydown 0.058040825 7,587 0 33 0 04/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034 09/25/2013| MBS Paydown 0.05169283......... | ..ocverererneernieiienns | vvveerinens 34,914 0 (23) 0 04/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034 07/25/2013{ MBS Paydown 0.46986172......... | ccoverermrerereveineres | vevirrirenine 78,831 0 125 0 07/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034 08/25/2013 MBS Paydown 0.45686............... | ceveeerermrinerovnnines | v 97,513 0 198 0 07/25/2034( 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034 09/25/2013{ MBS Paydown 0.447309994........ | c.ovevvvvercvenines | ovvvriennne 71,625 0 129 0 07/25/2034| 1FM.....
258257 AA 2 |DORIC NIMROD AIR 2012-1B 6.50 05/30/2021 . | 05/30/2013| Sinking Fund Redemption 100.0. 0 0 0 0 0 05/30/2021| 2FE......
258258 AA 0 |DORIC NIMROD AIR 2012-1A 5.125 11/30/24 . | 05/30/2013| Sinking Fund Redemption 100.0. 0 0 0 0 0 11/30/2022| 1FE......
262230 AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025... 07/15/2013| MBS Paydown 0.87370119. ..32,242 0 0 0 ..32,242 01/15/2025| 2FE......
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025... .107/01/2013| MBS Paydown 0.711479613.. ..26,432 0 2,210 0 ..26,432 10/01/2025| 1FE......
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025... 07/01/2013| MBS Paydown 0.713928975 ..26,219 0 (350) 0 ..26,219 10/01/2025| 1FE......
294450 AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037 07/25/2013| MBS Paydown 0.093532817....... | c.oveerneeeneeneriienes | vverreinns 137,968 | .00 137,968 | .o 134174 | 134,374 | 0 | b 1T3T [ (1 I 1737 | s (1 137,968 | ..ocovorennn (V1 IO (11 I (V1 IO 56 | 04/25/2037| 1Z........
29445U AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037 08/25/2013| MBS Paydown 0.087491959....... | c.oovevivevriveivens [ covviininns 108,735 | .......... 108,735 | ............ 105,745 | ............ 105,903 | .ooovvviirennO | e 1,136 | (V1 IO 1136 [ oo [V IO 108,735 | .ovvvrrennnd (1[N IO (V1 IO (1 [ I 68 |04/25/2037|1Z........
294450 AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037 09/25/2013| MBS Paydown 0.082694716....... | ...cvvreverneerieninnenns | oerveeennens 86,350 0 793 (1 86,350 | ..covrrrnees (V] IO (V1 (V] IO 72 | 04/25/2037| 1Z........
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30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042...........cocvvnec. 07/15/2013| MBS Paydown 0.98072288......... | c.coeeerneernvrennerinenes | coveernenennn 10,843 | 010,843 | oo 10,894 0 (4) 0 1FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.... 08/15/2013| MBS Paydown 0.97831324......... ..10,894 0 (5) 0 ..10,843 1FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042 .109/15/2013| MBS Paydown 0.975903617.. ..10,894 0 (5) 0 ..10,843 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017 07/01/2013| Sinking Fund Redemption 100.0. | ... 0 (0) 0 1FE......
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017......cccvvvrrirircrrnnes 08/01/2013| Sinking Fund Redemption 100.0. 0 (0) 0 1FE......
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017.....ccvvevrrvrierirs 09/01/2013| Sinking Fund Redemption 100.0. | .......cccveererevenns | ovvvrerirnnns 15,088 | .coovrvrnnes 15,088 | .ovovrvrne 15,090 0 (0) 0 1FE......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... 07/03/2013| Paydown 100.0........ 46,195 | .o 46,195 | ..ovovverenn 46,195 0 0 0 47......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... 07/19/2013| Paydown 100.0........ A3194 | 13,198 | oo 13,198 0 0 0 47.......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... 07/23/2013| Paydown 100.0........ 39,595 | i 39,595 | ..o 39,595 0 0 0 47......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... 07/30/2013| Paydown 100.0........ 56,094 | .............56,094 | ............. 56,094 0 0 0 4z........
319963 ZD 9 |FIRST DATA REVOLVER PR+300 9/24/2016........... 08/06/2013| Paydown 100.0........ 221,075 | .ccee0ren221,075 | oo 221,075 0 0 0 47.......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. 08/07/2013| Paydown 100.0........ 263,970 263,970 0 0 0 263,970 47.......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. .| 08/08/2013| Paydown 100.0.. 59,393 ..59,393 0 0 0 ..59,393
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. 08/09/2013| Paydown 100.0........ 44545 | .. ..44,545 44,545 | .. ..44,062 (0) 0 (0) 0 ..44,545 47.......
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016........... 08/15/2013[ Paydown 100.0........cccevvrirvennis | crrverrvnrneirernnineeres | oveerinens 428,951 | ..oovven 428,951 | ..o 428,951 | ..coovvvn 424,305 | ........ 0 0) 0 (0) (VI T 428,951 | oo (1[N IO (O OO | I 0 47.......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... 08/16/2013| Paydown 100.0........ 198,989 | ..o 98,989 | ..cvvrrrne 98,989 0 (0) LU I 98,989 | ..coovvrrnes (V1 IO 0 | o0 | e 0 47.......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... 08/19/2013| Paydown 100.0........ 95,689 | ..ovvvennn. 95,689 | .o 95,689 0 0 (V) IO 95,689 | ..oovvrrinn (0[N IO (0 OO | I P 0 47.......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... 08/22/2013| Paydown 100.0........ 49,494 | .. 49,494 | ............. 49,494 0 0 (U I 49,494 | ............... (V1 IO 0 | vovvrreennd0 | e 0 47.......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... 08/30/2013| Paydown 100.0........ 65,992 | .oiiern65,992 | o 65,992 0 0 0 | e 65,992 [ ..o (V1 IO 0 | o0 | e 0 47......
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... 09/04/2013| Paydown 100.0..........ccverrvererernns | coormrernmrisnineriienes | cvvvierinns 798,508 | ............798,508 | ............ 798,508 0 0) (U I 798,508 4z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. 09/16/2013| Paydown 100.0........ .98,989 ..98,989 0 0 0 ..98,989 4z.......
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016.. .1 09/25/2013| Paydown 100.0.. .24,601 ..24,601 0 0 0 ..24,601
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. 09/26/2013| Paydown 100.0........ 49,201 0 0 0 47........
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... 07/25/2013{ MBS Paydown 0.644776963....... | ..cooovrvrrereveinines | ovviveinennns 78,423 0 710 0 1AM.....
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... 08/25/2013| MBS Paydown 0.635972732...... | c.ocverererneenieiinnes | cvevveriiens 79,238 0 842 0 | oo 79,238 | oo (V1 IO 0 | 0 | i 163 1AM.....
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... 09/25/2013| MBS Paydown 0.627334697....... | ...cverererneernieinenns | vevveeenens 77,742 0 951 0 | oo T 742 | (V1 IO 0 | o0 | i 182 1AM.....
Partial Make Whole Call
361477 AA 0| GATX CORP 08-29.00 11/15/2013.......ccvvvevrvrrerinns 05/24/2013 103.9898103 1,094,682 | ......... 1,052,682 | ........ 1,052,682 | ......... 1,052,682 | ......... (V0 I 0 0 0 0| e 1,052,682 | ...oovvenvnnd 0] s 42,000 | ......42,000 | ...... 47,371 2AM.....
361477 AA 0| GATX CORP 08-29.00 11/15/2013......cccovvvrererrrnn 05/24/2013| Sinking Fund Redemption 100.0. (1,052,695) | ........ (1,052,695) | ........ (1,052,695) | ........ (1,052,695) | ......... (1 I 0 0 0 0 (1,052,695) | ...coovvrnec (V1 IO 0 | o0 | (47,371) 2AM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... 07/25/2013| MBS Paydown 0.418030803....... | ...ccorerenivvvrrcnenes | ovrireereni 28,098 | 028,098 | 28,098 | coviieinnnn9,942 | a0 | e 0 0 0 LU I 28,098 | ..coovivenee (V1 IO 0 | crerreend0 | 961 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... 08/25/2013| MBS Paydown 0.411783868....... | ...ccovvveneerivnernerns | vrrirnernen31,235 | v 31,235 | 131,235 | 11,062 [ 0 | 0 0 0 LU I 31,235 [ oo (V1 IO 0 | o0 | e 1,221 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... 09/25/2013| MBS Paydown 0.402708891....... | ..cccovevevivcnnicnens | oviienerend5,375 | 85,375 | 185,375 | 016,065 | 0 | 0 0 0 (V) IO 45375 | oo (1[N I 0 | ovrvrrenn0 | e 1,996 1FM.....
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. 07/25/2013| MBS Paydown 0.621144164....... 40 0 40 0 12
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. 08/25/2013| MBS Paydown 0.611085583....... 99 0 99 0 12
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035 09/25/2013| MBS Paydown 0.605376669....... 69 0 69 0 1Z..
36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034... .1 07/25/2013| MBS Paydown 0.07120125 0 (28) 0 2FM.....
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36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034...........c... | coee. 08/25/2013| MBS Paydown 0.070981108....... 2,862 2,862 | oo 2,872 (4) 0 (4) (1 I 2,862 | oo (V1 IO (11 I (V] IO 60 | 12/25/2034| 2FM.....
36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034... 09/25/2013| MBS Paydown 0.07075977......... 2,877 ...2,887 (1) 0 (1) 0 ..2,871 12/25/2034| 2FM.....
36828Q HW 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039.. .107/10/2013| MBS Paydown 0.885508189.. ..13,885 .13,336 41 0 41 0 ..13,885 07/10/2039( 1FM.....
36828Q HW 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039.. 08/10/2013| MBS Paydown 0.882244731 43 0 43 0 07/10/2039( 1FM.....
36828Q HW 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039.........cccre. | vouee 09/10/2013| MBS Paydown 0.863506238....... | ....ccoeverrerivinenns | covrvreriiens 74,954 | ... T4954 | ... 268 0 268 0 07/10/2039| 1FM.....
36828Q QH 2| GECMC 2005-C4 AJ MEZ CSTR 11/2045........ccovuvet | o 08/28/2013| CITIGROUP.........oveuerereirrrinnns | crrerireeeneerssnisenns | evereens 1,448,438 | .........1,500,000 | ......... 373 0 373 0 11/10/2045[ 1FM.....
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........c.covrvuvreee | vonne 07/20/2013| Sinking Fund Redemption 100.0. | ......overvvvviverneres | ovrvrrinnnns 35972 | oo 35,972 | 036,032 [ 36,136 | 12 | 0 0 12 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........ooccorvvenens | coene 08/20/2013| Sinking Fund Redemption 100.0. | ........cccveervvenvenns | covvvrnrrrens 36,145 | ..............36,145 | .............36,206 | ...........36,310 | s 12 | s 0 0 12 0 09/20/2016| 3FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........coocconrrrnees | cerne 09/20/2013| Sinking Fund Redemption 100.0. | .......cccoeeermvernneens | covevrrrinnns 35,061 | oo 35,061 | oviieinn35,119 | 1iii0035,220 | o1 | s 0 0 11 0 09/20/2016| 3FE......
37183L  A*  5|GENESIS GRP TL 12.00 9/17/2017 .....covvvvrrvvrrners | e 06/30/2013| Paydown 100.0........ 48,750 | covvirerr 48,750 | oo 130 0 158 0 09/17/2017| 3Z........
37183L  A*  5|GENESIS GRP TL 12.00 9/17/2017 ....ccomveerrrirnenes | e 08/07/2013| Book Value Adjustment 84,664 | .o [0 [ 3,670,013 | 0 | 0 0 0 0 09/17/2017| 3Z........
37183L  A*  5|GENESIS GRP TL 12.00 9/17/2017......ovcvvrvrveevrns | e 09/30/2013| Paydown 100.0........ 48,750 0 353 0 .48,750 09/17/2017 3Z........
371866 ZB 3| GENESIS GRP TL B 12.00 11/13/2013.....cccovvvvrvvernee | eene 08/07/2013| Book Value Adjustment .10,336 0 0 0 ..10,336 11/13/2013
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028. R.. [07/17/2013] MBS Paydown 0.975.......c.cocccvnee | cevrmmeirmernerireriinens | wovseeneiinns 20,833 0 0 0 04/17/2028
37952U AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028.................. R.. | 08/17/2013| MBS Paydown 0.966666667....... | ....cocovurierervninees | covrvererns 31,250 | oo 31,250 | i 31,084 | 31,034 | 0 | 3 0 3 0 04/17/2028
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028.................. R.. |09/17/2013| MBS Paydown 0.958333333....... | .ccoveenermerirerinees | wovveirneninns 31,250 | oo 31,250 | 31,084 | 31,034 | 0 | 6 0 6 0 04/17/2028| 1FE......
379520 AB  9|SEACO 2013-1A AABS 2.98 04/17/2028.................. R.. [09/19/2013| Consent Fee 863 | o0 | i | 3,851,791 | 0 | 6 0 6 0 04/17/2028| 1FE......
39121 AA 8| GREAT RIVER 5.829 07/01/17......vvorevercernrrinerirenins | e 07/01/2013| Sinking Fund Redemption 100.0. | ......cooeveevrrverrerer [ covvvinennd 375111 | oo 375,111 | 375,111 |l 375,111 | 0 [ 0 0 0 0 07/01/2017| 1FE......
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34.......ccovvunvrimnrrns | cenee 07/25/2013| MBS Paydown 0.213716732....... | c.oceeereneerneeinneins | eeeverennes 26,224 | ...ccce26,224 | ... 25,946 | 25844 | 124 0 124 0 09/25/2034| 1FM.....
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34.........cecuvvrevrnns | e 08/25/2013| MBS Paydown 0.209530839....... | ...cvererereerreiienes | cvvvererinns 25,787 | oovreeeern25,787 | 25,613 | 25,413 | 131 0 131 0 09/25/2034| 1FM.....
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34........cccvvververes [ v 09/25/2013{ MBS Paydown 0.205371622....... | c.ovevenrerercvnneires | oevereiennns 25,623 271 0 271 0 09/25/2034| 1FM.....
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/203 .| 07/25/2013| MBS Paydown 0.13157816 4,393 101 0 101 0 09/25/2037( 1FM.....
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 08/25/2013{ MBS Paydown 0.127932679....... | c.coverrvvverevneiies | vvvvrirnnnne 14,582 | oo 14,582 | 12,796 | 13,300 | 0| 1,052 | oo (U1 IO 1,052 | oo 0 09/25/2037| 1FM.....
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 09/25/2013{ MBS Paydown 0.11527804......... | ccveerermrirerevenenes | v 50,619 | oo 50,619 | i 44,418 | i 46,167 [ 0 [ 4444 | 0 | e 4444 | ... 0 09/25/2037| 1FM.....
411707 AA  0[HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. | ..... 06/20/2013| Prior Period Adjustment 0 | 0 | 7,500 [ o0 [0 | i 0 0 0 0 03/20/2043| 1Z........
411707  AA  0|HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. | ..... 09/20/2013| MBS Paydown 0.9925. 7,500 .7,500 0) 0 (0) 0 03/20/2043| 1Z........
43710M  AA  0|RFMS2 2007-HSA1 A SEQ FLT 02/25/2037........cccoe. | . 07/25/2013| MBS Paydown 0.172811872....... 3,939 .3,939 260 0 260 0 02/25/2037( 1FM.....
43710M  AA 0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.............. | ..... 08/25/2013{ MBS Paydown 0.170111304....... 5,914 5914 937 0 937 0 02/25/2037| 1FM.....
43710M  AA  0|RFMS2 2007-HSA1 A SEQ FLT 02/25/2037.........ccoe. | . 09/25/2013 MBS Paydown 0.167758867....... 5,152 5,152 439 0 439 0 02/25/2037| 1FM.....
44970* AA  2|IM BRANDS LLC TERM LOAN 8.50 9/28/2016......... | ..... 07/05/2013[ Paydown 100.0........ccrvvvrivernnies | errverrvrrneirernnineres | oveerinens 101,250 | .oovvvinnee 101,250 | ..............87,584 | .............91,832 | .o 152 | e 1,655 | oo (V1 IO 1,807 [ oo 0 09/28/2016(5...........
44970 AA  2|IM BRANDS LLC TERM LOAN 8.50 9/28/2016......... | ..... 08/01/2013| Paydown 101.5........ .3,746,250 3,746,250 | .........3,240,608 | ........3,397,770 | .........5,627 | ...... 387,093 0 392,720 0 09/28/20165...........
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017.. R.. | 09/01/2013| MBS Paydown 0.279965587 343,507 ..343,507 ..9,689 0 9,689 0 12/01/2017
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............| ... 07/25/2013{ MBS Paydown 0.15527048......... 8,442 8,442 105 0 105 0 04/25/2035)
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............| ..... 08/25/2013 MBS Paydown 0.1542857............ 5,909 5,909 84 0 84 0 04/25/2035)
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 09/25/2013| MBS Paydown 0.15244762 11,028 | e 11,028 172 0 172 0 04/25/2035)
45254N NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035...........ccccrmuvene | v 07/25/2013| MBS Paydown 0.16796983......... | c.oeeerererneereninnenns | vevveeinnens 11,866 | .cooovrvrnes 11,866 43 0 43 0 08/25/2035,
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45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............cocoonne. 08/25/2013| MBS Paydown 0.166810079....... | c.oceereeerneeenneenenes | orrernenrnen 11,598 | i 11,598 | oo 6,031 | oo 11,556 | overcerennnd 42 0 42 0 08/25/2035| 4FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035... 09/25/2013| MBS Paydown 0.16444239. 86 0 86 0 08/25/2035| 4FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34. .1 07/25/2013| MBS Paydown 0.067537886.. ..102,373 .102,017 ) 0 (3) 0 08/25/2034| 1FM.....
452547 PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34 08/25/2013 MBS Paydown 0.064907075 ...21,046 ...20,973 (3) 0 (3) 0 08/25/2034( 1FM.....
45254T PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34..........ccoovvevnrrenns 09/25/2013| MBS Paydown 0.037266862....... | ....cooevevrenrvcnins | verrerennn 221,122 | o 221122 | oo 221,114 | 220,353 | .coovverirns 162 0 162 0 08/25/2034| 1FM.....
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013 07/25/2013| MBS Paydown 0.169715215 159 | 945 | e 1,159 [ vvivieennd0 | i 0 0 0 0 10/25/20136*.........
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013 08/25/2013| MBS Paydown 0.169480971 468 | . 382 | s 468 | o0 | i 0 0 0 0 10/25/2013| 6*.........
456606 HK  1|INDYL 2005-L2 A1 SEQ FLT 10/25/2013 09/25/2013| MBS Paydown 0.169463668 35 35 | s 28 | e 35 | 0 [ 0 0 0 0 (V1 IO (V1 I (V1 IR 0 |10/25/2013(6*.........
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35 07/25/2013| MBS Paydown 0.285857396 4777 | e lAATTT | 8,718 8,919 0 8,919 0 | oot ATTT | (0[N I (V1 IO (1[N I 474 |06/25/2035( 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35 08/25/2013| MBS Paydown 0.278468935 4777 | e b ATTT | 8,718 9,289 0 9,289 0 | v TATTT | (V1 IO (U I (V] I 542 |06/25/2035| 1FM.....
45660L PK  9|RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35 09/25/2013{ MBS Paydown 0.271080473 4777 | e b TATTT | 8,718 9,837 0 9,837 0 06/25/2035| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.. 07/25/2013| MBS Paydown 0.202008572 ..21,350 18,414 632 0 632 0 01/25/2033( 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.. .| 08/25/2013| MBS Paydown 0.187530729.. 21,117 ..18,731 846 0 846 0 01/25/2033| 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.. 09/25/2013 MBS Paydown 0.187086911 666 574 14 0 14 0 01/25/2033| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 07/25/2013| MBS Paydown 0.129015005 1,578 | v 1,578 | 1,294 15 0 15 0 | oo 1,578 | (1[N IO (V1 IO (1 [ I 24 110/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 08/25/2013| MBS Paydown 0.126878502 12,994 | 12,994 | s 10,655 282 0 282 0 | 12,994 | L (V1 IO (1 I (V) IO 226 |10/25/2034| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 09/25/2013| MBS Paydown 0.124963551 11,646 | ..cccoeee. 11,646 | oo 9,550 150 0 150 0 | oo 11,646 | o (0[N IO (V1 IO (1[N 227 | 10/25/2034| 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039. 07/25/2013| MBS Paydown 0.387474166 1,665 | .ovvvvereern 1,665 | i 1,265 34 0 34 0 (V1 IO (U I (V1 IR 2 | 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039. 07/31/2013| Book Value Adjustment 0 0 0 | e 770 | 0 [ 0 0 0 0 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039. 09/25/2013| MBS Paydown 0.382170122 10,608 | ...ccovveene 10,608 240 0 240 0 06/25/2039| 6FE......
46590B AA  2|JPTEP 2011-1 A SEQ CSTR 06/17/41.. 07/17/2013{ MBS Paydown 0.799128401 257,831 ..257,831 ..257,725 0 (34) 0 06/17/2041| 1FE......
46590B AA 2 |JPTEP 2011-1 A SEQ CSTR 06/17/41.. 08/17/2013| MBS Paydown 0.782326822.. 252,024 ..252,024 ..251,921 0 (40) 0 06/17/2041| 1FE......
46590B AA  2|JPTEP 2011-1 ASEQ CSTR 06/17/41.. 09/17/2013 MBS Paydown 0.777401461 73,880 ....73,880 ...73,850 0 (13) 0 06/17/2041| 1FE......
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041 07/15/2013 MBS Paydown 0.070681019 A1797 | oo 41,797 0 865 0 07/15/2041| 1FM.....
46625Y CU  5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041 08/15/2013| MBS Paydown 0.05694735. 33,647 | e 33,647 0 77 0 07/15/2041| 1FM.....
46625Y CU 5|JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041 09/15/2013{ MBS Paydown 0.0...........cccoevenee 139,521 | v 139,521 | ..o 126,746 | ..o 37,791 | 0 | 4,838 | (U IO 4,838 | .o 0 07/15/2041| 1FM.....
46625Y T9 4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19 07/15/2013| MBS Paydown 0.058158967 4,588 4,588 0 293 0 07/15/2019( 1FM.....
46625Y T9 4 |JPMCC 2007-FL1A A1 SEQ FLT 7/15/19 08/15/2013{ MBS Paydown 0.0...........cccceveuee 1T4A4TT | 174477 | ..o 149,396 | e ATAATT | 0 11143 | 0] v 11,143 | o 0 07/15/2019| 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 07/25/2013| MBS Paydown 0.452668351 2,330 2,330 | 2,242 | 1,074 | 0 | 0 (19) 0 12/25/2035| 3FM.....
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 08/25/2013| MBS Paydown 0.448122111 6,819 6,819 0 538 0 12/25/2035| 3FM.....
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. 09/25/2013 MBS Paydown 0.442846516....... 7,913 7913 0 783 0 12/25/2035| 3FM.....
46627M  CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .| 07/25/2013| MBS Paydown 0.3886245.. ...22,062 0 243 0 03/25/2036 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 07/25/2013| Pass-Through Loss 0 12,077 | 12134 | 0 | 0 [ 0 0 0 03/25/2036 1FM.....
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 08/25/2013 MBS Paydown 0.36939622 86,915 | .oovvrrene 86,915 0 807 0 03/25/2036( 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 08/25/2013| Pass-Through Loss (0 I 26,609 | ..ocoorrenn26,733 [ oo (V1 ISP | I ISR 0 0 0 0 03/25/2036( 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 09/25/2013| MBS Paydown 0.36764059. 7,503 7,503 | oo 7,538 | o TA2T | o 74 0 74 0 03/25/2036| 1FM.....
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46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 09/25/2013| Pass-Through Los: 0 2,863 0 0 0 [ ovveieeeeen0 | e [ e 59 [03/25/2036| 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 07/25/2013{ MBS Paydown 0.17170824......... | ccovvevrnrneoviinines | v 23,961 | oo 23,961 0 0| 23,961 | oo 0 05/25/2036( 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 07/25/2013| Pass-Through Loss 0 4,079 0 0 0 05/25/2036| 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 07/31/2013| Book Value Adjustment 0 0 0 0 0 05/25/2036( 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 08/25/2013| MBS Paydown 0.161376562....... | ...coererneerieiienes | cvvreeriiens 14,951 | v 14,951 0 0 | o 14,951 | 0 | v |0 [ 45 |05/25/2036( 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 08/25/2013| Pass-Through Los: (V) IO 77,052 0 0 | v 70,886 | oo 0]...(70,886)] ....(70,886) | ........... 234 | 05/25/2036| 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 08/31/2013| Book Value Adjustment 0 0 (V1 (V1 IS 0 0 | .oerrerrnn(70,886) | ovovvrrncnd 0]...70,886 | ......70,886 | .....ccco..... 0 |05/25/2036| 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 09/25/2013| MBS Paydown 0.15971172......... | ceveveerermeerveinnenns | vevveeinnens 14,825 | oo, 14,825 | oo, 7575 | v 0 | o0 |0 1,419,056 | oo 0 0 | v 14,825 | (VI OOOPRORUR 4 I ISPURTOPOON | B IO 51 |05/25/2036| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47 07/15/2013{ MBS Paydown 0.711841593 5,309 5,309 | oo 4,858 0 0 05/15/2047( 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47 08/15/2013| MBS Paydown 0.380525518 3,313,161 3,313,161 3,031,542 | .........3,289,089 | ....ccooevieen0 | 148,937 | i 0 0 05/15/2047| 1FM.....
46629P AN 8 |JPMCC 2006-LDP9 A2SF SEQ FLT 5/15/47 09/15/2013 MBS Paydown 0.379072378....... | ccoceremrrerevnnires | onrnenenn 14,531 | 14,631 | L 13,296 0 0 05/15/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... 07/12/2013| MBS Paydown 0.280393117 147,661 | oo 143973 | iiiieenl0 | eeeen(3,013) | e 0 0 06/12/2047( 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 08/12/2013{ MBS Paydown 0.271418786.. ..56,336 0 0 06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... 09/12/2013 MBS Paydown 0.262364908 . R . ..56,836 | ... ...55,416 0 06/12/2047| 1FM.....
46630J AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD 07/15/2013| MBS Paydown 0.715651518....... | ..ocvrereneviriiccni | e 1,444,947 | ......... 1,444,947 | ......... 1,329,004 | ......... 1,398,873 | o0 | e 44137 | 0 0 01/15/2049( 1FM.....
46630 AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD 08/15/2013{ MBS Paydown 0.711647075....... | c.coverermrverevnnires | v 52,058 | ..ooovrrenne 52,058 | .oovvrrrne 47,881 | oo 50,398 0 0 01/15/2049| 1FM.....
46630J AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD 09/15/2013{ MBS Paydown 0.707622224....... | ..ocovervrvrerevinines | v 52,323 | oo 52,323 | oo 48,125 | oo 50,655 0 0 01/15/2049( 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... 07/25/2013| MBS Paydown 0.014366238 1,870 1,870 | s 1,820 | oo 1,870 | oo 0 0 04/25/2037| 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... 08/25/2013| MBS Paydown 0.014180785 1,484 484 | 1444 | 1,484 | o 0 0 04/25/2037| 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37..... 09/25/2013| MBS Paydown 0.014000168 0 04/25/2037| 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD 08/12/2013 MBS Paydown 0.636320036 0 02/12/2049| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37. .|107/27/2013| MBS Paydown 0.491403193.. .0 07/27/2037( 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 08/27/2013{ MBS Paydown 0.484380006 0 07/27/2037| 1FM.....
466327 AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 09/27/2013| MBS Paydown 0.47750464......... 0 07/27/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... 07/26/2013| MBS Paydown 0.323777124 0 03/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... 08/26/2013{ MBS Paydown 0.313800082 03/26/2037| 1FM.....
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... 09/26/2013| MBS Paydown 0.302351736 03/26/2037( 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... 07/26/2013{ MBS Paydown 0.460276281....... | ..covcevevvvercvenines | e 80,153 0 0 11/26/2036| 2FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE 07/26/2013{ MBS Paydown 0.268870975....... | c.ocevvneerernrncirns | vveeiiens 153,249 0 0 06/26/2037| 1FM.....
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE 08/26/2013| MBS Paydown 0.257925364....... | c..ooveviveevriveiiens | o 131,347 0 0 06/26/2037( 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE 09/26/2013 MBS Paydown 0.242064702 190,328 | ...........190,328 | ...........138,464 | ......... 164,793 | ..ol | e 18677 | 0 0 06/26/2037| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35. .1 07/26/2013| MBS Paydown 0.368932217.. ..93,462 0 0 04/26/2035( 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35 08/26/2013 MBS Paydown 0.340625952...... | ...cccovevvvvercvenires | evvne.. 308,680 | ...........308,680 | ............286,301 | ...........293,205 | ..cocovvvernnn0 | el 14713 | 0 0 04/26/2035| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35 09/26/2013 MBS Paydown 0.337295813 0 0 04/26/2035| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47 07/25/2013| MBS Paydown 0.660012976 0 0 06/25/2047( 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47 08/25/2013| MBS Paydown 0.656118858 0 0 06/25/2047| 1FM.....
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472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... 09/25/2013| MBS Paydown 0.654394667 8,621 8,621 | oo 8,147 | 6,578 | 0 | (77) 0 (77) 0 06/25/2047| 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.... 07/26/2013{ MBS Paydown 0.45817631......... | covevevermrrveroveinnnes | vevvvvirnnnns 78,841 | oo 78,841 | .o 60,424 | e 84,287 | 0 | 10,931 | oo (V1 I 10,931 | oo 0 10/25/2035| 1FM.....
472321  AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035. 08/26/2013{ MBS Paydown 0.457380461.. 7,720 7,720 92 0 92 0 10/25/2035| 1FM.....
472321  AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.... 09/26/2013 MBS Paydown 0.411481291....... | ceoovvvvveirervrncrns | v 445222 | ............ 445222 | ..........341,222 | ...........363,034 | ..o 0 | o 81,055 | .ooveiirerins (V1 I 81,055 | .o 0 10/25/2035| 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... 07/26/2013| MBS Paydown 0.695762162....... | ....ovevvvevrrverrenes [ o 138,778 | covvvvene 138,778 11 0 11 0 04/26/2037| 2FM.....
47232D AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... 08/26/2013| MBS Paydown 0.694829368 8,757 BI57 | v 8757 | 8755 | 0 [ 2 0 2 0 04/26/2037| 2FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37......... 09/26/2013 MBS Paydown 0.682178084....... | ...cccovvrveerervnincres | overeriens 118,772 | oo 118,772 | oo M18772 | il 118746 | a0 | 4 0 4 0 04/26/2037| 2FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... 07/26/2013{ MBS Paydown 0.382027505 8,165 8,165 12 0 12 0 09/26/2036| 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... 07/31/2013| Book Value Adjustment 0 0 | om0 | 238,895 | o0 [ 0 0 0 0 09/26/2036 1FM.....
47232D AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... 08/26/2013| MBS Paydown 0.366701787 9,311 9311 | 931 | 9258 | 0 | (232) 0 (232) 0 09/26/2036 1FM.....
47232D AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... 08/31/2013| Book Value Adjustment 0 0 | cvvereervmrernennend0 | 238,895 | 0 [ 0 0 0 0 09/26/2036 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... 09/26/2013| MBS Paydown 0.358743735 4,835 4,835 0 8 0 09/26/2036( 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 .109/30/2013| Book Value Adjustment 0 0 0 0 0 09/26/2036 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... 07/26/2013| Pass-Through Los: 0 8,987 0 (348) 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... 07/31/2013| Book Value Adjustment 0 0 [0 i 10,293 [ o0 [ 0 0 0 0 09/26/2036| 6FM.....
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... 08/26/2013| Pass-Through Loss 0 2,566 | v 2,023 | 0 | 0 [ (99) 0 (99) 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... 09/26/2013| Pass-Through Loss 0 B43 | 4,054 | 0 | 0 [ (199) 0 (199) 0 09/26/2036| 6FM.....
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... 09/30/2013| Book Value Adjustment 0 0 | om0 | 20,887 | 0 [ 0 0 0 0 09/26/2036| 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... 07/26/2013{ MBS Paydown 0.237662624....... | ...occovrvrrerevninires | ovriveirenine 76,139 | oo 76,139 202 0 202 0 09/26/2036 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... 07/31/2013| Book Value Adjustment 0 0 | im0 | e 736,858 | o0 [ 0 0 0 0 09/26/2036| 1FM.....
47232D AT 9| JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... 08/26/2013{ MBS Paydown 0.21241986......... | ccovererervercvnneres | ovvinriennne 70,680 | .overrene. 70,680 | ..ooovrrnne 70,680 00,228 | 0 | e (7T423) | (U I ((Z7X) ] E— 0 09/26/2036 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36 .1 08/31/2013| Book Value Adjustment 0 0 0 ..736,858 0 0 0 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... 09/26/2013{ MBS Paydown 0.186134656....... | ...cccovvvvvercvevires | ovrivriinnne 73,599 | oo 73,599 | oo 73,599 03129 [0 (7,730 [ (U I (UL E— 0 09/26/2036 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... 07/26/2013| MBS Paydown 0.219519936 8,824 8,824 | 8824 | 8,824 | 0 [ 0 0 0 0 09/26/2036 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... 07/31/2013| Book Value Adjustment 0 0 | o0 | 376,895 | o0 [ 0 0 0 0 09/26/2036 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... 08/26/2013{ MBS Paydown 0.207994716....... | c.covevermrrereveneres | vvvevvieenne 19,325 | oo 19,325 | oo 19,325 | 119324 | 0 | (462) 0 (462) 0 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... 08/31/2013| Book Value Adjustment 0 0 | om0 | 376,895 | o0 [ 0 0 0 0 09/26/2036 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... 09/26/2013{ MBS Paydown 0.199622401....... | ..cooevvvvvercvnveres | vvvvriinnine 14,039 | .cooovrrrnees 14,039 | ..o 14,039 | 14,038 | 0 | (335) 0 (335) 0 09/26/2036 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... 07/26/2013| Pass-Through Los: 0 8871 | i 2768 | 0 | 0 [ (83) 0 (83) 0 09/26/2036| 6*.........
47232D BN  1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... 08/26/2013| Pass-Through Loss 0 8,353 | i 1,982 | 0 | 0 | (60) 0 (60) 0 0 0 | o0 | i {1 [ I 23 |09/26/2036| 6*.........
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... 09/26/2013| Pass-Through Loss 0 5,610 | v 1751 | 0 | 0 [ (53) 0 (53) 0 09/26/2036| 6*.........
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36. .107/21/2013| MBS Paydown 0.350699582 5,401 5,401 32 0 32 0 05/21/2036( 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36 08/21/2013{ MBS Paydown 0.342574083....... | ..coccervmvverovenires | v 27,304 | oo 27,304 161 0 161 0 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36 09/21/2013{ MBS Paydown 0.335899651....... | c.ovveverererervrniines | wovrereienens 22,428 | .o 22,428 132 0 132 0 05/21/2036| 1FM.....
47232D CL 4| JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... 08/21/2013| Pass-Through Loss (0 I 19,373 | oo 5,939 |0 | 0 | (297) 0 (297) (0 I 19,373 | v 0|...(19,373)] ... (19,373) [ wvvrrnenn 439 | 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... 08/31/2013| Book Value Adjustment 0 0 | im0 | 27,122 | 0 | 0 0 0 (U I (19,944) | oo 0]...19944 | ... 19,944 | . 0 |05/21/2036| 1FM.....
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47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 09/21/2013| Pass-Through Los: 0 0 (715) L0 I 27,106 | oo (VN I (27,106) | ... (27,108) | ........ 1,056 | 05/21/2036( 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ... 09/30/2013| Book Value Adjustment 0 0 0 0 (26,535) | ...cvvveeennc0 | e 26,535 | ...... 26,535 05/21/2036( 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36... .| 07/26/2013| MBS Paydown 0.071375814.. 0 2 0 ..22,842 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 07/31/2013| Book Value Adjustment 0 0 0 0 (22,842)| ... 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 08/26/2013| MBS Paydown 0.058791378....... | ..ocvrererneerninineins | cvvrereriiens 37,776 | oo 31,776 | e 37,776 |l 37,770 | 0 | i (3,874) | 0 | oo (3.874) [ a0 [ s 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 08/31/2013| Book Value Adjustment 0 0 | oorreeeriiereen [ e [ 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 09/26/2013{ MBS Paydown 0.044977158....... | ccovevrmrverininines | vvrinvirninns 41,468 | oo 41,468 | ..covveren 41,468 | ..ooovvvnnn 41,460 | .oooverennes 0 874 0 | o874 | 0 [ 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 09/30/2013| Book Value Adjustment 0 0 (V1 I 237,057 | oo (U I 0 0 12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 07/26/2013| Pass-Through Los: 0 4,630 | oo, 1,086 [ .o (V1 0 9 0 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 08/26/2013| Pass-Through Loss 0 6,542 | oo 1,535 [ oo (V1 0 | oo (13) 0 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 08/31/2013| Book Value Adjustment 0 {0 | i [ 30,271 [ 0 | 0 0 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 09/30/2013| Book Value Adjustment 0 | covreeerreenrieeneen0 | v [ 30,271 [ a0 | e 0 0 12/26/2036| 6FM.....
47232D CZ 3| JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37... .1 07/26/2013| MBS Paydown 0.410460957....... 6,916 121 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 07/31/2013| Book Value Adjustment 0 | 0 | e [ 730,099 [ 0 | v 0 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 08/26/2013 MBS Paydown 0.407402898....... 6,658 489 0 06/26/2037( 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 08/31/2013| Book Value Adjustment 0 {0 |0 [ 730,099 [ 0 | e 0 0 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 09/26/2013 MBS Paydown 0.402925257....... 9,748 206 0 06/26/2037( 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 09/30/2013| Book Value Adjustment 0 {0 | v [ 730,099 [ oiiiiieind0 | 0 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 07/31/2013| Book Value Adjustment 0 {0 | e [ 038,860 [ oiciiennd0 | e 0 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 08/26/2013| Pass-Through Loss 0 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2013| Pass-Through Loss 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37. .1 07/26/2013| MBS Paydown 0.280785693.. .0 08/26/2037( 1FM.....
47232D DC 3| JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 08/26/2013 MBS Paydown 0.247625983 0 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 09/26/2013{ MBS Paydown 0.214981802 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 07/26/2013| Pass-Through Loss 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 07/31/2013| Book Value AdUStMeENt..........c.co. | cvoerermeeneevvnrinenes [ vevrvvrnserineinnns0 | e |0 [ 87,297 [ 0 | 0 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 08/26/2013| Pass-Through LOSS..........cc.oeveene [ corerirererneenneinnenns | eeerneenneinneinenens0 | o346 | i 104 | 0 [ 377 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 08/31/2013| Book Value AdUStMeENt..........ccco. | cvverermreneennninens [ vevrverivnnrinerinens0 | e |0 [ 87,297 [0 | 0 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 09/26/2013| Pass-Through Los: A48 | 849 | 0 | 0 55 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 09/30/2013| Book Value Adjustment 0 [ om0 | 87,297 | i, (V1 IO 0 0 0 0 08/26/2037( 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 07/26/2013{ MBS Paydown 0.045216147....... | c.oveveevvercveneres | e 70,471 | v 70,471 0 0 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35. .1 07/31/2013| Book Value Adjustment 0 0 0 ..258,396 0 0 0 09/26/2035( 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 08/26/2013{ MBS Paydown 0.041364292....... | ..cocoovvvvvercvnnines | vvvvrirnnine 16,009 | .coovrvrnees 16,009 | .ovoovrrrnee 16,009 ...16,009 0 0 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 08/31/2013| Book Value Adjustment 0 0 (V1 IO 258,396 | ..coovrrinnens (1 0 0 0 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35....... | ..... 09/26/2013| MBS Paydown 0.027515283....... | ccovevermrvernvernenes | covrinrinninns 57,559 | oovrvrrnnnn 57,559 | covvrerrns 57,559 | covrvrirnnn 57,559 | oo (V1 0 0 0 0 09/26/2035| 1FM.....




Statement for September 30, 2013 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE D - PART 4

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

02'5030

1 2 3 4 5 6 7 9 10 Change in Book/Adjusted Carrying Value 17 18 19 20 21 22
F 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Exchange | Realized Total Interest/ nation
e Book/ Other Than Total Foreign Gain Gain Gain Stock Stated or
i Number of Adjusted Temporary Change in Exchange (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Impairment B/A.C.V. Change in on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Actual Cost Value Recognized | (11+12-13) | BJA.C.V. Disposal Disposal Disposal |During Year| Date (a)
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... 05/31/2013| Book Value Adjustment (V1 0 0 0 0 06/26/2037| 1FM.....
47232D 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37 07/26/2013| MBS Paydown 0.191283004 ..20,761 0 (95) 0 06/26/2037( 1FM.....
47232D 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37.. .1 09/26/2013| MBS Paydown 0.097885882.. ..25,945 0 (119) 0 06/26/2037| 1FM.....
47232D 2 [ JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37 09/30/2013| Book Value Adjustment 0 0 06/26/2037( 1FM.....
47232D 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36 07/26/2013| MBS Paydown 0.007324497........ | c.oevevvvvvvvcnerivens | covveirerrnnn 22,268 | o0 22,268 | oo 0 0 12/26/2036| 1FM.....
47232D 41 JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36 07/31/2013| Book Value Adjustment 0 0 12/26/2036| 1FM.....
47232D 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36 08/26/2013| MBS Paydown............cccvevevveenes | crverirerineeinncnnn | ovviverennn8,409 | 6,409 | o 0 0 12/26/2036| 1FM.....
47232D 41 JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36 08/31/2013| Book Value Adjustment 0 0 12/26/2036| 1FM.....
47232D 2 [ JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36 08/26/2013| MBS Paydown 0.974843513 0 (3) 12/26/2036| 1FM.....
47232D 2| JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36 09/26/2013| MBS Paydown 0.85534036. 0 (15) 12/26/2036| 1FM.....
47232D 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... 07/26/2013| Pass-Through Los: 0 146 06/26/2037( 1FM.....
47232D 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... 07/31/2013| Book Value Adjustment 0 0 06/26/2037( 1FM.....
47232D 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. .| 08/26/2013| Pass-Through Loss. 0 12 06/26/2037( 1FM.....
47232D 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... 08/31/2013| Book Value Adjustment 0 0 06/26/2037( 1FM.....
47232D 9 [JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... 09/26/2013| Pass-Through Loss 0 85 06/26/2037| 1FM.....
47232D 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... 09/30/2013| Book Value Adjustment 0 0 06/26/2037| 1FM.....
47232Q 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......c..ocvnuce. 07/26/2013| MBS Paydown 0.453011291 0 585 11/26/2037| 1FM.....
47232Q 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE........c.cc0.u... 08/26/2013| MBS Paydown 0.448766477 0 671 11/26/2037| 1FM.....
47232Q 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE........cccceou... 09/26/2013| MBS Paydown 0.428369789 0 825 11/26/2037| 1FM.....
47232V 0 [JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ 07/26/2013| MBS Paydown 0.361988225 0 24 02/26/2037| 1FM.....
47232V 0 [ JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ 08/26/2013| MBS Paydown 0.354229798 0 30 02/26/2037( 1FM.....
47232V 0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37 09/26/2013| MBS Paydown 0.343273758 0 49 02/26/2037( 1FM.....
47232V 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... 07/26/2013| Pass-Through Loss 0 0 02/26/2037( 1FM.....
47232V 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... 08/26/2013| Pass-Through Los: 0 0 02/26/2037( 1FM.....
47232V 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... 09/26/2013| Pass-Through Loss 0 0 02/26/2037| 1FM.....
47232V 9 [JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... 02/26/2013{ MBS Paydown 0.395787568 0 0 02/26/2037| 1FM.....
47232V 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... 03/26/2013| MBS Paydown 0.387660335 (V1 0 0 0 02/26/2037| 1FM.....
47232V 9 [JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... 04/26/2013{ MBS Paydown 0.383508813 0 0 02/26/2037( 1FM.....
47232V 9 [JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... 05/26/2013{ MBS Paydown 0.378032419 0 0 02/26/2037| 1FM.....
47232V 9 JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... 07/26/2013| MBS Paydown 0.36196833......... 0 9 02/26/2037( 1FM.....
47232V 9 [ JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... 08/26/2013{ MBS Paydown 0.354209008 0 12 02/26/2037( 1FM.....
47232V 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37. 09/26/2013| MBS Paydown 0.343251705.. 0 21 0 02/26/2037( 1FM.....
47232V 8 | JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37........... 07/26/2013| Pass-Through Loss 0 (32) 0 02/26/2037| 1FM.....
47232V 8 | JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37........... 08/26/2013| Pass-Through LOSS..........cccoveeens | corvereererneenneinnenns | eevvneennnnnerieeens0 | v, 165 | i 3,655 | v 0 0 (24) 0 (V1 IO (11 I (V] IO 160 | 02/26/2037| 1FM.....
47232V 8 [ JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37........... 09/26/2013| Pass-Through LOSS..........c.covveves | coovevennevrsnniinneins | connevinnniisnniinnns0 | v 5,907 | v 5,184 | oo 0 0 (34) 0 (V1 I (V1 IO (1[N 255 |02/26/2037| 1FM.....
47232V 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... 07/26/2013| MBS Paydown 0.543557477....... | ccoeveneernvrennernenes | oneernerennn 28,723 | 28,723 | oo 26,294 | ...ocoonnvn. 26,438 0 275 0 | e 28,723 | o (V] IO (V1 (V] IO 394 | 09/26/2035| 1FM.....
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47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ... 08/26/2013 MBS Paydown 0.537476662....... | ...ccovevrererevrinines | ovrineienine 18,032 | .o 18,032 212 0 212 0 09/26/2035| 1FM.....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 09/26/2013{ MBS Paydown 0.531391206....... | c.ovevereerrerevnnires | v 18,046 | ...cccovonce 18,046 244 0 244 0 09/26/2035( 1FM.....
47232V BA 9| JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35. .| 07/26/2013| Pass-Through Loss. 0 6,520 133 0 133 0 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 07/31/2013| Book Value Adjustment 0 0 | om0 | 8,205 | 0 [ 0 0 0 0 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 08/26/2013| Pass-Through Loss 0 6,610 135 0 135 0 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 08/31/2013| Book Value Adjustment 0 0 | om0 | eiriirnenn8,205 | 0 [ 0 0 0 0 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 09/26/2013| Pass-Through Loss 0 8,771 139 0 139 0 09/26/2035( 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 09/30/2013| Book Value Adjustment 0 0 0. 6,205 | .ooovrrrerine (U I 0 0 0 0 09/26/2035| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 07/26/2013| MBS Paydown 0.497844454....... | ...ccovvveneenvenneins | cerrireiinnd 63,325 | .oovrnne 63,325 | .o 51,872 | oo 49,497 | oo, (1 I 0 0 0 0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 08/26/2013| MBS Paydown 0.489987566....... | ....cveverrerreinenes | covrvrnriiens 55,503 | .ovvverneene 55,503 | .cvvoerire 45,465 | .............. 43,383 | oo (V0 I 0 0 0 0 11/26/2036| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 09/26/2013| MBS Paydown 0.479947678....... | ..oceeeeerneernrernneins | ceeeverinnns 70,925 | oo 70,925 | oo 58,097 | .oovrrrenne 55,437 | oo (1 0 0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. 07/26/2013| Pass-Through Loss 0 0 (30) 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. .1 07/31/2013| Book Value Adjustment 0 0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. 08/26/2013| Pass-Through Los: 0 0 (18) 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 08/31/2013| Book Value Adjustment 0 0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 09/26/2013| Pass-Through Loss 0 0 (14) 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 09/30/2013| Book Value Adjustment 0 0 0 0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 07/26/2013| MBS Paydown 0.346800155....... | ...cvererereerieenenns | oevererinnns 22,281 | oo 22,281 | oo 22,281 | oo 22,128 | oo 0 66 0 66 0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 08/26/2013| MBS Paydown 0.339610802....... | ...cverevereereerneens | oeeeerinnens 19,529 | oo 19,529 | oo 19,529 | oo 19,395 [ v 0 58 0 58 0 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 09/26/2013| MBS Paydown 0.330423923....... | ..ccorererniennnininns | veveeninnns 24,954 | ... 24954 | .............. 24,954 | ............. 24783 | oo 0 82 0 82 0 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.... 07/26/2013| Pass-Through Loss 0 | oo ,891 | 765 | 0 [0 | 1,036 | .overvrrennnd (V1 I 1,036 0 11/26/2036| 1FM.....
47232V BQ  4|JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36 .| 08/26/2013| Pass-Through Loss 0 609 0 609 0 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.... 09/26/2013| Pass-Through Loss 0 472 0 472 0 11/26/2036| 1FM.....
47232V BW 1 |JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 07/26/2013| MBS Paydown 0.092581819....... | ..ocvvreverneernreinneins | eveverinnnd 66,305 | ..cocvvrnene 66,305 | ...ccccc.eee0.66,305 | orvrirrnn86,305 | o0 | 0 0 0 0 11/26/2037| 1FM.....
47232V BW 1 |JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 08/26/2013| MBS Paydown 0.003283707....... | ...cvvrevereerreineies | vevererinens 34,137 | oo 34137 | oo 34137 | 34137 [0 | 0 0 0 0 11/26/2037| 1FM.....
47232V BW 1 |JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37....... | ..... 09/26/2013| MBS Paydown 0.0...........cocccrnec. 1,255 1,255 | oo 1,255 | 1,255 | 0 [ 0 0 0 0 11/26/2037| 1FM.....
47232V BX 9 |JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37....... | ..... 09/26/2013 MBS Paydown 0.936744205....... | c.cocovrvrvereveinines | ovvivrininins 72,545 | oo 72,545 | ..o 59,810 | i 72,545 | 0 [ 1,519 | oo (V1 I 1,519 [ oo 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 07/26/2013| Pass-Through Loss 0 4,407 199 0 199 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 07/31/2013| Book Value Adjustment 0 0 | cvvereerrmrernennnnd0 | ieree883,836 | o0 [ 0 0 0 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 08/26/2013| Pass-Through Loss 0 5,370 242 0 242 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 08/31/2013| Book Value Adjustment 0 0 | im0 | 883,836 | o0 [ 0 0 0 0 . 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. .| 09/26/2013| Pass-Through Loss. 0 ...16,977 766 0 766 0 .16,977 (16,977) | ..... (16,977) | . 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 09/30/2013| Book Value Adjustment 0 0 | o0 | 883,636 | o0 [ 0 0 0 0 (16,977) | vevvvvreen0 | s 16,977 | ...... 16,977 11/26/2037| 1FM.....
47232V CA  8|JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 07/26/2013| MBS Paydown 0.93272331......... | coeeeeeeerneerneeinneens | veeveeinnnns 18,906 | ...oovvvnees 18,906 20 0 20 (1 I 18,906 | .cooovvencnnd (V1 IO (11 I (VI IO 654 |07/26/2036| 1FM.....
47232V CA 8 |JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 08/26/2013 MBS Paydown 0.932519377....... 148 148 33 0 33 0 148 (V1 I (V1 IO (0[N IO 6 |07/26/2036| 1FM.....
47232V CA  8|JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 09/26/2013| MBS Paydown 0.87942546......... | ..oceereveneerneninnenns | cveveerinnens 38,418 | oo 38,418 | .o 38,418 | 138,281 | 0 | 6 0 6 0 | e 38,418 | oo (V] IO (V1 (V)N I 1,711 | 07/26/2036| 1FM.....
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47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ 07/26/2013| Pass-Through Los: 0 6,864 0 (66) 0 07/26/2036 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ 07/31/2013| Book Value Adjustment 0 0 0 0 0 ( 07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.. .| 08/26/2013| Pass-Through Loss. 0 .. 14,742 0 (141) 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ 08/31/2013| Book Value Adjustment 0 0 0 0 0 07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ 09/26/2013| Pass-Through Loss 0 6,186 0 (59) 0 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ 09/30/2013| Book Value Adjustment 0 0 0 0 0 07/26/2036| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ 07/26/2013| MBS Paydown 0.15378969. 9,175 9,175 0 0 0 04/26/2037( 1FM.....
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ 08/26/2013{ MBS Paydown 0.147245351....... | c.ovevervvvercvenenes | e 14,840 | oo, 14,840 0 0 0 04/26/2037| 1FM.....
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ 09/26/2013{ MBS Paydown 0.142221964....... | c.covevervrrercvrnines | ovvvrinnnins 11,391 | o 11,391 0 0 0 04/26/2037( 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 07/26/2013| MBS Paydown 0.465623828....... | ....ccoeverneernirinenes | covvieriens 19,372 | v 19,372 ) 0 (386) 0 04/26/2036| 3FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 08/26/2013{ MBS Paydown 0.450295434....... | c.covevervrverevrnines | v 21,138 | v 21,138 ) 0 (203) 0 04/26/2036| 3FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 09/26/2013 MBS Paydown 0.442517882....... | c.covevrvrrverivernnnes | cvvvivvinninns 10,725 | oo 10,725 ) 0 (48) 0 04/26/2036( 3FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.. .| 07/26/2013| Pass-Through Loss. 0 A179 527 (5) 0 (5) 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ 07/31/2013| Book Value Adjustment 0 0 0 | e ,930 | o0 [ 0 0 0 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ 08/26/2013| Pass-Through Loss 0 634 283 | oo (V1 IS 0 2 0 2) 0 04/26/2036( 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ 08/31/2013| Book Value Adjustment 0 0 0 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ 09/26/2013| Pass-Through Loss 0 0 (5) 0 04/26/2036( 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ 09/30/2013| Book Value Adjustment 0 0 0 0 04/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36 07/26/2013| MBS Paydown 0.425401453 0 (6) 0 03/26/2036 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36 08/26/2013| MBS Paydown 0.410424939 0 (14) 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36 09/26/2013{ MBS Paydown 0.402009217 0 (10) 0 03/26/2036 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37.. 07/26/2013| MBS Paydown 0.276033003.. 0 (122) 0 03/26/2037( 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37 08/26/2013 MBS Paydown 0.269937028 0 (57) 0 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37 09/26/2013 MBS Paydown 0.259187392 0 (113) 0 03/26/2037| 1FM.....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37 07/26/2013| Pass-Through Loss 0 (91) 0 03/26/2037| 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37 08/26/2013| Pass-Through Loss 0 (131) 0 (V1 IO (1 I (V1 IO 283 |03/26/2037| 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37 09/26/2013| Pass-Through Loss 0 (121) 0 (V1 IO (0 I (VI IO 293 |03/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37 07/26/2013| MBS Paydown 0.18798563......... 0 6 0 | voirerrnnn22,559 | oo (V1 IO (0 I (V] I 757 | 04/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37 08/26/2013| MBS Paydown 0.176909502 0 10 0| v 18,182 | (V1 IO (1 I (VI IO 697 |04/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37 09/26/2013| MBS Paydown 0.169940831 0 10 0 | i 11,439 | 0 04/26/2037( 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37 07/26/2013| Pass-Through Loss 0 (205) 0 0 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37.. .| 08/26/2013| Pass-Through Loss 0 (213) 0 0 04/26/2037( 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37 09/26/2013| Pass-Through Loss 0 (194) 0 0 04/26/2037| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ 07/26/2013| MBS Paydown 0.119743714 0 0 0| v 20,562 | oo (V1 IO (11 I (VI IO 660 |02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ 08/26/2013| MBS Paydown 0.112498391 0 0 0| e 15,267 | o (1[N IO (V1 IO (1[N 560 |02/26/2036| 1FM.....
47232V EW 8| JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ 09/26/2013| MBS Paydown 0.108421522 0 0 0 | 8,591 | e (V] IO (V1 (V] IO 354 | 02/26/2036| 1FM.....
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47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 07/26/2013| Pass-Through Los: 0 4,044 563 | oo (V1 (1 I (72) 0 (72) 0 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 07/31/2013| Book Value Adjustment 0 0 0 0 0 02/26/2036( 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36.. .| 08/26/2013| Pass-Through Loss. 0 4,685 0 (84) 0 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 08/31/2013| Book Value Adjustment 0 0 0 0 0 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 09/26/2013| Pass-Through Loss 0 .8,566 0 (153) 0 02/26/2036 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 09/30/2013| Book Value Adjustment 0 0 0 0 0 02/26/2036| 5FM.....
47232V FD 9 |JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 07/26/2013 MBS Paydown 0.202723162....... 7,633 7,633 0 19 0 01/26/2036( 1FM.....
47232V FD 9 |JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 08/26/2013| MBS Paydown 0.138040164....... | ...cvereverneerieirnenns | veveerenens 13,009 | oo 13,009 0 40 0 01/26/2036| 1FM.....
47232V FD 9 |JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 09/26/2013 MBS Paydown 0.123703072....... 2,884 2,884 0 17 0 01/26/2036( 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... | ..... 07/26/2013| Pass-Through Loss 0 235 0 3) 0 01/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... | ..... 08/26/2013| Pass-Through Los: 0 (3) 0 01/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... 09/26/2013| Pass-Through Loss 0 2) 0 01/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36 .107/26/2013| MBS Paydown 0.149552577 0 214 0 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.... 08/26/2013 MBS Paydown 0.133212015 0 264 0 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.......... | ..... 09/26/2013| MBS Paydown 0.116871452 0 321 0 06/26/2036( 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 07/26/2013| Pass-Through Loss 0 515 0 06/26/2036| 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 07/31/2013| Book Value Adjustment 0 0 0 06/26/2036( 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 08/26/2013| Pass-Through Loss 0 375 0 06/26/2036| 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 08/31/2013| Book Value Adjustment 0 0 0 06/26/2036 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 09/26/2013| Pass-Through Loss 0 2 0 06/26/2036| 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36. 09/30/2013| Book Value Adjustment 0 0 0 06/26/2036| 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/4 .1 07/26/2013| MBS Paydown 0.325524886.. 0 0 0 01/26/2047( 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47... 08/26/2013 MBS Paydown 0.315023069 0 0 0 01/26/2047| 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47....ccccce. | vonee 09/26/2013 MBS Paydown 0.294326635 0 0 0 01/26/2047| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 07/26/2013| MBS Paydown 0.193141132....... 0 0 0 02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 08/26/2013| MBS Paydown 0.177011757....... | ceeevereverneernvninenns | vevereeinnens 10,152 | oo 10,152 0 0 0 02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 09/26/2013{ MBS Paydown 0.148178905....... | c.oveevervriverevnnires | ovrivrininins 18,147 | v 18,147 0 0 0 02/26/2036( 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 07/26/2013| Pass-Through Loss 0 2,999 0 (72) 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 07/31/2013| Book Value Adjustment 0 0 0 0 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 08/26/2013| Pass-Through Loss 0 295 0 7 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... 08/31/2013| Book Value Adjustment 0 0 0 0 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36 .| 09/26/2013| Pass-Through Loss 0 .3,897 0 (93) 0 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... 09/30/2013| Book Value Adjustment 0 0 0 0 0 02/26/2036| 6FM.....
477704 AC 9| JOBSON MEDICAL T/L L+900 12/31/2014........cocones | vonee 06/30/2013| Paydown 100.0........ 2,938 2,938 0 153 0 12/31/2014{5...........
47770# AC 9| JOBSON MEDICAL T/L L+900 12/31/2014........cocovver | vorne 09/30/2013| Paydown 100.0........ 2,933 2,933 0 245 0 12/31/2014|5...........
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.........cccccomvvmevernee | ceene 07/25/2013| MBS Paydown 0.18155049......... | ..oceerereneerneeinnenns | vvvveeinnens 10,995 | oo 10,995 | ovviieeenn8,906 | o 2477 | 1,922 | 0 | (1 1,922 | oo 0 07/25/2029| 4AM.....
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50179A AH  0|LBUBS 2007-C1 AJ MEZ 5.484 02/15/2040.............. | ..... 08/27/2013| CANTOR FITZGERALD & CO.... | c.cocreereneerivrinneins | ceereens 2,954,069 | .........3,000,000 | ......... 2,870,625 | .........2,880,382 | ...ccccocveenn0 | 14,400 | oo 0 | oo 14,400 | .cooovvennennd 0| e 2,885,030 02/15/2040| 1FM.....
525198 AD 5|LABMH 2001-B A4 SEQ 5.27 9/15/18... . 07/15/2013| MBS Paydown 0.189043018 ..39,825 ..39,813 0 0 0 ..39,825 09/15/2018| 1AM.....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18 .1 08/15/2013| MBS Paydown 0.185241357... ..38,017 ..38,005 0 0 0 ..38,017 09/15/2018( 1AM.....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18... 09/15/2013 MBS Paydown 0.181648419 0 0 0 09/15/2018( 1AM.....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 07/25/2013| MBS Paydown 0.604493154....... | ..cccovvrirererniernnens 0 3,157 0 12/25/2035| 1FM.....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 08/25/2013{ MBS Paydown 0.594598831....... | c.overevvevervrnires | v 49472 | oo A94T2 | 35,620 | .oovorerrrnn36,696 | o0 | e 7,429 | (1 I, 7429 | e 0 12/25/2035| 1FM.....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 09/25/2013{ MBS Paydown 0.588994611....... | c.oveevererrveriveneines | vervveirnnnnn 28,021 | ooverereni28,021 [ i 0 [ orrenenn20,785 | a0 [ 1,502 | (V1 IO 1,502 [ oo 0 12/25/2035| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccovveverevrs | e 07/25/2013{ MBS Paydown 0.3005599........... | ccoverermrereroveneres | v 29,735 | .ovrerenn29,735 | i 20,220 0 (146) 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........coccervvrrmnees | ceene 07/25/2013| Pass-Through Los: 0| e 10,549 | oo TATA | i (V1 (1 I 0 0 0 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........cocccrvvvevrns | creee 07/31/2013| Book Value Adjustment 0 0 (V1 I 1,011,414 | o (V0 I 0 0 0 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........coecermerranees | ceene 08/25/2013| MBS Paydown 0.292945383....... | ..ocvereverneerneeiineins | eeeeeeeinnns 45,017 | oo 45,017 | oo 30,612 | oo 25,142 | oo, (1 T (193) 0 (193) 0 06/25/2037| 1FM.....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037... 08/25/2013| Pass-Through Loss 0 0 0 06/25/2037( 1FM.....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037 .| 08/31/2013| Book Value Adjustment 0 0 0 06/25/2037| 1FM.....
52521R AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037... 09/25/2013 MBS Paydown 0.28946691......... 0 (88) 0 06/25/2037| 1FM.....
525221 AS 6 |LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 07/25/2013{ MBS Paydown 0.388873211....... | covveevererrverrninines | covrinvinnnnnd 92,747 | ovvvvrrns 92,747 | oveereren82,197 | 89,157 [ i | e 1,674 | (V1 IO 1674 | oo 0 09/25/2035( 1FM.....
525221 AS 6 |LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 08/25/2013| MBS Paydown 0.368583332....... | c.covvereerveeneriienes | vveiieinns 128,029 | .oovvvrne 128,029 3,533 (1 I 128,029 | ..ovvveerennnd (V1 IO (1 I (V] I 4,725 | 09/25/2035| 1FM.....
525221 AS 6 |LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 09/25/2013| MBS Paydown 0.336613945....... 223,786 | ............ 223,786 0 8,474 [V IO 223,786 | ..oovvrene (0[N IO (V1 IO 0 [ 9,456 |09/25/2035| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........ccvvvvverer | coene 05/25/2012| Prior Period Adjustment 0 0 0 0 0 (V1 IO (U I (V1 IR 0 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........ocoovvvveres | o 07/25/2013 MBS Paydown 0.381020902....... 3,460 3460 | 2,249 | 3,918 | 0 [ 1719 | (1 I 1,719 | s 0 01/25/2037( 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........ccoevvvevurer | oene 07/25/2013| Pass-Through Loss 0 7,705 0 0 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 08/25/2013{ MBS Paydown 0.370383117....... 1,768 1,768 0 3,275 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .| 08/25/2013| Pass-Through Loss. 0 ...19,507 0 0 0 01/25/2037( 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... . 09/25/2013{ MBS Paydown 0.369110311....... 2,546 2,546 0 392 0 01/25/2037| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 07/25/2013{ MBS Paydown 0.309539941........ | c.vvvevermrverevnnenes | v 10,175 | v 10,175 0 161 0 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 08/25/2013| MBS Paydown 0.303036814....... | ...ccoueverneeieiienns | covrererieens 32,516 | oo 32,516 0 802 0 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 09/25/2013{ MBS Paydown 0.292802818....... | ..coccoveevirerevenerer | e 51,170 | v 51,170 0 3,397 0 07/25/2047| 1FM.....
535555 ZZ 2 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/201...... | ... 08/31/2013| Paydown 100.0........ 16,808 | .o 16,808 0 0 0 07/23/2018|4Z........
535555 ZZ 2 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/201...... | ..... 09/30/2013| Paydown 100.0........ 16,808 | ..o 16,808 0 0 0 07/23/2018|4Z........
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034........cccccouvcrne | ceene 07/25/2013| MBS Paydown 0.445274667....... | ...occorvveneenneernenes | errerneennn50,358 | v 50,358 0 17 0 02/25/2034| 1AM.....
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034........c.ccoceves | o 08/25/2013 MBS Paydown 0.43086664......... | ..coccovrvrrverivenines | crrrieeernnnn 36,020 | s 36,020 0 107 0 02/25/2034( 1AM.....
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034 e 09/25/2013| MBS Paydown 0.399004124....... ....19,656 ...78,036 0 672 0 02/25/2034| 1AM......
54323M AJ  7|LONGVIEW POWER TL FAC L+475 2/28/14............ | ..... 08/21/2013| Private Placement.. ..819,695 ..534,097 0 0 0 02/28/2014| 4FE......
54323M AN 8 |LONGVIEW POWER SYN LC L+475 02/28/2014...... | ..... 08/21/2013| Private Placement.. ...83,500 0 0 0 02/28/2014| 4FE.......
55265K G7  8|MASTR 2003-7 4A42 INV 9/25/2033........ccocomerermeeins | ceeee 07/25/2013| MBS Paydown 0.52727914......... | oo | cevrrnennn 30,604 | oo 30,604 | ....c.e..28,557 | oo 23,168 | o0 | 1,436 | (1 I 1,436 | oo 0 09/25/2033| 1FM.....
55265K G7  8|MASTR 2003-7 4A42 INV 9/25/2033.........ccccovvverrvrns | vurne 08/25/2013{ MBS Paydown 0.51907957......... | covveevermrrvernvenenes | cvvrineernnnnn 12,299 | s 12,299 | oo b TVATT | 9,311 664 0 09/25/2033( 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........cocooverermieine | ceene 09/25/2013| MBS Paydown 0.49691538 33,246 | ..o 33,246 | ....cce0e..31,023 | e 25,168 0 3,503 0 09/25/2033| 1FM.....
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576434 MS 0 |MALT 2004-2 8A2 |0 FLT 03/25/2034 07/25/2013| MBS Paydown 0.0...........cccccnu... 0 0 0 0 | covvrrreeennd0 | e 0 | o0 | e 0 |03/25/2034| 3FE......
576434 0| MALT 2004-2 8A2 |0 FLT 03/25/2034.. 08/25/2013| MBS Paydown 0.0.. 0 0 0 0 03/25/2034| 3FE......
576434 0| MALT 2004-2 8A2 |0 FLT 03/25/2034.. .109/25/2013| MBS Paydown 0.0. 0 0 0 0 03/25/2034| 3FE......
576434 5[ MALT 2004-9 A6 NAS STP 08/25/2034.... 07/25/2013 MBS Paydown 0.27317155. 0 34 (U I 73,163 08/25/2034( 1FM.....
576434 5| MALT 2004-9 A6 NAS STP 08/25/2034. 08/25/2013| MBS Paydown 0.2706211........... 0 11 LV I 21,679 08/25/2034| 1FM.....
576434 5| MALT 2004-9 A6 NAS STP 08/25/2034. 09/25/2013| MBS Paydown 0.26200568......... 0 39 (VI IO 73,231 08/25/2034( 1FM.....
58501W 4|STEER Z1 A (JCP) 7.54 03/01/2017 09/01/2013| Paydown 100.0........ 0 (790) (VN IO 133,474 03/01/2017|5...........
585515 4 | MELLON FUNDING 5.20 05/15/2014 06/26/2013| Prior Period Adjustment 0 (V1 (V0 0 0 0 0 05/15/2014| 1FE......
59022V 5| MLMI 2006-OPT1 A2B SEQ SSNR FLT 08/25/37 07/25/2013| MBS Paydown 0.177096196....... | ..oceervrenrenneirnenen | errreennnni 20,301 | i 20,301 [ oo (V1 IO 19,973 [ oo (1 I 1,723 | (0 I 20,301 [ o0 [ e, 0 | o0 | e 9 |08/25/2037| 4AM.....
59022V 5| MLMI 2006-OPT1 A2B SEQ SSNR FLT 08/25/37 08/25/2013| MBS Paydown 0.170484131....... | c.coevervvevnvvvninens | cverreenen 99,181 | i 99,181 | oo 96,454 | ...cooonven. 97,580 | .oovrerirnns 0 2,701 (U I 99,181 [ o0 [ o, 0 | civereenn0 | s 67 | 08/25/2037| 4AM.....
59022V 5| MLMI 2006-OPT1 A2B SEQ SSNR FLT 08/25/37 09/25/2013| MBS Paydown 0.163289312....... | c.cocverererneennenneens | cerrnrnnn 107,922 | e 107,922 | covvvrnees 104,954 | ..ccoounee 106,181 | oo 0 2,939 (1 I 107,922 | o0 | v 0 | cevverreeennd0 | s 99 | 08/25/2037| 4AM.....
60688V 8 | MMODAL INC TL B L+550 8/17/2019... 04/18/2013| ROYAL BANK OF CANADA....... 0 | ooveemriereeen0 [0 [0 | 0 | 0 | 0 | 08/17/2019| 3FE......
60688V 8 | MMODAL INC TL B L+550 8/17/2019 .| 06/28/2013| Paydown 100.0........ 0 08/17/2019| 3FE......
61744C 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36. 07/25/2013| MBS Paydown 0.297830211....... | c.eceeereneenreinneins | vvvereernei 23,483 | i 23,463 | 122,663 | ooiiirn22,688 | o0 | 1,481 | 0 | 03/25/2036| 2Z........
61744C 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36. 08/25/2013| MBS Paydown 0.28810323 03/25/2036| 2Z........
61744C 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36. 09/25/2013| MBS Paydown 0.283030613....... | ..oceerererneenvninnenns | vrrrerrneni20,290 | v 20,290 | i 19,599 | 19,620 | oo 03/25/2036| 2Z........
61749L 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36 07/25/2013| MBS Paydown 0.34291434......... | ..o | covriverieenen 1,240 | i 7,240 | 05,620 | 003,220 | o 06/25/2036| 1FM.....
61749L 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36 08/25/2013| MBS Paydown 0.33488804......... | ..ocerevevcenreinnens | cvvrrerrnen 10,434 | 10,434 | 8,100 | 4841 [ 0| 4424 | 0| s 06/25/2036| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36 09/25/2013| MBS Paydown 0.33394779......... | coeeerererneernnennenns | conrrrneriennenn 1,222 | i 1,222 | 949 | 544 | 06/25/2036| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 07/25/2013| MBS Paydown 0.79138972......... | ccovvverirererniernens 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.... 08/25/2013| MBS Paydown 0.78162711 10/25/2046( 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .1 09/25/2013| MBS Paydown 0.77199049 .17,082 10/25/2046| 1FM.....
61755F AA  3|MSST 2007-1 A1 SEQ FLT 06/25/2037.... 08/25/2013| MBS Paydown 0.23611996. ..19,522 06/25/2037| 1FM.....
61755F AA  3|MSST 2007-1 A1 SEQ FLT 06/25/2037 09/25/2013| MBS Paydown 0.23109436......... 06/25/2037| 1FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE 07/26/2013| MBS Paydown 0.526655587 04/26/2036| 4FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE 08/26/2013| MBS Paydown 0.520970827 04/26/2036| 4FM.....
61758M  AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE 09/26/2013| MBS Paydown 0.513159548....... | ..cccvvvvvnicniiivcis | cevvreennn.66,396 | ............66,396 | ..............68,947 | ............68,584 | ..ccccoeccnl0 | ceiien(1,524) | o0 [ 04/26/2036( 4FM.....
63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037 07/25/2013| MBS Paydown 0.930942642 03/25/2037| 1Z........
63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037 08/25/2013| MBS Paydown 0.907982176....... | ..cccverererneenveinnenns | cerrneenn 112,506 | ... 112,506 | ............ 105,264 | ...........105,366 | ..cocovcivvcnc0 | o 1,415 | 0 | 03/25/2037| 1Z........
63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037 09/25/2013| MBS Paydown 0.892030462 03/25/2037(1Z........
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 09/25/2013| MBS Paydown 0.704222739 04/25/2037| 1Z........
643529 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36 07/25/2013| MBS Paydown 0.703165581.. 10/25/2036| 1FM.....
643529 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36 08/25/2013| MBS Paydown 0.694434138 10/25/2036| 1FM.....
643529 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36 09/25/2013| MBS Paydown 0.679693695 10/25/2036| 1FM.....
643529 2 | NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36 07/25/2013| MBS Paydown 0.703165581 10/25/2036| 1FM.....
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643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 08/25/2013 MBS Paydown 0.694434138....... 8,731 8731 | e 5,806 | i 5,659 | o0 [ 1,597 | (1 I 1,597 10/25/2036
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 09/25/2013| MBS Paydown 0.679693695 .. 14,740 0 3,712 10/25/2036
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036. .1 07/25/2013| MBS Paydown 0.214653631.. 476,434 457377 .0 ..10,297 02/25/2036
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036... 08/25/2013 MBS Paydown 0.207147689 ..258,204 ..247,876 .0 ...1,956 02/25/2036( 1Z........
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036................ | e 09/25/2013| MBS Paydown 0.202185297....... | c.ocveeverneenvecnen | verrenen 170,708 | oo 170,706 | ............163,878 | ............ 163,878 0 982 02/25/2036| 1Z........
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037.........ccovvvees | cvrne 07/25/2013{ MBS Paydown 0.2628854........... | ccoccerrervervveinines | vrrieeeeeenn39,271 | i 39,271 | .o 36,031 | i 36,153 0 342 04/25/2037| 1FM.....
65106F AB 8| NCMT 2007-1 2A1 SEQ FLT 04/25/2037........cccovvvver | vorne 08/25/2013| MBS Paydown 0.26255914......... 2,610 2,610 | e 2,395 | e 2,403 | oo 0 30 0 30 04/25/2037( 1FM.....
65106F AB 8 |NCMT 2007-1 2A1 SEQ FLT 04/25/2037........ccovvvres | o 09/25/2013| MBS Paydown 0.25770658......... | ...cverererneereeenenns | veveeennens 38,820 | oo 38,820 | .....c.......35,618 | oo 35,738 | v 0 488 0 488 04/25/2037| 1FM.....
65535V KU  1|NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ..... 07/25/2013 MBS Paydown 0.19800342 8741 | 18,741 | v 17,406 | oo 18,229 | oo 0 321 0 321 03/25/2035| 1FM.....
65535V KU 1 |NAA2005-WF1 2A2 SEQ 4.786 03/25/2035.............. | ... 08/25/2013| MBS Paydown 0.19162681......... 0 154 03/25/2035| 1FM.....
65535V KU  1|NAA2005-WF12A2 SEQ 4.786 03/25/2035.............. | ..... 09/25/2013 MBS Paydown 0.18543152 0 159 03/25/2035( 1FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........coccrvrvees | o 07/25/2013 MBS Paydown 0.20217334......... 0 (53) 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047. .| 07/25/2013| Pass-Through Loss 0 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........cccovvveveee | o 08/25/2013 MBS Paydown 0.19963155......... 0 (70) 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.......c.coccrvrvees | o 08/25/2013| Pass-Through Loss 0 0 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........coccvvvvens | o 09/25/2013 MBS Paydown 0.197769434 0 (51) 03/25/2047| 4FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........ccocrvvvees | o 09/25/2013| Pass-Through Loss 0 0 03/25/2047| 4FM.....
665859 AJ 3 |NORTHERN TRST CO 5.50 08/15/2013.......cccocvree | eene 08/15/2013| Maturity 100.0..........covverrrmrererens | crvmrierissrssniienies | 202,000,000 | ........2,000,000 | .........1,992,220 | .........1,999,786 | .....ccocceeen.0 | 1eierrni1,085 | oo (1 I 1,085 08/15/2013| 1FE......
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.........ccccouves | curne 07/15/2013 MBS Paydown 0.312912022 0 0 05/15/2024( 1AM.....
67087T DE  8|OAK2002-A A3 ABS SEQ 6.03 05/15/24...........ccoee. | o 08/15/2013| MBS Paydown 0.310834206 0 0 05/15/2024| 1AM.....
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.........ccccouvs | wurne 09/15/2013{ MBS Paydown 0.305697684 0 0 05/15/2024| 1AM.....
68619A AN 7 |ORGN 2002-A A3 SEQ 6.17 05/15/2032.........ccccoevve | e 07/15/2013| MBS Paydown 0.062746269.. 0 12 05/15/2032| 1FE......
68619A AN 7 |ORGN 2002-A A3 SEQ 6.17 05/15/2032..........cccovere | venee 08/15/2013{ MBS Paydown 0.058645169 0 21 05/15/2032 1FE......
68619A AN 7 |ORGN 2002-A A3 SEQ 6.17 05/15/2032.........occovveee | o 09/15/2013 MBS Paydown 0.054463976 0 25 05/15/2032( 1FE......
73316P  GK 0 |POPLR 2005-5 AF6 NAS 5.331 11/25/35.......ccccvevre | eene 07/25/2013| MBS Paydown 0.693237014 0 2 11/25/2035| 1FM.....
73316P  GK 0 |POPLR 2005-5 AF6 NAS 5.331 11/25/35.......ccovuvrs | eene 08/25/2013| MBS Paydown 0.676491543 0 4 11/25/2035| 1FM.....
73316P  GK 0 |POPLR 2005-5 AF6 NAS 5.331 11/25/35......coccoveeee | o 09/25/2013| MBS Paydown 0.655801965 0 8 11/25/2035| 1FM.....
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046...........cccco. | weeee 07/25/2013| MBS Paydown 0.649545721 0 270 11/25/2046| 1FM.....
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046..........ccccccre | cuune 08/25/2013 MBS Paydown 0.626171235....... | ccoeevrvrvcrivrineres | cvvirerenn. 58,436 | i 58,436 | .. 54,857 | 55,116 | 0 | 1,901 | (V1 I 1,901 11/25/2046| 1FM.....
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046............cccoo. | vouee 09/25/2013 MBS Paydown 0.606953977....... | covevevervrrvcrivennnes | cvvrnrnnnnn 48,043 | i 48,043 | 45,101 | 85,313 | 0 | 1,335 | (V1 IO 1,335 11/25/2046| 1FM.....
749239 AD 1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046... 07/25/2013{ MBS Paydown 0.527879487 0 552 08/25/2046| 1FM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 .1 08/25/2013| MBS Paydown 0.516930682.. 0 2,125 08/25/2046( 1FM.....
749239 AD 1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046... 09/25/2013 MBS Paydown 0.507705156....... | c.oceveeeeverevnveres | vvrvreanee TRT2T | i TAT2T | e 87,586 | 68,842 | 0 ] 1,028 | (1N I 1,028 08/25/2046| 1FM.....
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037........ocoves | e 07/25/2013 MBS Paydown 0.731874377 0 386 05/25/2037| 1Z........
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037........cocevvs | e 08/25/2013 MBS Paydown 0.708127245 0 2,921 05/25/2037(1Z........
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037.........c.ccve. | e 09/25/2013| MBS Paydown 0.682226344 0 3,166 05/25/2037|1Z........
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74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36........... 07/25/2013| MBS Paydown 0.139345046....... | c..ooveneernneenerienes | coverrveinns 117,351 117,351 0 664 (1 I 117,351 | o0 | (11 I (V] IO 61 | 11/25/2036| 1Z........
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36.. 08/25/2013| MBS Paydown 0.124544277 ....165,243 ..165,243 .0 ..18,816 11/25/2036| 1Z........
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36.. .1 09/25/2013| MBS Paydown 0.112344524.. .136,204 .0 13,71 11/25/2036
74928H AA  4|RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039 07/16/2013{ MBS Paydown 0.938898968 ..63,711 0 (423) 09/16/2039
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039. 08/16/2013| MBS Paydown 0.93749869%4....... | ...occrvrevevvverinens | verirnenen 12,602 | i 0 (83) 09/16/2039
74928H AA  4|RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039 09/16/2013 MBS Paydown 0.935622196....... | ..occovrerverevnineres | rvreerennn 16,888 | i 0 (112) 09/16/2039
74931IN  AK 4 |RBSSP 2012-5 4A1 SEQ FLT 08/26/2036 RE........... 07/26/2013| MBS Paydown 0.528697281 0 395 08/26/2036
74931IN  AK 4 |RBSSP 2012-5 4A1 SEQ FLT 08/26/2036 RE........... 08/26/2013 MBS Paydown 0.484454738 (VN I 1,486 08/26/2036
74931IN  AK 4 |RBSSP 2012-5 4A1 SEQ FLT 08/26/2036 RE........... 09/26/2013{ MBS Paydown 0.438413123 0 (51) 08/26/2036
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 07/25/2013| MBS Paydown 0.336977164....... | ..cocvrvvenreeverivens | verirnenen 13,823 | i 0 312 02/25/2037
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 07/25/2013 Pass-Through Los: 0 0 02/25/2037
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 07/31/2013| Book Value Adjustment 0 0 0 02/25/2037( 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37.. .| 08/25/2013| MBS Paydown 0.330157671.. 0 662 0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 08/25/2013| Pass-Through Los: 0 0 0 02/25/2037( 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 08/31/2013| Book Value Adjustment 0 0 0 02/25/2037( 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 09/25/2013{ MBS Paydown 0.327650715....... | c.coverererererivnnires | vvvivrirenine 10,071 | v 10,071 0 244 0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 09/25/2013| Pass-Through Loss 0 2,464 0 0 0 02/25/2037( 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 09/30/2013| Book Value Adjustment 0 0 0 0 0 02/25/2037| 1FM.....
74966U AF 7 |RPIFINANCE TRUST TL L+250 11/9/2016............... 06/28/2013| Paydown 100.0........ 0 0 0 0 0 11/09/2016| 2FE......
74966U AF 7 |RPIFINANCE TRUST TL L+250 11/9/2016............... 09/30/2013| Paydown 100.0........ 4,867 4,867 0 37 11/09/2016| 2FE......
75406Y AB 3 |RASC 2006-KS9 Al2 SEQ FLT 11/25/2036... 07/25/2013{ MBS Paydown 0.15982859......... ....157,326 .157,326 .0 ..1,413 .0 11/25/2036| 6FE......
75406Y AB 3 |RASC 2006-KS9 Al2 SEQ FLT 11/25/203 08/25/2013| MBS Paydown 0.146969657... 128,589 ..128,589 .0 ..13,348 .0 11/25/2036| 6FE......
75406Y AB 3 |RASC 2006-KS9 Al2 SEQ FLT 11/25/2036... 09/25/2013 MBS Paydown 0.128542519 ...184,271 . 184,271 .0 .0 11/25/2036| 6FE......
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37...........coccrvvunee. 05/25/2013| Prior Period Adjustment. 0 0 0 0 0 04/25/2037| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36..........ccovvvurvrrnnes 07/25/2013| MBS Paydown 0.32371002 4,620 4,620 0 829 0 02/25/2036| 4FM.....
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2/25/36..........cocevvrvenecn 08/25/2013{ MBS Paydown 0.31888924......... | ccoverermvverveneres | v 10,100 | covvvreee 10,100 | .coeveereers 10,060 | vvveienn8,376 | oo 712 | 29 | (V1 1740 | s 0 02/25/2036| 4FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36............ccocoevruunee 09/25/2013| MBS Paydown 0.316263311 5,501 5,501 0 974 0 02/25/2036( 4FM.....
760985 GQ 8 |RAMP 2002-RS1 AI5 NAS 5.91* 01/25/32................. 07/25/2013| MBS Paydown 0.264625945....... | ...occrvvenvvnneinenes | covrrnenn 10,641 | i 10,641 0 8 0 01/25/2032| 1FM.....
760985 GQ 8 |RAMP 2002-RS1 A5 NAS 5.91* 01/25/32................. 08/25/2013 MBS Paydown 0.263972067 1,962 0 15 0 01/25/2032| 1FM.....
760985 GQ 8| RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32................. 09/25/2013| MBS Paydown 0.262742072 .3,690 0 13 0 01/25/2032( 1FM.....
760985 XK 2 |RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33... 07/25/2013{ MBS Paydown 0.842254525 ....22,659 0 215 0 07/25/2033| 2FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33 .1 08/25/2013| MBS Paydown 0.832712976.. 19,083 0 119 0 ..19,083 07/25/2033| 2FM.....
760985 XK 2 |RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33... 09/25/2013{ MBS Paydown 0.826223942 12,978 ...12,978 0 (359) 0 12,978 07/25/2033| 2FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033.............. 07/25/2013{ MBS Paydown 0.19580067......... | c.ocevvenrerernrncirns | oeernrins 265,209 265,209 0 406 0 | v 265,209 09/25/2033( 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033............... 08/25/2013 MBS Paydown 0.164150703 253,200 253,200 0 532 0| e 253,200 09/25/2033| 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033.............. 09/25/2013| MBS Paydown 0.154157992....... | c.ovevervvverevnnnres | vevveienine 79,942 | oo 79,942 0 220 (V1 IO 79,942 09/25/2033| 1FM.....
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76110V QL 5 |RFMS22004-HS2 Al6 NAS 5.17 6/25/34........cocovceee | o 07/25/2013| MBS Paydown 0.085256919....... | ...cvvrererneerneeiineens | oeeererinnes 23,964 | ..o 23,964 | e 23,964 819 0 819 L0 I 23,964 06/25/2034( 1FM.....
76110V QL 5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34...........cccoee | e 08/25/2013 MBS Paydown 0.080875144 17,527 .17,527 679 0 679 0 17,527 06/25/2034( 1FM.....
76110V QL 5 |RFMS22004-HS2 Al6 NAS 5.17 6/25/34........occovvee | o 09/25/2013{ MBS Paydown 0.075743165.. ..20,528 ..20,528 884 0 884 0 ..20,528 06/25/2034( 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.. 07/25/2013 MBS Paydown 0.293857572 416 0 416 0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.......ccvovvvrace | e 08/25/2013| MBS Paydown 0.28744914......... | oo 725 0 725 0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....ovvervrere | o 09/25/2013{ MBS Paydown 0.284731895....... | c.coverermvererevnnires | vvvineienine 14,945 | ... 14945 | ... 14,945 | 3,991 | 0 | (1178) | coovvreris (1 I ()] - 0 11/25/2031| 1FM.....
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035....... |..... 07/25/2013{ MBS Paydown 0.312318798....... | ccoecevrvrverivenenes | covrivvirnnnns 28,773 | oo 28,773 | oo 24,098 575 0 575 (0 I 28,773 | oo (1[N IO (V1 IO (1 [ I 92 |08/25/2035| 1FM.....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... |..... 07/25/2013| Pass-Through Loss 0 6,642 | oo, 5,563 | v (V0 (U I 0 0 0 0 0 (V1 IO (V1 I (V1 IO 21| 08/25/2035| 1FM.....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... |..... 08/25/2013| MBS Paydown 0.308866566....... | ....c.cverrerreenneens | corevrerernes 28,728 | oo 28,728 | .o 24,060 | ..oocoonnen. 24,835 | .oooveiinns 0 587 0 587 (0 I 28,728 | oo (V1 IO (01 I (V] I 105 | 08/25/2035| 1FM.....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... |..... 08/25/2013| Pass-Through Loss 0 T,393 | s 6,192 | oo (V1 (V0 I 0 0 0 0 0 (V1 IO (U I (V1 IO 27 | 08/25/2035| 1FM.....
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035....... |..... 09/25/2013{ MBS Paydown 0.300643425....... | c.coccovvvrrcrevrinines | orrneeenenn 79,020 | 179,020 | e 66,179 | .ccvoreeern 59,156 | el | 1,398 | oo (V1 I 1,398 | oo 0 08/25/2035| 1FM.....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... |..... 09/25/2013| Pass-Through Loss 25,879 | v [0 [ 0 0 0 0 08/25/2035( 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35.........ccocovurevns | o 07/25/2013{ MBS Paydown 0.324308462 ..21,986 46 0 46 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.........cocorureers | v 07/25/2013| Pass-Through Los: 0 0 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.........ccocovurevns | o 08/25/2013 MBS Paydown 0.31894027......... 0 12 0 10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..........cocovurevrs | o 08/25/2013| Pass-Through Loss 0 0 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35.........coovvurevns | v 09/25/2013 MBS Paydown 0.30992446......... | c.covevermrveonnnenes | ovriviinnnnne 12,283 | oo 12,283 | e 11,285 | 30461 | 0 | e (1,672) | (VI IO (1,672) | wvvvrernnnd 0 10/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..........cocovureves | wonne 09/25/2013| Pass-Through Loss 0 1,241 0 0 0 10/25/2035| 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.........cocoruvevre | o 07/25/2013| MBS Paydown 0.235755295....... 9,513 9,513 0 (119) 0 02/25/2036 1FM.....
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.........cocooreveree | eene 07/25/2013| Pass-Through Loss 0 1,871 0 0 0 02/25/2036 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.........cocorurevre | vone 08/25/2013 MBS Paydown 0.23344769....... 7,063 7,063 0 (96) 0 02/25/2036 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........ccccoeveree | 08/25/2013| Pass-Through Loss 0 2,167 0 0 0 02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........cccccrurevns | vonne 09/25/2013| MBS Paydown 0.231463439....... 3,974 3,974 0 (83) 0 02/25/2036 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........cocorurevre | o 09/25/2013| Pass-Through Los: 0 .3,963 0 0 0 02/25/2036 1FM.....
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035............ | ..... 08/25/2013| MBS Paydown 0.137593101....... | c.ocverevernrerreiienes | vevererinens 37,468 | ..ccoonnen. 37,468 0 871 0 03/25/2035| 4AM.....
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035............ | ..... 09/25/2013{ MBS Paydown 0.132597432....... | c.ovevermvvercveneres | ovvvvirennne 17,485 | oo, 17,485 0 206 0 03/25/2035| 4AM.....
76112B 2C 3 |RAMP 2006-RS2 A2 SEQ FLT 03/25/2036............ccc. | vouee 07/25/2013{ MBS Paydown 0.169171399....... | ccvevevermrvrerevenines | v 71,719 | v 77,7119 0 3,400 0 03/25/2036 2FM.....
76112B 2C 3 |RAMP 2006-RS2 A2 SEQ FLT 03/25/2036................ | ... 08/25/2013{ MBS Paydown 0.164623275....... | c.coccervnrvercveniies | v 22,741 | v, 22,741 0 344 0 03/25/2036| 2FM.....
76112B 2C 3 |RAMP 2006-RS2 A2 SEQ FLT 03/25/2036............cc0. | veuce 09/25/2013{ MBS Paydown 0.15620913......... | cecvveerermrirereeninines | wvverrinennns 42,071 | oo 42,071 | oo 39,704 | 39,854 | 0 | 1447 | (1 I 1447 | 0 03/25/2036| 2FM.....
76112B  CF 5 |RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | oo 07/25/2013{ MBS Paydown 0.10322215......... | cooveevrmrrnernnninnnes | vvrinvirnnnns 26,009 | .ovovrrnen 26,009 0 570 0 10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 08/25/2013{ MBS Paydown 0.100075289....... | c.overereverereveneres | oerivrireenne 12,019 | v 12,019 0 276 0 10/25/2032| 1FM.....
76112B  CF 5 |RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. .| 08/25/2013| Pass-Through Loss 0 569 0 0 0 0 0 10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 09/25/2013{ MBS Paydown 0.094040997....... | c.ovevevvverovenines | vvrivrinnnns 21,827 | v 21,827 0 529 (U I 21,827 | oo 0 10/25/2032| 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032..........ccc. | e 09/25/2013| Pass-Through Los: 0 2,311 0 0 0 0 (V1 IO (11 I (V1 IO 83 | 10/25/2032| 1FM.....
76112B  HY 9 |RAMP 2005-RS1 Al6 NAS 4.713 1/25/35.......coccvvvevrs | e 07/25/2013{ MBS Paydown 0.345552325....... | c.covevererrnernnennnns | oerenvinnnnns 59,651 | wovevrrrens 59,651 0 (137) (0 I 59,651 | .ovvvrrinn (1[N IO (V1 IO ([ 1,640 | 01/25/2035( 1FM.....
76112B HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35.......ccovvvine | ceene 08/25/2013| MBS Paydown 0.320949837....... | c.eveereernernernienes | vveiieinns 126,949 | ..ccoonnee 126,949 0 (355) (1 126,949 | ..o (V] IO (V1 (V] I 3,989 |01/25/2035| 1FM.....
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76112B HY 9 |RAMP 2005-RS1 Al6 NAS 4.713 1/25/35. 09/25/2013| MBS Paydown 0.314020053....... | ..ocvereverneereerineens | oeeererennnns 35,758 | ..ovoeererrnn35,758 | o 35,669 0 (152) 0 01/25/2035| 1FM.....
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042 07/15/2013 MBS Paydown 0.564748802 .42,163 ..42,163 .0 07/15/2042( 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042. .| 08/15/2013| MBS Paydown 0.555172837.. ..47,880 ..47,880 .0 07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042 09/15/2013 MBS Paydown 0.545017585 .0 07/15/2042( 1FE......
78445M AB  6|SLMA 2010-A 2A ABS FLT 5/16/44..........cccocvverennece. 07/15/2013| MBS Paydown 0.769462721....... | .ccccoverrererniernens 0 3 0 05/16/2044| 1FE......
78445M AB  6|SLMA 2010-A 2A ABS FLT 5/16/44........cocovvvvrerernec. 08/15/2013| MBS Paydown 0.710566762....... | ...ocoevererercernnens 0 576 0 05/16/2044| 1FE......
78445M AB  6|SLMA 2010-A 2A ABS FLT 5/16/44..........coovverernrenes 09/15/2013{ MBS Paydown 0.702567968....... | ...ocovernrrverinnnenes | covrinvirninns 79,988 | oo 79,988 | .o 79,988 0 (6) 0 05/16/2044| 1FE......
813084  A*  1|SEBRING 11.50 4/25/2018..........ovvveerrmrrrrerirererenens 06/30/2013| Paydown 100.0........ 61,875 | o 61,875 | oo 57,938 0 145 0 04/25/2018|4Z........
813084 A" 1|SEBRING 11.50 4/25/2018..........covvvrrererrirriirirerns 09/30/2013| Paydown 100.0........ 61,875 | v 61,875 | oo 57,938 0 386 0 04/25/20184Z........
81378G AB  4|SABR 2007-NC2 A2A SEQ FLT 01/25/2037 07/25/2013| MBS Paydown 0.0...........ccccc.u.... 292,363 | ... 292,363 | ............ 289,439 (V1 I 4,330 | oo 0 01/25/2037| 1Z........
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029.............cccouu.. 07/20/2013| MBS Paydown 0.660215049....... | ..ocvvererneernneiineens | ververennnd 63,934 | ..............63,934 | .............. 63,923 0 8 0 08/20/2029| 1FE......
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029.... 08/20/2013| MBS Paydown 0.619357601 .81,7115 ..81,700 0 12 0 08/20/2029| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029 .109/20/2013| MBS Paydown 0.584192995.. ..70,329 ..70,316 0 11 0 08/20/2029| 1FE......
828380 AA  7|SVLF 2012-D A ABS 3.0 03/17/2025 07/15/2013| MBS Paydown 0.715855725 126,005 125,940 0 41 0 03/17/2025| 1FE......
82838U AA  7|SVLF 2012-D A ABS 3.0 03/17/2025.........cccruvvvvererne 08/15/2013 MBS Paydown 0.682065935....... | c..ccoverneerervnncres | overeriens 152,054 | ...........152,054 | ........... 151,976 | oo 151,976 | oo 0 61 0 03/17/2025| 1FE......
828380 AA  7|SVLF 2012-D A ABS 3.0 03/17/2025........ccovvvverernes 09/15/2013| MBS Paydown 0.654600821....... | c..overeervernerinenes | vvevieenns 123,593 | coovris 123,593 | oo 123,529 | oo 123,529 | oo 0 45 0 03/17/2025| 1FE......
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035...........coc0vuvnee 07/25/2013{ MBS Paydown 0.80238115......... | cveeevererrnerennnines | covvireinnnns 56,817 | wovevrrnenn 56,817 | .vvevverennne 31,036 | oo 32,881 | oo 0 23,966 0 05/25/2035| 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035............ccccconec. 08/25/2013| MBS Paydown 0.794106326....... | ....cooererneerieenenns | ovverernins 27,712 | e 27,712 | o 15,138 | oo 22,859 05/25/2035| 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035...........coecennec. 09/25/2013| MBS Paydown 0.782006701....... | ...cvvrerereereeeneins | oeeveerennns 40,522 | oo 40,522 | .o 22,135 | oo 26,946 05/25/2035| 1FM.....
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37.......ccconvvivrinne 07/25/2013| MBS Paydown 0.60931624......... | c.oovevevvvrrveiivens | v 123,820 | oo 123,820 | .o 118,480 | ..o 117,672 03/25/2037| 1FM.....
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37... 08/25/2013 MBS Paydown 0.51928709. ....180,058 ..180,058 ...172,293 171,118 03/25/2037| 1FM.....
83612P AC  4|SVHE 2007-1 2A2 SEQ FLT 03/25/3 09/25/2013| MBS Paydown 0.43944637... ...159,681 ..159,681 ...152,795 .1561,752 03/25/2037( 1FM.....
84254Q AA 7| SOUTHERN CAPITAL 5.7 06/30/22 06/30/2013| Prior Period Adjustment 0 0 0 06/30/2022( 2AM.....
855707 AB  1|STATE AUTOFIN 6.25 11/15/2013.......cccovcrvrvrernecs 07/15/2013| Make Whole Call 101.97898....... 2,039,580 | ........ 2,000,000 | ......... 1,989,720 | ......... 1,999,495 | .ooovvieeeen0 | o 1,168 | 0 | 1,168 | oo 0 .....2,000,000 | .oooevnnend 0]...39,580 | ... 39,580 | ...... 83,347 |11/15/2013| 3FE......
863579 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 07/25/2013| MBS Paydown 0.3449299........... | cocveerenienreininnns | covveeriiens 31,066 | ..ocooonen. 31,066 | ..oovverecen 21,746 | ..o, 21,095 | o0 | cernd,059 | 0 [ 4,059 | ..o 0 | vorirerrenn 31,086 | oo 0 | e | i (V] ISR 91 | 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 08/25/2013| MBS Paydown 0.33562992 46,500 | oo 46,500 | ..coovorenee 32,550 | oo 31,575 | v 9,523 0 | v 46,500 | oo 0 | 0 | i (V] I 155 | 08/25/2035| 1FM.....
863579 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 09/25/2013| MBS Paydown 0.32878238......... | ..cccoverinriiniiinnis | o 34,238 | oo 34,238 | oo 23,966 | .ocovrinen 23,248 | oo 5,525 0 | oo 34,238 | 0 | a0 | e (V1 IO 128 | 08/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35 07/25/2013| MBS Paydown 0.39170629. 58,572 | oo 58,572 | covverine 45247 | oo 43,986 | ..ccoovvvrirenn0 | 10,619 | ciiiiecn0 | e 10,619 | oo 0 09/25/2035| 1FM.....
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35 08/25/2013 MBS Paydown 0.38060834......... | c.cocevevrrercvrncres | orreeeenn 55,490 | 55,490 | i 42,866 | oo 41,671 | 0 010,303 | 0 | e 10,303 | oo 0 09/25/2035| 1FM.....
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35 09/25/2013| MBS Paydown 0.36875103......... | c.coeveevenrrnneirenins | coerirerernn 59,287 | 059,287 | coveierenni85,799 | 84,522 | 0| 011,326 | 0 | e 11,326 | coovvrrnnnd 0 09/25/2035| 1FM.....
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31... 07/25/2013{ MBS Paydown 0.247354675 0 313 0 08/25/2031| 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31 .1 08/25/2013| MBS Paydown 0.245833045.. 0 22 0 08/25/2031( 1FM.....
86358R DX  2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31... 09/25/2013 MBS Paydown 0.244481963 0 22 0 08/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......ccomvvemrirrerirarirnennns 07/25/2013| MBS Paydown 0.193146966 0 134 0 04/25/2031| 1FM.....
86359A MG  5|SASC 2003-AL1 APO 4/25/31......cvvvvveeininriririeinns 08/25/2013 MBS Paydown 0.190700258 0 232 0 04/25/2031( 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......ccomvremrrrerirerirnennns 09/25/2013| MBS Paydown 0.188442993 0 235 0 04/25/2031| 1FM.....
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86359A NF 6 |SASC 2003-5 A SEQ PT 6.00 08/28/2032 07/28/2013 MBS Paydown 0.005234352 4,974 4,974 0 21 0 08/28/2032| 6*.........
86359A NF 6 |SASC 2003-5 A SEQ PT 6.00 08/28/2032.... 08/28/2013| MBS Paydown 0.004363454 8,709 8,709 0 37 0 08/28/2032(6*.........
86359A NF 6 |SASC 2003-5 A SEQ PT 6.00 08/28/2032 09/28/2013{ MBS Paydown 0.003440088.. 9,234 9,234 0 39 0 08/28/2032
86359A WT 6 |SASC 2003-AL2 APO 0.00 01/25/2031 07/25/2013{ MBS Paydown 0.19575143......... | covvevermrnerevenenes | v 21,210 | oo 21,210 0 496 0 01/25/2031
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.........ccvverrrenne 08/25/2013| MBS Paydown 0.193544576....... | ...ccovererneernieinninns | covvierinens 15,448 | ... 15,448 0 419 0 01/25/2031| 1AM......
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovvererenns 09/25/2013| MBS Paydown 0.190964014....... | ...cvereveneerneniinenns | verveeinnens 18,064 | ..o 18,064 0 557 0 01/25/2031| 1AM.....
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.415/25/34................. 07/25/2013{ MBS Paydown 0.279504783....... | ccovevrmrrvennernenes | ovrvnvinnnnns 51,240 | oo 51,240 0 33 0 05/25/2034( 1FM.....
86359B RK  9|SASC 2004-9XS 1A4D SEQ 5.41 5/25/34................. 08/25/2013 MBS Paydown 0.276450519....... | c.covereevverevnneres | e 20,616 | .oocvrrnene 20,616 0 16 0 05/25/2034| 1FM.....
86359B RK 9 |SASC 2004-9XS 1A4D SEQ 5.415/25/34................. 09/25/2013 MBS Paydown 0.267344766....... | ..ocovervrvrerevenines | v 61,464 | ...ccvvonee. 61,464 0 53 0 05/25/2034( 1FM.....
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037 07/25/2013| MBS Paydown 0.23291752 57,946 | oo n.57,946 | i 54759 | 54,920 [ 0 | 1,243 |0 | 1,243 | oo 0 06/25/2037| 1Z........
863619 AB  8|SASC 2007-OSI A2 SEQ FLT 06/25/2037. 08/25/2013{ MBS Paydown 0.22777544......... | ccoveeernrneeerinines | v 41,137 424 0 06/25/2037| 1Z........
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037 09/25/2013 MBS Paydown 0.22022149......... | ccooverrmrrvernnirnnnes | coerinvinnnnnd 60,432 | .oo00nr60,432 | 57,108 | i 57,276 [ 0 | 1,806 | 0 | 1,606 [ .ooverrenes 0 06/25/2037(1Z........
872162 AH  5|TAL 2011-2A A ABS 4.31 5/20/2026 .1 03/20/2013| Prior Period Adjustment 0 0 0 05/20/2026
87407P AA  8|TAL2013-1A A ABS 2.83 02/22/2038... 07/20/2013| MBS Paydown 0.958333333....... | .coceveeerneernveiineins | veeverinnns 32,500 1 0 02/22/2038
87407P  AA 8 |TAL 2013-1A A ABS 2.83 02/22/2038..........c0covvrrrvnne 08/20/2013| MBS Paydown 0.95 .32,500 1 0 02/22/2038
87407P AA  8|TAL2013-1A A ABS 2.83 02/22/2038............coucorneen. 09/20/2013| MBS Paydown 0.941666667....... | ....ccorevereereeeneens | oevererinens 32,500 2 0 02/22/2038| 1FE......
883145 AJ 3 |TMCL 2011-1A A ABS 4.70 06/15/2026..................... . | 07/15/2013| MBS Paydown 0.791666667....... | ...oveevvrrreererviins | covrrevrnnes 12,500 | oo 12,500 91) 0 06/15/2026 1FE......
883145 AJ 3 |TMCL 2011-1A A ABS 4.70 06/15/2026..............c...... .| 08/15/2013| MBS Paydown 0.783333334....... | cccovvernreeververres | cevrveeirnens 12,500 | oo 12,500 (105) 0 06/15/2026| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.............cc0ennc. . 109/15/2013| MBS Paydown 0.775........ccccouevns | oeverererneerineinennes | cevneeseeens 12,500 | .o 12,500 (120) 0 06/15/2026| 1FE......
89656F AA  4|TRL 2012-1A A1 ABS 2.266 01/15/43...........covcevvrenne 07/15/2013| MBS Paydown 0.943147585....... | ..cccoverrererniernnnns 1 0 01/15/2043| 1FE......
89656F AA  4|TRL 2012-1A A1 ABS 2.266 01/15/43... 08/15/2013| MBS Paydown 0.933577628 2 0 01/15/2043| 1FE......
89656F AA 4| TRL 2012-1A A1 ABS 2.266 01/15/43... .109/15/2013| MBS Paydown 0.92398017 22,122 2 0 01/15/2043| 1FE......
90210E AL 0| TEXAS COMP NON-EXT T L L+350 10/10/2014 08/05/2013| CITIGROUP..........occovvvrrrinrrnnes 644,313 | ...........937,173 0 0 10/10/2014| 5FE......
92239M AD  3|VECTREN UTILITY 5.2508/01/2013.......cccccvvvrrreneee 08/01/2013| Maturity 100.0.........coeevrererrerrens | creerrierisisnenies | cvvveeinn 3,100,000 | ......... 3,100,000 579 0 08/01/2013| 1FE......
92658T AM  0|VIDEOTRON LTD 9.125 04/15/2018.........ccccoveverncc. .107/01/2013| Partial Call 104.563 590,781 | ....ccooue. 565,000 5,788 0 04/15/2018| 3FE......
92925C CC  4|WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46. 07/25/2013{ MBS Paydown 0.374661309....... | c.coverermrveroveneres | oevivvireenne 12,722 | e 12,722 | v 10,273 | 9,223 | 0| 1,066 | 0 [ e 1,066 | .ovovrernes 0 01/25/2046| 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46. 08/25/2013| MBS Paydown 0.372495655 8,663 8,663 205 0 01/25/2046( 1FM.....
92925C CC  4|WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46. 09/25/2013{ MBS Paydown 0.369520011....... | c.ovveveevrverevevires | e 11,903 | oo 11,903 | o381 | 08,630 | 0 | 13T | 0 [ e 131 | s 0 01/25/2046| 1FM.....
92976B FU 1|WBCMT 2006-C24 AJ SEQ 5.658 03/15/2045. 08/27/2013{ BARCLAYS CAPITAL.....cocvvrvires | creereererirnrsnieniies | cvvrenans 4,821,875 | ......... 5,000,000 0 5,274 0 03/15/2045| 1AM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 07/25/2013| MBS Paydown 0.190014737 1,826 1,826 0 189 0 07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 07/25/2013| Pass-Through Loss 0 4,725 0 0 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .1 08/25/2013| MBS Paydown 0.188441663 2,862 2,862 0 181 0 07/25/2036( 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 08/25/2013| Pass-Through Loss 0 .3,430 0 0 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 09/25/2013 MBS Paydown 0.185440252 8,727 8,727 0 346 0 07/25/2036| 1FM.....
93934N AR  6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 09/25/2013| Pass-Through Loss 0 3,279 0 0 0 0 0 [ o0 | e [ e 19 | 07/25/2036| 1FM.....
94983G  AA 6| WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36 07/25/2013| MBS Paydown 0.188851288....... | ..coccovevrerercveneres | vvrvriennne 13,051 | v 13,051 | oo 13,043 | 15,670 | o0 | cen(1,326) | 0 | (1,326) | .oovvrcrenn LU 13,051 | covveerennnd 0 | o0 | i | 244 | 03/25/2036| 1FM.....
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94983G  AA 6| WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 07/25/2013| Pass-Through Los: 0 9,126 0 0 0 0 0 03/25/2036 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ... 08/25/2013| MBS Paydown 0.18475486. 45,358 | oo 45,358 0 (2,940) (0 I 45,358 | ..o 0 03/25/2036( 1FM.....
94983G  AA 6| WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.. .| 08/25/2013| Pass-Through Loss 0 3,799 0 0 0 0 0 03/25/2036| 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 09/25/2013{ MBS Paydown 0.18219708......... | coveerermrirerevnnenes | v 25,074 | oo 25,074 | .ooiere25,059 | 21,688 [ 0 [ i (1,836) [ o 0 | v (1,836) | woovvvereened (V) IO 25,074 | oo 0 03/25/2036( 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ | ..... 09/25/2013| Pass-Through Loss 0 5,619 0 0 0 0 0 03/25/2036 1FM.....
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........cccouvves | vonne 07/20/2013| MBS Paydown 0.50770459......... | coeeeneermeenernenes | coverrveinns 130,505 | cooovrvrnes 130,505 | .ovvvrnees 130,505 | cooovrvrne 130,069 | .ooovrerernne 0 113 0 113 (1 130,505 | coovvrrernnnnd 0 09/20/2025| 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025..........ccvcrvvens | vuvne 08/20/2013 MBS Paydown 0.481025867....... | c..ocoverveeernnincires | overnriens 133,394 | .o 133,39 | .o 133,39 | .o 132,947 | v 0 136 0 136 (VN IO 133,394 | oo 0 09/20/2025| 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025............ccouuves | vonee 09/20/2013| MBS Paydown 0.45629655......... | «..overeeeverncrnenes | cvvviveenns 123,641 | covvvvrne 123,647 | covvvrnee, 123,647 | cooovvrene 123,233 | oo 0 140 0 140 (1 123,641 | v 0 09/20/2025| 1FE......
960320 AA  1|WESTR 2012-3A A ABS 2.50 03/20/25.........cccoovvvvrs | ceene 07/20/2013| MBS Paydown 0.781466486....... | ....c.covvereernveinneins | corvverinnns 50,602 | .oovvrrnnne 50,602 | ..ooovrvene 50,602 | .oocrrrnen. 50,448 | ..coovvrinnns 0 | oo (59) 0 (59) (U I 50,602 | ..covrrrnnes 0 03/20/2025| 1FE......
96032U AA  1|WESTR 2012-3A A ABS 2.50 03/20/25..........cccouvire | ceene 08/20/2013| MBS Paydown 0.756129008....... | ...corevereerreineien | covvernriiens 50,675 | .ovvvvrneene 50,675 | ..ocererre50,675 | ivrerrnn50,521 | a0 | i, (54) 0 (54) LU I 50,675 | ..cvvvvrenees (V1 IO (U I (V] I 788 | 03/20/2025| 1FE......
96032U AA  1|WESTR 2012-3A A ABS 2.50 03/20/25.........cocooovvvne | ceene 09/20/2013| MBS Paydown 0.729686085....... | ....cvvuerereereerneens | oeeererinnnns 52,886 | ..o 52,886 | .ocorerrnn52,886 | oo 52,725 | 0 | e (51) 0 (51) (1 I 52,886 | ..cocovvrrneet (V1 IO (01 I (V] IO 933 |03/20/2025| 1FE......
97358F AB 6| WINDSOR FINANCING TL B L+500 12/5/2017.... 09/27/2013| Paydown 100.0........ 31,899 | e 31,899 260 0 260 0 12/05/2017| 3FE......
97358F AB 6| WINDSOR FINANCING TL B L+500 12/5/2017, .109/30/2013| Paydown 100.0.. 5,000 .5,000 4,950 4,954 50 0 50 0 12/05/2017| 3FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS.........cuuiruriresiiesseiseresases s st ees st snisnes | seee 118,991,529 | ... 124,556,208 | ..... 113,055,933 | ..... 155,486,695 13,616,722 | oo 0 ... 3,628,256 | ..oovicrenen 0. .0 | ..(146,111)| ...(146,111)| ..3,479,544 | ...... XXX... [ XXX....
8399997. TOtAl = BONAS = PAM 4.ttt niens | sree 170,974,675 | ..... 176,586,433 | ..... 166,697,021 | ..... 207,859,813 ...3,033,881 | oo 0] ... 3,049,221 | .o 0] ... ATLNMTT4 | 0 | ..(143,066) | ...(143,066) | ..5,829,071 |...... XXX... [.XXX....
8399999. TOI = BOMAS. sttt | s 170,974,675 | ..... 176,586,433 | ..... 166,697,021 | ..... 207,859,813 .:3,033,881 | .o 0] ... 3,049,221 | .o 0. AT 741 | 0 | ...(143,066) | ...(143,066) | ..5,829,071 |...... XXX... [ XXX....
Preferred Stocks - Industrial and Miscellaneous
42307T 30 6|HEINZ (H.J.) CO SER B 8.00% 07/15/2013.........ccco. | 07/15/2013| Maturity 100000.0......... 0.000 0 0.00 (VI IO 2,499,913 | .o (V1 0 0 0 0 0 (V1 IO (U I (V1 IR 0 . | RP4UFE
42307T 30 6|HEINZ (H.J.) CO SER B 8.00% 07/15/2013.......c.ccc0. | o 07/15/2013| Redemption 0.0.... 25.000 2,500,000 0.00 2,500,000 | ........ 2,499,913 | oo 0 | oo 1,185 | v (1 I 1,185 0 2,500,000 (V1 IO (01 I (V) 150,000 . | RP4UFE
486606 40 3 |KAYNE ANDERSON D 4.95 6/1/2018.........coccvvvrvnns | weene 05/13/2013| Call 25.125 0 0.00 (V1 (V1 I (U I 0 0 0 0 0 (V1 IO (U I 0. 60,638 . |RPILFE
56062Y 20 1 |MAINSOURCE FINANCIAL A 5.00 08/12/2013| Call 1000.0. 3,000,000 0.00 2,813,340 | .........2,813,340 | ..... (174,378) | oo | s 0| . (174,378) | oo 0 2,813,340 | .covvveeenl0 | 186,660 |..... 186,660 |..... 115,833 . |P4UZ....
929328 30 0| WSFS FIN CORP A 5.00... 08/26/2013| Call 1000.0. 3,000,000 0.00 .2,765,340 | .........2,990,532 | ..... (222,378) | . 0 (222,378) 0 .2,765,340 ...234,660 |..... 234,660 |..... 117,083 . |P1UZ....
8499999. Total - Preferred Stocks - Industrial & Miscellan€ous............ccouvivrirenneens 8,500,000 |............ XXX .8,078,680 | .......10,803,699 | ..... (396,756) | ..o 1,185 | i 0. (395,571) | covovvvvinnnnd 0 8,078,680 | ...oooooeen0 | 421,320 |..... 421,320 |..... 443,554 XXX....
8999997. Total - Preferred Stocks = Part 4.......c..oviiiiiiisissiesssissses s 8,500,000 |............ PO 8,078,680 | ....... 10,803,699 | ..... (396,756) | ..oovree 1,185 | i 0| . (395,571) | cvvvvvvnnenad [ 8,078,680 | ...cooovnnnnnd 0. 421,320 |..... 421,320 |..... 443,554 XXX....
8999999. TOtal - PrEfEITEA SHOCKS. ... euuiieuiieiiiiiei it | erion 8,500,000 |............ PO, 8,078,680 | ....... 10,803,699 | ..... (396,756) 0 (395,571) 0] e 8,078,680 | ....ccccoe.uud 0 ... 421,320 |..... 421,320 |..... 443,554 XXX....
Common Stocks - Industrial and Miscellaneous
001747 AE 4| AMMC CLO 2012-11A SUB 0 10/30/23.........ccccomvvenne R.. | 07/31/2013| Book Value Adjustment 0.000 97,531 (V1 IS 97,531 | oo (U 0 0 0 (U I 97,531 | oot (V1 IO (0 I 0
001750 AB 4 |AMMC CLO 2011-9A 01-15-22.......cccmvvrmrrirerirrrrrnens R.. |07/31/2013| Book Value Adjustment............... | veevvvererenad 0.000 | .ovvernee 139,757 (V1 I 139,757 | oo (V0 I 0 0 0 (U I 139,757 | o (V1 IO (0 I 0
001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22.......ccovvvrrerennes R.. | 07/31/2013| Book Value Adjustment............... | ceueeereenncd 0.000 | .ovrernees 170,495 (V1 I 170,495 | oo (1 0 0 0 (1 I 170,495 | ..o (V1 IO (1 I 0
009158 10 6 |AIR PRODUCTS & CHEMICALS INC.......cccovvvuvvrns | wrne 07/24/12013[ ISI GROUP.......ccvvvvirrrriiernrinns | v 50,000.000 | ......... 4,991,703 | .ovoveeeee XXX [ v 4574401 | ......... 4,201,000 | ...... 373,401 | o0 [0 | 00373401 |0 | 4,574,401 | .o 0 [ 417,302 |..... 417,302
009158 10 6 |AIR PRODUCTS & CHEMICALS INC........cocomvrvrmeres | eene 07/25/2013| INTERSTATE GROUP........ccovve | vvvvnne 15,000.000 .1,589,459 11,348,999 | .........1,260,300 | ........ 88,699 1,348,999 | ...ooceoeernl0 | 240,461 |..... 240,461
009158 10 6 |AIR PRODUCTS & CHEMICALS INC........cccooovromurs | e 09/19/2013| BERNSTEIN... .30,000.000 .3,305,984 .2,693,997 .....173,397 2,693,997 | ..............0 |...611,988 | ..... 611,988
046111 ZA  1|ASSURA GROUP OF NY, LTD NO EX DATE........... | coc.. 08/17/2013| Expiration 1.000 0 0 0 (V1 I 0 | v 0
060505 10 4 |BANK OF AMERICA CORPORATION.......ccccomvvmeres | eene 07/24/2013| SANDLER & O'NEIL PARTNERS] ....... 60,000.000 | ...cooonees 895,142 | ..ovoereee XXX | s 765,000 | ............ 696,600 | ..... (363,000) | cvvcvrrerren0 | ciriieirnen0 | 10iin(363,000) | o0 [ i 333,600 | ..coovrvrnees (VN 561,542 |..... 561,542
139794 10 1| CAPITAL BANK FINANCIAL-CL A....c..ovvvrvvvirirvrirnns [ s 09/16/2013| FRIEDMAN BILLINGS RAMSEY | ....... 30,000.000 | ...ocooe.d 655,084 | ....ocoooe XXX v | e 549,315 | .ovvvene. 512,100 | ....... 37,215 | o0 | i | 37,215 |0 | 549,315 | oo 0. 105,769 |..... 105,769
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139794 10 1| CAPITAL BANK FINANCIAL-CL A......ccccovvemmvrmreirnens | e 09/25/2013| FRIEDMAN BILLINGS RAMSEY 25,000.000 569,453 0 29,028 0 o ABBTT8 | 0 113,675 | ..... 113,675 | v (V1 XXX.oo [ Lo,
166764 10 0| CHEVRON CORPORATION........ccccoomivmmiimmrirniiinnis [ 07/24/12013 ISI GROUP.... .6,000.000 | ... 762,496 | ..o XXX | v 440,544 | ........0648,840 | ... (208,296) | . 20 ] (208,296) | ..cvvreveen0 | v 440,544 | 0| 321,951 |..... 321,951 | ...... 11,400 |...... XXX...
166764 10 0|CHEVRON CORPORATION O 09/19/2013| BERNSTEIN.......covvvreririrrcrirens | cvvvnnn 20,000.000 | ......... 2,516,944 | ... . ceennn2,162,800 | ... (713,226) | . . L0 (713,226) ..1,067,370 |..1,067,370 | ...... 58,000 |...... XXX...
291011 10 4 |EMERSON ELECTRIC CO....cccoovvvrrrinrirneirnrirerinneins | ceeee 09/19/2013| STRATEGAS RESEARCH......... | ..... 100,000.000 | ......... 6,643,704 |............ XXXeovvoee | o 4,542,763 | ......... 5,296,000 | ..... (753,237) | covevvvrernnn (U I 0| . (753,237) | covovvvvennd 0| e 4,542,763 | ..cocovvvnnn 0 |..2,100,941 |..2,100,941 |..... 123,000 |...... XXXeoo | Lo
291011 10 4 |EMERSON ELECTRIC CO.....c.ovvvverirerirnierrrirrrinnnes | e 09/23/2013| STRATEGAS RESEARCH.......... | ... 35,000.000 | ......... 2,284,830 | ... XXX eorvee | e 1,487,927 | ......... 1,853,600 | ..... (365,673) | vvorverrinen 0 0 (365,673) 0| e 1,487,927 | .ooovvvnnd (V) 796,903 |..... 796,903 | ...... 43,050 |...... XXXeoo | Lo
RAYMOND JAMES &
302104 10 4 |EXONE COMPANY.......ocivrimrimrmiisnrernnisissniensnins | e 07/09/2013{ ASSOCIATES | ... 2,500.000 | ..ccoovene 177,060 0 (V) IO 45,000 | .cooovrrrnne 0 [ 132,060 |..... 132,060 | ..ooverernnnd (V1 XXX.oo [ Lo,
302104 10 4 |EXONE COMPANY.......ocmirimmmrmerirerirnireesensnsrienins | eeee 08/07/2013| FRIEDMAN BILLINGS RAMSEY | ......... 1,250.000 | ..oovvvnrenns 78,545 0 LU I 22,500 | .oorirrnnes 0 . 56,045 | ... 56,045 | ....ocooevene (V1 XXX..o [ Lo
428236 10 3 |HEWLETT-PACKARD CO e 07/18/2013| STRATEGAS RESEARCH......... | ..... 140,000.000 | ......... 3,649,078 |... . R . . 0] 393,400 0 2,388,400 0 ]..1,260,678 |..1,260,678 | ...... 57,288 |...... XXX.oo [ Lo,
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES.......cccocrvvrnre | ceene 07/23/2013| BERNSTEIN.. 20,000.000 ..1,262,982 (133,722) | w0 | i 733,078 [ 0 [ 529,904 |..... 529,904 4,000 |...... XXX...
460690 10 0 |INTERPUBLIC GROUP OF COS INC... e 07/29/2013|1SI GROUP.... 1000e5,000.000 | .ooooirne 82,279 |... (1467) | 0 | 53,633 [ 0 | 28,646 | ...... 28,646 | ........... 750 |...... XXX
478160 10 4 [JOHNSON & JOHNSON......vtvrereiicierireienierennnins [ e 07/24/2013| STRATEGAS RESEARCH......... | .o.... 50,000.000 | ......... 4,601,640 (422,959) | ..o (VN R 3,082,041 | ..oovvinnn 0 (..1,519,599 |..1,519,599 | ...... 63,500 |...... XXX.oo [ Lo
RAYMOND JAMES &
478160 10 4 [JOHNSON & JOHNSON........coooovvrimiinriierierisriicnins | e 08/07/2013| ASSOCIATES | ... 20,000.000 | ......... 1,874,367 | ..ooocoee XXX v | s 1,200,618 | ......... 1,402,000 | ..... (201,382) | coovvverrines (V1 IO 0] .o (201,382) | .ouvererinned (VN I 1,200,618 | ..cverenennd 0 .. 673,749 |..... 673,749 | ...... 25,400 |...... XXX | Lo
50076Q 10  6|KRAFT FOODS GROUP INC.......cccocvumrrmerirerernieinnne [ o 07/18/2013| BERNSTEIN.......ovvvrvvrirerirens | cvvvens 35,000.000 | ......... 1,993,275 [ .ovvoreee XXX | i 1,067,084 | ......... 1,591,450 | ..... (524,365) | ..vvoovverrene 0 0 (524,365) 0| e 1,067,084 | ....ccoouvend (V) 926,190 |..... 926,190 | ...... 52,500 |...... XXXeoo | Lo
50076Q 10  6|KRAFT FOODS GROUP INC.......ccoovremrrrerirerirneerinne [ o 07/24/2013| BERNSTEIN........oovvvreirrinciiens | cerenas 39,416.000 | ......... 2,232,326 | ..oovreree XKX i [ v 1,171,003 | ......... 1,792,246 | ..... (621,243) | oo (1 0| . (621,243) | oo 0| e 1,171,003 | oo 0]..1,061,323 |..1,061,323 | ...... 59,124 |...... XXXeo | Lo
539830 10 9|LOCKHEED MARTIN CORP RO IO 07/18/2013{ BERNSTEIN........cvvvvrvirervirvnins | v 15,000.000 | ......... 1,720,938 | .ooveree XXX v | s 1,031,811 | ......... 1,384,350 | ..... (352,539) | vvvvvvevrveeren0 | e [ e (352,539) | wvvverrinenn0 [ i 1,031,811 | oovvveenl0 [ 689,127 |..... 689,127 | ...... 34,500 |...... XXX.o [ Lo,
539830 10 9 |LOCKHEED MARTIN CORP e 07/23/2013| BERNSTEIN.......ovvvrrvrnirerirens | v 15,500.000 | ......... 1,831,716 [ .ovoeeee XXX | e 1,059,204 | .........1,430,495 | ..... (371,291) | cevvvvvrerernn0 | creiicenn0 [ (371,291) | wvvevivirnn0 | 11,059,204 | o0 | 772,513 |..... 772,513 | ... 35,650 |...... XXX...
RAYMOND JAMES &
548661 10 7 |LOWE'S COS INC e 07/18/2013| ASSOCIATES | ... 32,000.000 | ......... 1,414,619 0 (533,056) | ...cccee00in.0 | e 803,584 | o0 | 811,035 |..... 811,035 | ...... 10,240 |...... XXX... [ Lo
59156R 10  8|METLIFE INC e 07/24/2013| SANDLER & O'NEIL PARTNERS] ....... 15,000.000 | ............ 738,370 0 0 | cvveerneeennd0 | 553,043 | 0 185,327 |..... 185,327 | ........ 4,125 | ... XXXeoo | Lo
681919 10 6|OMNICOM GROUP..........coormrrrirriereisniereriseerenns | e 07/29/2013[ ISI GROUP.......ccvvvvirrrreiernrinns | vriae 40,000.000 | ......... 2,741,368 | ..coccevnne XXX oovirs | s 1,979,450 | ......... 1,998,401 | ....... (18,951) [ ovvvvrvrnan (V1 IO (V1 I (18,951) | «ovvvvrennd0 | 101,979,450 | o0 | e 761,919 |..... 761,919 | ...... 32,000 |...... XXX.oo [ Lo
68620A 10 4 | ORGANOVO HOLDINGS INC.......vververerrinerierin | eeee 07/09/2013| INTERSTATE GROUP........ccoeve | vvvvene 70,000.000 | ...coovnees 337,023 |..cocvonnee ). 9.0 TN IS 70,000 | .ocooneee. 182,000 | ..... (112,000) | vvovvvrnrnne (U I 0| . (112,000) | <ovvvvveernc0 | i 70,000 | o0 | 267,023 |..... 267,023 | oo (N XXXeoo | Lo
68620A 10 4| ORGANOVO HOLDINGS INC......ovvvrrereirrrireririns | eeee 07/10/2013| INTERSTATE GROUP.........coce. | ovenad 60,000.000 | ...cooonee. 309,715 | .o XXXoiiis | 80,000 | ... 156,000 | ....... (96,000) | ..vovvernenad (1 I 0| s (96,000) | ...oovvveeerenc0 | vrireerennn60,000 | o0 | 249,715 |..... 249,715 | oo 0. XXXeoo | Lo
68620A 10 4| ORGANOVO HOLDINGS INC... N 07/15/2013| INTERSTATE GROUP........ccoce. | evveas 20,000.000 138,168 | ...cocoee XXX et | e 20,000 | ............52,000 | ... (32,000) | . 32,000) | woovrverrnn0 | 20,000 | o0 [ 118,168 |..... 118,168 | ..cocoevrn0 | e XXXeoo | Lo
68620A 10 4 | ORGANOVO HOLDINGS INC.......cvorrereerrrirerinnens | ceeee 07/16/2013| INTERSTATE GROU 20,000.000 .132,546 32,000)| . 32,000)| .. . 20,000 | o0 e 112,546 |..... 112,546 | coovveen0 | e XXX...
68620A 10 4| ORGANOVO HOLDINGS INC... B 07/17/2013| INTERSTATE GROUP......cccvcre | orrnes 87,000.000 | ............647,582 | ........... XXX..o0oo | ceverne...87,000 | ............226,200 | ..... (139,200) | ovvevvrveere0 | v [ e (139,200) | w.ovvverveeen0 | verieren87,000 | iviiiinnnnl0 e 560,582 |..... 560,582 | .....cccc....0 [ e XXX..
68620A 10 4 | ORGANOVO HOLDINGS INC.......ovvorrerrrrrirerienin | e 07/18/2013| INTERSTATE GROUP........c.coce. | evveas 20,000.000 | ............156,895 | ........... XXXorevrs | verirennnnn. 16,000 | .............52,000 | ...... (36,000) | ..ovovvernennd (V1 I 0| s (36,000) | .cvovveevernc0 | v 16,000 | o0 [ 140,895 |..... 140,895 | ..oovvvvnend 0. XXXeo | Lo
68620A 10 4 | ORGANOVO HOLDINGS INC......oovomvirrirrireiininns | ceeee 07/19/2013| INTERSTATE GROUP.........coce. | werenas 30,000.000 | .oceeern.213,221 | e XXX | 24,000 | ............. 78,000 | ... (7 X0[00) (1 0| s (54,000) | ooovverenc0 | v 24,000 | 0 189,221 |..... 189,221 | oo 0 ... XXXeo | Lo
68620A 10 4 | ORGANOVO HOLDINGS INC.......ocvorverirerireriiris | e 07/23/2013| INTERSTATE GROUP........ccoce. | evveas 30,000.000 | ............209,624 | ........... XXXorevie | verirennnnn24,000 | .............78,000 | ....... (54,000) | ..voovernenad (U I 0| s (54,000) | ...oovveernc0 | 24,000 | 0 [ 185,624 |..... 185,624 | ....ccoonnad (N XXXeoo | Lo
68620A 10 4| ORGANOVO HOLDINGS INC N 07/29/2013| INTERSTATE GROUP........cooeve | vvrvene 10,000.000 | ...ooevrrer.83,762 | oo XXX [ 8,000 | ... 26,000 | ... (18,000) | . 0 (18,000) | .cvvvvveernc0 | 8,000 | o0 | e 55,762 | ...... 55,762 | ..cvvvrrcrrnn 0 ... XXXeoo | Lo
712704 10  5|PEOPLE'S UNITED FINANCIAL........ccrvvvvvirvenirirns [ e 07/18/2013{ SANDLER & O'NEIL PARTNERS] .....200,000.000 | ......... 3,083,186 2,539,232 2,418,000 | ...... 121,232 0 121,232 0 2,539,232 0 [ 543,954 |..... 543,954 | ...... 64,500 |...... XXX.oo [ Lo,
742718 10 9|PROCTER & GAMBLE COMPANY........cccovvvrmevririnee | eene 07/24/2013| BERNSTEIN.......ovvvrevirirrcrirens | cvvvene 20,000.000 | ......... 1,612,652 |........... XXX eovvee | e 1,196,714 | ......... 1,357,800 | ..... (161,086) | -.vvoovvrrrnnec (U I 0| . (161,086) | ..oovvvvvnnd 0| e 1,196,714 | oo (VN 415,938 |..... 415938 | ...... 35,300 |...... XXXeoo | Lo
744320 10 2 |PRUDENTIAL FINANCIAL, INC.......ccocvvmremirrnriranns | eeee 07/24/2013| SANDLER & O'NEIL PARTNERS] ....... 10,000.000 | ............ 783,207 |..oocveneee ) .0 G IS 562,110 | c.ovvvrnee 562,110 | .coovvrrirens (1 I 0 0 0 (1 IO 562,110 | .covvvrirnees 0. 221,097 |..... 221,097 | ....... 8,000 |...... XXXeoo | Lo
RAYMOND JAMES &
88579Y 10 1|3M COMPANY.......coveirmrirerireereeinsesserieseesessensnns | eeee 09/12/2013| ASSOCIATES | ... 50,000.000 | ......... 5,910,842 | ....ccco.uu. XXX eorvee | e 4,176,865 | ......... 4,642,500 | ..... (465,635) | ovoovvrnrnne (U 0| (465,635) | ..oovvnnnnd 0| e 4,176,865 | .....cocovneet 01..1,733,977 |.1,733,977 | ...... 95,250 |...... XXXeoo | Lo
RAYMOND JAMES &
88579Y 10 1|3M COMPANY......oiveuirmrirerireereeisersserieneesesensins | eeee 09/13/2013| ASSOCIATES | . 71,500.000 | ......... 8,468,770 | ....cccoonue XXX eoivoe | e 5,744,105 | ......... 6,638,775 | ..... (894,670) | .cvvvvvrrrrne (U 0] . (894,670) | ..oovvrvvnnd 0| e 5,744,105 | ...ccooovvnnnnd 0 ]..2,724,665 |..2,724,665 |..... 136,208 |...... XXXeo | Lo




Statement for September 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)
RAYMOND JAMES &
910047 10  9|UNITED CONTINENTAL HOLDINGS........ccccvvrvuvre | woee 09/20/2013| ASSOCIATES | ... 30,337.000 | ......... 1,018,684 |............ XXX ovvre | v 616,129 | ..ccovvnnne 709,280 | ....... (93,151) [ oo (V1 IO (VN I (93,151) | cvvvvvrrnnnd [V IO 616,129 | ..o 0 [ 402,555 |..... 402,555 | ..ooovvrernnns (V1 XXX.oo [ Lo,
RAYMOND JAMES &
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A......oovvnrvrrrianies | ceene 07/08/2013| ASSOCIATES | . 30,000.000 | ......... 1,842,535 | ............ ) 0.0 G I 3,852 | oo 1,529,100 | ..(1,525,248) | ....coovvvvnnc (V1 I 0 ...(1,525,248) | ....oevvrnecs (1 I 3,852 | s 0..1,838,683 |..1,838,683 | ............... 0. XXXt | Lo
RAYMOND JAMES &
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.......ovvvvvrrnrirnnnes | eene 07/09/2013| ASSOCIATES | ... 20,000.000 | ......... 1,229,375 | ..o ), 0.0 G I 2,568 | oo 1,019,400 | ..(1,016,832) | .coovvvvrrrrnncc (1 I 0 ...(1,016,832) | ..cooovvernecs (1 I 2,568 | ..o 0 1..1,226,807 |..1,226,807 | ...c.cvvvnnec (N XXXeoo | Lo
RAYMOND JAMES &
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A . 07/10/2013| ASSOCIATES | ... 20,000.000 11,230,161 ...1,019,400 | ..(1,016,832) ..(1,016,832) .1,227,593 |..1,227,593
92345Y 10 6| VERISK ANALYTICS INC-CLASS A. .107/11/2013| INTERSTATE GROUP.. .30,000.000 ,529,100 | ..(1,525,248) | . ....(1,525,248) ..1,866,993 |..1,866,993
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A 07/12/2013| INTERSTATE GROUP........ccouee | vevvene 10,000.000 ....630,734 ..509,700 | ..... (508,416) | ..vocvererren0 | o0 [ (508,416) | .vovvvvirenc0 | v 1,284 | 0 629,450 |..... 629,450
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A......ovvvvvvrreirnnnes | e 07/17/2013[1SI GROUP........c.ovverirrrierinenes | crri 10,000.000 | ............ 620,052 | ..o e XXX | 1,284 | 509,700 | ..... (508,416) | -..ooovvrnrrne (1 I 0| (508,416) | vvovvvverernc0 | 1,284 | 0 | 618,768 |..... 618,768
RAYMOND JAMES &
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A 07/18/2013| ASSOCIATES ....481,560 XXX 998 | ............396,088 | ..... (395,000) | vvvvcvrrerrnn0 | crreririeirennn0 [ (395,090) 0 998 (V) 480,563 |..... 480,563
RAYMOND JAMES &
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A . 07/19/2013| ASSOCIATES .68,461 O 141 | ... 56,067 | ....... (55,926) . O] (55,926) 0 141 0
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A. .107/22/2013| ISI GROUP. 371,843 770 ..305,820 | ..... (305,050) | . 305,050) 0 770 0
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A. .1 07/24/2013| IS| GROUP. 334,362 693 .275238 | ..... (274,545) | . 274,545) 0 693 0 | 333,669 |..... 333,669
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A 07/25/2013|1SI GROUP. .10,000.000 | ............ 620,122 | ..coooreee XXX | e 1,284 | ............509,700 | ..... (508,416) . 0| (508,416) | ..oovvvvvnnd (1 I 1,284 | oo 0. 618,838 |..... 618,838
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.......ovvvnverrrianies | e 07/29/2013[1SI GROUP..........ovverrirrierienies | cvvi 14,100.000 | ............ 867,201 | .ovoereee XXX | v 1,810 [ oo 718,677 | ..... (CALR: ) I— (U I 0. (716,867) | <.vovvvvrnnad (0 IO 1,810 | oo (V) 865,391 |..... 865,391
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.......vvvvmverrrrnnnes | oeee 07/30/2013[ ISI GROUP...........vverrreerierirrenes | cvriee 10,000.000 | ............ 610,785 | ..ooereee XXX | v 1,284 | oo 509,700 | ..... (508,416) | ...ooovvvrrenec (V0 I 0| . (508,416) | ..oovvvvvnnd (1 I 1,284 | oo 0 ... 609,501 |..... 609,501
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.......oovvnverrrianies | e 07/31/2013[ 1SI GROUP........c.oovverrirrrierinnnes | v 15,000.000 | ............ 958,033 | ...oooereee XXXt | i 1,926 | oo 764,550 | ... (762,624) | ....vvvecrnnc (1 0| . (762,624) | ....ceonvvnnd (1 I 1,926 | oo (V) 956,107 |..... 956,107
92345Y 10 6 |VERISK ANALYTICS INC-CLASS A.......vvvvevirvrvninns | e 08/01/2013[ ISI GROUP..........ovveerrerierinines | cvrieae 11,729.000 | .....coooe.. 759,391 | oo XXX | e 1,506 | oo 597,827 | ..... (596,321) | cvvorverrinen (V0 I 0 . (596,321) | ovovvrrennd (U I 1,506 | oo 0. 757,885 |..... 757,885
RAYMOND JAMES &
931422 10 9| WALGREEN CO....oovvvvirriiieiienieseeisseiseisssins | ceeee 08/15/2013| ASSOCIATES | ... 50,000.000 | ......... 2,494,547 | ............ XXXeovoooe | e 1,483,325 | ......... 1,850,500 | ..... (LT ) [— (V1 I 0| . (REYAYE)) - 0 e 1,483,325 | oo 01.1,011,222 |..1,011,222 | ...... 27,500 |...... XXXeo | Lo
RAYMOND JAMES &
931422 10 9| WALGREEN CO....oovvvrirriiieiienieeeseesssiseisenens | cenee 08/19/2013| ASSOCIATES | ... 50,000.000 | ......... 2444767 |...cooun... XXXeovvoe | e 1441127 | ... 1,850,500 | ..... (409,373) | cvvovvrcirnen (U I 0| . (409,373) | .oovvvnnnnd 0| e 1441127 | o 0 |..1,003,640 |..1,003,640 | ...... 43,250 |...... XXXeoo | Lo
RAYMOND JAMES &
931422 10 9| WALGREEN CO.....ovvvrerririerierieseseessnisensenins | ceeee 09/16/2013| ASSOCIATES 146,500.000 .8,018,128 4,061,250 5,421,965 | ..(1,360,715) | . ...(1,360,715) 4,061,250 ..3,956,878 |..3,956,878 |.....126,723
949746 10 1|WELLS FARGO & CO....cvovvvriririnirrinnirsrsnississrsnies | e 07/18/2013| SANDLER & O'NEIL PARTNERS] ....... 68,000.000 | .........3,005,758 |.. e 1,906,279 | ........2,324,240 | ... (17,961 | o0 o0 [ (417,961) | ... .1,906,279 ..1,099,480 |..1,099,480 | ...... 37,400
9099999. Total - Common Stocks - Industrial & MiSCElIANEOUS. ..........ivrririuiiisiiieirisers s | seese 100,565,684 | ........... XXX | e 60,734,855 | ....... 76,137,681 | (19,335,257) | cooovvvnrrenca () 0| ..(19,335,257) | .ovovvvvrnns 0| . 57,357,086 | ...ccoovnnnnnd 0 43,208,598 |43,208,598 |..1,385,557
9799997 Total - Common Stocks - Part 4.........ccoocoveiiniins o 100,565,684 |.......... PO 60,734,855 | ....... 76,137,681 | (19,335,257) | .oooovvvnrinncn [ 0 | ..(19,335,257) | .ovovvrernncs 0] . 57,357,086 | ..cocoovrnnnt 0 |43,208,598 |43,208,598 |..1,385,557 |...... XXX... [ XXX....
9799999. TOtal = COMMON SHOCKS. ...ttt bbbt | e 100,565,684 | ........... XXX | e 60,734,855 | ....... 76,137,681 | (19,335,257) | .coovvvnnrinnn 0 | oo 0 |..(19,335,257) | ..covvvvrnns 0] . 57,357,086 | ...ccoovnnnnnd 0 143,208,598 43,208,598 |..1,385,557 |...... XXX... [ XXX....
9899999. Total - Preferred and COMMON SEOCKS. ... cvuuiruuiuuirsiereseessees st | seees 109,065,684 |........... XXX | e 68,813,535 | ....... 86,941,380 | (19,732,013) | ..ovveeee JIE 0 ]..(19,730,828) | ..cooovvvrnves 0. 65,435,766 | ..ot 0 143,629,918 |43,629,918 |..1,829,111 |...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS..............cuuuciiriiiiiiiiiiiciiiissiesiss s ssssssessssenins | orees 280,040,360 |........... 90,9, ST [ 235,510,556 | ..... 294,801,193 | (19,716,673) | ....3,035,066 | ................. 0| ..(16,681,607) | ...cccrvvenee 0. 236,553,507 | ..vveriennd 0 [43,486,853 |43,486,853 |..7,658,182 |...... 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 September 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. .10/03/2013] ... ......2,000,000 0 0 0 (194,200) (194,200) [ ...ovvvvrvvvrrern0 [ (194,200) [ ..oovvvvvrierenrcn0 [0 | 1,000 | s
1.5324 GBP /1 USD.. .. | G5822*AA6 Marketform Group.... | D Part 1. | Currency | U. S. Bank. .10/16/2013] .. .....3,000,000 0 0 0 (245,700) (245,700) [ ...ovvcvcernn0 [ (245,700)
1259999. Total-Forwards-Other 0 0 0 (439,900) [ XXX | ........ (439,900) [ ...ovvvvsnnncrn0 [ (439,900) | .... XXX
1269999. Total-Forwards 0 0 0 (439,900) [ XXX .(439,900) ) XXX
1439999. Total-Other. 0 0 0 (439,900) [ XXX | ....vvu (439,900) L0 (439,900) | ... XXX
1449999. TOTAL 0 0 0 (439,900) [ XXX | ........ [CRISReI0]0) ) — 0 [.... (439,900) XXX




Statement for September 30, 2013 of the GREAT AMER'CAN |NSURANCE COM PANY

Sch. DB-Pt B-Sn 1
NONE

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

QEO07
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Statement for September 30, 2013 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

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
e [oYo [N (439,900)] ..
0799999. Total NAIC 6 Designation. (439,900)] ...
0999999, TOAIS.......oeverieeiisieissiesieess ettt b ettt ssnssnsensenns | vassesnssessnsnisssasssssnenn) | a0 | o (439,900) | .ovvrviviririiiis




Statement for September 30, 2013 of the GREAT AMER'CAN |NSURANCE COM PANY

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10, QE11



Statement for September 30, 2013 of the GREAT AMERICAN |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
The Bank of New York Mellon............ccveceerreeenereeennns NeW YOrk, NEW YOTK.......cvvvevrmvrrreiinnnnes | covverrennenneens | o 0.010 36 (1 I 1,154,736 | covvvvvennns 373,586 | ..o 3,166,971 | XXX..
Bank of America Miami, Florida 0 619,530 409,516 436,636 | XXX..
The Bank of Kentucky. Crestview Hills, KENtUCKY.........covevrvverees | coverrerrinereenns (1 I 1,999,910 | oo 1,999,910 | v 1,999,910 | XXX..
The Bank of Guam Hagatna, Guam 0 50,000 50,000 50,000 | XXX..
The Centreville National Bank.. . Stevensville, Maryland 0 95,617 103,476 42,236 | XXX..
Fifth Third Bank Cincinnati, Ohio. 345 548,580 548,580 548,580 | XXX..

Certificate of Deposit .15% 4-30-14 0 0 0 0 | XXX..
Huntington National Bank Columbus, Ohio (V1 I 4,999,523 | ............ 4,999,523 | ....coonnn 4,999,523 | XXX..
JP Morgan Chase. Indianapolis, Indiana 0 75,048 75,055 75,062 | XXX..
Keybank Albany, New York 0 399,693 399,693 399,568 | XXX..
Laconia Savings Bank Whitefield, New Hampshire.............cooccs [ covvrververincnens 0 229,576 320,534 349,617 | XXX..
LaSalle Bank N.A. Chicago, lllinoi 0 265,849 435,513 472,801 | XXX..
The Northern Trust Company / O'Hare...........ccccoveuueunnne Schaumburg, lllinois. 0].....19,821,624 ...1,425,246 836,794 | XXX..
PNC Bank Pittsburgh, Pennsylvania.. 0| .o (41,533,395) | .........(33,350,194) | .........(43,589,700) | XXX..
Northrim Bank Anchorage, Alaska 69 36,597 36,597 36,597 [ XXX..

Certificate of Deposit .20% 10-23-13 0 0 0 0 [XXX..
Royal Bank of Canada Toronto, Canada 0 ....17,655,900 | ............ 9,017,649 | .......... 12,272,093 [ XXX..
RBC Dexia Investor Services Trust................ccouvvveernnenns Toronto, Canada 0 ....17,950,740 2,950,740 3,651,740 | XXX..
U.S Bank Cincinnati, Ohio 0 0 1,248 1,248 | XXX..
Wells Fargo Bank Los Angeles, California. 0 2,505,470 | ..o 7,649,755 | .. 5,150,454 | XXX..
0199999. Total Open Depositorie: XXX 414 26,874,998 (2,553,572) (9,099,870) | XXX..
0399999. Total Cash on Deposit. . 414 26,874,998 (2,553,572) (9,099,870) | XXX..
0499999. Cash in Company's Office. e XXX [ e XK K s | e XXX i | v XXX 75,430 76,075 77,801 | XXX..
0599999, Total Cash e XXX 414 26,950,428 (2,477,497) (9,022,089) | XXX..

QE12
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Statement for September 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 | 32,174,509 5,563
8499999, TOtAl - SWEEDP ACCOUNES. ...t vetrsseeretts e ers etttk 32,174,509 5,563
8699999. Total - Cash EQUIVAIBNS...........ccivuuiieeiieriieiceieieiesiesss et nsenes 32,174,509 5,563




Supplement for September 30, 2013 of the G REAT AM E Rl CAN IN S U RAN C E CO M PANY

NAIC Group Code.....84

Company Name: GREAT AMERICAN INSURANCE COMPANY

* 1 6 6 9120135050010 3 =*

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

NAIC Company Code.....16691

If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
............. 141,104,311 |.............138,067,003 | ..............47,762,547
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
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