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Statement for March 31, 2014 of the G REAT AM E Rl CAN IN S U RAN C E COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGAS ettt | eeseeneea 2,538,579,270 | .ooovereeeereienns (1] 2,538,579,270 | .......... 2,544,212,844
2. Stocks:
2.1 Prefermed STOCKS. ... vttt ettt st ssessensnns | sesessessenes 175,490,396 | ...ovovveeeeeeicines (1] 175,490,396 | ............. 164,325,390
2.2 COMMON SOCKS. .. ..vererrirrerereisnsssessisessssssssssssssssessssessssssessesssssssssesssssssssessessssssessenssnssesses | sesssssees 1,019,127,958 | ..o (1] 1,019,127,958 | ............ 964,237,903
3. Mortgage loans on real estate:
B FIISEENS ettt | eeteneennens 173,142,047 | oo (1] 173,142,047 | ............. 148,754,552
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).......vocveviieiecieeie ettt sttt ssnaessesnns | evsesinsessessesanes 798,696 | ..oocvvcveereeeeia {1 798,696 | .ccvovverenn 829,467
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......vvvevieiecieiiee ettt st ss st enaesnns | evsesnsensenas AT 778,876 | oo, () I 47,778,876 | ............... 47,987,309
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......veeceririreieerieeineiseesssessseiseens | ceeeesessessnsenessesssssanenn (01 (01 (0 T 0
5. Cash ($.....36,560,177), cash equivalents ($.....16,784,391)
and short-term investments ($.....204,426,992)...........cc..cooveeveeeoereieeeieeeeeeeeeeeeseeesreeseesseessessiens | ceevieeriiens 257,771,560 | ceoovveeerereceereeeina. () I 257,771,560 | ............. 218,303,339
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......c.uiviveiecicisiiesieieisete et sssessesesns | eressessesssssssesessesssns (01 U {1 TR (0 U 0
T DEIVALIVES.....coourverceiriireceie ettt sns st | sessesisasessesenns 589,695 | ...vorevrrireeriierennne (VN I 589,695 | ...covvvrercrenne 194,400
8. Other iNVEStEd @SSEIS.........c..ovuuiiiiiiiiiririrr sttt estaenns | sersensiness 62,539,744 | ..o (V18 IO 62,539,744 | ........c...... 58,184,381
9. ReCeivables fOr SECUMLIES............coiuiiiiciiciicie i | seeessesssensseesies 891,370 | oo (V18 TN 891,370 | cooovvrenen. 12,504,515
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 4,276,709,612 | ooovveveeeieeiceieas (1] 4,276,709,612 | .......... 4,159,534,101
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 29,809,486 | ....ooovveririreiean (V18 P 29,809,486 | ........c...... 27,299,819
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..........c.cccccevvrveies | veverernnn. 242,825,714 | ..o 15,082,933 | ..ccvvvnvee 227,742,781 | .oovneve. 246,672,277
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevvveeriereinns | vvvverennns 168,408,650 | ...coovvrvvrierreieiiiinns (1] 168,408,650 | ............. 159,978,288
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 [ oo 0
18.2 Net deferred taX @SSEL.........oovrrrrrirriirese st nesssenes | ersesssannes 106,269,760 | ....ooonvvvereerrrrrrerennne (V10 106,269,760 | ............. 116,760,753
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 57,182,188 | ...ccoevnee. 55,213,268 | .....ccoevuee. 1,968,920 | ...coccvevnenee 2,035,841
21.  Furniture and equipment, including health care delivery assets ($.......... 1) SN ISV 5,246,908 | .....ccoevrenne 5,246,908 | ...ooovrveereeeenes (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocvvvrrrreinrnennes | crverrerseesessersensnnenns (0 (1 (0 0
23. Receivables from parent, subsidiaries and affiliates..............cccocveerereereeiercereeeceeeeece e | evereeisiienens 7,592,116 | covvecnnnad 646,015 | .ooveree 6,946,101 | ..ccoovvvene. 5,027,846
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 aSSELS..........ccvvivevirireieeeeeee e | errerieiens 331,009,923 | ............... 25,260,820 | ............. 305,749,103 | ............. 610,074,003
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 5,276,871,361 | ..cccveve.n. 101,449,944 | .......... 5175421417 | ......... 5,376,892,481
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 5,276,871,361 | .cccvevenn. 101,449,944 | .......... 5175421417 | .......... 5,376,892,481
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..............cccevievivveeererieennveesicessseenins | eveverinenns 149,960,370 149,960,370 | ............. 448,226,008
2502. Company owned life INSUFANCE...........cceviicveiiicieiiees e ssenes | srebesssseans 140,793,417 | oo {1 140,793,417 | oo 139,738,758
2503. FUNAS held @S COlRLEIAL...........vermreerrirrrriereie et ese s essssnens | evsssesessenens 8,855,513 | oo (VN S 8,855,513 | ..oeveererinnn. 8,803,037
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.coceeuvieevicveeeceiiens | i 31,400,623 | ........o.c.... 25,260,820 | ....ccovvevneee. 6,139,803 | ...cccvneee 13,306,198
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE).......ccvrerirerniernieniiniisisissersserisssissninenes | veeiesenns 331,009,923 | ..o 25,260,820 | ............. 305,749,103 | ............ 610,074,003
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Statement for March 31, 2014 of the G REAT AM E Rl CAN IN S U RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident year $.....213,900,984)...........ocurveverrrireereerireisssesssessssssssssesssssessssssesssssssssssssssssssssessssssssessssnsaens | sessessesssssssssensens 1,963,431,355 | .ocovevvviericie 2,068,506,141
2. Reinsurance payable on paid losses and [0SS adjUStMENt EXPENSES.........cceuurirrireiririereireeereiseseee i sssesseesessssessenns | seeesesssssssssessesssesseseen 418,215 | oo 406,746
3. LOSS QQUSIMENE EXPENSES......cocvviieeiiecieiiiieisi ettt s s bbb bbb s s st b b sttt b s snsebesansesessnsesanans | debensetesesnsesanntesans 358,714,008 | ..ocvveeeeee 360,151,048
4. Commissions payable, contingent commissions and Other SIMIlAr ChArgES............ocuvuievriivieeieeeieee et sesenis | eveesisssssese s sesassaens 40,304,945 | ....ooovien 65,275,100
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cveieviveieieieiee ettt ssenaes | seesssessesssssessesanes 102,100,414 | .o 97,805,495
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........coverurrrrerririrniineireisireeseieessssseseesessessseesessessens | sesssesessessesssssssssessas 12,588,289 | .oooveeeeereieiene 16,634,821
7.1 Current federal and foreign income taxes (including §$..........0 on realized capital gains (I0SSES)).......c.eververerererereresrrreiieees | cerrereeseesesssrssesseenen 18,973,396 | ..o 24,328,199
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 $.....332,282,260 and including
warranty reserves of $.....15,867,047 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErVICE ACL..........ccoveieieieineineseeieesssieiessinns | e 886,967,792 | oo 882,051,830
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 66,174,932 | oovvreeereeen, 70,762,173
13.  Funds held by company Under reiNSUrANCE trEALIES............cccciiiveriiriieiiieie sttt saenens | sebessssesssssesssnsesns 253,197,738 | oo 371,513,094
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cvuieevriiicieicee ettt sesees | stesesssesssseesssssaenes 52,909,934 | ..o 46,024,651
15, Remittances and items NOt AlIOCALEM. ..........c.ocuuiiiiii s | s 2,865,480 | ...oovvvriririnis 1,972,854
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. .vevicvecreeee ettt ettt | evsesesestes s benae s 26,477,940 | ..ooovevvcieces 26,477,940
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE rAtES..........c.cueveieivciiirieeeese et teenes | creveesssesss e ssaenes 12,710,745 | oo 7,984,566
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............ovrvrrrreerieis ettt ettt sents | sntessessenessesessensanens (94,248,377) | ..o (98,212,686)
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25).........c..ocuurirerriririerireie e sssesseeessesssesnes | sreessessesessesssenns 3,709,104,819 | oooveveeeeres 3,973,589,959
27, ProteCted CEIl HADIMITIES. .........rvvereereiiiiieciecireciseie ittt | ebenb st 0 [ o 0
28.  Total liabilities (LINES 28 @MU 27).........cvuurermericrireeiesseeesseesieesssse st ssssessses s esesss s sest st ssssess st stsssssesssnssssns | sesssssssssssssssssssns 3,709,104,819 | oo 3,973,589,959
29.  Aggregate write-ins for SPECial SUMPIUS fUNAS.........c..vuruririieire ettt sttt essntas | sbebsessestessnessessenens 131,360,168 | ..o 134,566,698
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 315,028,062
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuiverreiiciieiieiciitsites ettt st a bbb bbb sttt bt s s st 938,267,163
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 1,466,316,598 | ...coovrvrerieinnas 1,403,302,522
38, Totals (Page 2, LN 28, COL. 3)......cvuurrerririirirriieriseeisessiesssse s sst st ess sttt nantes | neestesss s nenenns S5AT5,421,417 | oo 5,376,892,481
2501, Accounts payable and Other ADIIES. ..ottt
2502. Retroactive reiNSUIANCE CEARM............vu ettt
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........c.uriuuiressiiriiriesiissesessesrssesiessesssessessssssesssssens s sesssssnsssenssnes | evsssesssssesssssssessneenas (94,248,377) | ..coovvvvvverireriincens (98,212,686)
2901, Retroactive MEINSUIANCE JAIN.........c.cveieieiiieiee ettt sttt bbbttt bbb b s st s s tessesnsas | evesssssssessnsessessesas 131,360,168 | ...coevvvveecre 134,566,698
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 131,360,168 | ...oooovvercrrenis 134,566,698
3201.
3202.
3203.
3298.
3299.
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Statement for March 31, 2014 of the G REAT AM E Rl CAN IN S U RAN C E COM PANY

STATEMENT OF INCOME

33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 280,269,240 | .............. 271,592,860 |........... 1,903,053,232
(written $ 364,644,005 | ............. 320,969,693 | ........... 1,367,359,576
. (written § ..200,091,427 |.. ....179,537,366 ..1,254,496,556
(written $ 444,821,817 | ..o 413,025,187 2,015,916,252
DEDUCTIONS:
2. Losses incurred (current accident year $.....245,046,129):
20 o OSSPSR ISR 148,593,107 | ... 373,500,820 |........... 1,525,062,831
2.2 Assumed ..140,988,943 | .. ....103,210,004 601,322,393
2 T 07T =T OO U SRRSO SO 115,243,995 | ...covenenee 314,580,767 | ...cceenue 1,142,770,047
2 NEL. ..ttt | erbaenteeneas 174,338,055 | ......c....... 162,130,057 | ...ccoovenee. 983,615,177
3. Loss adjustment expenses incurred..... .49,945136 | .o 39,038,744 | .............. 207,666,617
4. Other underwriting expenses incurred............. ..188,143,007 |.. ....176,694,428 .703,655,765
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 (O 0
6. Total underwriting deductions (LINES 2 throUGN 5).........cccvicuiiiieieiieieiee et sstesen s | evesisassenas 412,426,198 | .............. 377,863,229 |........... 1,894,937,559
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).....cuvvrireiiiriieieieireeieieissssseieisssessessesesssssssessessssssessesnss | vssessessesnes 32,395,619 | .ovvvrrrrnn 35,161,958 | .............. 120,978,692
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cuiuiiiriiire bbbt | essnsinenaneaas 36,051,136 35,825,378 | ......cc...... 161,987,916
10. Net realized capital gains (losses) less capital gains tax of $.....769,912..........cccormrrirrriieeriesieseisessesssssssesssessins | crsssssssssiss 3,197,356 .23,244,559 | ... ...93,009,898
11. Netinvestment gain (I0SS) (LINES 9 + 10).......c.cucirereiereeiieseiiereees ettt es et sse st saes s sessssasssnnns | sessessesansanes 39,248,492 59,069,937 | ..covvue. 254,997,814
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $ (285,437) | .ovcverrrerirnnns (219,361) | ..vocvvrrrennns (1,721,367)
13. Finance and service charges not included iN PrEMIUMS...........ccovciveiiiiieieieieesie et sss st sssens | essessesiessssessns 176,233 | oo 167,245 | ..o, 677,480
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........ovuririirieieirreerieisstesese st ssse s s s s s essenes | sressssssssssans (3,750,305) (588,553) [ ...eorvrrrrenns (5,292,258)
15. Total other income (LINES 12 throUG 14)..........cuuiiuiiiiiieiiciieiieiieeieei ettt | srbsesssssssssees (3,859,509) (640,669) | ..vovverienne (6,336,145)
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 nsns | sbensessensenand 67,784,602 | ....ccovvuvn 93,591,226 | .............. 369,640,361
17. Dividends t0 POICYNOIAETS. ..ottt b s bbb s s st s s nsens | sbensnsesessnsesanans 105,579 | .o 255214 | .o 1,106,562
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........cvevieviiieeeeeeiseteee ettt sesss st esse s besssssssens | sessessesassanes 67,679,023 93,336,012 368,533,800
19. Federal and foreign income taxes incurred...... ....16,484,610 ..19,042,423 ...94,803,546
20. Netincome (Line 18 mMiNUS LINE 19) (10 LINE 22)........cvevieeieereiereeese et sss s sssssse s st s s sssssssssenns | sressessessnsnes 51,194,413 74,293,589 273,730,253
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOT YEAI..........ceveieieiriieieiiseieie ettt ssnssssenes | creesensens 1,403,302,522 |........... 1,469,644 ,876 | ........... 1,469,644,876
22. Netincome (from LINE 20).........covuivueveeiereieice ettt sttt bt st ansesen 74,293,589 | .............. 273,730,253
23. Net transfers (to) from Protected Cell aCCOUNES..........cciuiiciiiiiiicieerese e ssssssessesssssssessenes | sressessesssssssensesssssnsensesQ | eovevessersessesssssssesssnneed (01 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....12,226,500... ..33,208,094 25,524,362)
25. Change in net unrealized foreign exchange capital gain (I0SS)........ceiiierrriinrinieieinssieiesssseessssssesesssssssesessees | sesessesssensessesssssnsenesQ | corversesnnsnsenns (190,800) (42,300)
26. Change in Net dEfErred INCOME tAX........vuururriererieiee ettt ettt (2,008,474) | ...oeovvenenee 12,734,370
27. Change in NoNadmItted @SSELS...........ccoevieeiicrieeeee et sssesesssssessssssessssesessssessssnsesessssessnss | svessssnserenne( 11,867,899) [ ivviviviiicrnnne (2,892,442) | .ovvvverna 10,753,649
28. Change in ProviSion fOr FEINSUIANCE. ..........vurerrereeereeisreseeneeseessssseseesessssesessssssesssssesssssessesssssessessenssessessassnssnssessansnss | soessesssesessesssesessensnessQ | seeseersssessnsenessnsnnsnenn [ eene (5,999,426)
29. Change iN SUIPIUS NOES........vuirrireiiiriieieisieiie ettt sse st sntessesssssnsessessssssssnsenss | sssssessessessssensessessnensesd | eoversesnsenensessnessenessld [ rernnesessssnssesesesensenns 0
30. Surplus (contributed to) withdrawn from protected CElIS............owrurrrierrieiriereireescseireieese e eesssiseesesssesseessssesssesens | cressnseseessssessssssssessnees0. | seneerernenseneesnesssinnenn [ oees .0
31. Cumulative effect of changes in accounting PriNCIPIES..........c..ccviicieiiieeiiec e esesssssesssseses | ersnessessssesessssssessnserensQ [ vrvevessrerenssssssssseenene | cveveeeresieessssessssssenns 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

34. Net remittances from or (to) Home Office
35. Dividends to stockholders (30,000,000) 330,000,000)
36. Change iN TEASUNY SEOCK..........cveuieiiieiieieicieie sttt st st st sssensesssssssnsansenss | sressessesssssnsensessssnnsensesQ | ervevessensesesssssssesessnsed (0 T 0
37. Aggregate write-ins for gaing and I0SSES I SUMPIUS........ceveruerirrerieinriesiseiessesesess s esssssss e ssessssssessesssssssssessessenssns | sosesssssssssanes (4,726,179) [ ovvvvsrernenns (4,049,545) | ...ooovverennn. (8,227,246)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........ccuvieieiiieiieiceiee e ssssssesses | crsssesessna 63,014,076 |..cccovnanen 70,067,898 |............... (66,342,354)
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........c.ccvvurieercivcrrireieeeeese e | cveeeenens 1,466,316,598 | ........... 1,539,712,774 | ........... 1,403,302,522
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.... 1,054,659 ....1,188,980 |..... 4,798,106
1402. AmOrtization Of INtANGIDIES..........c.cveieeicicecie ettt sttt ssesas | sesessessesnsas (1,975,500) ..(2,050,500) |..... ....(8,202,000)
1403. Miscellaneous (expense) income 272,967 | ..oovvrrrrnns (1,888,364)
1498. Summary of remaining write-ins for Line 14 from OVEMlOW PAGE........c.vvrrurieenrrnincinrireieeseseisesniseesssssessesssenssesses | senssessensssssnsssssensnessnsd | cornnrnnnsnnennnsnneneens0 | ceerneinsnsnsessnnend 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) (5,292,258)
3701. Change in foreign eXChange MESEIVE. ..........ocu e eererrereenrereiseeeneeeeseessseseesesssssssssssesssessssessssssessessessesssssesssesessesssessenss | eonsssesseesneese( Gy 120,179 | cevrvererrnnnn(4,049,545) | oo (8,227,246)
3702, oottt sns s snssnsnnnsnnnennnnns | stenssenssenssnnsnssnnsnnnens0. | nernennnnesneen0) | 0
3703, Rt b ettt ns st entnsententensnntenes | ennensensessnsssssensnensesna0 | cenerensnninennssnnssnssensens0 | erreiee s 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 (4,726,179) | ..oovvevrens (4,049,545) | ...ovvrivnnnne. (8,227,246)

Qo4




Statement for March 31, 2014 of the G REAT AM E Rl CAN I N S U RAN C E 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...........ovcvieieceeee ettt s s ss st sass s snsesanns | sresessinans 451,843,304 | ............. 407,940,949 |.......... 2,051,770,496
2. NetinVestMENtINCOME.........cc.viiiiiic s | eriesiesiees 34,351,540 | ............... 35,355,212 | ..coovvvane 165,785,988
3. Miscellaneous income ....(2,938,667)] ... ....220,851 ....(2,932,251)
4. TOtal (LINES T hTOUGN 3)....ouucvermiiiiceeeieiese e essss sttt | eeeesseend 483,256,176 | ............. 443,517,012 | ..o 2,214,624,232
5. Benefit and 0SS related PAYMENLS.........ccovuiiiiiviieicieecee ettt ssesnnas | essesissinean 278,502,293 | ............. 172,577,675 | ...ooe.... 925,836,609
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..........cccveviveiecieiiieeeceee e [ eevereieeas 264,703,672 | ..cvueve. 219,670,519 | .covevueee 851,478,255
8.  Dividends paid to POCYNOIAETS..........c.cuiirieiciiseie ettt sse st ensnsns | saessessessnsessenns 105,579 | v 255214 | oo 1,106,562
9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) 22,609,325 |.... (5,755,896)] ... 113,726,090
10, Total (LINES 5 HNMOUGN 9)....cvvvvuueverssrrisieesisesisieeesssee s es s 565,920,869 386,747,512 | .......... 1,892,147,516
11. Net cash from operations (Line 4 MiNUS LiNE 10).........ccreirrrerririneireieeneineeseissiseese s sssssssssssesssessssssssesssssssssesses | sossesssecens (82,664,693) ....oovvuvene 56,769,500 | ............. 322,476,716
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...cetvvererreeiesis sttt | et 244,105,226 | ............. 131,997,315 | oo 561,974,739
2.2 SHOCKS..ouueeeeruaereesaeeeesseecesseeess et es s bRt | seeeiseenrens 26,113,513 | oovrvvr 40,948,643 | ............. 315,120,292
12,3 MOIGAGE I0ANS........oivieieeieieeee ettt ettt e bbb s et s ettt s s s s ssesassessesntantenes | eveesessssssssenans 794,156 | .oovvvrernne 1,616,144 | ............. 23,568,405
12,4 REAIESIALE ... bbbt | s (01 PO (1N [P 9,460,140
12.5  Other iNVESIE @SSELS........cvuvuerirrciicererei st sssnen | ceseeresenesenns 1,198,034 | .ccoovvvrins 1,158,698 | ............... 40,038,413
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments...........ccccoceeveeeiencieeieccsesiiens | e 269 | oo (RO 7] — (1,501,306)
12.7 Miscellaneous proceeds ...11,818,542 ...22,839,759 | ... ...20,430,547
12.8 Total investment proceeds (LINES 12.110 12.7).....cuuiuiueeiereeseie et essss s ssssssssesssssssssssssessseses | cessessessan 284,029,740 | ....ouu... 198,550,418 | ............. 969,091,230
13.  Cost of investments acquired (long-term only):
130 BOMAS . .eevueeretsereessee ettt | enerereeens 237,306,085 | ............. 180,126,633 | ...coccveenns 680,005,049
13,2 SHOCKS. . vvrureeseeesreeseeessess e esssee st et sss st | crrnentreneens 51,560,011 [ .ooveorrrernnn 43,058,995 | ............. 215,119,291
13,3 MOTEGAGE I0BNS........uiiieiieicicte ettt bbb s bbbt ns et entenas | srernsenienea 25,159,090 | coovervreeeeees (0] I 11,555,290
1314 REAIESIAIE..vvvvuvereeecer ettt Rt nent s | serenennentenenas 376,781 | oo 1,736,198 | ovvooveerens 4,280,646
13.5  Other iNVESIEA @SSELS........cvvuuirirceiicriieiiiesi ettt | cebseenisessenes 6,624,126 | ......ccc...c.. 10,649,914 | ............... 51,353,789
13.6  MisCEllaneoUS APPlICALIONS............c.cviveieieciciie ettt sseseessees | eresssssasiaas 27,527,102 | cooovieeee, [V 11,919,112
13.7 Total investments acquired (LINES 13.1 10 13.6).....cuuieiirrieiriieisisssessesise e ssessssssssessessessessssssessssssssessenes | sessssssssas 348,553,195 | ..o 235,571,739 | .o 974,233,177
14.  Netincrease or (decrease) in contract 10ans and Premium NOLES...........curererierreriereere et
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............ceeeveeereeictetess et sessesessnaes | eeversssssssesens 2,050,773 | .oovvreree. 1,705,476 | .....cooeve..... 6,232,708
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  DIVIAENAS 10 STOCKNOIABTS. .. .cvvovevrevieceeieeies et eess s sess s st ssss st sssssssessssans | eesessssssssssesssssessssnans (U I 30,000,000 | ...ovvveenne 330,000,000
16.6  Other cash provided (APPEA)..........cccuuurrvemmcreemririsereeieeesisesese s sssss s sessss st ssssssessssssessesessssseens | osesseeseens 184,605,596 | .............. (75,594,264)| ............ (238,646,264)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | ccooevuvee. 186,656,369 |............ (103,888,788)]............ (562,413,556)
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).......cccoverercvecees | corvvererns 39,468,221 |.............. (84,140,609)|............. (245,078,787)
19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING O YBAT.....cvvvveretueeisseeeetseesesssesessseess s ess s ess st sn st | neesisaeens 218,303,339 | .cooounne 463,382,126 | .....cocceens 463,382,126
19.2 End of period (Line 18 plus Line 19.1)....... 257,771,560 379,241,517 218,303,339
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of €QUILY SECUNHIES..........ccurerverieieiiesiseie ettt ssessss bbbt sse s b ssensssestenes | sessesssssssens 9,000,000 | woverererrererenna L% A T (O 4,711
20.0002  Stock option compensation (included in L7, L9, @Nd L16.2)........ovvcrruereerrrmmeeerneeineeessessseessseessseesssssssssssssesns | sermmessssesesans 2,050,773 | coovvverreeers 1,705,476 | .ooovvvvrneens 6,232,708
20.0003  Securities acquired in paid in kind interest PAYMENL............ccoevuiiuiiiieieeseiee sttt sessenes | evessiessssssessa 82,927 | v 31,066 | coovererrine 235,378
20.0004  Securities acquired from liquidation distribUtION..........cccoeiiiiiiiiieces s sseenesnnes | ersssssssessssensesaenas 265 | oo 3,630 | oo 6,914
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Statement for March 31, 2014 of the GREAT AMERlCAN |NSURANCE COMPANY

1.) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A. Accounting Practices

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

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

State of Domicile 2014 2013
Net income state basis Ohio $ 51,194,413 $ 273,730,253
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Net income, NAIC SAP $ 51,194,413 % 273,730,253
Statutory surplus state basis Ohio $ 1,466,316,598 $ 1,403,302,522
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Statutory surplus, NAIC SAP $ 1,466,316,598 $ 1,403,302,522

2.) ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS - No significant change.

3.) BUSINESS COMBINATIONS AND GOODWILL - No significant change.

4.) DISCONTINUED OPERATIONS - No significant change.

5.) INVESTMENTS

A-C.

D.

No significant change.

Loan-Backed Securities

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.

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 2014.

The Company had no loan-backed securities with a credit-related other-than-temporary impairment recognized
during 2014.

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

a. The aggregate amount of unrealized losses:

1. Lessthan 12 months $ (4,448,445)

2. 12 months or longer $ (2,950,906)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 months $ 289,290,581

2. 12 months or longer $ 66,593,504

Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and analysis
of historical payment data, management believes that the Company will recover its cost basis in all securities with
unrealized losses at March 31, 2014. The Company has the intent to hold such securities until they recover in
value or mature.

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

F—-H.

No significant change.

. Working Capital Finance Investments — Not applicable.
6.) JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES - No significant change.

7.) INVESTMENT INCOME - No significant change.
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Statement for March 31, 2014 of the GREAT AMERlCAN |NSURANCE COMPANY

8.) DERIVATIVE INSTRUMENTS

In 2014, the Company entered into foreign currency forward contracts to hedge the foreign currency exchange risk
associated with a foreign denominated investment in an affiliated bond. These foreign currency forward contracts do not
qualify for hedge accounting. The fair value of open foreign currency forward contracts is reported as either a derivative
asset or a derivative liability as appropriate for each contract. Any change in fair value of these open contracts is reported
in change in net unrealized capital gains/losses until settled. Any realized capital gains/losses at settlement are reported in
net realized capital gains/losses.

In 2014, the Company also entered into commodity futures contracts to hedge the commodity price risk associated with the
price component of certain multi-peril crop insurance products. These futures contracts require the company to place funds
in a margin account as collateral. The balance of this margin account at 3/31/2014 was $439,383. These futures contracts
do not qualify for hedge accounting. The fair value of open futures contracts is reported as either a derivative asset or a
derivative liability as appropriate. Any change in fair value of these open contracts is reported in change in net unrealized
capital gains/losses until settled. Any realized capital gains/losses at settlement are reported in net realized capital
gains/losses.

In 2014, the Company entered into foreign currency forward contracts to hedge the foreign currency exchange risk
associated with Canadian branch operations. These foreign currency forward contracts do qualify for hedge accounting.
The fair value of open foreign currency forward contracts is reported as either a derivative asset or a derivative liability as
appropriate for each contract. Any change in fair value of these open contracts is reported in change in net unrealized
capital gains/losses until settled. Any realized capital gains/losses at settlement are reported in net realized capital
gains/losses.

The unrealized capital gains/(losses) recognized during the reporting period resulting from derivatives was ($173,687). The
realized capital gain recognized during the reporting period resulting from settlement of derivatives was $323,010.

9.) INCOME TAXES - No significant change.
10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES
A — L. No significant change.
11.) DEBT

A. The Company does not have any outstanding liability for borrowed money.

B. The Company does not have any agreements with the Federal Home Loan Bank.

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 — 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 2014.
B. Transfer and Servicing of Financial Assets — Not applicable.
C. The Company was not involved in any wash sale transactions during 2014.

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

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

No significant change.

20.) FAIR VALUE
A. Inputs Used for Assets and Liabilities Measured at Fair Value

1. The Company categorizes its financial instruments, based on the degree of subjectivity inherent in the method by
which they are valued, into a fair value hierarchy of three levels, as follows:

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.
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Statement for March 31, 2014 of the GREAT AMERlCAN |NSURANCE COMPANY

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 or when the market for a security exhibits significantly less liquidity relative to markets
supporting Level 2 fair value measurements. 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 manager, American Money Management Corporation (“AMMC”) (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, AMMC 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.

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value
hierarchy as reflected in the following table.

Description Level 1 Level 2 Level 3 Total
Assets at Fair Value
Bonds:
U.S. Government and governmental agencies $ - % - % - 8 -
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential MBS - 19,113,745 1,226,406 20,340,151
Commercial MBS - - - -
Asset backed securities - 1,380,491 - 1,380,491
All other bonds - 5,551,176 3,003,536 8,554,712
Total Bonds $ - $ 26045412 $ 4,229,942 $ 30,275,354
Preferred stocks 78,382,638 48,684,750 - 127,067,388
Non-affiliated common stocks 440,781,752 19,351,661 43,841,170 503,974,583
Affiliated common stock - 273,462,000 - 273,462,000
Other investments - - - -
Total Assets Accounted for at Fair Value $ 519,164,390 $ 367,543,823 $ 48,071,112 $ 934,779,325
2. Fair Value Measurements in (Level 3) of the Fair Value Hierarchy.
Total Gains Total Gains
Ending Transfers Transfers and (Losses) and (Losses) Ending
Balance at into out of included in included in Balance
Description 12/31/2013 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 3/31/2014
U.S. Government and
government agencies $ -8 -8 $ $ - $ -3 $ $ -8
States, municipalities and
political subdivisions - - - - -
Residential MBS 6,501,587 (5,259,910) (49,026) 33,755 1,226,406
Asset backed securities - - - - -
All other bonds 3,001,360 - 1,087 1,089 3,003,536
Preferred stocks 2,769,292 (2,769,292) - - - -
Non-affiliated common stocks 34,774,565 - (364,402) 431,007 9,000,000 43,841,170
Total $ 47,046,804 $ $ (8,029,202) $ (412,341) $ 465,851 $ 9,000,000 $ - $ - $ $ 48,071,112

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 - See narrative in Note 20A.

B. The Company has no additional fair value disclosures.
C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy
as reflected in the following table. See item A.1. above for a discussion of each of these three levels.
Not
Practicable
Aggregate Fair Admitted (Carrying

Type of Financial Instrument Value Assets Level 1 Level 2 Level 3 Value)
U.S. Government and

governmental agencies $ 7,168884 $ 7,154,982 $ 7,109,650 $ 59,234  $ - 8 -
States, municipalities and

political subdivisions 1,125,501,360 1,085,403,943 - 1,089,397,200 36,104,160 -
Foreign government 159,655,309 167,435,141 - 159,655,309 - -
Residential MBS 450,874,225 397,580,201 - 440,810,488 10,063,737 -
Commercial MBS 145,630,999 136,250,344 - 145,630,999 - -
Asset backed securities 275,985,693 272,886,672 - 247,559,115 28,426,578 -
All other bonds 488,786,181 471,867,987 2,550,000 430,370,966 55,865,215 -
Total Bonds $2,653,602,651  $2,538,579,270  $ 9,659,650 $2,513,483,311 $ 130,459,690 $ -
Preferred stocks 178,437,066 175,490,396 105,117,718 68,619,438 4,699,910 -
Non-affiliated common stocks 503,974,583 503,974,583 440,781,752 19,351,661 43,841,170 -
Affiliated common stocks 273,462,000 216,409,623 - 273,462,000 - -
Other investments 65,992,774 62,539,744 - - 65,992,774 -
Mortgage loans 172,231,000 173,142,047 - - 172,231,000 -
Total Financial Assets $3,847,700,074  $3,670,135,663  $ 555,559,120  $2,874,916,410 $ 417,224,544 $ -

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.
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21.) OTHER ITEMS
A —F. No significant change.
G. Offsetting and Netting of Assets and Liabilities — Not applicable.
H. No significant change.

. Risk Sharing Provisions of the Affordable Care Act — Not applicable.
22.) EVENTS SUBSEQUENT

The Company paid a $150 million extraordinary dividend to its parent on April 21, 2014.
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 $21 million
and $26 million as of March 31, 2014 and March 31, 2013, respectively (see page Q14).

For 2014, the $21 million decrease in reserves for prior years is primarily attributed to (i) $10 million of favorable
development relating to the excess liability/Jumbrella business and (ii) $6 million of favorable development relating to the
directors & officers liability business (other liability — claims made).

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

26.) INTERCOMPANY POOLING ARRANGEMENTS - No significant change.

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

32.) DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant change.
33.) ASBESTOS/ENVIRONMENTAL RESERVES - No significant change.
34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.
35.) MULTIPLE PERIL CROP INSURANCE - No significant change.
36.) FINANCIAL GUARANTY INSURANCE — The Company does not write financial guaranty insurance.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ | No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity? Yes[ ] No [X]
Ifyes,dateof change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

Republic Indemnity Company of America, which owns Republic Indemnity Company of California, became a subsidiary of

Great American Holding, Inc.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.

Not applicable
State as of what date the latest financial examination of the reporting entity was made or is beingmade. .. 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 sheetdate). ... 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[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:

Not applicable
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.

Not applicable
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

American Money Management Corporation Cincinnati, OH NO NO NO YES

Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
()  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Not applicable
Has the code of ethics for senior managers been amended? Yes[ | No[X]

If the response t0 9.2 is Yes, provide information related to amendment(s).
Not applicable
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

PART 1 - FINANCIAL

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

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: S, 142,623

PART 1 - INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No[X]

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 10,505,098
13.  Amount of real estate and mortgages held in short-term investments: B 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ 1]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 $ 8,245,500

14.22
14.23
14.24

14.25 Mortgage Loans on Real Estate $ 30,179,197

1426 Al ORI ...tk $ 22,800,238

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 t0 14.26).........cccccveevererennes $ ....576,453,810

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVe.........ccccevevvieieierririeieeseesee i U 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No [X]

If no, attach a description with this statement.

See Note 8.

16. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1  Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reported on the liability page:

17. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ 1]

171 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No [X]
174 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ 1] No[X]

18.2 If no, list exceptions:
254839QR7 DC REV Refund Howard Univ 5.50% 10/01/2018, 090645278 Biowish Technologies Series A
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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 .0, S (D 0., O SO | I e o I [FSOROso B [FRSORSRn  J) [P [0 (O] [P [0 I 0
Operating Percentages:
5.1 A&H loss percent 545 %
5.2 A&H cost containment percent 124 %
5.3 A&H expense percent excluding cost containment expenses 36.7 %
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 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) |Reinsurer Rating
U.S. Insurers
14157 90-0774320.......... AHRMA EXCRANGE. ...ttt sttt sttt nnns ST Unauthorized....
Berkshire Hathaway International Insurance LTD Unauthorized....
.. | AA-1460018......... Catlin Re Switzerland LTD..... ..|Unauthorized....
AA-1120157......... Lloyd's Syndicate Number 1729 Authorized........
AA-1120124......... Lloyd's Syndicate Number 1945 Authorized........
.. |AA-1120104......... Lloyd's Syndicate Number 2012 ..| Authorized..
AA-1120114......... Lloyd's Syndicate Number 2014 Authorized........
AA-1120158......... Lloyd's Syndicate Number 2015 Authorized........ | oo (0SSR IR
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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 ... Liorvons | e 3,943,606 | ..cooovrrriennes 3,916,396 | ..ocoovvrrcinnes 1,528,917 | oo 1,732,691 21,992,966 ...31,802,541
2. Alaska.......coooooierierineinnn. AK|....... Looeree | e 334,618 | oo 313,548 | oo 42,819 | oo 81,538 1,597,560 1,580,246
3. ANZONA.. AZ|.... Liorvons | e 3,384,334 | v 2,850,205 | ..o 412,751 | o 558,756 | .oovvvrnvnn. 17,745,535 | ............... 18,870,299
4. Arkansas...........ccocoeeeeiiennnn. AR ... Livoeroes | e 2,329,260 | .ooovvrierinen 2,692,115 | coooerrrinee 2,263,862 | .ooverirrinne 2,371,139 6,619,210 | oovvverrrrrnnes 7,543,812
5. California.......c..coocurerrnernenenad CA|... RSO I 31,718,233 | .o 25,543,295 | ..o 6,622,138 | ..oocovvrrrinnee 7,480,095 ...146,186,248 | ............. 145,475,417
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Livorroes | e 4,921,201 | oo 3,984,618 | .oovvrvennnn 9,244,894 | ......cco..... 12,491,598 | ..cooevrnee. 14,464,804 | ... 15,434,778
7. Connecticut........c.cocverrvrrenens CT|...... Livovvoos | e 1,679,308 | ...ccovvrrnne. 1,462,547 | oo 140,184 | ..o 442,708 12,283,090 | ..cooovvvneeen. 12,668,310
8. Delaware........cccoccosvreerennnn . DE | oo Livorvoos | e 6,551,014 | ....cc0oee......5,824,035 | ..o 4,078,437 | oo, 346,131 53,550,114 | ..oovvrrnene 50,144,756
9. District of Columbia................ DC|..... Livorvons | e 2,005,964 | ....cooorererer 1,450,660 | cooorvnivniinns 874,130 | oo 184,208 | ....cccovvvvnes 6,878,546 | ...covvvrrennnes 5,775,742
10.  Florida......cocooveenermrreereneenc FL [ i (- 11,826,102 | ...............12,455,383 | ................. 6,104,512 | oo 5,417,687 63,313,941 | ..coooeeeed 63,569,048
11, GeOrgia.....coovvevevreervnreennen . GA [ Lo ....6,350,610 6,574,461 | .. ...1,975,393 22,434,376 29,563,244
12, Hawaii.......coooovverrrrrrrnnene H Livorvoos | e 1,391,475 | oo 1,517,955 | 2,564,613 | oo, 596,762 10,154,932
13, 1daho.....ccooevvevnevnivnenninnecn D i Levoreons | oo 1,081,953 | ..o 1,255,918 | o 547,717 | oo 294,793 2,956,768
14, MNOIS......vovererereereeirerreenen L [ (- 10,193,743 | ... 11,790,915 | ... ....62,502,153 ...411,681,054 ..74,899,355
15, Indiana......c.ccoevvvrvrerrrervnnenndN i Lioevons | oo 3,616,701 | .ovvvreeinee 3,597,616 | ..oocovvvenne 14,383,435 114,831,128 14,193,089
16, 1OWA..cooceerieee A Livoroos | e 2,197,503 | oo 2,050,984 | ............. 123,218,674 | ...ccueece. 86,811,729 | oo 23,414,791
17, Kansas.......oocneeeneeeeeeseineens KS|....... Lioveons | e 14,763,873 | oo 14,258,743 | ..coovvvnnee. 13,909,848 | ...ooovvvvnnen 36,720,910 9,888,196
18.  Kentucky.......cooovernrinninnis KY ... Livoovons | e 2,793,890 | oo 3,049,204 | ..o 1,528,428 | .....coovvunee. 3,878,872 13,143,360
19.  Louisiana......c.c.coeeeereerenrennenns LA|...... Licovvons | e 2,659,587 | ..oovvrieiin 2,427,526 | ccoovverrinnes 3,842,420 | .oovvriinnn 6,834,875 | .oovvrreii 5,921,784 | ..cooovvvenne 12,426,491
20.  Maine.....oooververireiieiieiiens ME ... Lioeeos [ e 344647 | oo 301,113 | oo 105,327 | oo 107,802 695,117 854,069
21, Maryland.......c.coconerirnrinrinnnns MD ... Liovvons | v 3,513,919 | oo 3,036,013 | oo 841,823 | oo 389,480 25,828,651 ...24,803,174
22.  Massachusetts..........ccc.coevennee MA| ... Liorvons | e 6,398,879 | .coovvrrrin 5,010,735 | oo 1,666,744 | .....ccoeeenee. 1,421,409 | ..cooeneeee. 24,219,147 | oo 22,647,884
23.  Michigan........ccoevvmrrrerierinnns MI....... Livooroos | e 7,524,293 | ovvvvrinn 6,424,944 | ..ooovvvonn 8,630,717 | ovvverenee. 22,200,499 30,885,664 | .......... 151,209,882
24, Minnesota........ccccooeeverenee s MN | Livoovons | e 3,568,085 | ...ocovvvrienn 3495712 | oo 27,249,531 | oo 4,792,887 20,145,848 | ......cco...... 19,495,227
25, MiSSISSIPPi....cvrverrrierierrenn MS | . Levorroos | e 1,963,229 | ...ccooevveee. 1,894,041 | oo, 783,551 | oo, 758,861 | .oooovvveve. 11,584,776 | oo 9,569,734
26.  MiSSOUT......cocrnrernrirnrirnrnnen MO | Licorvoos | v 7,139,514 | oo 6,972,591 | ..o 33,881,239 | .o 83,074,286 19,267,386 ...28,289,476
27. Montana........cccooevververeenee MT | . Lovoeree | o 797,854 | oo 614,225 | coovvvverinn 216,469 | .oooooverrerinn 358,155 4,826,078
28.  Nebraska.......ccccoueenmecnneen . NE | e ISP IO 921,522 | oo 990,646 | .....cccooune. 11,855,163 | ..cvvvvvrrnnes 50,481,865 | ....cccovvvvne. 5,585,010
29. Nevada.......ccooommrcrmrcrmrcrene NV | Livorroos | e 1,461,172 | oo 1,688,360 | ..coovrrvrrinns 689,972 | ..oovvrrinns 1,285,831 17,535,625
30. New Hampshire...........cceee... NH | .. Lo | e ...333,035 ....375,534 ...1,260,921 ....2,583,520
31, New Jersey.....ccooevmeveeeeeeeNJ | e Levorroos | e 5,586,950 5,503,514 2,638,909 28,484,503
32, New MexXico.......ocovvuvrrrnee . NM | ISP IO 974,053 | oo 836,547 | oooovviieiennenn6,492 | e, 21,236 2,707,010
33.  New York..... LNY (- ..16,876,662 | .... ...15,589,398 . ...2,832,970 ..59,747,003
34, North Carolina.........cccceeeeeer... NC | ..o Liorvons | e 6,380,682 | ..cooovrvrrinne 6,555,960 | ...coveerernnn2,703,594 | e 2,339,492 24,596,208
35.  North Dakota...........coooceneeeen.ND | .o Licooros | e 843,040 | .oooovrinnn 430,789 | ..o 10,237,832 | e 559,912 | oovvvrreiinn 4,090,617
36.  Ohi0...c.oovvrrrrrrrseiserserineene OH | L. ...4,663,312 5,407,466 | ... ..2,879,660 | .. .16,234,085 ..24,135,588
37.  Oklahoma........cccocvnvrrnrnnn . OK | . Livoroos | e 5,973,177 5,325,841 | oo 1,149,041 | oo 2,118,603 8,564,774
38, Oregon.......ccuevmeernernerineen. OR | e Licorvons | oo 2,213,088 | .o 1,951,769 | cooovervrris 579,582 | .oovvririinnes 1,994,686 | .........cc.... 11,763,186 | ....cvvvveee. 10,876,966
39.  Pennsylvania.........cccoeeeneee . PA | . Livorvoos | e 9,455,840 | ..coovvrieienn 9,615,132 | oo 6,308,247 | .ooveienne 1,713,737 34,518,052 ...34,083,383
40. Rhode Island...........cccoconen R i Liovees [ v 799,207 | oo 390,337 | oo 3,133,353 | oo 126,202 2,023,181 1,558,729
41.  South Carolina..........cc..cc......SC | ..ccc. Livorvoos | e 1,916,777 | oo 2,348,835 | cooorenne 2,217,085 | oo, LRy A 2,691,271 | oo 3,349,279
42.  South Dakota..........cccceeveveeneeSD | oo Lioveos [ v 637,566 | ..coovvvrerriinnes 120,517 | oo 12,400,857 | ..cvvrvrrnnee 23,129,085 2,823,006
43, Tennessee........ccomevmrcvnecenee IN | i Livorvoos | e 2,056,765 | ..coovvrernienne 2,400,142 | ..oovvvrinne (892,742) | .o 984,371 16,619,854 ...15,319,872
44, TeXaS..onrrirrirrvrinernernerinen X [ ISP I 21,758,614 | ...ovvoevenee 17,983,237 | .ooovvvvnnen. 10,035,127 | ..ovvvrinene 7,327,237 | v 76,057,652 | ...ocoovevnne 89,915,974
45, Utah...cooocnencncnenlUT [ Lioeeos [ e 965,365 | ..oovrieeiinn 1,199,110 | covevevie 667,954 | ..oviieiei 299,523 | oo 6,939,830 | .ooovrireinnee 7,513,273
46.  Vermont.........coecvevcververeenn VT [ Leoeree | e 103,964 | ..oovvevirnn 84,589 | .oovverrereia 22,437 | o, (34,534) 461,949 699,912
47, Virginia......ocoeeeeeeneeeeeneeee VA i Livorvoos | e 5,351,606 | ..coovvrerrrennee 3,683,435 | oo 485318 | oo 8,678,496 | ....ccccooue. 23,565,447 | ..coovvenne. 24,639,311
48.  Washington.........cccccoeeveeee . WA | o Lioeres | e 4,669,764 | ..oocvvvverinn 3,642,272 | oo 2,332,273 | oo, 538,725 28,073,746
49.  West Virginia..........cooooovee . WV | L Lioovos | e 980,352 | oo 534,426 | ..o 154,205 | ..oovoine 291,593 | oo 1,985,489
50.  WisconSin.......cocoevermrerevereneren W e, Livorroos | e 3,490,671 | coovverenn 2,658,259 | ....covvenne. 15,105,943 | ..coovrrenne. 26,962,844 | ............... 18,756,613 | ..ovvovvveeee. 13,214,829
51, Wyoming......ccoconermeenernen WY | e IS IO 549,904 | ..ooviirririinnes 586,971 | oo 635,734 | oo 1,281,428 1,322,738 1,586,233
52.  American Samoa....................AS | ....... N
53, GUaM....cocooevvrrcreiernereee GU [ [
54.  Puerto RicO.....cccoevevirvreneen. PR | i Lo
55.  US Virgin Islands...........c........VI | ....... TR (U .0
56. Northern Mariana Islands......MP | ....... TR RN 0
57.  Canada......commerriirennnn. CAN |....... RSO I 13,172,670 | oo 13,072,604 | ...oovvvvnvne 4,489,891 | .oovovvnen. 12,601,401 | oo 51,802,747 | ..ovvvvennne 58,393,096
58. Aggregate Other Alien............ (00 D 0.¢ S 159474 | oo 467,076 | oo 388,581 | .o (150,708) | .oveveerernerenas 550,473 | s 699,265
59, TotalS.....ooverierireierneneses (@) D3 | 257,321,714 | oo 237,468,691 | ............. 431,656,803 | ............. 974,215,231 1,117,419,629 | ......... 1,331,481,976
DETAILS OF WRITE-INS
58001. GBR UNITED KINGDOM............ | ..... XXX....
58002. HKG HONG KONG, SPECIAL AL .... XXX.....
58003. NLD NETHERLANDS................. | ... XXX.....
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... D0, 0. G T 15,345 | oo 4,652 | oo 1,600 | oo 4242 | ool 9,643 | oo 1,829
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )., O 159,474 | i 467,076 | oo, 388,581 | .o (150,708) | ..ocvevverienens 550,473 | oo 699,265
(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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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
American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

{

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

n

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

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited
Hangar Acquisition Corp.

Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAI Holding Bermuda Ltd.

GAI Indemnity, Ltd. #

Marketform Group Limited

Marketform Holdings 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

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
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement for March 31, 2014 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

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

—

* Denotes insurer

AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation
Continental General Insurance Company *

QQAgency of Texas, Inc.

Great American Advisors, 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 *

reat American Holding, Inc.

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

Livestock Market Enhancement Risk Retention Group * »

American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.

GAI Australia Pty Ltd

Great American International Insurance Limited *

Mid-Continent Casualty Company *

Mid-Continent Assurance Company *

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

Republic Indemnity Company of America *
Republic Indemnity Company of California *

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
OH 47-0463747 71404
TX 34-1947042
OH 31-1395344
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
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
CA 95-2801326 22179
CA 31-1054123 43753




Statement for March 31, 2014 of the GREAT AMERlCAN |NSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.5%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety Claims and Litigation Services, LLC OH 46-4570914
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement for March 31, 2014 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10
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1 2 3 4 5 6 7 1 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 Domiciliaryto Reporting| Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Mgrc;c:; . Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
31-1544320 | 0............. 0000944707 |NYSE............... American Financial Group, INC..........ccceevivrenrinirerreninnensnsienenes | OHuciiictd [UDP s [ Ownership......... | coo.... 0.000 | 1ovoivrieieirieieieeieee e 0.....
31-6549738 | 0............. [0SR OO American Financial Capital Trust Il American Financial Group, INC..........ccccoeviervnininnnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
16-6543606 |O............. (OISO RPN American Financial Capital Trust Il American Financial Group, INC.........cccourerrinrnirienene. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
16-6543609 |0............. [0SR IR American Financial Capital Trust IV American Financial Group, INC.........cccovvivvrrieninnnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-0996797 |0............. [0SR IR American Financial Enterprises, Inc American Financial Group, INC..........cccovvivvrnieninnnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-0828578 |0............. [0SR IR American Money Management Corporation American Financial Group, INC..........ccovvivvrniininnnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
27-1577326 |0............. [0SR ORI American Real Estate Capital Company, LLC...........ccccoeevivierrirennnns OH.......... NIA........... American Money Management Corporation.................. Ownership......... | ... 80.000 |American Financial Group, Inc.... |0.....
27-2829629 |0............. [0SR OTRRRRRRN MidMarket Capital Partners, LLC American Money Management Corporation.................. Ownership......... | ... 65.000 | American Financial Group, Inc.... |0.....
41-2112001 [0...oovvveve [0 SRR OSTTRRON APU Holding Company American Financial Group, INC.........ccccoevirieinirnnninns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
23-6000765 |0............. [0SR OSTRRTON American Premier Underwriters, INC..........cocvevvvevnnieicnnnins APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
. |23-6297584 . | The Associates of the Jersey Company... . .. | American Premier Underwriters, Inc.. . | Ownership .| ...100.000 | American Financial Group, Inc.... |0.....
37-1094159 (072107 =R 4T TR American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
95-2802826 Great Southwest Corporation American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
. | 35-6001691 . | The Indianapolis Union Railway Company... .. | American Premier Underwriters, Inc.. . | Ownership......... | ...100.000 |American Financial Group, Inc.... |0.....
13-6400464 Lehigh Valley Railroad Company. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
46-1665396 | 0............. [CJSESRURRRIN IR Pennsylvania Lehigh Oil & Gas Holdings LLC............ccccocveuriniinnee PA.......... NIA.......... Lehigh Valley Railroad Company............ccceveeveereneeneens Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
20-1548213 |0............. [0SR OTRRRRRN Magnolia Alabama Holdings, INC........ccccoveririiniierieesceeies DE.......... NIA........... American Premier Underwriters, INC..........ccovevirivannnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
20-1574094 |0............. [0SR OTTRRON Magnolia Alabama Holdings LLC..........cccceovrimniniennienieeesienns AL........... NIA........... Magnolia Alabama Holdings, INC.........ccccovvevriiinninas Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
46-1852532 | 0............. [0SR IRUTTRRR Michigan Oil & Gas Holdings, LLC...........cccoevieirerriererireieieisninne Ml........... NIA........... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
46-1480078 | 0............. [ DR Ohio Oil & Gas Holdings, LLC.........cccoevivieiirieerseeesseieins OH.......... NIA........... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
13-6021353 | 0............. [ S DR The Owasco River Railway, INC.......ccccovvreeieninenineeseeeens NY.......... NIA........... American Premier Underwriters, INC............cccovevevnnne. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-1236926 |0............. [0 JSPUTTORURIOR DRTRTORIRION PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
76-0080537 |0............. [0SR IR PCC Technical Industries, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-1388401 |0............. [0SR IR PCC Maryland Realty COrp........ceuureureureeineinieieeressieeseeseseeeeneens PCC Technical Industries, INC.........ccovrevrrnrernineennees Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
06-1209709 |0............. [CJSSSRUTRRN IR Penn Central Energy Management Company............cccveeereerenieene DE.......... NIA........... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
23-1537928 |0............. [ I PeNN TOWETS, INC.....vevecicee et PA...... NIA.......... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
46-3246684 |0............. [0 SRR OSTRRRON Pennsylvania Oil & Gas Holdings, LLC.........ccccoevvivnnierrinnnns PA.......... NIA.......... American Premier Underwriters, INC........c.ccovevirivnnnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
23-6000766 Pennsylvania-Reading Seashore Lines............cccccvvererivrieirerrnnnnn. Ndoooe NIA.......... American Premier Underwriters, Inc Ownership......... | ..... 66.670 | American Financial Group, Inc.... |0.....
23-6207599 Pittsburgh and Cross Creek Railroad Company............ccccovvvrvennnne. PA.......... NIA.......... American Premier Underwriters, Inc Ownership......... | ..... 83.000 | American Financial Group, Inc.... |0.....
23-1707450 Terminal Realty Penn Co......c.cvveiiiriinineeeesese e American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
. |23-1675796 . | Waynesburg Southern Railroad Company. . .. | American Premier Underwriters, Inc.. . | Ownership .| ...100.000 | American Financial Group, Inc.... |0.....
................... GAl Insurance Company, Ltd.........ccorerrernrinererecneneesrineeenne APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
................... Ouevvveveene [ O | ceveveereineenen. | Great American Specialty & Affinity Limited APU Holding Company Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
. 131-1446308 . | Hangar Acquisition Corp .. |APU Holding Company.. Ownership .| ...100.000 | American Financial Group, Inc.... |0.....
91-1242743 Premier Lease & Loan Services Insurance Agency, Inc................... [WA......... |NIA........... APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....

0uirees | e [0 R 91-1508644 | 0............. [0 SRR OSTRRRRN Premier Lease & Loan Services of Canada, InC..........ccccvverireinnnen. NIA.......... APU Holding Company..........cccevrieieinmereninnnnsnerenns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
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1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliaryto 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 Great American Holding, INC. .......covuievierniircriceins Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
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.... |O0.....
31-1262960 Risico Management Corporation...............cceeeeenneeresseeenieennnns APU Holding Company..........ccceoerieueineereerirnesisnerenns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-0823725 | 0............. [0 SRR OSTTRRRN Dixie Terminal Corporation American Financial Group, INC.........ccccovviriervirnnnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
98-0606803 |O............. [0SR IOUTRTRRN GAl Holding Bermuda Ltd American Financial Group, INC..........cccccovieverivsreirnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
98-0556144 |0............. [0SR IR GAIIndemnity, LEd........ccoveieirieeeies e GAIl Holding Bermuda Ltd...........ccccoevrrerriiniereriinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
................... Ourevvecveeee [ Oeveveveves | cevieneesisnenn.. | Marketform Group Limited GAIl Holding Bermuda Ltd...........cccocovvevriererncenennee. | OwneIship......... | ...100.000 | American Financial Group, Inc.... |0.....
................... Ouevvevenee [ O | oo | Marketform Holdings Limited Marketform Group Limited.............ccoccvvverrerrernrencnnen. | OWnership........ | ...100.000 | American Financial Group, Inc.... |0.....
98-0412245 |0............. (OISO PRSI Lavenham Underwriting Limited............ccoovvvnienerernineincneineineenes Marketform Holdings Limited...........cccoevevninerrernninns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
................... Ouevveveeee [ O | oveverrieeineeeen.. | Marketform Limited Marketform Holdings Limited............c..cccccceevnerrunenene. | Ownership........ | ...100.000 | American Financial Group, Inc.... |0.....
................... Ouevveveene [ O | ceveveereineeeenen. | Gabinete Marketform SL.... Marketform Limited...........ccccooevirercnevnencnrenencne. | OWREIShip......... | ...100.000 | American Financial Group, Inc.... |0.....
................... 0cvvveeeee | O [ veeeeeeeseenn.. | Marketform Australia Pty Limited........o.coveiccececcecceee Marketform Limited.............cccocovvevveeenicceviceeenenen. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
................... Studio Marketform SRL..........ccviirriiierceeiese s Marketform Limited.............cccocovvevvieieniiccnsiceeenenen. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
................... Marketform Management Services Limited..............ccccccvevviervernenen. | GBR....... | NIAL.......... | Marketform Holdings Limited...........ccccccocovvererennenne | Ownership........ | ...100.000 | American Financial Group, Inc.... |0.....
................... Marketform Managing Agency Limited............ccocoeveeeivrieresiienenns | GBR....... | NIAL.......... | Marketform Holdings Limited............ccccccocoevererennnenene | OWnership........ | ...100.000 | American Financial Group, Inc.... |0.....
98-0431601 Sampford Underwriting Limited............ocovereeieeresieesesienenns Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
................... Marketform Trust Company Limited Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
06-1356481 Great American Financial Resources, Inc American Financial Group, INC.........cccourerrvnrnireenne. Ownership......... ...100.000 | American Financial Group, Inc.... | 1.....
. |31-1422717 . | AAG Insurance Agency, Inc... .| Great American Financial Resources, Inc. Ownership .| ...100.000 |American Financial Group, Inc.... |0.....
34-1017531 Ceres Group, Inc. Great American Financial Resources, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
47-0717079 Continental General Corporation..............c.cceeerririesisereeesiesnns Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
47-0463747 . | Continental General Insurance Company.. . | Continental General Corporation... . | Ownership. .1 ...100.000 |American Financial Group, Inc.... |0.....
34-1947042 QQAgency of Texas, Inc Ceres Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-1395344 Great American Advisors, Inc. Great American Financial Resources, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
13-1935920 . | Great American Life Insurance Company.. . . | Great American Financial Resources, Inc. Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
45-2969767 Aerielle [P HoldINgS, LLC......c.ccvvvrieiirreieieeieesesseeesneeeeseees Great American Life Insurance Company. Ownership......... | ..... 62.500 | American Financial Group, Inc.... |2.....
26-4391696 | O............. [0SO PRSI AerElle, LLC......oviieieicrciesrne e Great American Life Insurance Company. Ownership......... | ..... 62.500 | American Financial Group, Inc.... |2.....
31-1021738 |0............. (OISR RO Annuity Investors Life Insurance Company............cccoveevereereeerennen. OH.......... A . Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
27-4078277 | 0............. [0SR IR Bay Bridge Marina Hemingway's Restaurant, LLC.............cccocvuveene. MD......... NIA........... Great American Life Insurance Company............cc..... Ownership......... | ..... 85.000 | American Financial Group, Inc.... |0.....
0noeeirees | e [ S 27-0513333 | 0............. [0SR IR Bay Bridge Marina Management, LLC............cccooveurinreincnninenins MD......... NIA........... Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc.... |0.....
0neiires | e s [0 R 20-1246122 |0............. 0 [ Brothers Management, LLC..........cccoovierinnnieseceesiee s Great American Life Insurance Company. Ownership......... | ... 99.000 |American Financial Group, Inc.... |0.....
0nvres | e e [0 45-3988240 |0............. [0SR OTRRRRRRN FT Liquidation, LLC.........cooviiieieesee e Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neirees | et [0 R 20-4604276 |0............. [0SR OSTTRRRN GALIC - Bay Bridge Marina, LLC Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0nveirriens | e s [ S 45-5565693 | 0............. [0SR IR GALIC - Sorrento, LLC Great American Life Insurance Company. Ownership......... | ..... 65.000 | American Financial Group, Inc.... |2.....
0uvorirrieees | e s [ S 31-1391777 | 0. [0SR IR GALIC Brothers, INC.......c..cueurireiririeiieieissieieissiesesseesssessessssssennes Great American Life Insurance Company.............cc...... Ownership......... | ..... 80.000 | American Financial Group, Inc.... |0.....
0urvrirrieees | cerrrreereineee s [ S 45-1144095 | 0............. [0SR IR GALIC POiNte, LLC......ovvieieieirceieicsie e ssssnnes Great American Life Insurance Company............cc...... Ownership......... | ..... 65.000 | American Financial Group, Inc.... |2.....
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1 2 3 4 5 6 7 1 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 Domiciliaryto 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) *
26-3260520 Manhattan National Holding Corporation...............cceeueerierireneeneens Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
45-0252531 . | Manhattan National Life Insurance Company. . | Manhattan National Holding Corporation... . |Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
52-2179330 Skipjack Marina Corp.........c.cevirueueiirenineeeseeie s Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
74-2180806 | 0............. [ I United Teacher Associates, Ltd..........c.ccccevvevieviivccieiicecececeeinn Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.... | 1.....
58-0869673 |0............. [0SR OSTRRRRRN United Teacher Associates Insurance Company.............ccccccvvveveennes TXeoories A United Teacher Associates, Ltd...........cccoveerinninnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
42-1575938 | 0............. [0SR IR Great American Holding, INC.........cccoveieviieieieiieeesseesenene OH.......... NIA.......... American Financial Group, INC..........cccceovuererivnrernnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
27-3062314 | 0............. [0 SRR IR Agricultural SErVICeS, LLC........civieiiisieiesieesseessieseeiens OH.......... NIA.......... Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
45-4110027 | 0............. [0 JSTUTTOURTOR FRTRTRORRON United States Commodities Producers LLC.........c.cccovunerervininnes MT...ccoeee NIA........... Agricultural Services, LLC Ownership......... | ..... 75.000 | American Financial Group, Inc.... |0.....
27-4395897 | 0............. (OISO PRSI Livestock Market Enhancement Risk Retention Group..................... NV....oe. A . United States Commodities Producers LLC.................. Ownership........ | coo.... 1.000 | American Financial Group, Inc.... |2.....
27-2354685 | 0............. [0SO DRSO United States Livestock Producers, LLC............ccocovinineirriniinnnen. NV.......... NIA.......... Agricultural Services, LLC..........cccoovvniirrinirirciernnen. Ownership......... | ..... 75.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 14084...... 27-4395897 | 0............. [C ISR IR Livestock Market Enhancement Risk Retention Group.............ccoe... NV A United States Livestock Producers, LLC...........ccccoeueee Ownership......... | ..... 99.000 | American Financial Group, Inc.... |2.....
0084...... American Financial Group, Inc........ 35351...... 31-0912199 | 0............. 0 [ American Empire Surplus Lines Insurance Company...........c.ccce...... DE......... A e Great American Holding, INC.........c.ccovvvivievrineirieinen, Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 37990...... 31-0973761 American Empire Insurance Company American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0nrees | e e [0 R 59-1671722 American Empire Underwriters, Inc American Empire Insurance Company............cc.cceve.. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uvrerrieres | e s Ouvereeees e GAl Australia Pty Ltd.........cccooverenirerieesneieeese e Great American Holding, INC.......c.ccvevvvverevcinieieinins Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0nrrries | et e [0 SRR PR Great American International Insurance Limited............ccoevrivnnnes Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 23418...... 73-0556513 Mid-Continent Casualty Company.............cceveurerirerereissenseenneenns Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 15380...... 73-1406844 Mid-Continent Assurance COmMPany.............cceerverreeenrerrererserennenens Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 1379%...... 38-3803661 . |Mid-Continent Excess and Surplus Insurance Company.. . |Mid-Continent Casualty Company. . | Ownership .| ...100.000 |American Financial Group, Inc.... |0.....
0urrrirees | e s [ S 30-0571535 Mid-Continent Specialty Insurance Services, INC..........corevrverirnnee Mid-Continent Casualty Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 23426...... 73-0773259 Oklahoma Surety Company...........cccceeieerieeeeeeeniseeeesseeeenens Mid-Continent Casualty Company...........cccccoverieuennes Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 16691...... 31-0501234 . | Great American Insurance Company. .. | American Financial Group, Inc...... . | Ownership .1 ...100.000 |American Financial Group, Inc.... |0.....
0nrres | e [0 45-2969767 Aerielle [P Holdings, LLC........c.cooviiieereesceeee e Great American Insurance Company............cccceeeveennnns Ownership......... | ... 37.500 |American Financial Group, Inc.... |2.....
0uvreirrienes | e s [ S 26-4391696 Aerielle, LLC. Great American Insurance Company...........cco.evevevnn. Ownership......... | ..... 37.500 | American Financial Group, Inc.... |2.....
. 131-1463075 . | American Signature Underwriters, Inc... .| Great American Insurance Company. .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
59-2840291 Brothers Property COrporation.............ccoeueeunrerersernresnseneennennees Great American Insurance Company...........cco.eveveenn. Ownership......... | ..... 80.000 | American Financial Group, Inc.... |0.....
0urrirrins [ e [ 20-5173494 | 0............. [0SO PRSI Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uvrris [ e [ 20-5173589 | 0............. (OISR RO Brothers Le Pavillon (SPE), LLC.... Brothers Le Pavillon, LLC Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0nrrireirees | e [ S 25-1754638 | 0............. [0SR IR Brothers Pennsylvanian Corporation..............cccoeveeeneenceeeeneenenns Brothers Property Corporation............ccveeereereeinnens Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0noeeirees | e [ S 59-2840294 |0............. [0SR IR Brothers Property Management Corporation...............coceveererinnenes OH......... DS..ccovven Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neiires | e s [0 R 20-4498054 |(0............. 0 [ Crescent Centre Apartments..........cccvveeueeeniieeseeeseeessseees OH.......... DS...ccco.. Great American Insurance Company.............ccceeeeevninns Ownership......... ...100.000 | American Financial Group, Inc.... | 1.....
0nvres | e e [0 31-1277904 | 0............. [0SR OTRRRRRRN Crop Managers Insurance Agency, INC........ccoceueeernieeireeennnns KS...oooent DS...ccco.. Great American Insurance Company.............ccceeeeennnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neirees | et [0 R 31-0589001 | 0............. [0SR OSTTRRRN Dempsey & Siders Agency, Inc Great American Insurance Company...........ccccceeeveeninns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0eeiries | et e [0 31-1341668 | 0............. 0ueiernen [ Eden Park Insurance Brokers, Inc Great American Insurance Company............cc.eeveenn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uvorirrieees | e s [0SO DO [ S [0SR IR El Aguila, Compafiia de Seguros, S.A. de C.V......ccoevevvvirerreninns MEX....... [DIS T Great American Insurance Company..........ccco.eveeeenn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0urvrirrieees | cerrrreereineee s [0SO DO [ S [0SR IR Financiadora de Primas Condor, S.A. de C.V.....ccccoovevvivrerininnnns MEX....... DS El Aguila, Compafiia de Seguros, S.A. de C.V............. Ownership......... | ..... 99.000 | American Financial Group, Inc.... |0.....
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0uereirees | e (LS 39-1404033 Farmers Crop Insurance Alliance, Inc Great American Insurance Company...........coceeeeeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
. |13-3628555 . | FCIA Management Company, Inc..... .| Great American Insurance Company. .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
................... Foreign Credit Insurance Association Great American Insurance Company........................... | Management..... | .......0.000 |American Financial Group, Inc.... |3.....
0nirees | e [0 R 31-1753938 | 0............. [0 SRR OSTTRRRN GAl Warranty COMPaNY.........ccceeriruerniereenineieiseseeseseseisssseseesesens Great American Insurance Company...........cccoceeeveeninns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uoerriees | e s [ S 31-1765544 | 0............. [0SR IOUTRTRRN GAl Warranty Company of FIOMda............cccevereveeeieesiieieieinens GAl Warranty Company...........ccccvuvevereeererrersssenenens Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0urreieies | e s Ourererees e [ R [0SR IR GAl Warranty Company of Canada INC...........cccceeveererivenenennns Great American Insurance Company...........cco.eveveven. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0ureirrieees | e s [ S 45-5565693 | 0............. [0 SRR IR GALIC - Sorrento, LLC........cvveieieiririeeseiesssees s Great American Insurance Company..........ccco.eveeeenn. Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2.....
0urririns | et [ 45-1144095 | 0............. [0 JSTUTTOURTOR FRTRTRORRON GALIC Painte, LLC......ovuverieiiircierinineieeessieiresesissesesseesinninns Great American Insurance Company...........ccccvueeenee. Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2.....
0urririns [ e [ 61-1329718 [0.....couc.e. (OISO PRSI Global Premier Finance Company...........ccceeeeerninereeeeennenenenes Great American Insurance Company...........ccccveeeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0nvrries | e [ 74-2693636 |O............. [0SO DRSO Great American Agency of Texas, INC.........coccovnrurcreinrincererennnen. Great American Insurance Company...........cccc.eeveeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 26832...... 95-1542353 | 0............. [C ISR IR Great American Alliance Insurance Company Great American Insurance Company...........coceeeeeunee. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 26344...... 15-6020948 | 0............. 0 [ Great American Assurance Company...........cccoeeerireeeeereeesrsnerenns Great American Insurance Company.............ccceeeevnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 3989...... 61-0983091 Great American Casualty Insurance Company. Great American Insurance Company...........c.ccceeeeennnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uverriens | e s [ S 31-1228726 Great American Claims Services, INC........ccccvvveveereieieesienenns Great American Insurance Company............co.euevevnn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 10646...... 36-4079497 Great American Contemporary Insurance Company.............ccco..eve.. OH.......... [D1S T Great American Insurance Company............co.evevevnn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 37532...... 31-0954439 Great American E & S Insurance Company. Great American Insurance Company...........cco.eeveenn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 41858...... 31-1036473 Great American Fidelity Insurance Company. Great American Insurance Company..........ccco.eveveenn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uieririns [ e [ 31-1652643 Great American Insurance Agency, Inc Great American Insurance Company...........cccveeeeren. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 13-5539046 . | Great American Insurance Company of New York . .. | Great American Insurance Company. .| ...100.000 |American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 31-0974853 Great American Lloyd's Insurance Company...........c.ccveveereeneenenee Great American Insurance Company...........ccoceeeereenee | Oth€r i | e 0.000 | American Financial Group, Inc.... |4.....
0neees | e 31-1073664 Great American Lloyd's, Inc Great American Insurance Company.............ccceueeennnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0...... e s . | 31-0856644 . | Great American Management Services, Inc...... . | Great American Insurance Company. .. | Ownership .1 ...100.000 |American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 31-1288778 Great American Protection Insurance Company.............cccevveunnee. Great American Insurance Company............cccceeeveennnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uvreirrienes | e s [ S 31-0918893 Great AMEriCan Re INC.......c..cvvveieiiieieeieseie e Great American Insurance Company...........cco.evevevnn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 31135...... 31-1209419 . | Great American Security Insurance Company... .| Great American Insurance Company. .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 33723...... 31-1237970 Great American Spirit Insurance COMPaNy..........cccvueveerierrereennens Great American Insurance Company...........cco.eveveenn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0urrirrins [ e e [ ererieeineirenens [ [0SO PRSI Insurance (GB) Limited Great American Insurance Company...........ccccvueeenen. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uvrris [ e [ 59-1263251 |0............. (OISR RO Key Largo Group, Inc Great American Insurance Company...........ccccveeeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0nrrireirees | e [ S 34-1607394 |0............. 0001301106|NASDAQ.......... National Interstate Corporation.............ccveeeereereeereenenrernencennes Great American Insurance Company...........coceeeeeenee. Ownership......... | ..... 51.500 | American Financial Group, Inc.... |0.....
0noeeirees | e [ S 34-1899058 |0............. [0SR IR American Highways Insurance Agency, Inc National Interstate Corporation............cc.ccovvreerreencunee Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neiires | e s [0 R 31-1548235 | 0............. 0 [ Explorer RV Insurance Agency, Inc . National Interstate Corporation............ccccoeeverireininns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0nvres | e e [0 98-0191335 | 0............. [0SR OTRRRRRRN Hudson Indemnity, Ltd..........cccooerriinniieiceseeseesceene National Interstate Corporation.............cccccoeeerirreininns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neirees | et [0 R 66-0660039 | 0............. [0SR OSTTRRRN Hudson Management Group, Ltd National Interstate Corporation.............ccccveeerireeninns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0eeiries | et e [0 34-1607396 | 0............. 0ueiernen [ National Interstate Insurance Agency, Inc National Interstate Corporation..............ccevevevereiennne. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0nrries | et e Oueveevns v [0 S [0SR OSTRRTRN Commercial For Hire Transportation Purchasing Group................... SC.ne. NIA......... National Interstate Insurance Agency, Inc.................... Management..... | ....... 0.000 | American Financial Group, Inc.... |5.....
0084...... American Financial Group, Inc........ 32620...... 34-1607395 | 0............. [0SR IR National Interstate Insurance COmMPaNY..........cccovrvvrvrrerrinreneeenrenens OH.......... DS National Interstate Corporation............ccc.cevvvevereiennne Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
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American Financial Group, Inc........ 99-0345306 National Interstate Insurance Company of Hawaii, Inc.............cc...... National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
e . |43-1254631 . | TransProtection Service Company. . | National Interstate Insurance Company. ..| Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
American Financial Group, Inc........ 95-3623282 Triumphe Casualty Company. National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
American Financial Group, Inc........ 86-0114294 | 0...oovvvvees [ Ouce | s Vanliner Insurance Company............cccveeerinireinenieneinissseseseesnens National Interstate Insurance Company..........c.coceunnee Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neirres | e 0ueevveene eerreenreeen [ O [ Qe [ Vanliner Reinsurance Limited...........ccceviviveieiniennieeeeenneeins National Interstate Insurance Company.............ccc........ Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0urreieies | e s [ S 20-5546054 | 0....ovvvvreee | O | e Safety Claims & Litigation Services, LLC..........ccovvevvevieieriniennes MT.......... [D1S T National Interstate Corporation..............ccevevivererennn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0ureirrieees | e s [ S 46-4570914 | 0. | O e Safety Claims and Litigation Services, LLC.........ccccouvvrerininreinnnne OH.......... [DIS T National Interstate Corporation.............cc.cevevrvereiennne. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0urririns | et [ 27-2226948 | 0......cvvv | O | v Pinecrest Place LLC.........ccoovriininercrenereressesee s FLooiie [DXS F Great American Insurance Company...........ccccvueeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0urririns [ e [ 871850814. [0..ecvvevee [ Ouciees [ PLLS Canada Insurance Brokers INC............ccocuvuereuerenrenereeenennnnns CAN....... [DXS J Great American Insurance Company...........ccccveeeenee. Ownership......... | ..... 49.000 | American Financial Group, Inc.... |0.....
0nvrries | e [ 31-1293064 [0.....cooevee [ Oucrens e Professional Risk Brokers, INC...........cccocuvirenerninineinsnencrenis [ (DX J Great American Insurance Company...........cccc.eeveeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0ureeirees | e (LS 72-1331800 | 0. | O e Strategic Comp Holdings, L.L.C.......covvveiinicrcecneeninne LA .o DS Great American Insurance Company...........coceeeeeunee. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0nrres | s [0 36-4517754 | 0..ocvevvees [ O | e Strategic Comp Services, L.L.C.....ooovviveieeiieieeecesee s LA DS....cc.... Strategic Comp Holdings, L.L.C........ccccooverieririennns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neiees | e e [0 32-0050970 | 0...ccvvevee [ Ouce | s Strategic Comp, L.L.C....cocovvevrierins Strategic Comp Holdings, L.L.C........ccccooverierriennnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ (I 31-0686194 [0.....coevevee | Qe | e One East Fourth, Inc . American Financial Group, INC..........cccceovuererinrennnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uvrerrieres | e s [ S 31-0883227 | 0...cooveveee | Qe e Pioneer Carpet Mills, INC..........ovvrverreiriieieieiesee s OH.......... NIA.......... American Financial Group, INC..........cccceoviereninrennns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uvveirrieees | e s [ S 31-1119320 [ 0. | O e TEJ HOIAINGS, INC...vvvvriiicicieiecee s OH.......... NIA........... American Financial Group, INC.........ccccovviereriinrnnnnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ T (| 31-0728327 [0...vcveveven | Qe | e Three East FOUrth, INC........ccccoveviiiieieicececeeeeeeeeeeeeeee s OH.......... NIA........... American Financial Group, INC............ccccouvvvrieriennnns 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 March 31, 2014 of the GREAT AMER'CAN INSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

Lines of Business Earned Incurred Loss Percentage Percentage
1.
2. .
3. Farmowners multiple peril. ..6,616,664 ....2,197,806
4. Homeowners MUILPIE PEIl.........ccieicuiiieieieisieessese e sssesseies | ensessssssesses e sesse s sessessns 0 ...156,211
5. Commercial multiple peril
6. MOrtgage QUATANLY.........cccceveveiieriieieiseiese et naes
8. Ocean marine 1,127,198
9. Inland marine........ ..8,5562,814

10. Financial guaranty

11.1. Medical professional liability - occurrence
11.2. Medical professional liability - ClaiMS-MAAE..........ccrvvrieieriririeeseieieieis | e
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and health...
14. Credit accident and health.... N [T
15. Other accident and health .
16. Workers' compensation.... . e ——— (
17.1 Other liability-occurrence.. . e (25,921,298) | ....
17.2 Other liability-claims made.... ..23,125,938
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability..........
21. Auto physical damage
. AICraft (all PETIIS)......cvveveeriereerese et

. International..

30, WAITANY. ...t
31. Reinsurance-nonproportional assumed Propernty........c..coeeereerereeeereeneenenns
32. Reinsurance-nonproportional assumed liability........ e
33. Reinsurance-nonproportional assumed financial lines.............ccocoevvvvcvnnee. .
34. Aggregate write-ins for other lines of bUSINESS...........ccoevevrveeivereiercereeen. . e s 357,782
35, TOtAIS......cvverereeereciseerenerssieess s essssssessssssssessesssnsessessensssssessssssnsesenes | sesesssesnssessnnssss 280,200,240 | wrvrvireirerenrerrinns 148,593,107
DETAILS OF WRITE-INS
3401, Collateral ProteCtioN..........cceueurieieieieisieieieissese st ssssessenes | essessesessssssessesnes 1,966,776
3402. Supplemental UnemMPIOYMENL..........cveiririieiereieisieesesses s 17,301
3403, e B IR 0
3498. Sum. of remaining write-ins for Line 34 from overflow page.........cccoeveeveres | coveieneisiieeseeie s 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccccovunirnrnrninsminnnins | eoniinersississnsenes 2,044,077

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1.
2. Allied lines....
3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty
8. OCEAN MAMNE.......couivieieeieeiieeiee ettt et
9. Inland marine........
10. Financial guaranty..........c.cccooevvererierrennns
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake..........ccooeevererrericieinns
13. Group accident and health
14. Credit accident and health
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE..........cvverieieisrie et
17.2 Other liability-claims made
Excess workers' compensation

...49,878
7,997,399

27. Boiler and machinery.... IO ...520,130 ....520,130
28. Credit...cooverrrrnne, | e ..25,476,018 ..25,476,018
29. International..

30, WaITANEY.....cocveiicece e bbb

31. Reinsurance-nonproportional assumed property

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

33. Reinsurance-nonproportional assumed financial lines. e | . . .
34. Aggregate write-ins for other iNes of BUSINESS............cccvciveviieiicicieiiiies | e 1,940,209 | oo 1,940,209 | oo 1,735,168
35, TOMAIS ... vttt | antesest sttt nen 257,321,714 | oo 257,321,714 | oo 237,468,691
DETAILS OF WRITE-INS
3401, Collateral ProtECHON..........cceveveeeiieie ettt bessesenee | essesiesssessess s esses e bensenas 1,850,872 | oo 1,850,872 | oo 1,669,291
3402. Supplemental UnempIOYMENL...........ccoeveviveieieiieie et
3403, oottt
3498. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......cvuereeieerreieriicieiesisnies | eoevrieriesiesisssssssssssssssessneans 1,940,209 | oo 1,940,209 | oo 1,735,168
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Statement for March 31,

awudne GREAT AMERICAN INSURANCE COMPANY

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 2014 2014 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 2014 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. 2011 + Prior..ce. | oo 533,978 | oo 822,059 | ..o 1,356,037 ....11,364 484,831 | oo 6,465 | .coovvreran, 776,802 | ... 1,268,098 | ..coovrererrnen 21,373 | e (37,948) | oo (16,575)
2. 2012u s [ 120,671 | oo 223143 | oo, 343,814 | oo 20,815 | oo 442 | e 21,257 | oo, 115,282 | v 752 | oo, 202,711 | oo, 318,745 | oo, 15,426 | oo (19,239 | oo (3,813)
3. Subtotals
2012 4 Prior.....c.. | coveeeniiennnn 654,649 | ..o 1,045202 | ................ 1,699,851 600,113 | oo, 727 | e 979,513 | oo 1,586,843 | .o 36,799 | .o (57187)| covveeian (20,388)
4, 2013 s | e 312,748 | oo 416,059 | ....coocerrnnne 728,806 | .ooveerirns 199,767 | oo 7,263 | oo 207,030 | coveerre 188,531 | oo 9,729 | i 323141 | oo 521,402 | oo 75,550 | oo (75,925) | oo (375)
5. Subtotals
2013 + Priof...cc.. | cooveeereeeern 967,396 | oo 1,461,261 | 2,428,657 | i 291,102 | 8,548 | 0000299,650 | i 788,644 | o 16,946 | ..cooooveeen. 1,302,655 | ..coovrrennas 2,108,244 | oo 112,349 | (133,112) | oo (20,763)
6. 2014 [, .0 ST 2.0 ST .S T P D00 S [P 31,145 | o, 31,145 | D0, S [P 64,241 | oo 149,660 | ...ccovvevennnes 213,901 | .o XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 967,396 | ..ccoovernne. 1,461,261 | ..ccovvneee 2,428,657 | ..ooovererrie, 291,102 | oo 39,693 | .o 330,795 | e 788,644 | ..o, 81,187 | o 1,452,315 | oo 2,322,145 | oo 112,349 | o (133,112) | oo (20,763)
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 | .oocveveeeee. 1,403,303
L PR 11.6 % (2. i, 9% 3. e (0.9)%

Col. 13, Line 7

Line 8

A (1.5)%




statement for March 31, 2014 ofthe. GREAT AMERICAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanation:
1.

2.

3.

4

Bar Code:
* 1 6 6 912 0144 900O0O0O0 1T =
* 1 6 6 91 2 014 4550000 1 =

*1 6 6 9120143650000 1 *

Q15

Response

NO

NO

NO

YES




Statement for March 31, 2014 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Equities and deposits in pools and @SSOCIALIONS............ccceiiereiiieieiieessee s ssssesesssens | ervssesesissenns 6,139,803 | o0 | 6,139,803 | .ccvvvrernne. 7,051,006
2505. Intangibles el o 14,691,568 . .
2506. Other assets and rECEIVADIES.............cccvveveevcreeeeie et sesaenaens | eveesinseseesns 10,569,253 | ....ocvevnee. 10,569,253 | ..o (01 I 6,255,193
2597. Summary of remaining Write-ins fOr LiNE 25...........cvcuiiiieiieiiieseesiessssssssssseesesssssessssssssnsens | cveesinssssenes 31,400,623 | ............... 25,260,820 | ... 6,139,803 | ....ccoene 13,306,198
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 | ... XXX..... | coeveverrererniians 3,532

58005. SGP SINGAPORE..........ccccocen...
58006. GTM GUATEMALA
58997. Summary of remaining write-

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

........................ 4,652

Q16




Statement for March 31, 2014 of the GREAT AMER'CAN INSU RANCE 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........ccvuiieircieiiree ettt ensesens | sbsssessessssssessessesensenas 48,816,776 | .ovoevererererernieins 50,608,585
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. 376,781
3. Current year Change in ENCUMDIANCES..........cccoiiviiiiriie ettt b st b b s bbb as s s s e sentes | ebsessssassessessssansessesssssnsantessessnten 0
4. Total gain (loss) on disposals............ .0
5. Deduct amounts received on disposals............cccerrrrrererrennn. .0
6. Total foreign exchange change in book/adjusted CarmyiNg VAIUE. ..ottt sstssesessessssssssss | eseesesssssessssssssssssessassssssessasssnesn 0
7. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuririeieee e sessesenes | essesssssssessesssssssessessssssessessessnse 0
8. Deduct CUIrent YEar's dePrECIALION. ...ttt sttt entens | erntessensssnsenssnnennesnseneend 615,983
9. Book/adjusted carrying value at end of current period (LINeS 14#2+3+4-5+8-7-8)........cccccveririerinineisesseeeseisssssenesnns | eveesesssssssessessssssenses 48,577,573
10. Deduct total NONAdMItEd AMOUNES............cvevireiieieicicce ettt snas | aessesssssssessesssssssessebssssnsansensssnaan 0
11. Statement value at end of current period (Line 9 MINUS LINE 10)..........ccoviiuiriiieiiicricieesiieeeee e essssssessssrenens | sersssesessssesessssesessssenas 48,577,573
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 148,754,552 | ....coovveeriirerinnns 160,767,605
2. Cost of acquired:
2.1 Actual cost at time Of BCQUISIIION...........ccuuiveiriciiiiiiiei ettt | boeebtesst sttt 23,027,147 | oo 7,500,000
2.2 Additional investment made after acquisition. ...4,055,290
3. Capitalized deferred INtEreSt AN OthET..........c.cvcieicreceeeee et a s sssssssssssastesans | essesesssssesessesessessessssssssssessnsseseld | sresissessesesssesssssesssssssessessesssnes 0
4. Accrual of discount.............ccevriunnne .62
5. Unrealized valuation iNCrEASE (ABCIBASE).........c.cuveiveevrrrireiiesiesiseese et sssesses e s s s ssssessesssssssesss s sesssssssssssssassesns | esesssssssesessssessesssssssssssssessnssnsesd | srevissessesesssssssssesssssssessesssssenes 0
6. Total gain (I0SS) ON QISPOSAIS..........vuvvrriiiieiieieieieie ettt bttt n bbb b st s benses e sssssnsensens | essesssssssessessssensessesessnssssensessnseld | sesiesessessesesssssssessessnsessessesssenss 0
7. Deduct amounts received ON AISPOSAIS...........coveevriiieieiiierieis et sss s sssssesensesessnsnsens | snvessssssesesseessssnsssnsenenns L9 158 |t 23,568,405
8. Deduct amortization of premium and mortgage interest points and COMMItMENL FEES...........cveveiiieieicicse e | e nee 0 | e 0
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)......... | .oooevrvrrereerecrennnnans 173,142,047 | oo 148,754,552
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 173,142,047 | oo, 148,754,552
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 173,142,047 | oo, 148,754,552
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.cciiveieiieieie ettt nss | ebessessessssssesses s sensenas 58,184,381 | oveeeeeeeeeeeeeeeen 48,596,933
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIEION.............cocveiveicieieisieese et ssesssssssesssssssessesssssssens | snvessessessssessessessesenenssid, 000,818 | ovviiiiiesisccsin 21,233,525
2.2 Additional investment made after aCQUISIION..........c..c.cverieeieieiceesce e sesesesees s ssssssssssssssssessessnssnsesens | sessssessessesesssssssesssenses 0 TT,308 | woveeieieeiieeeesiieiens 30,120,264
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 (1,261,389) | oo (811,084)
6. Total gain (I0SS) ON QISPOSAIS.........crerresirrerisrisieesisisesiesssssse st s st sb sttt ess s estensnss | stesssssnssessasssnssensanssnssenes 190,660 | ..o 852,993
7. Deduct amounts received on disposals............. ..1,198,034 40,038,413
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 rECOGNIZEM............ov e issssesenns | eesseessessssssesssssssssssnssesssssssssesssees 0 ...1,769,836
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 62,539,744 .58,184,381
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 62,539,744 | oo 58,184,381
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 3,672,776,136 | ooovveveeereirrrereenns 3,556,886,457
2. Cost of bonds and SLOCKS ACQUITEM...........c.cueviriieiicie ettt bbbt s e s se s s bensesesenas | eevebessssesessssesssansesaes 288,866,097 | ...coocvevrrireierne, 895,124,339
3. ACCIUAN OF QISCOUNL.........vucveeiciecic ettt bbbt bbb st s st enaes s bnsns | oebestessessssesssssessssnsanees 3,729,970 | oo 14,385,902
4. Unrealized valuation increase (decrease) 38,005,227 | .ovovveeeeeiiereieieis (37,645,573)
5. Total gain (I0SS) ON QISPOSAS........c.cvuvuiuieieeiiciirsiiet ettt bbb s s bbb s bbb sse st entesesnts | oebessessesssssssessessessnsanees 3,934,259 | oo 140,882,406
6. Deduct consideration for bonds and stocks disposed of 270,218,739 | oo, 877,095,031
7. Deduct amortization Of PIEMIUML............ceiiuiiiicieiiisce ettt ettt bt bbb s bbb s s s snts | oebestessesasssssessesssssnsaneas 3,489,900 | .o 15,484,495
8. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccoveivveicicreieiceieess et sesses s ssssssesses | eevessessssssssssssssssnssessesesas 75,500 | coovvveerieeeeeereeie 161,500
9. Deduct current year's other than temporary impairment rECOGNIZET............cueveviiiverieieiee et sssnes | eesiesessssssessessssssensesneas 480,930 | i 4,439,366
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7T+8-9)..........ccccoovrrrrrrererrereeesieriesss e ssssseesenns | evreseesessesssssnans 3,733,197,624 | ....cooveveererne, 3,672,776,136
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 3,733,197,624 | ......coocvevevvane. 3,672,776,136
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Statement for March 31, 2014 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/Adjus:ed Carrying Acquizsitions Dispozitions Non-Tradi‘Lg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjusitsed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o INAIC T (B):reerreresiereeisee s csss s est st snt s | eeessieenenieees 2,408,181,702 | ...oovvvrrercrrirnnee 565,717,402 | ...ovvvercrrirenns 545,355,492 | .....ocvvvrrrrirnns (11,361,767) | ..ovvvrcrevrenns 2417,181,844 | oo [ v | 2,408,181,702
2. NAIC 2 (8).eouuerermreeieenisesesieess s eess sttt | sebeeeeni e 241,650,620 | ...oovorerrercriiineend 6,112,500 | .covoovecrrvrrrrirnnn 41,190,844 | ... 11,652,445 | ...ooovvvvrircriinnne 218,224,721 | ..ovvrverecriineerrnneneenen0 [ rcrinnennscsssennnd0 [ 241,650,620
30 NAIC 3 (@)t st sss st ssessans | sressessessneessessnens 38,684,556 | ....oovrirrrireieine 8,292,652 | ...vvvvererireeireins 353,706 | .ovvererrrereeeeirereeneeens 61,804 | ..o 46,685,307 | ..oovvverererrrrerrrenereneeen0 | e 0 38,684,556
4. INAIC 4 (B)-erreeerrermerereeeseeeeseesseessseesss e eesse s st ssess e ss st ssssesssssssness | sesssssesssssssanessesens 32,025,549 | ..o 8,949,010 | ..oooverererrrrerennn 6,079,058 | ...ooeerererrriirerer 3,267,551 | oo 38,163,052 | ...vvervrerrreneeenrrnnerernnenenen0 | o0 e, 32,025,549
B INAIC 5 (8)eeuueeermaererieessseeessseesssse s seess s ssest s sst s sss st | sesssessssnesessssessens 25,670,504 | ..ooovvvoceerneririseeeenns 10,059 | .ovveereererereeneen 6,611,539 | .oovverrererncrirneens (4,034,087 [ ..ooovveerrerrirneens 15,034,957 | ...cvvorerrenerrinnneriinneeineeen0 [ e | 25,670,504
B, INAIC B (8)..ouuvvermresieeresesisiseesiseeses st sest s st st ssst s | sbrssssss s e 2,450,587 | .ovoovcrierinirininens 5,438,318 | ..coovviirriinirniisciienns 550,930 | .eourirercrrirnnirenns 378,404 | ..o 7,716,379 | o0 | v | 2,450,587
7. TOMAI BONGS.....coveeceecicseess ettt 2,748,663,518 | ..cocvvverrerrircnns 594,519,942 600,141,568 | ......ccovvererrrrrererrnenns [REXCKY ] — 2,743,006,261 2,748,663,518
PREFERRED STOCK

8. INAIC Tttt st e | st 21,999,894 | ...t LU RN (U (V7L ) 21,997,245 | ..oovvvrneerinerriinnnnrinnnenen0 [0 | 21,999,894
9. NAIC 2.ttt nsens | sresseneentnsentenens 102,091,739 | .o 15,970,250 | oo 4,400,000 | ..ovverrreirrieiennes 4,816,372 | oo 118,478,361 | .0 | cvevrrncneeneneeeend0 e 102,091,739
10, NAIC 3ottt ennt | seseeese et 32,236,340 | ..ocvorceeeeeieeeeeeeeene (1 2,413,940 | oo 574,000 | ..ooveonererrcerenenne 30,396,400 | ....coorrrerrrerreerrrrrnrennnrnen0 | o0 32,236,340
11 NAIC 4ottt sn s | eesesenssst et 7997417 | oo 10,618 | .ovveereerereerrirneens 3,389,645 | .oooooreeineiieiineniennd (U OO 4,618,390 | ..oovvvverrncrrnnerernneninnneeenns0 [0 [, 7,997,417
12.

13, NAIC Bttt | frret e 0 | o 0 | oo 0 | oo 0 | oo 0 | e | v | i 0
14, Total Preferred STOCK. ... ...ttt sssesssessessessens | sresssssssssssssssasens 164,325,390 | .o 15,980,868 | ....ooovrriinieriinees 10,203,585 | ..o 5,387,723 | oo 175,490,396 | ..oovovvvvnninncniinnenninnennn0 |0 | 164,325,390
15, Total Bonds and Prefermed SOCK...........wvwurrreemreeirnrreesneeeessseeesseesessseessssesesss | seeessnsesssssneeeens 2,912,988,908 | ....ccoovvverrrrrernan. 610,500,810 | ...cvevrrrrerreneens 610,345,153 | ...vveoreeeerrrrreninens 5,352,002 | ..oorvrrverrrreenns 2,918,496,657 | ...ecovvrerrrrermnererinnrrennneenn0 | im0 | e, 2,912,988,908
(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§....204,426,992; NAIC 2§............ 0; NAIC3S... 0; NAIC4$

0;

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

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




Statement for March 31, 2014 of the G REAT AM E Rl CAN IN S U RAN C E 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.......ceerereieereneeeieeeneines | e 204,426,992 |................ XXX vivvvevinireeneineine | eveeeinsinssiennsenes 204,426,992 | ...ooovvevieerenn 10,937 | 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 204,450,674 | ..ooooevreeeiins 529,661,965

2. Cost of Short-term INVESIMENS ACAUITED. ...........cvueieiiieieiceee ettt b bbb s s snns | seveesssssssessesssssssans 357,213,857 | oo 1,652,814,715

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.uiviuiireireieiieie ettt bbb b st ssbesteses | eviesssesteses s sessenaens 357,237,540 | oo 1,978,026,005

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).........ccccerirriiiereirineieiseese s | evresessssessesssessensns 204,426,992 | ...coevieieernas 204,450,674
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)...uvucviiiiiriiiiiiiesieissiesssisrssssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssansns 204,426,992 | ..o 204,450,674
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Statement for March 31, 2014 of the GREAT AMER'CAN INSU RANCE 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 (248,500)
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 205,396
5. Considerations received (Paid) ON tEIMINALONS. .........c.ieieieiiiiieieiese ettt b et s st s bR st s bbb s s st ns 205,396
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 (75,500)
9. Book/adjusted carrying value at end of current period (LiINES 1+ 2+ 3+ 4 -5+ 8+ 7+ 8).c.cvieiiiieieceieees e (324,000)
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 (324,000)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE B, PHIOT YEAI).......v.ruurirrrerrurrereeseeesnsssssseasessessssssessessssssessessessssssessessssssssessessssssessessssssssessssssssessasssnses 194,400
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........c.ceeeinieieieineeieesessesese e 290,908
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 150,313
3.14 Section 1, Column 18, PriOr YEAI..........cceveverivereiiereeese e 45,925 104,388 104,388
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 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 104,388
4.1 Cumulative variation margin on terminated contracts during the Year..........c.ceevrmnenrrnesnneissennenns 120,750
4.2 Less:
4.21 Amount used to adjust basis of hedged item 0
4.22  Amount recognized 120,750 120,750
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.cveveererrerennce 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).....cuiuririeiereierise ettt ettt snenna 589,695
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 589,695

QsSi04



statement for March 31, 2014 ofthe GREAT AMERICAN INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE
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Statement for March 31, 2014 of the GREAT AMER'CAN INSU RANCE 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 ...ttt bbb s bbb sttt (324,000)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccovvieieviinieriercsieieseseseeninne 439,383
3. TOAI (LINE T PIUS LINE 2)...vuvrvuiiiieiieiseisiiesieietssiesse s ssss s sse s sss s st esse st es s ss s s s a8 b s8R s a 8 e s 480 R e s a £ bR bR n sttt s 115,383
4. PartD, SECHON 1, COIUMN B.......cooeiiiirirri bbb 589,695
5. PartD, SECHON 1, COIUMN B......ovuiviiireiiiiieieice ettt s ettt s (324,000)
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiriieiiiriiesseietsiesse e issss st es e st sse st sttt s a8 s a8 e 8RRttt (150,313)
Fair Value Check
7. Part A, SECHON 1, COIUMN 16.......c.coiiiieiiiieiiecee et ettt bbb bbb s bbb b bt bbb a bbb s bbb b bbb s b b aebnen (324,000)
8. Part B, SECHON 1, COIUMN 13.........oiiieiiiiriiiceiesiesei st 589,695
9. TOLAl (LINE 7 PIUS LINE 8)....eovevecveeeeicieiee ettt ettt sttt et b st e s st s st et a s st e e s et R et bbb s b st e s bR bbb s s bbb e et s st s st et n s baen 265,695
10, Part D, SECHON 1, COIUMN 8........ouveeieeiceceeitcie ettt ettt sttt bt e st s s s e bt s st ense st 589,695
11, Part D, SECHON 1, COIUMN O......oovovieiceee ettt et e bbbttt e ae st et s bt es s et nses et (324,000)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....cvuiieiiereirieieeiseieessissessesesssssssssesssssssssesssssssssessesssss st essassssssessasssessessasssessessessssssessassssssessasssssnssessnssessessassnssessasssnssnssassans 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27ttt ettt bbbttt a e bt a sttt b s s e ses s s saenses e 254,414
14, Part B, SECHON 1, COIUMN 20.........oiiiieeiieiceeiecieet ettt sttt bbb s bbbt s s s e se s s saessns st 333,000
15, Part D, SECHON 1, COIUMN 1.ttt ettt b bbbt e ettt s bt es st ense st 587,414
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cvuruueeeeereirrierreeeseesesesesesseseseesessessssssessessssesessssessssssessesssessessesssessessassssssessessssssessessasssessessassssssessassssssessesssssnssessasssessassnsans 0
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Statement for March 31, 2014 of the GREAT AMER'CAN INSU RANCE 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

.......................................... 43,150,551

.......................................... 21,458,458 | ......ccoovvvrrriinrininnn.82,742,819
.......................................................... O OO PROOOON
.......................................................... O OO
.......................................................... 0 | 0
.......................................... 16,784,391 | oo, 38,242,849
.......................................................... 0 | 0

.......................................... 38,242,849
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Statement for March 31, 2014 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 Location 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvements. Danbury CT ....12/19/1995 | Danbury. 0 0 0 28,061
Office Building, Land, and Improvements St. Loui MO, ....11/30/1999 | Worldwide Building, St. Loui 0 0 0 (60,962)
Building, Land, and Improvements. Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina. 0 0 0 346,577
Building, Land, and Improvements. Stevensville MD ....05/11/2005 | Bay Bridge Marina 0 0 0 5,854
Building, Land, and Improvements. Whitefield NH ....06/02/2005 | Mountain View Grand Resort LLC 0 0 0 53,122
Building, Land, and Improvements, Florida City. FL ....09/24/2009 | Florida City Center. 0 0 0 4,126
0199999. Totals 0 0 0 376,781
0399999. Totals 0 0 0 376,781
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 March 31, 2014 of the GREAT AMERICAN INSURANCE COMPANY

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

2030

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 N 10/25/2012.... 0 [ eorrrrereneereeeseneeseeeeneenenenenenennees 030,887 | o 9,100,000
Embassy Suites New Orleans. . [New Orleans... LA 10/25/2012..... |. 0 15,400,000
Exactware............ Lehi utT 02/2412014.... | covvvevivriiiiniinnnnn 8700 | e 10,200,000 13,710,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All ONET........ouiiiiieei ettt ens e eaeesntanes | esessesesansesebasssnsessse et ansensesessnsensesessnsansessnsnns | ersees 0.0, S [N 0,4, SO o 10,200,000 | ..eoveiieesiecec et 2,131,943 | ....... 38,210,000
Mezzanine Loans
SFRAII AUSHN. e L SR RRIRY ISP 03/26/2014... | covoovvrirninisirins 3404 | ... 12,827,147 | oo s 0 12,827,148
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS. ... vuuiuuueieieresieissseissees st sees st E e E e e8EeeE bR E bbbttt | fannens XXX.ooooe DA% S I 12,827,147 | oo [V 12,827,148
0899999. Total - Mortgages in Good Standing... XXX 23,027,147 51,037,148
3399999. Total MOMGAYES. ........cvvrvrrrererrereeerieeeieriseesseeissesneeeenes .0, SO 23,027,147 51,037,148
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 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 FLuwrirrerins [ e 08/13/1999.... | 03/12/2014.... 132,291 0 0 0 0 (U IO 132,291 | v 132,291 .0 0 0
JQH- Murfreesboro........... Murfreesboro. ..| 08/16/2007.... | 03/03/2014.... 114,209 0 0 0 0 (1 IO 114,209 114,209 .0 0 0
One East Fourth, Inc........ | Cincinnati.... .| 12/30/2008.... | 03/25/2014.... 200,667 0 0 0 0 (IR I 200,667 200,667 .0 0 0
Dixie Terminal Corporation| CinCinnati...............c..ererevrererneernennns 12/30/2008.... | 03/25/2014.... 64,422 0 0 0 0 0 64,422 64,422 .0 0 0
Peachtree Parking............ AN .o ..|03/31/2011..... | 02/12/2014.... 20,000 0 0 0 0 0 20,000 20,000 .0 0 0
Wild Dunes Resort........... | Isle of Palms .103/30/2011..... | 03/12/2014.... 47,339 0 0 0 0 0 47,339 47,339 .0 0 0
Miami Beach Marina......... MIBMIL .o 11/22/2011.... | 03/12/2014.... 77,837 0 0 0 0 0 77,837 77,837 .0 0 0
Elitch Gardens .| Denver, ..|05/01/2012.... | 03/12/2014.... 77,738 0 0 0 0 0 77,738 77,738 .0 0 0
McHenry ROW.........ccoes Baltimore.......... .106/29/2012.... | 03/12/2014.... 59,653 0 0 0 0 0 59,653 59,653 .0 0 0
0299999. Total - Mortgages With Partial REPAYMENES........coviiis i snsssesneenes 794,156 0 0 |0 0 [, 0 [ 794,156 | oo 794,156 .0 0 0
0599999, TOtal MOMGAGES. .......vvvrverererreieieseseeeieeiseesseisseiiiee aetiseesseesesssseessess s sssssesienes 794,156 0 (0 [R5 FSPOORORTOPRTRORPOON | (PO 0 [V [ 794,156 | ..oovvvevrrerirns 794,156 .0 0 0
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Statement for March 31, 2014 of the GREAT AMERICAN INSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 0 0 14,923 0 0 1.1
000000 00 O/ Snow, Phipps, & Guggenheim II, L.P. Wilmington Snow, Phipps, & Guggenheim I, L.P 01/08/2010.... 0 0 74,352 0 0 0.7
722480 ZZ 6| Pineapple Square Properties LLC Sarasota The Isaac Group Holdings, LLC 04/19/2006.... 0 0 90,694 0 0 8.0
000000 00 0| NB Strategic Co-Investment Partners Il L.P. New York NB Strategic Co Investment Partners Il LP. 10/01/2012.... 0 0 278,409 0 0 0.3
000000 00 0| NB Secondary Opportunities Fund Il L.P. New York NB Secondary Opportunities Fund Il L.P. 05/23/2013.... 0 0 260,649 0 0 0.4
000000 00 O] Cintrifuse Early Stage Capital Fund |, LLC Cincinnati Cintrifuse Early Stage Capital Fund I, LLC 04/29/2013.... 0 0 22,529 0 0 12
000000 00 O] Solamere Capital Fund Il, LP Boston Solamere Capital Fund Il, LP 08/19/2013.... 0 0 120,000 0 0 1.0
000000 00 O Solamere Capital Fund II-A, LP Boston Solamere Capital Fund II-A, LP 08/19/2013.... 0 0 90,000 0 0 16
000000 00 0| Northcreek Mezzanine Fund II, L.P. Cincinnati .. | Northcreek Mezzanine Fund II, L.P. 10/09/2013.... 0 56,818 0 0 0 0.3
000000 00 O|LLR Equity Partners IV, L.P Philadelphia .| LLR Equity Partners IV, L.P 08/27/2012.... 0 450,000 0 0 0 19
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 506,818 951,556 0 0 [ XXX
Any Other Class of Asset - Unaffiliated
000000 00 0] AMMC CLO XIV WAREHOUSE [ GLOrge TOWN....occsmressresrc [KY.........| UBS Securities LLC | [01121/2014.... | 0 4,500,000 0 0 0 30.0
4299999. Total - Any Other Class of Asset - Unaffiliated 4,500,000 0 0 0 | XXX.oonoee
Any Other Class of Asset - Affiliated
000000 00 0O | Global Premier Finance Company LOC | Cincinnati | OH......... | Global Premier Finance Company. | | 02/01/1999.... | 0 0 665,752 0 0
4399999. Total - Any Other Class of Asset - Affiliated 0 665,752 0 0
4499999. Subtotal - Unaffiliated 5,006,818 951,556 0 0
4599999. Subtotal - Affiliated 0 665,752 0 0
4699999. Totals 5,006,318 1,617,308 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
cusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
909283 AA 1| United Air Pass-Th. Cert 9.20% 3-22-08 Wilmington. | DE... | Distribution. 10/30/1996 | 01/02/2014 0 0 0 0 0 0 0
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 0 0 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0| Caltius Partners Ill, L.P. Los Angeles CA... | Distribution 06/25/2004 |01/21/2014 26,364 0 0 0 0 0 0 26,364 26,364 0 0
000000 00 0| River Cities Capital Fund IV, LP Cincinnati OH... | Distribution 09/30/2012 | 01/08/2014 29,837 0 0 0 0 0 0 29,837 29,837 0 0
000000 00 0| NB Strategic Co-Investment Partners Il L.P. New York NY... | Distribution 10/01/2012 | 01/29/2014 90,230 0 0 0 0 0 0 90,230 90,230 0 0
000000 00 O Lubert-Adler Real Estate Fund VII, LP Philadelphia PA.... | Distribution 10/15/2013 | 03/31/2014 28,872 0 0 0 0 0 0 28,872 28,872 0 0
000000 00 0| A&M Capital Partners, LP Greenwich CT.... | Distribution 12/06/2013 | 01/24/12014 | ............. 176,558 0 0 0 0 0 0 [ 176,558 | ......... 176,558 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 351,861 0 0 0 0 0 0 351,861 351,861 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 O |GALIC Pointe, LLC Destin FL.... | Distribution 03/25/2011 | 03/31/2014 15,376 0 0 0 0 0 0 15,376 | ooovvreere. 15,376 0 0 (V)N (15,376)
000000 00 0| GALIC - Sorrento, LLC Coral Gables FL.... | Distribution 06/27/2012 | 03/31/2014 | ............. 132,584 0 0 0 0 0 [V [ 132,584 | .......... 132,584 0 0 (U — (31,681)
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Statement for March 31, 2014 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 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 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
000000 00 0| NP Acquisition, LLC Newport KY.... | Distribution 12/16/2011 | 01/29/2014 | ......ceeees 109,553 0 0 0 0 0 0 [ 109,553 | .......... 109,553 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 257,512 0 0 0 0 0 0 257,512 257,512 0 0 0 | (47,057)
Any Other Class of Asset - Affiliated
000000 00 0| Global Premier Finance Company LOC Cincinnati | OH... | Distribution, 02/01/1999 | 03/25/2014 398,000 0 0 0 0 0 0 398,000 398,000 0 0 0
4399999. Total - Any Other Class of Asset - Affiliated 398,000 0 0 0 0 0 0 398,000 398,000 0 0 0
4499999. Subtotal - Unaffiliated 351,861 0 0 0 0 0 0 542,521 | ..o 542,521 | oo 0 [oene 190,660 | ........ 190,660
4599999, SUDEOLAL = AffIIAIEA. ... errvvv et erres ettt £E8 LR | crbssssrnnesd 655,512 0 0 0 0 0 0 655,512 655,512 0 0 0.
4899999, TOAIS ... rvvvvsseeeesseeeresseeeess s8££ E R 14 £LLEER LRkt | eernrienes 1,007,374 0 0 0 0 0 0 [ 1,198,034 | ....... 1,198,034 | ..o V)] 190,660 | ........ 190,660 | .......119,517




030

Statement for March 31, 2014 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. States, Territories and Possessions

20772) GW 6| CONNECTICUT ST REF C 5.00 06/01/2024............coveeummrreeemmerreeessersesssesessssesssssssessssssessssssssssssssssssssnsses | seoneeenes ....03/19/2014 | RAYMOND JAMES & ASSOCIATES 3,084,282 2,650,000 41,590 | 1FE

574193 JR 0| MARYLAND ST 1ST SER A 4.00 03/01/2025.........covoummmrreemmmerreismssssssnssssessssssssssssssssssssssssssssssssssessesssssses | nossesesses ...03/18/2014 | BANC OF AMERICA SECURITIES 10,704,936 9,840,000 3,280 |1FE

70914P  SK 9 |PA ST 1ST SER 5.00 08/01/2024...........ccvvvermmerverimereesmmersessssssssssssssssssesssssssesssssssessssssssesssssssesssssssesssssseenes | soseesssnns ....03/18/2014 | RAYMOND JAMES & ASSOCIATES 3,623,461 3,115,000 47,590 | 1FE

93974C C9 9|WA ST REF SERR-2012 A 5.00 07/01/2024..........cevvvveemmerreernesrissesissssssssissesssssssessesssssssssssessesssssssssnses | eosesines ....03/18/2014 | RAYMOND JAMES & ASSOCIATES 3,278,983 2,820,000 31,333 | 1FE

93974C  F6 2 [WA ST MV TAX SER C 5.00 06/01/2023........000000ssmmresrssesresssssssesssssessessssssssssssssssssssssssssssssssssssssssssssssssses | eosesses ...03/18/2014 | RAYMOND JAMES & ASSOCIATES, 7,033,560 6,000,000 91,667 |1FE
1799999. Total Bonds - U.S. States, Territories and Possession: 27,725,224 24,425,000 215461 | ... XXX
Bonds - U.S. Special R and Special A

38375B 4Z 2| GNR2013-H16 FI WAC-IO 07/20/2063 .01/28/2014 | RBS SECURITIES/GREENWICH 863,388 0 14,333 |1

383750 DC 1|GNR 2014-H01 Al WAC-IO 01/20/2064. ....01/29/2014 | STIFEL NICOLAUS 1,530,466 0 23,330 |1

38375U DC 1 [GNR 2014-HO1 Al WAC-IO 01/20/2064...........ooomrvemerirreemererssesssssssssssssssssssssesssssssssesssesssssssssesssssesssesssses | nsssssnne ....02/20/2014 | Capital Interest 0 26,178 0 (1

56052E 7K 8| MAINE HSG AUTH A-13.25 11/15/2043.........covvomrrrririeriiiseesisssessssssessssssssssssssessssssssessssssesssssssessssssneenes | soseesseons ....01/29/2014 | BANC OF AMERICA SECURITIES 2,075,980 2,000,000 0 |1FE

57419R  JY 2 [MD CMNTY DEV ADMIN 3.25 09/01/2044............ovvoerierrineriiserienesiisesissesessssisessssessssesssesesssesssssesssesssesens | nsessens ...01/30/2014 | JP MORGAN SECURITIES INC. 3,103,350 3,000,000 0 |1FE

64971Q XS 7| NYC TRANSIT REF B 5.00 11/01/2027..........evveermmerrenimereessmeesessssessssssssssssssssssssssesssssssssssssssessssssssssssssnses | eonneenes ....03/19/2014 | GOLDMAN SACHS 53,742,362 47,510,000 943,601 |1FE

64990E DG 9|NY ST DORM INC TAX A 5.00 12/15/2027.......coiirresseisrmsssssssesssssasssssssssssssssssssssssssssssssssessssssssssssssssssnes | oosesssecos ....03/19/2014 | GOLDMAN SACHS 37,152,950 32,845,000 451,619 | 1FE ..o
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 98,468,496 85,381,178 1,432,883 | ......... DS, S
Bonds - Industrial and Miscell

00100F AC 9|ACIS 2014-3A A1F CLO 3.7 02/01/2026 .01/16/2014 | JEFFERIES & CO 1,990,000 2,000,000 0 |1FE

04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036. ...01/14/2014 | AMHERST SECURITIES CORP 14,014,205 16,683,577 3,309 [1FM

12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35.........oouervviumerrreieessisssssssisessssssssesssssssssssssessessssssssssnnes | soseesesons ...01/16/2014 | CS FIRST BOSTON 10,568,734 10,864,102 33,271 | 1FM

12667F VF 9| CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34..........cvvoureirerirereinerisessisesesssessessssesssesssssesssesssssssssssnsns | soseseesens ....01/10/2014 | FIRST TENNESSEE 333,011 327,284 827 |3FM

210795 QB 9| CONTL AIRLINES 12-2 A 4.00 10/29/2024...........coovuorerreermerreeseersesssesssssssessessssesssssssessssssesssssssessssssesssses. | soseesssses ....02/05/2014 | CS FIRST BOSTON 5,075,000 5,000,000 56,111 | 1FE

22545X BC 6| CSMC 2007-C1 AMFL MEZ FLT 02/15/2040..........covveummmrrrermerresssessessssssssssesssssssssssssssessesssssssssssssessesssssenss | soseesessos ...04111/2013 | AMHERST SECURITIES CORP. 0 0 0

23305M AA 3 |DBCCR 2014-ARCP A SEQ SSNR 4.2382 01/34.........ocvmerveemrreerierseiisesesissessssssssssssssssessssssssssssssesssssnse | soseeseenes ....01/24/2014 | DEUTSCHE BANK 5,149,992 5,000,000 17,071 |1FE

251510 DP  5[DBALT 2005-2 TA7 NAS SNR CSTR 04/25/35.........ccommrrveumerreerereessessessssessssssessssssssessssssesssssssesssssnessssss. | sessesnies ...01/29/2014 | RBS SECURITIES/GREENWICH 6,717,186 6,677,538 2,106 |3FM

25250 AA  2|DIALOG TELECOM TL 14.00 1/17/2018 ....03/31/2014 | Capitalized Interest 27,049 26,917 0 |4z

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 .01/02/2014 | Private Placement 24,601 24,601 0 |4FE

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 ...01/02/2014 | Private Placement 49,201 49,201 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cvvreeruerreeinrressmnessemssssssssssessssssssssssssasssssssssssssssesssssnns. | vosvesssnns ....01/15/2014 | Private Placement 442,813 442,813 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........evcvveureerrirmmrressmnessesssnessssssesssssssessssssesssssssessssssessssssns. | soseessenns ....01/21/2014 | Private Placement 123,004 123,004 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076.........cccevvrerrmereermesreessessesssssssssssssssssssssssssssssssssssssssssssssssssssns. | nossesessos ...01/31/2014 | Private Placement 49,201 49,201 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........ovvveuummrresmmrreesmsersesssnsssssssesssssssesssssssssssssssssssssesessssns. | soseessenns ....01/31/2014 | Private Placement 403,452 403,452 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........cocovereuerieneriieriineniisesieesisssssssessssesssesssssessssesssssssssssnse | soveseseees ...01/31/2014 | Private Placement 403,452 403,452 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........ovvreeeuerreeemrressanersesssnsssssssesesssssssssssssssssssssssssssssssssnns. | soseesesnes ....02/10/2014 | Private Placement 108,243 108,243 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076...........cocvveurmmcrrimmmrressesesseiseeessssssesssssssessssssesssssssessssssesssssnns. | soseessenes ....02/10/2014 | Private Placement 688,820 688,820 0 |4FE

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ....02/18/2014 | Private Placement 196,806 196,806 0 |4FE

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 .02/19/2014 | Private Placement 73,802 73,802 0 |4FE

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ....02/124/2014 | Private Placement 34,441 34,441 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........covvreuemerreemmrressmmersesssssssssssesesssssssssssssssssssssssssssssessenns. | vosvesssnns ....02/24/2014 | Private Placement 14,760 14,760 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........cvevrevrmerrermmrressenersessenessssssesssssssesssssssesssssssessssssessssssns. | noseesssnns ....02/24/2014 | Private Placement 221,407 221,407 0 |4FE
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319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016..........ccccvrvererererirereiseriseseisesssseesssessssesssessssessssesssssssssssssns | aovsseseens ....03/03/2014 | Private Placement 937,288 937,288 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2076..........cecvveermerriemmerressenersesssesssssssesssssssessssssesssssssesssessessssssns. | soseessenns ....03/03/2014 | Private Placement 1,205,436 1,205,436 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016..........coccveveuriieriieriineniisssieesisssessssesssssesssesssssessssesssssssssssnses. | soveseeeees ....03/03/2014 | Private Placement 73,802 73,802 0 |4FE

319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016..........covvreuumerresemrresssseresssssessssssesesssssesssssssssssssssssssssssesssnns. | soseesssnns ....03/18/2014 | Private Placement 496,935 496,935 0 |4FE

319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2076..........cecrreurmerrimmmeereissesseiseeessssssessssssessssssessssssssssssssesssssnns. | noseesssons ....03/19/2014 | Private Placement 44,281 44,281 0 |4FE

319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016..........ccccmrverreeererereinerisesessenssseesssessssessssessssessssesssssssssssssss | aessseeeens ....03/20/2014 | Private Placement 24,601 24,601 0 |4FE

319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2016..........cvcvveurmerriemmeeresssnessessssessssssesssssssessssssesssssssessssssessssssns. | noseesssnns ....03/24/2014 | Private Placement 226,327 226,327 0 |4FE

319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016. ...03/127/2014 | Private Placement 9,840 9,840 0 |4FE

319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2016 .03/31/2014 | Private Placement 362,615 362,615 0 |4FE

319963 ZF 4 |FIRST DATA REVOLVER LIBOR+400 9/24/2016. ....03/18/2014 | Private Placement 688,820 688,820 0 |4FE

37952U AB 9 [SEACO 2013-1A A ABS 2.98 04/17/2028 Re ...01/02/2014 | MORGAN STANLEY. 907,229 933,333 1,545 | 1FE

379520 AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028 Reo ...01/02/2014 | RBS SECURITIES/GREENWICH 1,817,083 1,866,667 3,090 |1FE

46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............csvvueriireriiereiesiisessiessisssssesssssssssssssssssssssssssssssssesssnns | snssssen ...01/26/2014 | Capital Interest 4,202 7,656 0 |1FM.

46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............ooveeerveeaeereriierrerissessissssssssssessssssnessssssssssssessssssnns | sessssnnes ....02/26/2014 | Capital Interest 4,073 7677 0 |1FM

46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...........covvuuerrieueerriiseesssisesssissesssssssesssssssessssssssssssessssssnns | sossssnnes ....03/26/2014 | Capital Interest 3,946 7,441 0 |1FM.

522111 ZZ 9| LECTRUS CORP TL 13% PIK 11/15/2016..........rrvverrerrersseriesnsssessssssssssssssssssssssssssssssssssssssssssssssssssssssns | sossesessos ....01/01/2014 | Capitalized Interest 3,459 3,444 0|52

522111 ZZ 9|LECTRUS CORP TL 13% PIK 11/15/2016 ....02/01/2014 | Capitalized Interest 3,465 3,450 0 |5

522111 ZZ 9|LECTRUS CORP TL 13% PIK 11/15/2016. .03/01/2014 | Capitalized Interest. 3,135 3,122 0|52

535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/201 ....01/31/2014 | Capitalized Interest 3,369 3,327 0 |4

535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/201........covvurmerrriereeeriismeessissssssssnessssssssessssssssssssssesssssssssssnns. | ooseesssons 02/28/2014 | Capitalized Interest 2,984 2,984 0 |4z

59024K AM 5| MANA 2007-AF1 FIO 10 CSTR B/25/37........coouereerreimerrireesieseisssssessssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosssessens ....02/25/2014 | Capital Interest (33) 5,844 0 |6FE

61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047..........corvvveeumerreerrerreissesssssnessessssssssssssesssssssessssssssssssssnsenss | soseeseenns ....01/08/2014 | RBS SECURITIES/GREENWICH 5,438,351 5,970,060 11,940 |6FE

65536H BW 7 [ NHELI 2006-FM1 2A3 SEQ SNR FLT 11/25/35........cccmvmvrermnereermerresssessissssesessssssssssssessesssssssssssssssssssssssesss. | avsessnes ...01/31/2014 | BARCLAYS CAPITAL 8,265,156 9,500,179 874 [1FM

73316N  AA 3| POPLR 2007-A A1 SEQ SNR FLT 06/25/2047........ccoocmmrrvrireeriirenessisssessssesessissssessssssesssssssssssssssssssssnenss. | wovsesnnes ....01/09/2014 | GOLDMAN SACHS 9,702,745 10,503,648 1,411 | 1FM

744320 AK 8| PRUDENTIAL FIN VAR/B.875 06/15/2038..........c.eeevveurmerreimmersessmesssssssssssssmesssssssesssssssssssssssesssssnessssssneee | soseessssns ....01/10/2014 | GOLDMAN SACHS 6,112,500 5,000,000 36,979 | 2FE

760985 RN 3| RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/33 ...01/10/2014 | RBS SECURITIES/GREENWICH 6,124,839 5,910,580 12,688 |1FM

81441IN AC 0 |SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036 .01/09/2014 | AMHERST SECURITIES CORP 15,093,750 15,000,000 34,179 | 1FM

863587 AE 1| SAIL 2006-3 A5 SEQ FLT 06/25/2036. ...01/28/2014 | ROYAL BANK OF CANADA 3,588,872 4,601,119 157 [1AM

86615Z ZZ 4| SUMMIT INC 18.00 1/31/2018.......cooormereerrereimsreessnessesssssssssesssssssssssssssessssssssssssssssesssssssssssssssesssssssnnsnsses | sessoneenes ....01/31/2014 | Private Placement 1,995,000 1,995,000 0 |4

866152 ZZ 4| SUMMIT INC 18.00 1/31/2018......couommirrvermerrismmesisssessesssesesssesssssssessssssssesssssssesssssssessssssssssssssesssssssnesneses | sesnmeenes ....02/28/2014 | Capitalized Interest 8,035 8,035 0 |4z

86615Z ZZ 4| SUMMIT INC 18.00 1/31/20718.......cvvvrmurrerrireresmsessessiessessssssesssssessssssssssssssssessesssssssssssssessssssssssssssssssssssnssssss | sessneeses ....03/31/2014 | Capitalized Interest 8,624 8,624 0 |4z

871577 ZA 3| SYNERGY PLANE 9 6.75 9/30/2015. R ....02/06/2014 | Private Placement 1,242,455 1,242,455 013
3899999. Total Bonds - Industrial and Miscellaneous 111,112,365 | oo 116,068,011 | .ovoveca 215,561 |.......... XXX
8399997. Total Bonds - Part 3 237,306,085 225,874,189 1,863,904 |......... XXXvvveerennes
8399999. Total Bonds 237,306,085 225,874,189 1,863,904 |......... P S—
Preferred Stocks - Industrial and Miscell

369622 SN 6| GEN ELEC CAP CRP 7.125 ...01/16/2014 | STERNE AGEE & LEACH 0.000 5,643,750 5,000,000.00 36,615 | P2UFE

456662 ZB 1|INDUSTRIAL PIPING INC 14.50% ...01/31/2014 | Capitalized Interest. 4,861.110 4,861 0.00 0 | P4AZ

45666Z ZB 1|INDUSTRIAL PIPING INC 14.50%........crvvreerrrrrermneerisrsesssssessessssessssssesssssssesssssssssssssssesssssssessssssessssssnnens | sresonnens | aved 02/28/2014 | Capitalized Interest 2,729.780 2,730 0.00 0 | P4AZ

45666Z ZB 1|INDUSTRIAL PIPING INC 14.50%........rrvrerrmereesrmreerisnssssssnessessssssssssessessssssssssssssssssssesssssensessssssessssssnness | svesmnenes | soed 03/31/2014 | Capitalized Interest 3,026.960 3,027 0.00 0 | P4AZ
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46625H JQ 4 [ JPMORGAN CHASE B.75........coccuurreemiersesssessessssessssssessesssssssssssssssssssssssssssessssssssssssssssesssssssssssssssssssssssnsnss | svsessnnes ...01/14/2014 | JP MORGAN SECURITIES INC. 0.000 6,000,000 6,000,000.00 0 | P2UFE
857477 60 8| STATE STREET CORP D 5.90.......ccvvcuuurveummmereessnsrsessssesesssssessessssessssssssesssssssesssssssesssssssessssssssessssssnessssssnnenns | sossessssos ....02/27/2014 | GOLDMAN SACHS 80,000.000 2,040,000 0.00 0 | P2UFE
857477 60 8| STATE STREET CORP D 5.90........cuumiuirriimirimerissssisessssssssessssssssesssssesssesssesssssesssesesssesssesssssesssessssenens | sosesesses ....03/04/2014 | BARCLAYS CAPITAL 50,000.000 1,272,500 0.00 0 |P2UFE
857477 60 8| STATE STREET CORP D 5.90.......ccuuuuuurressussresssssensesssssssssssssesssssssesssssssssssssssssssssssessssssssssssssssesssssssssnsssssenne | soseesssoos ....03/13/2014 | BARCLAYS CAPITAL 40,000.000 1,014,000 0.00 0 | P2UFE
8499999. Total Preferred Stocks - Industrial and Miscellaneous. 15,980,868 XXX 36,615 |.......... D S0 S
8999997. Total Preferred Stocks - Part 3 15,980,868 XXX 36,615 [........... DS, S
8999999. Total Preferred Stocks: 15,980,868 XXX 36,615 | ..ccconee P S
Common Stocks - Industrial and Miscell
02504A 10 4 | AMERICAN CAPITAL MORTGAGE INV CORP .01/02/2014 | INTERSTATE GROUP. 9,400.000 164,005 XXX 0]l
06738E 20 4 |BARCLAYS PLC-SPONS ADR . |....03/17/2014 | DEUTSCHE BANK 25,000.000 388,145 XXX 0L
06738E 20 4|BARCLAYS PLC-SPONS ADR XS~ ...03/18/2014 | STRATEGAS RESEARCH 40,000.000 631,772 XXX 0L
06738E 20 4 |BARCLAYS PLC-SPONS ADR Reo ....03/19/2014 | STRATEGAS RESEARCH 15,000.000 240,485 XXX 0L
06738E 20 4|BARCLAYS PLC-SPONS ADR S~ ...03/20/2014 | 1SI GROUP. 15,000.000 237,222 XXX 0L
06738E 20 4 |BARCLAYS PLC-SPONS ADR Re ....03/21/2014 | 1S| GROUP. 10,000.000 156,700 XXX 0]l
06738E 20 4 |BARCLAYS PLC-SPONS ADR Reo ....03/21/2014 | STRATEGAS RESEARCH 5,000.000 78,369 XXX 0L
140661 10 9| CAPMARK FINANCIAL GROUP INC........coourimrrirrereresersssenssesssssesssesssssessssesssssessssesssssessssesssssesssnesssensssne | nossssnees ....03/27/2014 | Liquidation 52.000 265 XXX 0L
172967 42 4|CITIGROUP INC ....01/24/2014 | SANDLER & O'NEIL PARTNERS 60,000.000 2,973,612 XXX 0L
172967 42 4| CITIGROUP INC .02/03/2014 | SANDLER & O'NEIL PARTNERS 18,800.000 879,755 XXX 0 |L
37045V 10 0 |GENERAL MOTORS CO. ....02/05/2014 | IS| GROUP. 61,500.000 2,165,366 XXX 0L
37045V 10 0| GENERAL MOTORS CO...oouureuummurriisuseressmmessessssessssssesssssssessssssesssssssesssssssessessesesssssssessssssssssssssessssssnnesns | noseessssos ....03/12/2014 | 1SI GROUP. 100,000.000 3,481,160 XXX 0L
37045V 10 0| GENERAL MOTORS CO....couiveuurirmeimmresneeisesessesssesssesessssesssssessssesssssessssesssssessssessssessssessssessssessssesssnessssnens | sosssssees ...03/14/2014 | 1SI GROUP. 40,000.000 1,347,816 XXX 0L
375558 10 3| GILEAD SCIENCES INC........oorveeimmrreiemereesssneesissssesssssesssssssessssssssssssssssssssesssssssssssssssssssssssssssssssssses | soseesssnns ....03/25/2014 | 1S| GROUP. 20,000.000 1,447,366 XXX 0L
375558 10 3| GILEAD SCIENCES INC.......courriimmmreesisseesssisessssssssssssssssssssssssssssssssssss st ssssssssssssssssssssssssssssssssssssses | noseesessos ...03/28/2014 | I1SI GROUP. 7,500.000 527,297 XXX 0L
43785V 10 2 [HOMESTREET INC......oouuireiierreiiiisreeisssersessssseesssssessssssssssssssessssssssssssss s sssssssssssssessssssssssssssessesssssssssnes. | noseessenns ....02/05/2014 | FRIEDMAN BILLINGS RAMSEY 20,100.000 344514 XXX 0L
BI156R 10 8 METLIFE INC...ooouvveeeerrreiumsereeesseeressssessesssseessssssesssssseesssss sttt sssnsssennes | cnssssnnis ....01/24/2014 | SANDLER & O'NEIL PARTNERS 14,000.000 695,192 XXX 0L
59156R 10 8|METLIFE INC ...02/03/2014 | SANDLER & O'NEIL PARTNERS 32,000.000 1,511,542 XXX 0L
629209 30 5|NMIHOLDINGS INC .03/04/2014 | FRIEDMAN BILLINGS RAMSEY. 29,000.000 308,560 XXX 0|U
76150W 10 7 | REVERSE MORTGAGE INVESTMENT ....02/06/2014 | FRIEDMAN BILLINGS RAMSEY 600,000.000 9,000,000 XXX 0|A
813888 ZA 5| SEBRING SOFTWARE $0.01 4/25/2023..........coovvvveemmmmseeeressssssssmssseesssssessssssssessssssssssssssssssssssssssssssesssssees | aessssseees ....01/01/2014 | Stock Split 0.0 for 0.0 870,927.000 0 XXX 0|A
86181Q 30 0] STONEGATE MORTGAGE CORP......coccuiruussmrrmissssnssssesssssssssssssssssssssssssssssssssssssssnssssssssssssssssssssenssses. | weoosennes ....01/27/2014 | Exchanged 500,000.000 9,000,000 XXX 0 |L
9099999. Total Common Stocks - Industrial and Miscellaneous. 35,579,143 XXX [V P S—
9799997. Total Common Stocks - Part 3 35,579,143 XXX 0 | PO S
9799999. Total Common Stocks 35,579,143 XXX 0 | P S—
9899999. Total Preferred and Common Stock 51,560,011 XXX 36,615 [.....co... PO S
9999999. Total Bonds, Preferred and Common Stocks 288,866,097 XXX 1,900,519 |.......... XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
313838 RS  1|FNCL 511797 PT 6.0 5/01/2031... [ 03/25/2014| MBS Paydown 765 .761 0) 0 0) 0 765 0 05/01/2031| 1..
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031 e 03/25/2014| MBS Paydown .13,158 9,118 | o0 | e, (25) 0 (25) (U I 13,158 | oo 0 05/01/2031|1...........
31388D ZU  5|FNCL 602055 PT 6.50 9/01/2031......ccoovveerenvrrnes | ceene 03/25/2014| MBS Paydown 20,193 | e 20,193 | oo 20,591 | oo 20,382 | .ovrrerinnns (1 I (349) 0 (349) (U I 20,193 | oo (V1 IO (01 (V1 IO 322 |09/01/2031| 1...........
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........coovvvevrivmnrverns [ 03/25/2014| MBS Paydown 4,927 4927 | s 4,919 | v 4,285 | oo, 0 (6) 0 (6) (U I 4,927 | v (V1 IO (U I (V1 IS 72 |09/01/2031|1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......cccocvermrrmerns | rene 03/25/2014| MBS Paydown 303 (0) 0 (0) 0 303 (V1 IO (11 I (V1 IR 3 {10/01/2031{1...........
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032 e 03/25/2014| MBS Paydown 233 0) 0 (0) 0 233 0 09/01/2032| 1..
38373Y UR 3 |GNR 2003-2 PB PAC 5.50 3/20/32.... [ 02/20/2014| MBS Paydown ST | i BT | 51,843 | 51,214 | 0 | (43) 0 (43) (U I S1ATT [ v 0 03/20/2032(1...........
83162C FD  0|SBAP 1994-20C 1 6.875 03/01/2014.......cocovcvrnvrrncns | ceene 03/01/2014| MBS Paydown 8,944 | 8,944 | 8944 | 8944 | 0 | 0 0 0 (1 IO 8,944 | ..o 0 03/01/2014/1...........
83162C HH  9|SBAP 1997-20C 1 7.15 03/01/2017.......cvvevvrerrririres | e 03/01/2014| MBS Paydown 8,805 | ..ovvirerren8,805 | i 87T | i 8743 | 0 [ 0 0 0 (U I 8,805 | ..ovvvernnnd 0 03/01/2017|1.....cuc.
902757 AA 1| UIRC-GSA Il LLC 2.655 04/05/2018........coovvrsveneerinne [ coeee 03/05/2014| Sinking Fund Redemption........... | coocvieiinensnnnnins | onivisninnns 34,138 | oo 34,138 | 34,138 | 34138 | 0 | 0 0 0 [ I 34,138 | oo 0 04/05/2018| 1...........
0599999, Total BONAS = U.S GOVEIMMENL. 1....vuitiersiteseressserssss st erssss sttt ensas | bonsressanes 142,637 | .......... 142,637 | ........... 143,596 | ........... 138,066 | .......cco0eee.0 | i (423) 0 (423) 0 | s 142,637 | oo 0| 0 [0 | 102,063 e XXX... [.XXX
Bonds - All Other Government
683234 UF 3| ONTARIO PROVINCE 5.00 03/08/2014..........coc.ncc. lU.. |03/08/2014| MaBULEY v | ceesenssssissisnnnes | e 10,000,000 | ....... 10,000,000 | ....... 10,881,700 | ....... 10,039,725 [ .ovvvvennnenad 0 | . (39,725) [ ..oveivernnenad 0 | s (39,725) | covvvrvnnenad 0. 10,000,000 | ..ooovvenneead (U] [ [ I 0 . 250,000 |03/08/2014| 1FE......
1099999. Total BONdS = All Other GOVEIMMENL. ... ..evuuiesiesereiesesssssieessesessssssseess s ess sttt enbsnsanssnnes | cereres 10,000,000 | ....... 10,000,000 | ....... 10,881,700 | ....... 10,039,725 | oo 0] ... (39,725) [ ovvoverirnand 0] s (39,725) | oo 0] . 10,000,000 | ..ocvovrnnnnnad 0 | e [V I 0 ... 250,000 |...... XXX... [.XXX....
Bonds - U.S. Political Subdivisions of States, Territories and P
442331 EH  3|HOUSTON TX PUB IMP 5.00 03/01/16........cccrevvveres [ e 03/01/2014{ Call......coovvrierrrieireireieineirenins | e | oo 1,160,000 | ......... 1,160,000 | ......... 1,272,079 03/01/2016| 1FE......
549187 6N 7|LUBBOCK TXB-WTRWKS 5.25 02/15/2018.........c.. | coene 02/15/2014| Sinking Fund Redemption........... 280,000 | ....ocee.. 280,000 | ......cco... 287,459 02/15/2018 1FE......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: . reeeereeerenens | oo 1,440,000 ,440,000 1,559,538 | ........1,447916 | .............0 | ... .(7,916) | eooccveeeen 0 | e (7,916) | o0 ] el 1,440,000 | o0 | 0 | 0] 10.00.36,350 XXX... [.XXX
Bonds - U.S. Special R and Special A t
041083 VB  9|AR ST DEV FIN SFM A 3.10 07/01/2043.........cccrvers | oene 03/01/2014 MBS Paydown..........ccvveurernerens | wovrmeerneenserneisienes | vveineenns 179,753 | oo 179,753 | v 179,753 | coovvv 179,753 | oo (1 I 0 0 0 (1 I 179,753 | o (V1 IO (01 I (V] IO 848 |07/01/2043| 1FE......
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039........ccoevvermris | ceene 03/01/2014 MBS Paydown...........cccervenrinns | coerernveinssineiinnes | oveinseinns 108,817 | covvvvrne 108,817 | vovvvrnees 110,449 | c.ooovvnne 110,328 | v 0| s (1,460) | ..oocvvrerncs (1 I (1,460) | ...ooovvvnees (0 I 108,817 | coovvverenan (V1 I 0 | v (V] IO 880 |12/01/2039| 1FE......
088379 WL 2 |BEXAR CNTY TXHSG FIN A 4.95 08/20/2040......... | ..... 02/20/2014| Sinking Fund Redemption........... [ .ceereeeneennenns | ovveeriiens 55,000 0 (276) 0 08/20/2040| 1FE......
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028 e 03/01/2014 Partial Call..........c.cooverererneinneinns | crrerirneeiineiseiienes | e 450,000 | ............450,000 | .......... 451,833 | ccc0ccc...d51,377 | o0 | oo (1,377) | i (1 I (1,377) | v 0 08/01/2028 1FE......
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042.... N 03/01/2014| MBS Paydown 17,400 0 0 0 02/01/2042| 1FE......
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042...........ccoevvvrveres | o 03/01/2014| MBS Paydown 7,062 0 0 0 02/01/2042| 1FE......
130575 Z2  2|CA RURAL HOME MTG 5.45 02/01/48..........ccccouvvee | e 02/01/2014| Partial Call .80,000 0 (2,408) 0 02/01/2048 1FE......
13079P FG  3|CA MULTI FAM HSG 4.50 01/15/2040...........cooccuvver | wevne 01/15/2014| Sinking Fund Redemption........... [ .ceereneeneennen | covveerinens 10,000 0 325 0 01/15/2040| 1FE......
19647P AB 9 |COLORADO HSG 5.50 09/20/2036. N 03/20/2014| Sinking Fund Redemption........... [ .oceeeeneeneenneens | coveverinnns 15,000 0 (28) 0 09/20/2036| 1FE......
19647P BA  0|CO ST HSG FIN AUTH MF | 3.20 02/01/2044............ | ..... 03/01/2014| MBS Paydown .30,639 0 0 0 02/01/2044| 1FE......
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035 [ 03/01/2014| Partial Call .80,000 | ..............80,000 | .............85,936 | ..coooeeern84,545 | o0 | i (4,545) [ (1 I (4,545) | ..cooornees 0 06/01/2035| 1FE......
246395 NX 1|DEHSG AUTH B 4.0507/01/2017.......oovvivvviriireines | e 01/01/2014{ Sinking Fund Redemption........... 390,000 0 548 0 07/01/2017| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.........ccoorervnevree | ceene 01/01/2014| Sinking Fund Redemption........... [ .cvereneenienvens | cvvveerinens 10,000 0 (307) (U I 10,000 | coovverneend (V1 I 0 | v (V1 I 245 |07/01/2029| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.........ccoorevemeenee | ceene 03/01/2014| Partial Call .15,000 0 (481) (1 I 15,000 | coovovernennd (V1 IO (11 I (VI IO 449 |07/01/2029 1FE......
246395 XA  0|DE HSG AUTH SFM B 0.00 7/1/2031.... e 03/01/2014| Partial Call .10,400 0 44 0 | vorerreenn10,400 | o0 | v | e | e 0 |07/01/2031| 1FE......
34073N U8 1 |FLORIDA HSG 4.625 07/01/2031..........cccovvvrrerererernes | ceene 01/01/2014| Partial Call 575,000 0 22,627 0| ceereen575,000 | oo | i | a0 | 13,297 |07/01/2031| 1FE......
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34074M CH  2|FL HSG FIN CORP 5.00 07/01/2028..........cccccoovvrmerer | weene 01/01/2014| Sinking Fund Redemption........... 335,000 | oo, 335,000 TREROL ) IO— (VI (19,088) | .cvvoovvean 0 ....335,000 07/01/2028| 1FE......
34074M  GX 3| FL HSG 4.4507/01/2026.........ocovveervrirerereernerernnns | eves 01/01/2014| Partial Call ..190,000 0 1 0 07/01/2026 1FE......
34074M  GZ  8|FL HSG 4.50 01/01/2029.........occormverrrirrerrrerrrerirenines | ceens 01/01/2014| Sinking Fund Redemption........... [ .cccvveeererencernnns 395,000 | ...........426,671 | ..ccc.oe.c. 419,355 | o0 | 100ii(22,665) | oo 0 | s (22,665) | .vooevvnnnd 0 01/01/2029| 1FE......
373539 ZB 4| GA ST HSG 5.00 06/01/2029.........coocorervrrreererneireires | e 01/03/2014| Partial Call...........coovrerereeenrenns | crverrneissenseiinein | eerernennni 90,000 | v 90,000 | .cocererrnn96,229 | oo 94,762 | 0 | e (4,762) [ (1 I (G (77 E— 0 06/01/2029| 1FE......
373541 G2 1|GAMUN ELEC Z 5.50 01/01/2020...........covreerermrrre | eene 01/01/2014| Sinking Fund Redemption........... [ «..ccvereneenincnens | cvvrveees 1,710,000 | ......... 1,710,000 | ........ 1,949,400 | ......... 1,861,293 | ..o 0| ....(151,293) | oo 0| . (151,293) | ovovcvvrnnnd 0 01/01/2020| 1FE......
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037.......cccosvvrmveer | cevne 03/01/2014 MBS Paydown............oeveeeenerens | eovmeerneenseineisnenes | vveiveenns 190,579 | covvvvrne 190,579 | wovrvrens 190,579 | covrvrne 190,579 | coovvrvrernn (1 0 0 0 0 07/01/2037| 1FE......
45129Y VE 3 |IDAHO ST HSG 5.50 07/01/2039........c0covvverrirrivers | ceene 01/01/2014| Partial Call 880,000 | ............880,000 | ............897,600 | ............889,439 | ..cccovereen.0 | oereen(9,439) | oo (VI IO (9,439) | .ovvvrnnnnd 0 , 07/01/2039| 1FE......
45201L WF  8|IL ST HSG DEV AUTH C 3.875 12/01/2043.............. | ... 03/01/2014| MBS Paydown 87,172 ..87,172 . .0 0 0 0 | oo 87172 | a0 | 0 | 0 | 511 | 12/01/2043| 1FE......
454622 PZ  8|INBD BK5.051/15/2019.......cverierrrinericrierinciins | ceene 01/15/2014| Call....ooeoeieierrieiieriseiseiienes [ e | cveeeens 1,565,000 | ......... 1,565,000 | .........1,511,180 | .........1,536,234 | ...c.cccceee0 | oo 28,766 0 28,766 0| . 1,565,000 | .ooooernncnnd (V1 IO (01 I 0 . 39,516 |01/15/2019| 1FE......
454622 PZ  8|INBD BK5.051/15/2019.....cc.cveniririnirrerrerrcines | e 01/15/2014| Sinking Fund Redemption........... | coeeeveeeerivciiven [ o 135,000 2,481 0 2,481 0| e 135,000 | oooierncnd (V1 IO (U I (VN I 3,409 |01/15/2019| 1FE......
462467 NW  7[IA ST FIN SF MTGE SER 32.90 2/01/2042.............. | ..... 03/01/2014| Partial Call 50,000 | .............50,000 | .............50,000 | ..cooe0eee50,000 | o0 | o 0 0 0 0 02/01/2042| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... | ..... 03/01/2014| Partial Call 55,000 | ..ccoe0en.55,000 | v 48,125 | 48,544 | 0| 6,456 | (VI I 6,456 | ..o 0 10/01/2039| 1FE......
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032.........ccccovee. | wevne 02/01/2014| Partial Call 320,000 0 (2,567) 0 12/01/2032[ 1FE......
49130P QT 4 |KY HSG CORP 4.90 07/01/2035..........cccomrvevemrrernns | v 01/01/2014| Partial Call 140,000 0 (92) 0 07/01/2035| 1FE......
49130P YN 8 |KY HSG CORP E 4.85 07/01/2036.........c0ceecrmrerververns | e 03/10/2014| Partial Call 70,000 | ..ccoe0er. 70,000 | oo 68,250 | 68,396 | i | e 1,604 | (V1 IO 1,604 [ .o 0 07/01/2036| 1FE......
49130T ME  3|KY HSG CORP A 5.00 01/01/2028..........cocvormremerrnee | o 03/10/2014| Partial Call .30,000 | ooieerrnn30,000 | 32,315 | 31,860 | o0 | e (1,860) [ o (1 I (1,860) | ..ocevnernes 0 01/01/2028| 1FE......
49130T PR 1|KY ST HSG CORP A 4.2507/01/2033........cccovrmvveres | corne 03/10/2014| Partial Call...........ccccovervrrrererinis | crrverivnnirerensenns | o 125,000 | ...........125,000 | ............ 129,756 | ............ 129,069 | ..coovvvirinnO | s (4,089) | oo (VI IO (4,089) | .ovvverrennd 0 07/01/2033| 1FE......
49130T PS  9|KY HSG CORP A 3.00 11/01/2041......cvvverevvrrerries | v 03/01/2014| Partial Call .10,000 0 0 0 11/01/2041{ 1FE......
49130T PT  7|KYHSG CORP B 3.00 11/01/2041......cvvvvreerenernnes [ v 03/01/2014| Partial Call .35,000 0 0 0 11/01/2041{ 1FE......
54627A HX  8|LAHSG FIN AGY SFH 2.85 06/01/2029..........c.ccoove | vouee 03/01/2014| Partial Call 45,000 | 44,999 0 1 0 06/01/2029| 1FE......
56052E WQ 7 |MAINE HSG 4.65 11/15/2025..........cnvvrmeererinirnerins | e 03/20/2014| Call......ccvvnreerirerierieererieniiens 5,250,000 5,250,000 | ......... 5,223,750 | ......... 5,228,402 | .oooovrvrrrnnn 0| 21,598 | oo 0 | covveenne 21,598 | .o 0| e 5,250,000 | coovreernnnnd (V1 IO (01 I (V)N 84,766 |11/15/2025| 1FE......
57419P HA 0 |MARYLAND ST CMNTY 5.75 09/01/2039...........ccccc. | e 03/24/2014| Partial Call 250,000 | ..oocveee. 250,000 | ..ooovnee. 262,000 | ..oooonene 258,376 | ..o 0 | oeeeenn(8,376) | v (VI IO (8,376) | wovvrerrained [V IO 250,000 | ..ooooervrnees (V1 I 0 | v (V] I 8,106 | 09/01/2039| 1FE......
57419P K2 4 |MD ST CMNTY DEV 5.00 03/01/2041..........ccoevvrevures | coune 03/24/2014 Partial Call..........c.ooveernrernereineins | corerernerisseineiienes | v 120,000 | coovvveneee 120,000 | vovvvrnees 127,166 | c.ovvvenee 125,541 | oo 0 | (5,541 | oo (U I (5,541) | vvererrnns 0 03/01/2041| 1FE......
57586N EN 7 |MASS HSG FIN AGY 2.875 06/01/2015........ccoecemvees | ceene 02/01/2014| Paydown .25,000 06/01/2015| 1FE......
57586P Y5 9|MASS ST HSG-SF-160 3.75 06/01/2034..........ccoceree | e 03/03/2014| Partial Call..........c.coovwenrernmvinnnins | covrerenenisseineiienes | v 150,000 | ............150,000 | ...........156,977 | cooe0rei 156,169 | ovvoivvcrrnn0 | ierrnd(8,169) | o0 | e (6,169) | v 06/01/2034| 1FE......
576029 AT  9|MASSACHUSETTS TPK A 5.00 01/01/2020............. | ..... 01/01/2014| Sinking Fund Redemption........... | «.eceeeeverncrnenes [ oveireennd 415,000 | ...........415,000 | ...........478,541 | .......... 454,345 | .0 | in(39,345) [ o0 | oeinin(39,345) | o0 [ 15,000 | iiienl0 | 0 | 0 | 01/01/2020( 1...........
586111 JW 7 |MEMPHIS ECT ARPT TN 5.00 03/01/2014........ccccco. | vouee 03/01/2014{ Maturity. 3,000,000 03/01/2014| 1FE......
592113 AV 6 |MET GOVT NASHVILLE 3.75 03/15/2028..........cccce. | oene 03/15/2014| Sinking Fund Redemption........... [ .ccereneeniennen | ovvererinnns 25,000 03/15/2028| 1FE......
60415N  4Z 2| MN HFA SRS E 5.05 07/01/2034........cconvverermrrinrrins | ceene 01/01/2014| Partial Call 60,000 07/01/2034( 1FE......
60416S BE 9 |MN HSG FIN AGY-D 4.00 07/01/2040...........ccoovvveves | o 01/01/2014| Partial Call .160,000 07/01/2040( 1FE......
604168 BU 3 |MN HSG FIN AGY A 3.00 07/01/2031.......ccvrevervrernee | eeee 01/01/2014| Partial Call 120,000 07/01/2031| 1FE......
60535Q FD 7| MS HOME CORP 5.4 06/01/2038..........cccovvevemrvrerrnns | corne 03/01/2014| Partial Call 260,000 06/01/2038| 1FE......
60535Q LY 4|MS STHOME CORP SF MTGE 2.75 12/01/2032...... | ..... 03/01/2014| MBS Paydown 45469 | ..o 12/01/2032[ 1FE......
60637B CR  9|MO HSG DEV SF MTG REV D 2.55 10/01/2034........ | ..... 03/01/2014 MBS Paydown...........oeveureenerenns | covmrerneemseineiiienes | overreinns 176,869 | ..ovvvvne 176,869 10/01/2034| 1FE......
63968M EV  7|NEBRASKA ST INVT SFH A 3.00 03/01/2043........... | ..... 03/01/2014| Partial Call 120,000 | .ovvvennee 120,000 03/01/2043| 1FE......
647200 N4  2|NMMTG FIN SFM 5.35 03/01/2030..........ccorevrrerernee | coeee 01/01/2014| Partial Call .100,000 ..100,000 03/01/2030| 1FE......
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647200 N4 2 |NMMTG FIN SFM 5.35 03/01/2030..........cvenrrverenee | ceeee 03/01/2014| Sinking Fund Redemption 130,000 (3,396) 0 (3,396) 03/01/2030| 1FE......
647200 P6 5|NMSFMBCL15.00 09/01/2028...........ccoccoemvrmeiveris | e 03/01/2014| Sinking Fund Redemption.. .150,000 11,585) | .. .0 .(11,585)] .. 09/01/2028| 1FE......
647200 P8 1|NM SFM MTG FIN AUTH 4.625 3/1/2028..........cccocee. | e 02/01/2014| Partial Call .35,000 S 0 | (1,511)] .. .0 (1511)] 03/01/2028 1FE......
647200 P8 1|NM SFM MTG FIN AUTH 4.625 3/1/2028...........ccocee. | v 03/01/2014| Sinking Fund Redemption........... | .cceeeeeeeneenneins | coveveeinnns 70,000 | ..ccccc0eee.70,000 | orirninnee 73,726 | oo, 73,021 | oo, 0| s (2,890) 0 (2,890) 03/01/2028| 1FE......
647200 UL 6 |NEW MEX MTG FIN 5.05 07/01/2039.........cccouvrverre | eene 01/01/2014| Partial Call 365,000 | ............365,000 | ............ 370,475 | ...ooeee. 367,928 | ..o 0| s (2,928) 0 (2,928) 07/01/2039| 1FE......
647200 V3  5|NEW MEXICO SF MTGE B-13.75 03/01/2043.......... | ..... 03/01/2014 Partial Call..........c.ooveeneernerrineins | ceereeernerisseineiienes | veeineenns 115,000 | .oceeeer. 115,000 | oo 121,761 | oo 120,948 | oo 0| s (5,948) 0 (5,948) 03/01/2043| 1FE......
647200  WN 0 |NM MTG FIN 5.70 07/01/2039. 01/01/2014{ Partial Call...........cccrvervrrvrerinns | crrverrvinirernnseres | v 190,000 [(GReR15) ) I— (VI IO (6,336) 07/01/2039| 1FE......
647200 X5 8|NMMTGE FIN AUTH B-22.23 10/01/2034...........cc.. | .. 03/01/2014| MBS Paydown 61,929 61, , , 0 10/01/2034| 1FE......
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)......ccccoo. | v 03/11/2014| Sinking Fund Redemption........... | «.oeeveeneenneiineis | covivnneinns 139,161 | coovves 139,161 | oovvvrnee 146,640 | ...ccoooece 141,192 | o 0 | oo (84) 0 (84) (1 I 139,161 | oo (V1 IO (01 I (V] I 1,703 {09/11/2018| 2...........
658207 LZ 6 |NC HSG FIN AG 4.50 07/01/2028.........c.covvererermrenie | e 07/01/2013| Partial Call..........c.coovwrerernevrniiens | o | s (135,000) | ...ocvven (135,000) | ........... (143,235) | ..o (V1 (V0 I 0 0 0 (U I (135,000) | .ooovvevevend (V1 IO (U I (V1 IO 0 |07/01/2028| 1FE......
658207 LZ 6 |NC HSG FIN AG 4.50 07/01/2028.........cccovvvrrerrrerirnee | ceeee 01/01/2014| Sinking Fund Redemption........... [ .cceeeeneeneenneen | covveerinnns 90,000 | ..ovvvvrneene 90,000 | .cooovrrrnee 95,490 | .ovvrrrnene 91,255 | .ovvverirnns 0| s (C0LT:) 1 I—— (1 I [C0ET:) ) - 0 07/01/2028| 1FE......
658207 LZ 6 |NC HSG FIN AG 4.50 07/01/2028...........covvorereerinns | e 02/01/2014| Partial Call (G727 E— (VI IO (8,522) | wovvrerrrine 0 07/01/2028 1FE......
658877 EZ 4 |ND ST HSG FIN D 4.2507/01/2028..........cocoorervvcvree | ceene 01/01/2014| Partial Call .95,000 (: 0 (2,334) 0 07/01/2028| 1FE......
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037.......ccosveemvrermrrns | ceene 01/01/2014| Sinking Fund Redemption........... | «oeceneenneeneineees | o 160,000 ((IE:7A ) E— (1 I (G 7A ] [~ 0 01/01/2037| 1FE......
67886M PT  0|OK ST HSG FINAGY C 3.75 03/01/2044.........coccove. | e 03/01/2014{ Partial Call...........cccrvervrrrvrernnes | errverrvineirernnsces | overerinens 130,482 | oo 130,482 | .coovvenee 130,482 | oo 130,482 | oo (V1 IO 0 0 0 0 130,482 03/01/2044| 1FE......
67886M PU  7|OK ST HSG FIN AGY D 3.35 09/01/2035.........cocenes | cevne 03/01/2014| Partial Call 332,333 | oo 332,333 | oo 332,333 | oo 332,333 | oo (1 I 0 0 0 (1 I 332,333 | oo (V1 IO (1 I (V] I 2,052 | 09/01/2035| 1FE......
68450W CA 7 |ORANGE CNTY FL HSG 4.50 03/01/2031........cocevws [ vonee 03/01/2014{ Sinking Fund Redemption........... | cveevererveroviinines | ovrvveinnnnnd 65,000 65,000 65,000 03/01/2031| 1FE......
708796 B9 7 |PAHSG SFM 113 4.00 10/01/2041......covvovvrererevcrnes | e 01/21/2014| Partial Call .95,000 10/01/2041| 1FE......
708796 YR 2 |PAHSG FIN AG 5.00 04/01/2028..........covveoeeeneernnns | ceeee 01/21/2014| Partial Call 04/01/2028 1FE......
71881L AD 0 |PHOENIX AZ SER '07 5.25 08/01/2038............cocervre | ceene 03/01/2014| Partial Call X 08/01/2038| 1FE......
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028.........ccconevrriee | ceeee 03/01/2014| Sinking Fund Redemption........... [ .eceeeeneerneennens | ovvverinens 35,000 09/01/2028| 1FE......
76221R  RB 1 |RIHSG & MTG 63A 4.00 10/01/2040..........crvvvvvrrcrs [ e 02/03/2014| Partial Call .85,000 10/01/2040| 1FE......
83712D PY  6|SC HSG FIN & DEV 5.30 07/01/2023.........c.coovvrereree | ceene 01/01/2014| Partial Call .75,000 07/01/2023| 1FE......
83755N DR 0|SD HSG SF FAM 5.00 05/01/2028...........coccovvemvvernee | ceene 03/14/2014| Partial Call .80,000 05/01/2028 1FE......
83755N EU  2|SD HSG DEV SFH 2 4.25 5/01/2032..........cccovvrureres | ceeee 03/14/2014| Partial Call..........c.coovernrernirennins | o [ v 160,000 05/01/2032| 1FE.......
83756C DH  5|SD HSG DEV AUTH A 3.00 11/01/2030.........cccrvvees | ceene 03/14/2014| Partial Call .70,000 11/01/2030| 1FE......
880459 7S 5|TN HSG DEV AGY 4.65 07/01/21....ccevernreervireirenes [ e 01/01/2014| Partial Call 140,000 07/01/2021| 1FE......
880461 AR  9|TNHSGDEV AGY 1B 3.60 01/01/2031.......ccervvevens | e 01/01/2014| Partial Call .10,000 01/01/2031| 1FE......
88271H CN  7|TX ST HSG CORP 5.35 09/01/2039.........ccvemrrrreris | ceene 03/01/2014 Partial Call..........c.cooveenrerneerinnins | corrererneeinseiseiienes | oveiireinns 116,312 09/01/2039| 1FE......
88271H CV 9| TX ST HSG 5.50 12/01/2039.......c0evervrrrrrrrrnrirernninns | e 03/01/2014| Partial Call .68,903 12/01/2039| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.......ccvvrvvrvrerins | v 03/01/2014 Partial Call..........c.ooveerneernerrnveins | crereeerneriseinerienes | vveiieenns 170,000 09/01/2032 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039.......ccccccrurmrrvvernrrs | vorne 03/01/2014 Partial Call...........ccccovervrrrerernies | e | o 100,000 101,500 100,734 100,000 09/01/2039| 1FE......
896029 YE 9| TRIBORO BRDG/TUNNL NY 5.50 01/01/2017.......... | ..... 01/01/2014| Sinking Fund Redemption........... | e | ovvvininnd 915,000 | ...........915,000 | ......... 1,053,165 974,245 915,000 , 01/01/2017| 1....cnve
926740 AW  1|VIGO CNTY SCH BLDG 5.25 01/10/2015......ccccovever | eene 01/10/2014| Sinking Fund Redemption........... | «oecereenreenerneees [ o 530,000 | ... 530,000 | ..coooucn. 583,265 | ..ooevene 530,000 | ..coovrrinncns (1 0 0 (1 IO 530,000 | ..coovrernecs (V1 IO (11 I 0 . 13,913 [01/10/2015| 1FE......
93978K 8M 3| WA HSG FIN COMMN 4.80 12/01/2021.......ccccvvrvvrrs | o 03/01/2014| Partial Call .25,000 0 (67) 0 12/01/2021| 1FE......
98321C  AY  5|WYOMING CMNTY DEV 4.00 12/01/2025.........c.cccone | ceene 03/01/2014| Partial Call 310,000 0 6 0 12/01/2025| 1FE......
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3199999. Total Bonds - U.S. Special Revenue and SPecial ASSESSMENL. .........ciuurirrrrsuiresiesersiessssesssssessesssseessesssssssnssesssssssssssssnssssssssssssssssssssssenss | seseses 24,212,098 | ....... 24,226,698 | ...... 25,002,844 | ... 24,747,351 | oo 0]... (406,704) | .oooovvicnenen 0] . (406,704) | ....ocvvenad 0] . 24,212,098 | ..ot (V)] [P 0 [ s 0 ] 500,086 |...... XXX... [ XXX....
Bonds - Industrial and Miscellaneous
00173X AN 8| AMMC 2005-5A D CLO FLT 08/08/2017... R.. |03/20/2014| MBS Paydown 5,000,000 4,518,750 ......308,458 0 308,458 0 5,000,000 0 ......28,064 |08/08/2017| 2AM.....
00174E AC 3 |AMMC 2006-6A A1B CLO FLT 05/03/201 . | 02/25/2014| MBS Paydown 2,663,014 2,482,785 | ........2,561,624 | ...c.ccoe.0 | 101,391 | e 0] e 101,391 | oo (V1 R 2,663,014 | ..covvnne 0 [ o0 | 0 [ 3,931 |05/03/2018| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042..........ccooe. | ceee. 03/15/2014| MBS Paydown 68,532 | .ooeierrnn68,532 | oo 68,532 (6) 0 (6) LU I 68,532 [ oo (V1 IO (U I (V] IO 224 | 12/15/2042| 1FE......
00249E AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017.....coc0o. | e 03/01/2014| Sinking Fund Redemption........... | .oceeeeneeneeinnens | cvvvveeinnens 73,231 | oo 73,231 | i 73,231 | oo 73,231 | iiieenl0 | 0 0 0 (U I 73,231 | oo (V1 IO (11 I (V] IO 439 |11/01/2017| 2FE......
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..........o0co | e 03/25/2014| MBS Paydown 203,180 | ............203,180 | ............ 168,250 | .ooveereren 271,419 | cvvviiiennnl0 | s (113) 0 (113) (0 I 203,180 | .oovvvrrrenen (1[N IO (V1 IO ([ 1,922 | 03/25/2037( 1FM.....
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............0.. | ceee. 03/25/2014| Pass-Through Loss 0| 124,046 | ... 102,895 | .oovvrrrirrireninnd (V0 (U I 0 0 0 (1 124,046 | ............... 0| ...(124,046) | ...(124,046) | ........ 1,325 |03/25/2037| 1FM.....
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 ..........c... | cce. 03/31/2014| Book Value Adjustment 0 0 (V1 (V1 (1 I 0 0 0 (0 I (123,982) | .oovvvnncnnd (V) 123,982 |..... 123,982 | oo 0 |03/25/2037| 1FM.....
02660L AA  8|AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 03/25/2014| MBS Paydown 30,447 | e 30,447 | oo 22,835 | oo 21,011 | s 0| v 3,252 0 3,252 0 | v 30,447 | (V1 IO (U I 0 | oo 14 {10/25/2046( 1FM.....
03761Q AA  3|APID 2006-QA A CLO FLT 01/20/2019.......ccovvunrrenne R.. |01/20/2014| MBS Paydown 268,039 149 0 149 0| 268,039 | oo (V1 IO (01 I (V1 IO 337 |01/20/2019| 1FE......
04013Y AA 0 |ARES 2012-2A A CLO 1.9228 10/12/2023................. R.. [02/19/2014| MORGAN STANLEY 5,692,305 | .........5,700,000 | .........5,700,000 | .........5,755,963 | .....c.cccr0n.0 | cerruc (55,963) [ vvvvererrnne (V1 I (55,963) | ..oovovernnnd 0 10/12/2023| 1FE......
04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036. 03/25/2014| MBS Paydown 573,440 ..573,440 28,153 0 28,153 0 11/25/2036| 1FM.....
04964H AA  6|ATRM 8A A1 CLO FLT 10/23/2022........ccorvrerrernnens . | 02/19/2014| MORGAN STANLEY. 5,994,060 ,000,000 ..(133) 0 (133) 0 10/23/2022 1FE......
05946X F3 2 |BAFC 2005-5 3A3 PAC 5.50 8/25/35.........cccovvemurne | ceene 03/25/2014| MBS Paydown 228,295 | ............ 228,295 | ............ 226,190 | .o 227,412 | oo 0 351 0 351 0| 228,295 | o (1[N IO (V1 IO 0 [ v 1,490 | 08/25/2035( 1FM.....
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ... 03/25/2014| Pass-Through Loss (U I 87,894 | .o 63,833 | oo (U 0 105 0 105 0 | i 87,894 | o (VN I (87,894) | ..... (CTA L | — 0 |06/25/2037| 1FM.....
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ..... 03/31/2014| Book Value Adjustment 0 0 {1 [ I (1 IO (V1 IO 0 0 0 (VI IO (88,097) | oo 0 . 88,097 | ...... 88,007 | oo 0 |06/25/2037| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035.........covvvevurer | coeee 03/25/2014| MBS Paydown 52,154 | v 52,154 | oo 42,310 | oo 36,761 | ovvvererns 0 207 0 207 (U I 52,154 | oo (V1 IO (U I (V] ISR 43 |05/25/2035( 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035.........covevemrees | oeee 03/25/2014| Pass-Through Los: (U I 28,649 | ..o 23,282 | oo (1 (1 I 0 0 0 0 0 (V1 IO (01 I (V1 IO 31 | 05/25/2035| 1FM.....
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......cccocc. | e 03/25/2014| MBS Paydown 25778 | o 25,778 | oo 25,682 | .oocvernen. 25,688 | ..ooverernnns (U IR 5 0 5 0 12/25/2018| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 03/25/2014| MBS Paydown 4,292 4292 | e 3,804 0 0 0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .| 03/25/2014| Pass-Through Loss. 0 1,029 0 0 0 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 03/31/2014{ Book Value Adjustment 0 0 0 0 0 11/25/2035| 1FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2014| MBS Paydown 2,145 2,145 | o, 2,038 | oo 2,618 | oo, (1 I 0 0 0 0 10/25/2036| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 03/25/2014| Pass-Through Loss 0 442 | 1,370 [ oo, (V1 (V0 I 0 0 0 0 10/25/2036| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cocvrurerne | ceene 02/25/2014| Pass-Through Loss (U I 11,960 | oo 10,473 | o (V1 (1 I 0 0 0 0 0 (V1 IO (1 I (V] IO 75 | 05/25/2037| 1FM.....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......cocvveverne | cenee 03/25/2014| MBS Paydown 33,403 | e 33,403 | oo 29,251 | oo 34,039 | oo (U 0 0 0 (U I 33,403 | oo (V1 IO (0 I (V1 IO 310 |05/25/2037| 1FM.....
05955T AA  8|BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51..... | ..... 03/24/2014| MBS Paydown 58,804 | ..ooovouvn. 58,804 | ..coovvrrne 58,960 | ..ovvvrnvne 58,749 | ..o (V0 I (155) 0 (155) (U I 58,804 | ..coovvvenee (V1 IO (0 I (V] IO 556 |02/24/2051| 1FE......
WELLS FARGO BROKERAGE
064159 AM 8| BANK NOVA SCOTIA 2.5501/12/2017........coccvvveene I...|02/18/2014| SERVICES | | v 7,294,770 | ......... 7,000,000 | ........ 6,986,000 | ......... 6,991,301 | covovrrrrinnn 0 385 0 385 (U T 6,991,686 | ......cccoo.un 0 | 303,084 |..... 303,084 |..... 108,588 | 01/12/2017| 1FE......
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........ccovvvrvernns | ceene 03/28/2014| MBS Paydown A4675 | oo 44,675 | oo 44,675 | oo 44563 | ..o 0 35 0 35 (U I 44,675 | oo (V1 IO (01 I (V] IO 333 [02/28/2041| 1FM.....
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033............ccouc. | e 03/25/2014| MBS Paydown 218,147 | e 218,147 | .. 220,465 | ..o 220,359 | .o (V1 IO (673) 0 (673) [V IO 218147 | oo (V1 I (0 I (V)N I 1,757 |09/25/2033| 2FM.....
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 02/25/2014| Pass-Through Loss 0 4,930 | s 4,668 | ..o (V1 (U I 0 0 0 0 0 (V1 IO (V1 I (V1 IO 2 |05/25/2037| 1FM.....
07386R AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 03/25/2014| MBS Paydown 266,078 | ............ 266,078 | ............ 251,922 | oo 259,372 | oo (1 I 0 0 0 0| v 266,078 | ..cocovvvrnees (V1 IO (01 I (V] IO 112 | 05/25/2037| 1FM.....
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...... |..... 03/25/2014{ MBS Paydown..........ccoerverreirens | errverrneneirernnnces | oveeninens 422,391 | oo 422,391 VA2TA07 | 0 | e (4,259) [ (VI IO (4,259) | .vvvvernnnd 0 09/25/2020( 4FM.....
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029 .1 03/15/2014| MBS Paydown 8,375 8,375 7 0 0 0 12/15/2029| 6FE......
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10138M  AH  8|BOTTLING GROUP 6.95 03/15/14.........cccovvvmrrrerins | v 03/15/2014| MARUTIY........oovveerircrerecirneirinnines [ crrerieeineesisnineins | ceereens 1,400,000 | ......... 1,400,000 | ......... 1,598,170 | ......... 1,409,149 | ..ooovviennd 0| s [CI0Le) N I (1 I (9,149) | ..cvvvrerns 0| e 1,400,000 03/15/2014| 1FE......
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024.. . | 03/20/2014| Sinking Fund Redemption.. 357 357 0) 0 (0) 0 357 06/20/2024| 1FE......
12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018 .101/02/2014| Sinking Fund Redemption.. ..34,343 34,343 11 0 11 0 ..34,343 07/02/2018 1FE......
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20.. 01/02/2014| Sinking Fund Redemption.. 196,346 ..196,346 7 0 7) 0 196,346 01/02/2020( 1FE......
12189P AL 6|BUR NTH/SAN FA 5.943 01/15/2022........cccoevervvvnes | ceeee 01/15/2014| Sinking Fund Redemption........... 258,068 | ............ 258,068 | ............258,068 | ...........258,164 | ....cccceeei0 | v, 1 0 1 (U I 258,068 01/15/2022| 1FE......
12189T BB  9|BURLINGTON NORTHERN 7.00 02/01/2014........... | ..... 02/01/2014| MARUIIY.......vvoovvervirerereersenisnines [ crrerieneneesssiseins | everneens 4,000,000 | ......... 4,000,000 23 0 23 0| e 4,000,000 02/01/2014| 2FE......
12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027...........cocovvurernnn. R.. | 03/25/2014| MBS Paydown 25,000 | v 25,000 | .oooorerre24,995 | 24,995 | 0 | 0 0 0 (0 I 25,000 10/25/2027| 1FE......
12479L AC  4|CAI2013-1A A ABS 3.35 03/27/2028............coovurnnec R.. |03/25/2014| MBS Paydown 53,750 | oo 53,750 | .o 83,651 | o 53,667 | o0 | s 7 0 7 (U I 53,750 03/27/2028| 1FE......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........ccccconee | vouee 03/25/2014| MBS Paydown 57,310 | v 57,310 | oo 57,309 | o 57,310 | o0 | 0 0 0 (U I 57,310 12/25/2036| 6FE......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ..... 03/20/2014| MBS Paydown 25,675 | coereen25,723 | 25,196 | 496,930 | 0 | i 0 0 0 0 | oo 25,675 | oo (V1 IO (U I (V] I 168 | 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 12/20/2013| Pass-Through Los 0 | coverrrrreeeenn(28) | (@) o0 [0 | i 0 0 0 0 0 (V1 IO (01 I (V1 IO 0 |06/20/2036( 1FM.....
12548V AA 3| CIFC 2012-2A A1L CLO FLT 12/05/2024.. R.. |02/19/2014| CS FIRST BOSTON 8,016,190 93 0 93 0 12/05/2024| 1FE......
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......covvvvevvre | e 03/25/2014| MBS Paydown 267,553 ..265,126 .0 736 0 736 0 10/25/2037| 1FM.....
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028...........covvererernres | o 03/18/2014| MBS Paydown 25,000 | coorereernn25,000 | oovirrenni24,996 [ 24,997 | 0 | 0 0 0 0 03/18/2028| 1FE......
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28........ccccourvrs [ e 03/18/2014| MBS Paydown 27,000 | .ooee0eernn27,000 | coiernnnn26,990 | 26,991 | L0 [ 0 0 0 0 06/18/2028| 1FE......
12572Q AD  7|CME GROUP INC 5  02/15/14.......coovvrivercrrrerirerins | ceene 02/15/2014| Maturity. 2,300,000 2,300,000 2,296,297 | ......... 2,299,899 | .ooovrvrinnn 0 101 0 101 0| e 2,300,000 | coovrerennnn (V1 IO 0 02/15/2014| 1FE......
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 03/26/2014| MBS Paydown 93,303 | v 93,303 | .o 93,303 | .ovcrirns 93,303 | v (V1 IO 0 0 0 (V) IO 93,303 | oo (0[N IO 0 04/26/2036( 1FM.....
12641P CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 03/26/2014| Pass-Through Loss (U I 14,453 | .coovrvnne 14,414 | (U R (V1 0 0 0 (U I 8,595 0. (8,595) 04/26/2036| 1FM.....
12641P  CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 03/31/2014| Book Value Adjustment 0 0 (V1 (1 (1 I 0 0 0 0 | ooveeeennn(8,595) | crvvrirennnd0 | 8,595 04/26/2036 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 02/26/2014 MBS Paydown...........cceirenerenns | covrmrernmeisnineinenes | cvvvieninns 14,172 | v 114172 | e 114,172 0 20 0 | v 114172 | 0 | 0 07/26/2037| 2FM.....
12641Q AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..........ccocee | e 02/26/2014| Pass-Through Loss 0 | e 20,064 | ..coovvrrnee 18,214 0 0 020,064 | o0 | (20,064) 07/26/2037( 1FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............c..... | ... 03/31/2014| Book Value Adjustment 0 0 0 0 0 0 ......20,064 07/26/2037( 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 03/26/2014| MBS Paydown 310,756 | ............ 310,756 | ............ 308,319 0 2,412 0 12/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 03/26/2014| MBS Paydown 36,075 | oo 36,075 | .cooovrrrne 36,340 0 0 0 | i 36,075 | covviiiennd0 | e 0 01/26/2036 1FM.....
12641Q CS  9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36..........ccccovers | ceeee 02/26/2014| Pass-Through Loss 0 2,770 | oo 2,770 0 (1) 0 0 (V1 IO (V1 I (V] ISR 18 [01/26/2036( 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37.........cccovveure | e 03/26/2014| MBS Paydown 32,996 | v 32,996 | .ccooovrrrnee 29,274 0 142 0 04/26/2037| 1FM.....
12641Q DM 1|CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 03/26/2014| MBS Paydown 44123 | 44123 | oo 39,787 | oo 80174 | 0| 112,531 | (V1 I 12,531 | oo 0 04/26/2037( 1FM.....
12641Q  EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 03/26/2014| MBS Paydown 40,359 | v 40,359 | ..coovvrene 34,119 | s 37,016 | oo 0 131 0 131 0 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 03/26/2014| MBS Paydown T2,042 | e 72,042 | oo 72,042 0 0 0 03/26/2037| 1FM.....
12641Q  FK 3| CSMC 2009-7R 3A2 SUB 6.00 9/26/37.........ccccovuvvee | vevee 03/26/2014| MBS Paydown 10,476 | v 10,476 | cooovvvnnnee 10,476 0 0 0 09/26/2037( 1FM.....
12644C AA 8 |CSMC 2010-RR4 1A SEQ 5.383 02/15/40..........cccoee. | vouee 03/15/2014| MBS Paydown 365,691 0 2,890 0 02/15/2040| 1FE......
12645A AA  1|CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/4 .1 03/12/2014| MBS Paydown 73,711 77,325 0 (2,013) 0 73,711 08/12/2048| 1FE......
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036...........ccocvene | vonee 03/25/2014| MBS Paydown 97,257 | .............97,257 ..97,256 0 2 0 ..97,257 02/25/2036( 1FM.....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... | ..... 03/25/2014| MBS Paydown 2953% | .......... 2953% | ........... 287,363 0 (183) 0 | v 295,394 04/25/2035( 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ... 03/25/2014| MBS Paydown 45142 | i 45142 | oo 45,141 0 3 (0 I 45,142 07/25/2034( 1FM.....
12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024................ | ..... 03/25/2014 MBS Paydown..........ccocvvvererers | corvervnneirerenneenes | oveeeiens 121,214 | e 121,214 | e 123,032 0 91) (1 121,214 08/25/2024| 1FM.....
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12667F VF 9| CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34....... | ..... 03/25/2014| MBS Paydown 8,190 8,190 0 (63) 0 | oorrrrneen8,190 | i | 0 | (V] IO 52 | 10/25/2034| 3FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 01/25/2014 Pass-Through Loss (VI 143,990 0 0 0 ...(143,990) 01/25/2036( 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. .101/31/2014| Book Value Adjustment 0 0 0 0 0. (143,990) | ovvvovrnn0 [.....143,990 | ... 143,990 01/25/2036 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 03/25/2014| MBS Paydown 29,809 | covvrerene 29,809 0 0 0 | corireeernn29,809 | o0 | e | 0 01/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........c..coevere | ceeee 03/25/2014| MBS Paydown 13,422 | s 13,422 0 0 0 | v 13,422 | 0 | 0 | 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36........ccccvurere | cevne 03/25/2014| Pass-Through Los: 0 8,658 0 0 0 0 (V1 IO (11 I (V] I 103 | 05/25/2036| 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 03/25/2014| MBS Paydown 7,805 7,805 0 321 (0 IO 7,805 | coovrrrrnnd (1[N IO (V1 IO (1 [ I 60 |11/25/2035| 1FM.....
12669D D8 8 |CWALT 2003-2CB 1A1 SEQ 5.75 03/25/33........ccovev. | oene 03/25/2014 MBS Paydown...........cvveurernerens | wovrmverneensernerinenes | ovviveenns 159,733 0 (39) (1 159,733 | v (V1 IO (V1 I (VN I 1,461 |03/25/2033| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | ... 03/25/2014| MBS Paydown .25,146 0 173 (0 I 25,146 | .o (V1 IO (01 I (V] I 183 | 10/25/2018| 1FM.....
12669G XN  6|CWHL 2005-12 1A5 SEQ 5.25 5/25/2035..........cccces | ceeee 02/25/2014| MBS Paydown 50,756 0 2,910 LU I 50,756 | ..covvvvenecs (V1 IO (U I (V] I 354 |05/25/2035| 1FM.....
14178V AA 6 |CFCAT 2013-1A A ABS 1.65 07/17/2017 .....oovvvrvcrns | e 03/15/2014| MBS Paydown 281,405 0 2 0 | v 281,405 | ..coovrernees (V1 IO (01 I (V] IO 732 |07/17/2017| 1FE......
143106 AA  8|CGMS 2013-3A A1A CLO FLT 07/15/2025... . 1 02/19/2014| MORGAN STANLEY. 8,866,800 0 2,911 0 8,909,062 0. (42,262) | ..... (42,262) | ...... 84,010 |07/15/2025
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16... .1 03/01/2014| Sinking Fund Redemption.. 0 0 0 .43,130 12/01/2016
161542 CP 8| CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ... 01/25/2014| MBS Paydown 0 0 0 02/25/2015)
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/25/2014| MBS Paydown 0 0 0 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/25/2014| Pass-Through Loss 0 0 0 01/25/2036 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 03/31/2014| Book Value Adjustment 0 0 0 0 0 01/25/2036( 1FM.....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......c.ccco. | oo 03/25/2014| MBS Paydown 48511 | e 48,511 0 2,318 0 11/25/2036| 1FM.....
16165Y AV 4|CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ..... 02/25/2014| Pass-Through Los: [V IO 114,395 0 0 0 08/25/2037| 1FM.....
16165Y AV 4|CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ..... 03/25/2014 MBS Paydown............cccrenerinns | coormrernmvisnineinenes | cvvvieninns 186,103 | .....ccoeue. 186,103 0 3,841 0 08/25/2037| 1FM.....
16165Y AV 4|CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ..... 03/31/2014| Book Value Adjustment 0 0 0 0 0 08/25/2037| 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/203 .1 03/25/2014| MBS Paydown 4,635 4,635 0 9) 0 03/25/2036( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 03/25/2014{ MBS Paydown..........cccccvereinrs | covervnnrirerisnenies | oveeiiens 195912 | oo 195,912 0 118 0 08/25/2035| 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........coocee. | vevee 03/25/2014| MBS Paydown AT51 | 41,751 0 (10) 0 04/25/2036 1FM.....
17309A  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........cccooe. | weeee 03/25/2014| Pass-Through Loss 0 3,613 0 0 0 04/25/2036 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........cooceer | veene 03/31/2014| Book Value Adjustment 0 0 (V1 (V1 (1 I 0 0 0 0 04/25/2036| 1FM.....
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............cocoon. | wece 03/25/2014| MBS Paydown 75220 | v 75,220 | .oovvvenene 75219 | v T4979 | oo, 0 173 0 173 0 07/25/2036| 4FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........covvernees | cevee 03/25/2014| MBS Paydown 60,190 | coovvverne 60,190 | .ccoovrrene 52,065 | ..ocvornvn. 56,707 | .ovevrrererens 0 87 0 87 0 09/25/2036 1FM.....
17311Q BG4 |CGCMT 2007-C6 A3 SEQ CSTR 12/10/49.........ccooee. | ceene 03/10/2014| MBS Paydown 298,944 | ........... 298,944 | ............ 297,029 | ..ovvvnne 298,227 | oo 0 105 0 105 0 12/10/2049| 1FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037........ccovvvvvrmrvvrerns | e 03/25/2014| MBS Paydown 516,028 | ............ 516,028 | ............ 516,022 | ..o 516,028 | ..oovvverirnnd (V1 IO 0 0 0 0 06/25/2037( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 01/25/2014| MBS Paydown 67 (7 [P 24 .52 0 0 0 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/3 .| 03/25/2014| Pass-Through Loss 0 814 289 0 0 0 0 03/25/2037( 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 03/31/2014{ Book Value Adjustment 0 0 0].. 0 0 0 0 03/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.........coccvver | veene 03/25/2014 MBS Paydown...........ovverrenerenns | covmeerneeiseiseniienes | ovevneinns 131,810 | coverers 131,810 | oovvers 106,844 | ............ 131,520 | v (1 0 0 0 0 06/25/2037| 1FM.....
18976G AR 7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........coccrvres | e 03/25/2014| Pass-Through Loss (0 I 49,044 | ..o 39,749 | o (V1 IO (V1 IO 0 0 0 0 06/25/2037( 1FM.....
18976G AR 7|CMALT 2007-A6 1A16 TAC SSNR 06/37.........coccvves | ceene 03/31/2014| Book Value Adjustment 0 0 (V1 (U (U 0 0 0 0 06/25/2037| 1FM.....
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191216 AU 4|COCA-COLA CO 1.80 09/01/2016.........oceeerrerernerrnes | o 02/18/2014| MORGAN STANLEY .....cccoovvvmnne [ crrerimrineerisninnenns | ceereeens 5,137,800 | ......... 5,000,000 | ......... 5,036,450 | ......... 5,019,700 | .oooovrvrrrnnn 0| s (1,003) | coooverrirnns (1 I (1,003) | .ooverrernes 0| e 5,018,698 | ..ccvevrnnnnd (V) 119,102 |..... 119,102 | ...... 42,500 |09/01/2016| 1FE......
19516P AB  7|COLLB 2007-1A A2 CDO FLT 12/09/2047.... . | 03/07/2014| MBS Paydown 1,041 1,041 0 0 0 12/09/2047| 6FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047 .| 03/31/2014| Book Value Adjustment 0 0 0 0 0 12/09/2047| 6FE......
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027... 03/15/2014| MBS Paydown 24862 | ..o 24,862 0 0 0 03/15/2027( 1FM.....
22545X BC 6 |CSMC 2007-C1 AMFL MEZ FLT 02/15/2040............. | ..... 08/28/2013| AMHERST SECURITIES CORP. 0 0 0 27 0 27 0].. (27) (27) 0 |02/15/2040( 1AM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34........ccovvvveree | ceeee 03/25/2014| MBS Paydown 319,760 | ...ooneee. 319,760 | ............ 318,998 | ...cccoouc 317,699 | oo 0 981 0 981 (1 I 319,760 | ..ooovrernees (V1 IO (11 I (V)N I 2,388 | 10/25/2034| 1FM.....
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028.................... R.. | 03/18/2014| MBS Paydown 37,500 | v 37,500 | .ovvrerenn 37,500 | oo 37,500 | oo (U I 0 0 0 (0 I 37,500 | .ooovrninn (1[N IO (V1 IO (1[N 193 |04/18/2028 1FE......
228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022............ R.. [02/19/2014| CS FIRST BOSTON.......cccovvunens | vevrrrrmerirerinrenens | verin 9,481,950 | ......... 9,500,000 | ......... 9,511,250 | ......... 9,532,965 | ...ovvverinnn 0| s (2,238) 0 (2,238) 0| e 9,530,727 | coovvreernnnn 0. (48,777)| ..... (48,777) | ...... 44,013 |11/21/2022| 1FE......
23242  AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036.........ccoc0e. | e 03/15/2014| MBS Paydown 41,866 | .o 41,866 | ..coccoovene 29,254 | oo 31,671 | oo, 0 362 0 362 (U I 41,866 | ..cocooovvnnet (V1 IO (01 I (V1 IS 23 |07/15/2036| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/25/2014| Pass-Through Loss 0 9,969 | .o 7,626 | .o (V1 (V0 I 0 0 0 0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 02/28/2014| Book Value Adjustment 0 0 (V1 (1 (1 0 0 0 0 12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 03/25/2014| MBS Paydown 44,532 4532 | 34,067 | 38,382 | 0 | 0 0 0 0 12/25/2046| 1FM.....
23247L AB 4 |CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ |..... 03/25/2014| MBS Paydown 260,414 ..260,414 ..253,794 0 2,258 0 2,258 0 06/25/2047| 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.....oovveevvvncrs | e 03/25/2014| MBS Paydown A2,720 | 12,720 | 12,763 [ 12720 | 0 | 0 0 0 0 01/25/2027| 1FM.....
25150M AC  0|DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36..... | ..... 03/25/2014| MBS Paydown 54,580 | .ooeerrrnn.54,580 | viiirnrni42,982 | i 83131 |0 | 1,201 | oo (V1 IO 1,201 | o 0 12/25/2036| 1FM.....
251510 DP  5|DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35.......... | ..... 03/25/2014| MBS Paydown 65,384 | .o 65,384 | 85,772 | 85,772 | 0 | (48) 0 (48) 0 04/25/2035| 3FM.....
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020.........ccccovvrer | vonee 03/25/2014| MBS Paydown 21,334 716 0 716 0 03/25/2020( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 03/25/2014| MBS Paydown 1,660 | v 11,660 | 11,662 | 11,660 | e | 0 0 0 0 02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.........c.... | e 03/25/2014| Pass-Through Los: 0 | oo 5,869 | o 5,871 [ 0 [0 | 0 0 0 0 02/25/2036 1FM.....
251563 DV 1|DMSI 2004-3 1A4 SEQ 4.6 03/25/2034..........cccccvvvrs | ceene 01/25/2014| MBS Paydown 35,226 | ..o 35,226 | ..o 35,224 | 35,226 | 0 | 0 0 0 0 03/25/2034| 1FM.....
251563 EM 0 |DMSI 2004-4 1A4 SEQ 5.83 04/25/2034.........coccovres | vonee 03/25/2014| MBS Paydown 61,270 ....61,270 ...61,088 41 0 41 0 04/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........cccooeuure | e 03/25/2014| MBS Paydown . A72,377 72,377 .171,380 63 0 63 0 1,475 | 07/25/2034( 1FM.....
25179M AG  8|DEVON ENERGY 5 01/15/14......ccrvvevvervrrcnirrcrn | e 01/15/2014| Maturity. 8,000,000 ,000,000 ,000,052 | o0 [ (52) 0 (52) 0 .......8,000,000 | ..ocoerrencc0 | o0 | 0 [ 225,000 |01/15/2014| 2FE......
25250* AA  2|DIALOG TELECOM TL 14.00 1/17/2018........ocvvvrres | cerne 03/31/2014| Paydown...........coevvvnerirerereeinrins | ceererneeinssiseisinnes | eveinseinns 162,000 | .ovoceenee 162,000 0 1 0| ceieeeen162,000 | coovriocnn0 | i | i | 1,419 [01/17/2018|4Z........
26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025................ | ... 01/15/2014| MBS Paydown 49,302 | oo 49,302 0 1 0 | voriiererenn9,302 | o0 | 0 | 0 | 551 |01/15/2025| 2AM.....
26250A AA 7 |DRSLF 2011-22A A1 CLO FLT 01/15/2022............... R.. [ 01/15/2014] MBS Paydown..........ccooeveervmerns | vevrverrnerirerineenens | vvviens 1,250,000 | ......... 1,250,000 0 (2,279) 0] 1,250,000 | covorieinn | e | vvieiienn0 | 5,650 |01/15/2022| 1FE......
263534 BV 0 |DUPONT EI NEMOUR 5.875 01/15/2014........cccoccnes | vone 01/15/2014{ MatUFiy.......ccocvvrvrinrirereincireis | e | v 1,960,000 | ......... 1,960,000 0 79 0| . ,960,000 | covovvveerean0 | e | i | 57,575 | 01/15/2014| 1FE......
268317 AA 2 |ELEC DE FRANCE 5.50 01/26/2014..........c.coccconvvenne R.. | 01/26/2014| Maturity 5,000,000 | ......... 5,000,000 0 311 0] .......5,000,000 | ..ccoocoreweeec0 | covvrriiercan0 | eveiiieennn0 [ 137,500 | 01/26/2014| 1FE......
268750 AA  8|EOG RESOURCES 4.75 03/15/2014........ccosvrvrmrrnnees I.... | 03/15/2014| Maturity. 8,500,000 | ......... 8,500,000 0 (5,642) 0 .....:8,500,000 | oooovirennnc0 | o0 | eiviien0 [ 201,875 |03/15/2014| 1FE......
278058 DG 4 |EATON CORP 5.95 03/20/14........ocovvvvrervierrnnnens | e 03/20/2014| Maturity. 2,500,000 2,500,000 | ......... 2,499,125 0 42 0 2,500,000 (V1 I (V1 IO 0. 74,375 | 03/20/2014| 2FE......
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025... 01/01/2014| MBS Paydown .11,980 ..12,040 0 0 0 ..11,980 10/01/2025| 1FE......
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025. .101/01/2014| MBS Paydown 12,594 12,615 ..12,594 10/01/2025| 1FE......
294450 AA  3|EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037 03/25/2014| MBS Paydown 297,779 0 2,408 0 04/25/2037| 1FM.....
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.......ccoovvrvure | ceeee 03/15/2014| MBS Paydown .32,530 (3) 0 (3) 0 10/15/2042( 1FE......
31428X AQ 9|FEDEXCORP 7 01/15M4.....covvvvrirnievrerinerisnnns | e 01/15/2014{ MAtUIY.......ccoevvrvrirrirerisiserens | erverivenninernnsenes | oo 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ..oovvvrvrnnne (V1 0 0 0 0 01/15/2014| 2FE......
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017......ocvevvvrvvrircriecs | e 03/01/2014| Sinking Fund Redemption........... | .ceeeeneerneennens | ovvverinens 46,626 | .............. 46,626 | .............. 46,630 | .oooererees 46,627 | ..oovoererncns 0 (0) 0 (0) 0 06/01/2017| 1FE.......
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319963 ZD 9 |FIRST DATA REVOLVER PR+300 9/24/2016........... Paydown. .......cververeneernriseinns | eeevseensesseisenienes | 105,050,529 | e, 5,050,529 | ......... 5,050,529 | ......... 4,990,294 | ..o 0 0| e 5,050,529 | ..ovvecrnnnn 0 | 0 | e (V)N I 9,789 | 09/24/2016| 4FE......
319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016.. Paydown ..250,927 ..250,927 0 0 09/24/2016| 4FE......
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036.. MBS Paydown ..192,024 ..180,271 0 579 0 07/25/2036| 1FM.....
337158 AE  9|FIRST TENN BANK BKNT 5.65 04/01/2016 FIRST TENNESSEE..........c.ccc... 0 0 04/01/2016| 3FE......
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............... MBS Paydown.........cccvvvnervmrnns | cevnrrvnnineiverrnnes | vverireeeeen 95,761 [ 095,761 | 195,761 | 1ii00033,203 | ceiciiennl0 | 1inn(30,798) | oo 0| s (30,798) | .vovvvvnnnd 0 09/25/2034| 1FM.....
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. MBS Paydown 0 99 0 06/25/2035| 1FM.....
36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034................ MBS Paydown...........cccveervennnes [ vervrnvrnnneisiinn | cervnreennns 11,608 | oo 11,606 | .oovvvrrrnee 11,646 | .o 11,645 [ oo 0 (26) (0 I 11,606 | .oooorvrenend 0 [ coervrreennn0 | e, (1 [ I 97 [12/25/2034| 1FM.....
36828Q HW 9| GECMC 2004-C3 A4 SEQ 5.189 7/10/2039............... MBS Paydown.........ccovvenerernerns | wevrmeernneinsernernenes | v 1,445,816 | oooiee, 1,445816 | ......... 1,388,661 | ......... 1,441,139 | o0 | 1,529 | s (V0 1,529 | oo 0| e 1,445,816 07/10/2039| 1FM.....
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........c.coevvvrrenne Sinking Fund Redemption........... [ cocoevvirevviincres | vrernnn 107,888 | o 107,888 | ...cooouce. 108,067 | ..ccvoeenee 108,342 | oo 0 394 (1 I 107,888 09/20/2016| 3FE......
37183L  A* 5| GENESIS GRP TL 12.00 9/17/2017........vvvevrrrrerirns Distribution...........ccvvverriveivniins | errneevnecsnneiiens | e 3,718,725 | i, 3,607,500 | ......... 3,627,025 | ......... 3,479,580 | .ooovverreenn0 | 108,268 | e (1 I 8,268 | ...oocornnnnd 0| e 3,487,848 09/17/2017|5...........
371866 ZB 3| GENESIS GRP TL B 12.00 12/30/2013.........ccccmvvenee Maturity (V1 IO 426,763 | ...ccooovrvrriens (1 0 0 0 12/30/2013 3Z........
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028. MBS Paydown 166,074 0 63 0 168,750 04/17/2028 1FE......
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34.... MBS Paydown ..33,829 0 356 0 ..34,192 09/25/2034| 1FM.....
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/203 MBS Paydown ..39,409 0 2,932 0 .44,910 09/25/2037| 1FM.....
40432B  AZ 2| HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ MBS Paydown..........ccvveeerernne [ ovrvvermeirerinnnerens | corernnen 122,767 | i 122,767 | oo 105,694 | ..., 107,789 | o0 | e 4489 | e (V1 IO 4,489 | i 0 09/25/2037( 1FM.....
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ Pass-Through Loss 3,568 | oo 3,072 | oo (U 0 0 09/25/2037| 1FM.....
40432B  AZ 2| HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ Book Value Adjustment 0 {1 [ I (1 IO 0 0 09/25/2037| 1FM.....
411707 AA  0[HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. MBS Paydown 7,500 | s 7,500 | cooovrreerir 7,500 | oo 0 0 03/20/2043| 2AM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.............. MBS Paydown 6,894 | oo 4739 | o 1,008 | .overnerreennd 0 86 0 02/25/2037| 1FM.....
438516 AY 2 [HONEYWELL INTL3 02/15/14......cccovvvvirirrrirerin MaUFEY.....ovoverrrerireireries | e | 003,000,000 | ........3,000,000 | ......... 2,992,080 | ......... 2,999,788 0 212 0 02/15/2014| 1FE......
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017 MBS Paydown ...178,101 ..196,586 0 6,010 0 12/01/2017{ 1FE......
44986E  AA  3|INGIM 2012-3A A CLO 1.8102 10/15/2022... MORGAN STANLEY. .5,979,954 ,980,536 0 (1) 0 10/15/2022| 1FE......
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.. MBS Paydown ...16,434 0 495 0 04/25/2035| 1FM.....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035............cocoonn... MBS Paydown.........ccoveeneennienns | cermeermerinneirnennenes | verernenensni39,107 | i 35,107 | oo 18,255 | covovrvrnes 35,107 | oo 0 0 08/25/2035| 1FM.....
45254T PK  4|IMSA 2004-2 A4 SEQ STP 08/25/34..........ccoovveevrrenes MBS Paydown.........ccuvveervmnens | vevrvrveennrverrenirnees | cevrrenenr 108,946 | oo 106,946 | ............ 106,942 | ..ccvvenee 106,321 | oo 0 625 0 08/25/2034| 1FM.....
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013..............c.... MBS Paydown.........ccovenereneeins | wevrmeernreinsernernenes | oveenennnn 84,938 | i 54,938 | .o A4TT4 | o, (V1 0 271 0 10/25/2013(6*.........
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013................... Book Value Adjustment 0 (1 [ IR (V1 0 0 10/25/2013 6*.........
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35 MBS Paydown.........ccveenernerens | erermeernneinnnrnernenes | vvrernenenen 13,211 | s 13211 | oo 8,741 | . 10,728 | oo 0 2,483 0 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35 Pass-Through LOSS........c.coeeereens | cormeernmrinneinneiienes [ eervneinernnrnnnns0 | e 39,945 | .o 23,567 | ooveeieiinrinn (V1 0 0 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35. Book Value Adjustment 0 (V1 (V1 IO 0 0 06/25/2035( 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033 MBS Paydown 0 512 0 01/25/2033| 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34. MBS Paydown 0 0 10/25/2034| 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039 MBS Paydown 0 209 0 0 280,743 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039...........ccuuvenee Book Value Adjustment 0 (V1 (V1 0 0 | v 280,743 | oo 0 ..(280,743) | ..cvrvrnne 0 |06/25/2039| 6FE......
46590B AA 2 |JPTEP 2011-1 ASEQ CSTR 06/17/41......ccovvverrnnnee MBS Paydown..........ccveneerernns [ ovrvvnnrirerinnnerens | covennenn 173,244 | i 173244 | ............ 173,244 | ........... 173,153 | v 0 30 (VI I 173244 | ... 0 [ coeverireenn0 | e, ([ 1,009 | 06/17/2041| 1FE......
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46627M AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 03/25/2014| MBS Paydown 9,400 9,400 | oo 9,045 0 213 0 12/25/2035| 1FM.....
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. 03/25/2014| Pass-Through Loss 0 ...1,495 0 0 0 12/25/2035| 1FM.....
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .| 03/25/2014| MBS Paydown 89,272 ..89,921 0 0 0 03/25/2036| 1FM.....
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 03/25/2014| Pass-Through Los: 0 0 0 0 03/25/2036( 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 03/25/2014| MBS Paydown 24,610 0 0 0 05/25/2036| 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 03/25/2014| Pass-Through Los: 0| 361,872 | 1 185,078 | e (V1 (1 0 0 0 (1 I 310,492 | .o 0] ..(310,492)| ...(310,492) | ........... 129 | 05/25/2036| 1FM.....
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 03/31/2014| Book Value Adjustment 0 0 (V1 (V1 IS (V1 IS 0 0 0 0| s (310,492) | ..o 0 [ 310,492 |..... 310,492 | .o 0 |05/25/2036| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.......cccoo. | e 03/12/2014| MBS Paydown 81,196 | oo 81,196 | .covvvverrne 84,952 | ..oovvernvn. 82,552 | covvvierirens (1 IO (525) 0 (525) (U I 81,196 | .ot (V1 IO (V1 I (V] IO 859 |06/12/2047| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49.........coevrves | e 03/15/2014| MBS Paydown 6,999,813 | ......... 6,999,813 | ......... 6,438,146 | ......... 6,804,153 | ..oovvvrrrnnn 0 . ATATT3 | o (U I AT4773 | o 0| e 6,999,813 | .ovvriennnd (V1 IO (01 I 0 . 94,749 |01/15/2049| 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 03/25/2014| MBS Paydown 2,822 2,822 | o, 2,748 | oo 3,014 | o (V0 I 0 0 0 (U I 2,822 | (V1 IO (U I 0 | oo 15 |04/25/2037( 1FM.....
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 03/25/2014| Pass-Through Los: 0 0 0 0 0 (V1 IO (01 I (V1 I 1 |04/25/2037| 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049........... | ..... 02/12/2014| MBS Paydown 73,471 0 60 0 73,471 02/12/2049( 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37. .| 03/27/2014| MBS Paydown .50,991 0 6,233 0 ..50,991 07/27/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 03/26/2014| MBS Paydown 228,286 | ............228,286 | ...........174,924 | ......... 191,085 | ..o | 110,876 | oo 0 | oo 10,876 | oo 0 03/26/2037( 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 03/26/2014| MBS Paydown 29,785 | v 29,785 | oooereren23,102 | e 29,785 | oo (V1 I 0 0 0 (0 I 29,785 11/26/2036| 1FM.....
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 03/26/2014| MBS Paydown 291,627 | oo 291,627 | ...ocee212,159 | oo 256,151 | .oovvrrirens 0| e 15,763 | oo 0 | v 15,763 | oo (1 I 291,627 | oo (V1 IO (1 I (V] I 3,982 | 06/26/2037| 1FM.....
46633M AL 3|JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 03/26/2014| MBS Paydown 348,351 | v 348,351 | ...........323,096 | .......co... 331,921 | i (1 I 11,464 | .o (V1 I 11,464 | .o [V IO 348,351 | oo (V1 IO (01 I (VN I 1,358 |04/26/2035( 1FM.....
46637U AA  5|JPTEP 2012-3 APT 3.0 10/27/2042.........ccccovevruvrnee | v 03/27/2014| MBS Paydown 280,767 | ..coonne.. 280,767 | ............270,940 | ............ 270,940 | oo 0 2,122 0 2,122 0 10/127/2042| 1FE......
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42.......ocvorevenvrnine | ceeee 03/17/2014| MBS Paydown TT798 | e 77,798 | oo 77,253 | e 77,254 | oo (1 T 5 0 5 0 09/17/2042| 1FE......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 02/25/2014| MBS Paydown 45511 | e 45511 | .............43,008 | ............. 34,024 | .o 0 959 0 959 0 06/25/2047| 1FM.....
472321  AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ..... 03/26/2014{ MBS Paydown..........ccocvvvrervers | covernnneirernnneeres | oveeeiens 159,777 159,777 LA31210 [ 0 [ 19,559 | .o (1 I 19,559 | cooovrennnd 0 10/25/2035| 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37 .1 03/26/2014| MBS Paydown 267,348 ..267,348 ..267,292 16 0 16 0 04/26/2037( 1FM.....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2014| MBS Paydown 12,419 ..12,419 19 0 19 0 09/26/2036 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/26/2014| Pass-Through Los: (1 I 11,914 | 9,392 | (V1 (1 I 0 0 0 0 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ... 03/31/2014| Book Value Adjustment 0 0 (V1 (V1 (V0 I 0 0 0 (U T (11,914) 09/26/2036| 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ... 03/26/2014 MBS Paydown...........ceveveernerens | wrermeerneeisennnerinenes | veeiveenns 138,602 | ..oovrvrne 138,602 | ..ovvvrnees 138,602 | cvoovernvene 97,169 | .ovevrerirns (1 I 0 0 0 (1 138,602 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 03/26/2014| MBS Paydown 59,260 | covvvernine 59,260 | ..covvrvene 59,260 | ..oocvvrnvn. 57,823 | oo 0 722 0 722 0 | 59,260 | covvviieinnc0 | e (0 I (V1 IO 46 |09/26/2036( 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ... 03/26/2014| Pass-Through Loss LU I 26,264 | ..o 8,196 | ..o (V1 I (V0 I 0 0 0 0 | oo 1547 | 0 | (1,547) 09/26/2036 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 03/31/2014| Book Value Adjustment 0 0 (V1 (V1 (1 0 0 0 0 | oo (1,547) | i | e 1,547 09/26/2036 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 03/21/2014| MBS Paydown 0 0 0| voiieerrnnn81,663 | o0 | i 0 05/21/2036( 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36 03/21/2014| Pass-Through Loss 0 0 0| 20,641 | o0 | (20,641) 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.. .103/31/2014| Book Value Adjustment 0 0 0 20,641 | ......20,641 05/21/2036( 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 03/26/2014| MBS Paydown 79,299 | i 79,299 | 79,299 | i 77,444 | 0| 1,855 [ (1 I 1,855 | oot 0 | oo 79,299 | o0 | 0 | 0 12/26/2036| 1FM.....
47232D CP  5|JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36..... | ..... 03/26/2014| MBS Paydown 15,819 (1) 0 | 15,819 | o0 | e (11 I (V1 IO 237 |12/26/2036( 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 03/26/2014| Pass-Through Loss 0 BA3T | B0 | e | 0 [ 0 0 0 | e 3437 | 0 | (3,437) | ovend (3437) | v 29 [12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 03/31/2014| Book Value Adjustment 0 0 (V1 (U (U 0 0 0 0 | covvereeennn(3437) | civiiiinnl0 | 3,437 | ........ 3437 | e 0 | 12/26/2036| 1FM.....
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47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47....... | ..... 03/26/2014 MBS Paydown...........ovveueernerenns | covrererneernseiseiiienes | ovevneinns 105,970 | covvvvrne 105,970 | covrernees 105,970 | coovvvrne 105,405 | cooovvrerinnn 0 382 0 382 (1 I 105,970 04/26/2047| 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... | ..... 03/26/2014| Pass-Through Loss 0 ....90,771 252,860 |0 [0 [ (143) 0 (143) 0 0 04/26/2047( 1FM.....
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37. .| 03/26/2014| MBS Paydown .14,636 ...14,636 ..11,557 11 0 11 0 ..14,636 06/26/2037( 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 02/26/2014| Pass-Through Los: 0 3,272 792 | o0 [0 | 0 0 0 0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 02/28/2014| Book Value Adjustment 0 0 (V1 (U (V1 I 0 0 0 0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 03/26/2014| MBS Paydown 44338 | e 44,338 | .o 34,232 | v 35401 | oo 0 289 0 289 0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 02/26/2014| Pass-Through Loss 0 622 119 [ e (V1 IS (V1 IS 1 0 1 0 08/26/2037( 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 03/31/2014| Book Value Adjustment 0 0 (V1 (V0 (U I 0 0 0 0 08/26/2037| 1FM.....
47232D DQ  2|JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35....... | ... 03/26/2014| MBS Paydown 79,992 | v 79,992 | oo 79,992 | oo 79,830 | .ovvrerinnns 0 (5) 0 (5) 0 09/26/2035| 1FM.....
47232D FG 2| JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36..... | ..... 03/26/2014| MBS Paydown 38,345 | e 38,345 | oo 38,345 | ..o 38,279 | oo (U IR 3 0 3 0 12/26/2036| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 03/26/2014| Pass-Through Los: 0 | i 10,719 | 2,113 [0 [0 | 0 0 0 0 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 03/31/2014{ Book Value Adjustment 0 | covreeerreenrieeneens0 | v [0 [0 | e 0 0 0 0 (10,719)| ... 06/26/2037( 1FM.....
47232Q  AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE .| 02/26/2014| MBS Paydown .26,882 413 0 413 0 ..26,882 11/26/2037| 1FM.....
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 03/26/2014| MBS Paydown .30,742 32 0 32 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 03/26/2014| Pass-Through Loss 0 oo 13,613 | 10,697 [ o [ e [ 0 0 0 0 02/26/2037( 1FM.....
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 03/26/2014| MBS Paydown 23,059 | v 23,059 | .o 23,059 | oo 22,945 | ..o, (1 TR 8 0 8 0 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 03/26/2014| Pass-Through Loss (0 I 10,211 | oo 8,961 | oo (V1 (U 0 0 0 0 02/26/2037| 1FM.....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 03/26/2014| MBS Paydown 23424 | . 23,424 | ..o 21,443 | v, 21,682 | oo 0 24 0 24 0 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 03/26/2014| Pass-Through Los: (1 I 19,655 | .ovvvrenne 15,351 | oo (1 (1 I 0 0 0 0 09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 03/31/2014| Book Value Adjustment 0 0 (V1 (V1 I (U I 0 0 0 0 09/26/2035| 1FM.....
47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36. 03/26/2014{ MBS Paydown..........ccocvvvrervers | covernnneirernnneeres | oveeeiens 115,464 0 470 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. .| 03/26/2014| Pass-Through Loss 0 0 0 0 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. 03/31/2014| 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......... | ..... 03/26/2014| MBS Paydown 40,625 | oo 40,625 | ..oooovvvene 40,625 | .coooovrenes 40,353 | .ooovverinnns 0 64 0 64 0 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 03/26/2014| Pass-Through Loss 0 8,270 | oo 3,984 | .o (V1 (V0 I 0 0 0 0 11/26/2036| 1FM.....
47232V BX  9|JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37....... | ..... 03/26/2014| MBS Paydown 91,776 | oo 91,776 | ovvverrne 75,665 | ..oocvvrnene 91,776 | oo (1 I 0 0 0 0 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 03/26/2014| Pass-Through Loss (1 I 32,437 | oo 9,915 | v (V1 (U 0 0 0 (U I 32,437 | oo 0. (32,437)| ..... (32,437) | oo 297 | 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 03/31/2014| Book Value Adjustment 0 0 (V1 (V1 I (V0 I 0 0 0 (U IO (32,437) | oo 0 . 32,437 | ... 32,437 | v 0 | 11/26/2037| 1FM.....
47232V CA  8|JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 03/26/2014| MBS Paydown 37,901 0 80 (V) IO 37,901 07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ... 03/26/2014| Pass-Through Loss 0 0 0 (1 I 12,824 07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 03/31/2014| Book Value Adjustment 0 0 0 0 (12,824)] ... 07/26/2036( 1FM.....
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 03/26/2014| MBS Paydown .25,595 0 0 0 ..25,595 04/26/2037( 1FM.....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 03/26/2014| MBS Paydown 17,259 0 (49) 0 04/26/2036| 2FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 03/26/2014| Pass-Through Los: 0 0 0 0 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 03/31/2014| Book Value Adjustment 0 0 (1 [ I (V1 IO (V1 IO 0 0 0 0 04/26/2036( 1FM.....
47232V DZ  2|JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 03/26/2014| MBS Paydown 20,927 | v 20,927 | oo 20,927 | oo 20,757 | o 0 43 0 43 0 03/26/2036| 1FM.....
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47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36........ | ..... 03/26/2014| Pass-Through Los: 0 T871 | s 2,028 | oo (V1 (1 0 0 0 0 0 0 03/26/2036 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 03/26/2014| MBS Paydown .29,260 ..29,496 0 (26) 0 | e 29,260 | .coovrrnnn 0 03/26/2037( 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.. .| 03/26/2014| Pass-Through Loss. 0 ..15,036 0 0 0 0 0 03/26/2037| 1FM.....
47232V EJ 7 |JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 03/26/2014| MBS Paydown .30,890 0 7 (U I 30,890 | .oovrirnnen 0 04/26/2037( 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 03/26/2014| Pass-Through Loss 0 | oo 14,863 | i 15,086 | oo (U (V1 I 0 0 0 0 0 0 04/26/2037| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 03/26/2014| MBS Paydown 67,94 | ............67,964 | .............67,964 | .............. 67,964 | oo (1 0 0 0 LU I 67,964 | ..cooovvvrnee (V1 IO (11 I (V] IO 878 |02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 03/26/2014| Pass-Through Loss 0 oorreeenn10,486 | oo 1,460 | v (V1 IS (V1 IS 0 0 0 (0 I 10,486 | ...oooorened 0. (10,486) | ... (10,486) | ...vvvvne 144 |02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 03/31/2014| Book Value Adjustment 0 0 (V1 (V0 (U I 0 0 0 (U IO (10,486) | ...oovvvvnvnnd 0 . 10,486 | ...... 10,486 | oo 0 |02/26/2036( 1FM.....
47232V FD 9 |JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 02/26/2014| MBS Paydown 7,984 T,984 | s 7,984 | oo 7,956 | oo 0 28 0 28 (1 I 7,984 | .o (V1 IO (01 I (V1 IS 71 101/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... | ..... 02/26/2014| MBS Paydown 1,813 813 | s 1,764 | o AT/ - 0 (0) 0 (0) (U I 1,813 | oo (V1 IO (U I (V1 IO 24 101/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... | ..... 02/26/2014| Pass-Through Los: 0 435 424 | o, (1 (1 0 0 0 0 0 (V1 IO (01 I (V1 I 5 |01/26/2036( 1FM.....
47232V FK 3| JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.... 01/26/2014| MBS Paydown 47,186 AT186 | e 87186 [ 0| 0 0 ..47,186 06/26/2036( 1FM.....
47232V FL  1|JMAC 2009-R4 27A2 SUB SSUP CSTR 06/36 .103/26/2014| MBS Paydown 169,443 ..30,321 826 0 ..69,443 06/26/2036( 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.... 03/26/2014| Pass-Through Los: 0 424 38 0 06/26/2036| 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 03/31/2014| Book Value Adjustment 0 0 (1 [ IR (V1 IS (V1 IO 0 0 06/26/2036( 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47......cccoc. | e 03/26/2014| MBS Paydown 43,496 | ..o 43,496 | ..coooovene 34,656 | ..ocovrnene 43,496 | ..o, (1 I 0 0 01/26/2047| 1FM.....
47232V GC 0 |JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 01/26/2014| MBS Paydown A3757 | e, 13,757 | oo 13,757 | v 13,757 [ oo (U 0 0 02/26/2036 1FM.....
47232V GD  8|JMAC 2009-R4 31A3 SUB SSUP 5.75 2/26/36.......... | ..... 03/26/2014| MBS Paydown 49,483 | v 49,483 | .....oovone 49,483 | .oovvvenns 49,483 | ..oovoevirnn (V1 0 0 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 03/26/2014| Pass-Through Los: 0 AT79 | s 3,685 | .o (1 (1 I 0 0 02/26/2036 1FM.....
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 03/31/2014| Book Value Adjustment 0 0 (V1 (V1 I (U I 0 0 02/26/2036| 1FM.....
47770# AC 9| JOBSON MEDICAL T/L L+900 12/31/2014........cocones | o 03/31/2014| Paydown 2,868 2,868 0 12/31/2014(5...........
48249V AA 9 |KKR 2013-1A A1 CLO FLT 07/15/2025. R.. [03/12/2014| ROYAL BANK OF CANADA....... | cocrervirerermrverinns | v 20,606,250 .21,000,000 .0 07/15/2025| 1FE......
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.........cccccomvvmeveruee | ceene 01/25/2014| MBS Paydown .10,003 10,003 0 07/25/2029| 1AM.....
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.........ccovvevvrvine | e 03/15/2014 MBS Paydown..........ccocvvrerevreis | covvervnneirernnneenes | ovenriens 100,617 | coovvverne 100,617 0 09/15/2018| 1AM.....
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 03/25/2014| MBS Paydown 84,195 | i 84,195 0 12/25/2035| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccovverererns | evee 03/25/2014| MBS Paydown 85,665 | ..o 85,665 0 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccovvvverurens | v 03/25/2014| Pass-Through Loss 0 4,411 0 06/25/2037( 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........coevevrmrns | e 03/31/2014{ Book Value Adjustment 0 0 0 06/25/2037| 1FM.....
525221 AS 6 |LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 03/25/2014| MBS Paydown 337,106 | .covvneees 337,106 0 09/25/2035( 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........ocovvvrveres | e 02/25/2014| MBS Paydown 5,270 5,270 0 01/25/2037( 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 03/25/2014| Pass-Through Loss (U IS 16,193 0 0 0] oo 16,193 | 0 | (16,193) 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .1 03/31/2014| Book Value Adjustment 0 0 0 0 0 16,193 | ......16,193 01/25/2037( 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047. 03/25/2014| MBS Paydown 46,200 | .o 46,200 0 2,744 0 | ceoirerrenn6,200 | o0 | 0 | 0 07/25/2047| 1FM.....
535555 ZZ 2 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/201...... | ..... 02/28/2014| Paydown 33,615 | e 33,615 0 11 0 | oo 33,815 | o0 | e (11 I 0 07/23/2018|4Z........
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034........c.ccocevns | o 03/25/2014{ MBS Paydown..........ccoervvrreirenns | crrverrnnneirernnnnres | overeninnns 120,805 | .ovvvvnnee 120,805 | ..coovvenee 118,389 | oo 118,094 | oo 0 155 0 155 0| 120,805 | covvviivennnc0 | e (V1 IO (1[N 187 |02/25/2034| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........cocooverermieine | ceene 03/25/2014| MBS Paydown 18,469 | e 18,469 | .ooovrvnne 17,234 | oo, 13,700 | oo 0 35 0 35 0 | e 18,469 | civiinl0 | (V1 (V] IO 411 |09/25/2033| 1FM.....
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55952U AB 1 |MAGNE 2012-6A A CLO FLT 09/15/2023.................. R.. [02/19/2014| MORGAN STANLEY.......ccccosuvnee | serrmmrrmerrerirmeiinens | veviens 4,997,550 | ......... 5,000,000 | ......... 5,000,000 | ......... 4,997,447 0 (66) 0| e 4,997,381 09/15/2023| 1FE......
576434 MS 0 |MALT 2004-2 8A2 |0 FLT 03/25/2034 03/25/2014| MBS Paydown 0 0 0 ...26,025 0 0 0 0 03/25/2034| 3FE......
576434 UH  5|MALT 2004-9 A6 NAS STP 08/25/2034. .1 03/25/2014| MBS Paydown 149,499 .149,499 ..149,152 0 8 0 08/25/2034| 1FM.....
581557 AW  5|MCKESSON CORP 6 02/15/14........cccovverervrrcrnens [ e 02/15/2014| Maturity. .1,000,000 ,000,000 | ............ ..999,982 0 18 0 02/15/2014( 1FE......
58501W BU 4 |STEER Z1A (JCP) 7.54 03/01/2017......vvoevevvrarrns | e 03/01/2014| Paydown..........c.ccvverererrerieiininns | coeererneeissnneiiienes | vvvienenns 110,805 | cooovvvene 110,805 | .....ccoeee. 118,086 | ..ccvvvve 106,070 0 6,123 0 03/01/2017|5...........
59022V AC  5|MLMI 2006-OPT1 A2B SEQ SSNR FLT 08/25/37...... | ..... 03/25/2014| MBS Paydown 604,316 | .........c. 604,316 | ............ 587,697 | c.ovevene 604,316 | ..cccovvrrnnens (1 0 0 0 0 08/25/2037| 1FM.....
60688V AC 8 |MMODAL INC TL B L+650 8/17/2019.......cccovvvererenees | o 03/06/2014{ BARCLAYS CAPITAL 562,511 | coovvveees 712,063 | ....coooc... 703,831 | oo 607,033 | ...... 102,401 | covvvrreeres 84 | o 0] e 102,485 | ..o 0 08/17/2019| 5FE......
61532X AC 0 |MONUMENT GLOBAL 5.25 01/15/2014.........ccocovvees | oene 01/15/2014| Maturity. 2,500,000 2,500,000 | ......... 2,491,050 | ......... 2,499,941 | .o 0 59 0 59 0 01/15/2014| 1FE......
61744C ZC  3|MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36...... | ..... 03/25/2014| MBS Paydown 93,247 | i 93,247 | v 90,071 | wovevriren 90,656 | ..o 0 289 0 289 0 | oo 93,247 | (V1 IO (01 I (V1 IS 50 | 03/25/2036| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 03/25/2014| MBS Paydown 3,741 BT | s 2,904 | oo 1,665 | ..o 0 1 0 11 0 | oo 3741 | (V1 IO (U I 0 | oo 13 |06/25/2036( 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........cocoe | weene 02/25/2014| MBS Paydown 35,589 | v 35,589 | .o 30,488 | .oocrvrnen. 21,515 0 (24) 0 | i 35,589 | oo (V1 IO (01 I (V] IO 149 | 10/25/2046| 1FM.....
61751M AU  8|MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047....... | ..... 03/25/2014| MBS Paydown ....145,380 ..145,380 ...132,432 132,432 | 0 | 1,556 | (V1 IO 1,556 [ ovvverrinns 0 07/25/2047| 6FE......
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.... .| 03/25/2014| MBS Paydown 161,564 ..161,564 150,608 ..151,503 0 3,334 0 06/25/2037| 1FM.....
61758M AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 03/26/2014| MBS Paydown ....125,830 ..125,830 ....130,664 ..129,539 0 (517) 0 04/26/2036| 1FM.....
63860H AC  3|NSTR 2007-A AV3 SEQ FLT 03/25/2037.......coccvvveres | e 03/25/2014| MBS Paydown 290,559 | ..oovveee. 290,559 | ..ovvrnee. 271,855 | coovernne 273,827 | o0 | 1,642 | (V1 IO 1,642 [ oo 0 03/25/2037( 1FM.....
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037.........ccovvvee | oeee 03/25/2014| MBS Paydown 875,500 | ...oovvvne 875,500 | .....ouc.. 780,289 | ...coovenee 785,279 | o0 | 7,098 | oo (1 7,098 | oo (1 I 875,500 | ..coovvvrnees (V1 IO (1 I (VI IO 605 |04/25/2037| 1FM.....
63861G  AA  8|NMART 2013-T1 A1 ABS 1.08 06/20/44.............cccoou. | vouee 01/20/2014{ MBS Paydown............cccoevwmrienes [ crvverimrinniiniiinnis | cvveeees 1,500,000 | ......... 1,500,000 | ......... 1,499,991 | ........ 1,499,996 | ...ocovvvnnn (V1 IS 4 0 4 [V R 1,500,000 | ..cvovrennned (0[N IO (V1 IO ([ 1,350 |06/20/2044| 1FE......
WELLS FARGO BROKERAGE
63946C AD  0|NBC UNIVERSAL ENT 1.974 04/15/2019.......cccouevre | e 02/18/2014| SERVICES | | v 2,966,400 37 0 37 0 2,998,558 0 ... (32,158) | ..... (32,158) | ...... 20,727 |04/15/2019| 1FE......
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... | ..... 03/25/2014| MBS Paydown 40,734 | i 40,734 | 27,088 | 25,582 [ 0| 5,605 0 5,605 0 10/25/2036| 1FM.....
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 03/25/2014| MBS Paydown 16,294 2,299 0 2,299 0 10/25/2036| 1FM.....
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036..............e. | veoc. 03/25/2014| MBS Paydown 589,114 | ............589,114 | ............565,550 | ............568,627 | ...c.ccccoeeoe.0 | corerree 3,063 0 3,063 0 02/25/2036( 1FM.....
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037........cccoovevws | wurne 03/25/2014| MBS Paydown 51,711 223 0 223 0 04/25/2037| 1FM.....
654742 AC 9 |NISSAN MOTOR ACCEPT 1.95 09/12/2017......cccceee | e 02/18/2014| STIFEL NICOLAUS.........ovvvvreres | crrerierineerisrinsnins | cvereeens 5,041,050 122 0 122 0 09/12/2017| 2FE.......
65504L AA  5|NOBLE CORP 7.375 03/15/2014 . | 03/15/2014| Maturity 2,000,000 294 0 204 0 03/15/2014| 2FE......
65535V KU 1 |NAA2005-WF12A2 SEQ 4.786 03/25/2035. .| 03/25/2014| MBS Paydown 48,474 374 0 374 0 03/25/2035| 1FM.....
65536H BW 7 |NHELI 2006-FM1 2A3 SEQ SNR FLT 11/25/35. B 03/25/2014{ MBS Paydown..........ccoevvurnirrens | crrverinnneirernnnenes | oveeninens 146,290 | ..o 146,290 | oo 127,273 | 127,273 | il | 8,779 0 8,779 0 11/25/2035| 1FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.........occrvvvrnes | oene 03/25/2014| MBS Paydown 8,840 | .ooirernn8,840 | 8,850 | oo 11778 | 0 [ 0 0 0 0 03/25/2047| 1FM.....
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047........ocvvvvernes | eeee 03/25/2014| Pass-Through Los: 0| 10,926 | 10,935 [ 0 [0 | 0 0 0 0 03/25/2047| 1FM.....
67021B AC 3 |NII CAPITAL CORP 8.875 12/15/2019........ccccovvrvers | crene 02/28/2014| GOLDMAN SACHS.......ccoovvvirneer | covrmrernrrisrineivenes | v 420,000 | .........1,000,000 | ...........792,500 | ..cc0eeerrni23,684 [ oiiiiiienn0 | v 0 0 0 0 12/15/2019| 5FE......
67021B AD  1|NII CAPITAL CORP 10.00 08/15/2016.........ocovvrererer | reee 12/31/2013| MORGAN STANLEY. 0 0 (V1 (U (1 0 0 0 0 08/15/2016| 5FE......
67087T DE  8|OAK2002-A A3 ABS SEQ 6.03 05/15/24............cccoo. | 03/15/2014| MBS Paydown 34,105 | e 34,105 | oo 34,103 | v 1,109 | v (V1 IO 0 0 0 0 05/15/2024| 1AM.....
68619A AN 7 |ORGN 2002-A A3 SEQ 6.17 05/15/2032........cc0vurers | eene 03/15/2014| MBS Paydown 65,950 | covvernene 65,950 | ...ocoovenen 65,928 | ..cocvornne 65,807 | .vvvrerirnens 0 10 0 10 0 05/15/2032| 1FE......
71343P AF 8 |PEPSIAMERICAS 4  02/15/14.......covovirverrerincirnaes | e 02/15/2014| MARULIY.........ovveerrncrirecirnerrinnines [ crrerieeineesisnineens | eeereens 2,000,000 | ......... 2,000,000 | ......... 1,987,380 | ......... 1,999,660 0 340 0 02/15/2014| 1FE......
73316N  AA 3| POPLR 2007-A A1 SEQ SNR FLT 06/25/2047.......... | ..... 03/25/2014| MBS Paydown 1,135,814 1,135,814 .1,049,208 1,049,208 | ....coovcevere0 | 0000 26,089 | oo (V1 I 26,069 | ..o 0 06/25/2047( 1FM.....
73316P  GK 0 |POPLR 2005-5 AF6 NAS 5.331 11/25/35.......cocovuvers | rene 03/25/2014| MBS Paydown 180,073 180,067 0 1 0 11/25/2035| 1FM.....
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73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046.................. MBS Paydown TT,946 | oo 77,946 | e 7372 | i T4,027 [ 0 0 289 0 11/25/2046| 1FM.....
743263 AM 7 |PROGRESS ENERGY 6.05 03/15/14 MaLUFIEY ... | e | s 1,000,000 0 130 0 03/15/2014| 2FE......
749239 AD 1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 MBS Paydown 226,794 ..226,79%4 2,113 0 2,113 0 08/25/2046| 1FM.....
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037.... MBS Paydown 210,814 ..210,814 0 366 0 05/25/2037( 1FM.....
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36........... MBS Paydown.........cccuveeimrins | crenreisrinniinenienes | v 405,138 | ............ 405,138 | ...........390,958 | ........... 405,138 | ..ccccoevurnn. (V1 I 0 0 11/25/2036| 1FM.....
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039. MBS Paydown 97111 | s 97,111 | 98,036 | ovvrerrenn97,359 | i (1 IO 0 (461) 0 | oo 97,111 | 0 | 0 | e (V] IO 920 |09/16/2039| 1FE......
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... MBS Paydown 319,681 | ....cooee. 319,681 | ..........319,281 | ............315,379 | oo 0 2,299 0 2,299 0| 319,681 | oo 0 | o0 | i (V] I 2,587 | 08/26/2036| 1FM.....
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE MBS Paydown.........ccouevmerennins | cevreerseinerinerienes | vveiieenns 103,008 | ...ocvvvne 103,008 | ..............90,647 | ............90,647 | .coorvvrrnven. 42 0 585 0 07/26/2033| 3Z........
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 MBS Paydown 9,063 9,063 | ovieennnd,803 | 2,702 | (1 I 0 0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 Pass-Through Loss 0 4992 | 2,646 | 0 | (V0 I 0 0 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 Book Value Adjustment 0 (U [PUUPPOUORPORRUON 4 I IUTOTOPTORPOORPPUOON B ISTORPROOOO (1 0 0 02/25/2037| 1FM.....
74966U AF 7 |RPIFINANCE TRUST TL L+250 11/9/2016.. Paydown (O USROS o I SUOURURURORUPOURPON | N ISVOUOUOUPURPRORUPUONt o N ISUPRROPRRRRRRUNt | N ISR 0 0 11/09/2016| 2FE......
75406Y AB 3 |RASC 2006-KS9 Al2 SEQ FLT 11/25/203 MBS Paydown 367,190 0 318 0 11/25/2036| 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37 MBS Paydown 5,338 | oo 5,338 | 5,338 [ 3,281 [ 0 | 0 0 04/25/2037| 1FM.....
759950 FX 1|RAMC 2005-4 A3 SEQ STP 2/25/36..........cocevrrnrrnenn MBS Paydown 21,489 | v 21,489 | .cocoeere21,405 | 21,461 | 0 0 2) 0 02/25/2036( 1FM.....
760985 GQ 8| RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32................. MBS Paydown 21,138 | e 21,138 | oo 21,133 | 021,086 | e 0 0 36 0 01/25/2032| 1FM.....
760985 RN 3 |RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/33.......... MBS Paydown 21977 | s 21,977 | oo 22774 | 22774 | (0 I 0 (23) 0 01/25/2033| 1FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.................... MBS Paydown 42,001 0 (988) 0 07/25/2033| 1FM.....
76110H HY  8|RALI2003-QS17 CB4 SEQ 5.50 9/25/2033.............. MBS Paydown 510,106 0 0 09/25/2033| 1FM.....
76110V QL  5|RFMS22004-HS2 A6 NAS 5.17 6/25/34.................. MBS Paydown 47,553 0 448 0 06/25/2034| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31........ccovvenee. MBS Paydown 43421 | e 43,421 | 43420 | e 7,853 | 0| e (1,962) | (VI IO (1,962) | woovvrereennd 0 11/25/2031| 1FM.....
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035.. MBS Paydown .90,644 0 0 08/25/2035| 1FM.....
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035 Pass-Through Loss 0 0 0 08/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35.............conc.... MBS Paydown 11,544 0 0 | 11,544 | 0 | a0 | e (V1 IO 74 110/25/2035| 1FM.....
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35..............o.c.... Pass-Through Loss 0 8,256 | .ovoeiernn 5,748 | 0 | (V0 I 0 0 0 | e | i (V] ISR 37 | 10/25/2035| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.............conc.... MBS Paydown 31,442 | e 31,442 | .o 31,430 | oo 31,442 | (1 I 0 0 | v 31,442 | 0 | 0 | i (V1 IO 257 |02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..................... Pass-Through Loss 0 4851 | 4,850 | 0 | (V1 IO 0 0 0 [ o0 | e, (0 I 44 [02/25/2036( 1FM.....
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035............ MBS Paydown 13,382 | e 13,382 | v 12,913 | 12,915 | (U I 0 0 | e 13,382 | 0 | 0 | i (V] ISR 41 [03/25/2035| 1FM.....
76112B  2C 3 |RAMP 2006-RS2 A2 SEQ FLT 03/25/2036................ MBS Paydown 80,812 | cioreerr80,812 | i 76,266 | o 77,700 [ o0 | 1,087 | oo (1 I 1,087 | oo 0| voorrernen80,812 | i 0 | 0 | e (V] IO 45 [03/25/2036( 1FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. Pass-Through Loss 0 | cvorieereenn2,233 | i 2,029 [ i [ e [ 0 0 0 | o0 | i (1 [ I 18 | 10/25/2032| 2FM.....
76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. MBS Paydown 49,819 | 49,819 | 85273 | 52517 | 0 | 0 0 10/25/2032| 2FM.....
76112B  HY 9 |RAMP 2005-RS1 Al6 NAS 4.713 1/25/35.. MBS Paydown ...161,708 ..161,708 0 205 0 01/25/2035( 1FM.....
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042 MBS Paydown ....164,113 64113 | 164113 | 167,764 | 0 0 (199) 0 07/15/2042| 1FE......
78445M AB  6|SLMA 2010-A 2A ABS FLT 5/16/44........cocovvrervrennece. MBS Paydown 236,105 | ..ccooneee. 236,105 | ............236,105 | ............235,807 | ccoovvrrrrrnnc (1 0 0 05/16/2044| 1FE......
813084 A*  1|SEBRING 11.50 4/25/2018.........ccovrvvrrrerrrrirriririrernns Paydown 84375 | v 84,375 | ...........80,478 | ............80,251 | .o 0 0 293 0 04/25/20184Z........
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029............c.cco.... MBS Paydown........cceueemereneins | ceerneernseinersnenienes | vveiseinns 106,613 | ..ovvvvnee 106,613 | ............106,594 | ............106,595 | ......cconunencd (U R 0 0 08/20/2029| 1FE......
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828380 AA  7|SVLF 2012-D A ABS 3.0 03/17/2025.......cocovvvrererncs 03/15/2014| MBS Paydown 324,259 | ............ 324,259 | ............ 324,002 | ..o 324,100 | .oovvrrinnens 0 74 0 74 (1 IO 324,259 | .o 0 03/17/2025| 1FE......
833034 AF  8|SNAP-ONINC 5.8503/01/2014 03/01/2014 Maturity. 2,500,000 2,500,000 .2,497,800 81 0 2,500,000 0 03/01/2014| 1FE......
833312 AA 9| SNOQUALMIE FR L+375 02/01/2014 .102/01/2014| Maturity .1,000,000 ..986,250 .13,750 02/01/2014| 5FE.......
833312 AB 7| SNOQUALMIE 9.125 02/01/2015. 02/03/2014 Call.......coorreerreereeeereereeers 868,000 02/01/2015| 5FE......
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035............c.cccon.... 03/25/2014| MBS Paydown 62,338 | oo 62,338 | 34,052 | .oooirerrn61,028 | cviiviiin0 | 1,310 | 0 [ 1,310 05/25/2035| 1FM.....
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37.......cvenevrrrinne 03/25/2014| MBS Paydown 302,810 | ............302,810 | ............ 289,751 8,885 03/25/2037| 1FM.....
863579 VW  5|SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ 03/25/2014| MBS Paydown 3120 [ e 3,120 | e, 2,184 10 | e [ 3,120 [ 0 | (V1 IO (1[N IO 4 |08/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... 03/25/2014| MBS Paydown 52,938 | .oiiern52,938 | oo 40,895 8,543 | o0 | 52,938 | 0 | s (V1 I (V] IO 398 |09/25/2035| 1FM.....
863587 AE  1|SAIL 2006-3 A5 SEQ FLT 06/25/2036..............coeueeee 03/25/2014| MBS Paydown 59,123 | 59,123 | 46,116 233 | 0 [ 59,123 | 0 | (01 I (V1 IS 20 | 06/25/2036| 1AM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31..........ccouucc.. 03/25/2014| MBS Paydown 10,367 | v 10,367 | o 9,370 12 | 0 | 10,367 | 0 [ (U I 0 | oo 60 | 08/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......ccovremrrrrerirarirnennns 03/25/2014| MBS Paydown 19,810 | v 19,810 | o 13,953 | cioierrennn 16,085 | o0 [ 1,089 | 0 | 1,089 | o0 | i 19,810 | 0 [ (01 I (V1 IO 0 |04/25/2031| 1FM.....
86359A NF 6 |SASC 2003-5 A SEQ PT 6.00 08/28/2032 02/28/2014| MBS Paydown 3,143 3,141 0 0 ..3,143 08/28/2032(6*.........
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031. .1 03/25/2014| MBS Paydown .50,009 ..38,882 ..50,009 01/25/2031| 3AM.....
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34. 03/25/2014| MBS Paydown 82,507 8 0 05/25/2034| 1FM.....
863619 AB  8|SASC 2007-OSI A2 SEQ FLT 06/25/2037................. 03/25/2014| MBS Paydown 83,796 248 0| vieerne83,796 | oo (1 I (V1 IO (1 [ I 33 |06/25/2037| 1FM.....
87407P AA  8|TAL2013-1A A ABS 2.83 02/22/2038............coucorneen. 03/20/2014| MBS Paydown 97,500 | cooieeernn97,500 | oo 97,419 2 0 | vooirerrne97,500 | oo (V1 IO (1 I (V] IO 460 |02/22/2038| 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..................... .| 03/15/2014| MBS Paydown 37,500 | oo 37,500 | oo 39,813 (62) 0 | ooerererenn37,500 | oo (0[N IO (V1 IO (V1 IO 302 |06/15/2026| 1FE......
88314R AA  4|TMCL 2013-1A A SEQ 3.9 09/20/2038.............ccocvrne. .| 03/20/2014| MBS Paydown..........cccveverrernenes | covreerireeeneeinnines | werevenenes 106,250 | ............106,250 | ............ 105,706 14 0| 106,250 | oooverecend (V1 IO (U I (V1 I 691 |09/20/2038| 1FE......
BANC OF AMERICA
88732 AP 3| TIME WARNER CABLE 8.75 02/14/2019.................. 02/13/2014| SECURITIES | | e 11,432,064 | ......... 8,960,000 | ....... 10,683,255 | ....... 10,562,281 | ..coooveenennd 0| (36,781) [ .ovververrennd 0| s (36,781) | ovovvernnad 0. 10,525,499 | .....coocee.nd (V) 906,565 |..... 906,565 |..... 402,889 |02/14/2019| 2FE......
88732 AQ 1|TIME WARNER CABLE 8.2502/14/2014................. 02/1412014| MARULIY.........ovveecvrcrirecirneirinninns [ crrerieeineessssineins | ceeeeens 1,500,000 | ......... 1,500,000 | ......... 1,497,735 | ........ 1,499,929 | ..ooovvirnennd 0 71 0 71 0| e 1,500,000 | ...oovevnennd (V1 IO (01 I 0 . 61,875 |02/14/2014| 2FE......
89656F AA  4|TRL 2012-1A A1 ABS 2.266 01/15/43...........ccoconvvenee 03/15/2014| MBS Paydown 65,589 | ..o 65,589 | ..covvernnd 65,589 | .ovrvriren 65,511 | oo (V1 IO 2 0 2 (V) IO 65,589 | ..oovvvrine (0[N IO (0 I (V1 IO 246 |01/15/2043[ 1FE......
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... 02/25/2014| MBS Paydown 9,093 9,003 | o 7,342 0 2 0 01/25/2046| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. 03/25/2014| MBS Paydown 10478 | e 10,478 | oo 8,160 0 0 0 07/25/2036| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. 03/25/2014| Pass-Through Loss 0 ..10,583 0 0 0 07/25/2036( 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.. .103/25/2014| MBS Paydown 65,574 ..65,583 0 0 0 03/25/2036 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........ 03/25/2014 Pass-Through Loss 0 19,382 ...9,391 0 0 0 03/25/2036( 1FM.....
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........cc.o..... 03/20/2014| MBS Paydown 342,985 | ............ 342,985 | ........... 342,985 0 72 0 09/20/2025| 1FE......
960320 AA 1 |WESTR 2012-3A A ABS 2.50 03/20/25..........ccccone.. 03/20/2014 MBS Paydown...........ovveureenerenns | coveeerneerseiseisienes | oveiseinns 136,974 | coovvenne 136,974 | .ovvvrnees 136,974 0 15 0 03/20/2025| 1FE......
97358F AB 6| WINDSOR FINANCING TL B L+500 12/5/2017......... 03/31/2014| Paydown 19,228 | oo 19,228 | .coooovrinnee 19,035 | v, 19,068 [ ..oooovvrnnead 0 159 0 159 0 12/05/2017| 3FE......
3899999. Total Bonds - Industrial And MISCEIIANEOUS. ........uuivsuiursiresirisseresiss st | seees 208,310,491 | ..... 208,132,893 | ..... 206,061,223 | ..... 206,681,092 | ...... 119,957 | ... 766,151 | oo 0| . e 886,108 | ...ocoovvvnns 0 ... 207,109,293 | ..coovvinnnns 0].1,201,198 |..1,201,198 |..3,263,416 |...... XXX... [.XXX...
8399997, Total BONMS - Pt 4.k bbbttt | sienn 244,105,226 | ... 243,042,228 | ... 243,648,901 | ... 243,054,150 | ...... 119,957 | ... 311,384 | o 0] s 431,341 | 0] ... 242,904,028 | ....ccoooone 0].1,201,198 |..1,201,198 |..4,051,914 |...... XXX... |.XXX..
8399999, TOtAI BONMMAS. ... eeuresresres s eesstes ettt | s 244,105,226 | ..... 243,942,228 | ... 243,648,901 | ..... 243,054,150 | ...... 119,957 | ... 311,384 | v 0] . e 431,341 | o 0. 242,904,028 | ...l 0]..1,201,198 |..1,201,198 |..4,051,914 |...... XXX... |.XXX...
Preferred Stocks - Industrial and Miscellaneous
301111 ZZ 6 |EXCHANGE BANK 5.00 A.....ccovvvrirerrninirns .1 02/14/2014| Call 2,758.000 | ......... 2,758,000 | ..ococvererirnnes 0.00 | oo 2,413,940 0 0 0 e 2,413,940 | .o 0 [ 344,061 |..... 344,061 | ...... 39,828 P3AZ..
90985F  2# 2| UNITED COMMUNITY BANK SERIES B 5.00.. .101/10/2014| Call 3,500.000 3,500,000 0.00 3,389,645 0 0 0 3,389,645 0. 110,355 |..... 110,355 | ......26,736 P4AZ...
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927804 57 5| VIRGINIA ELECTRIC &POWER V/R......ccooineeviirinnens [ conne 03/20/2014] Call......vvvieieriseisrisiseiienins 44.000 | ........ 4,400,000 | ..ooooiieenn.0.00 | i 4,646,312 | ........4,153,688 | ...... (46,944) | o0 | ciiiiiinn0 [ (46,944) | 0 | s 4,400,000 | ..ot (V)] [ () I 0. 134,640 |...... XXX... | P2UFE.
8499999. Total Preferred Stocks - Industrial and Miscellangous..........cc.cocuveiiiiiiiiisiiiiniinns [T R [ 10,658,000 | .......... XXXooooooo | o 10,449,897 | .......9,957,272 | ...... (46,944) | o0 | ciiiiinn0 [ (46,944) | 0 | 10,203,585 454,416 | ..... 454,416 |..... 201,204 XXX
8999997. Total Preferred Stocks - Part 4... 0,658,000 0,449,897 46,944) | . 0,203,585 ..454,416 |..... 454,416 |..... 201,204 XXX....
8999999,  TOtAl PrEfErTEA SHOCKS. ... vuutieuirsiert ettt etttk | nnins 10,658,000 | ....coooee XXXeoiiins | s 10,449,897 | .......9,957,272 | ...... (46,944) | o0 | 0 [ (46,944) | 0 | 10,203,585 454,416 |..... 454,416 |..... 201,204 XXX....
Common Stocks - Industrial and Miscellaneous
001747 AE 4| AMMC CLO 2012-11A SUB 0 10/30/23.........ccccomvvenne R.. | 02/28/2014| Book Value Adjustment 0.000 32,794 XXX (V1 (V1 (1 0 0 0 (U I 32,794 | oo (V1 IO (11 I (V1 IR (U XXXeoo | U
001750 AB 4 |AMMC CLO 2011-9A 01-15-22.......vcvvverrrrcirerinrnns R.. [ 01/31/2014| Book Value Adjustment..........cc... | voovrvrvreinnns 0.000 | .ocvrenee 114,717 XXX (1 [ I (V1 IS (V1 IS 0 0 0 (1 T T4T1T | (1[N IO (V1 IO (0[N IO (V1 XXX.oo [ Ui
001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22........covvvrrvrrnnee R.. | 01/31/2014| Book Value Adjustment.............. | veerveerernnad 0.000 | .ovvernees 144,567 XXX (V1 (V0 (U I 0 0 0 (1 144,567 | ..ovvennnn (V1 IO (V1 I (V1 IR 0 ... XXXeoo | U
00176E AE 7 |AMMC CLO 2013-12A SUB 0 05/10/25...........ccouvuenne R.. | 02/28/2014| Book Value Adjustment 0.000 72,324 XXX....... (V1 (V1 (1 I 0 0 0 (0 I 72,324 | oo (V1 IO (01 I (V1 IO (N XXXeoo | U
RAYMOND JAMES &
009158 10 6 |AIR PRODUCTS & CHEMICALS INC........cocomvrvrmurs | eene 12/31/2013| ASSOCIATES 0.000 0 XXX (V1 (U (1 I 0 0 0 0 0 [
139794 10 1| CAPITAL BANK FINANCIAL-CL A......cooovvimrrmnrranns | v 01/23/2014| FRIEDMAN BILLINGS RAMSEY | ....... 16,938.000 | ............ 397,291 | ..o XXXervoer | s 262,847 | .ovovene 385,340 | ..... (122,493) | oo (V1 I 0. (122,493) | .oovvvvnennd 0| e 262,847 [
139794 10 1| CAPITAL BANK FINANCIAL-CL A......cccovvvmirirrrirnens | v 01/24/2014| FRIEDMAN BILLINGS RAMSEY | ....... 12,735.000 | .....ccee 297,715 196,194 | ...........289,721 | ....... (93,527) [ .vernernrennd (U I 0 | s (93,527) | covorvvirennd (1 I 196,194 [
139794 10 1| CAPITAL BANK FINANCIAL-CL A......ccooovvvmirmnrirnnns | 01/28/2014| FRIEDMAN BILLINGS RAMSEY | ......... 8,000.000 | ..ocvernees 183,906 123,247 | ............182,000 | ....... (58,753) [ w.vvverernrennd (1 I 0| s (58,753) | .vouvvvennd (1 I 123,247 [
139794 10 1| CAPITAL BANK FINANCIAL-CL A......ccocovvvmurrirrnnns | s 01/30/2014| FRIEDMAN BILLINGS RAMSEY | ....... 10,000.000 | ............ 232,000 154,059 | ............227,500 | ....... (73441) | v | 0 [ (73,441)] ...
139794 10 1| CAPITAL BANK FINANCIAL-CL A.......cccovvvmmrmriirnens | e 02/05/2014| FRIEDMAN BILLINGS RAMSEY 3,656.000 .83,084 ..56,324 26,850) | . (26,850)
139794 10 1| CAPITAL BANK FINANCIAL-CL A....c..coovrvvvrirnriinns [ s 02/06/2014| FRIEDMAN BILLINGS RAMSEY | ....... 11,879.000 | ..coovvenee 270,567 183,007 | ..........270,247 | ....... (87,241) [ o0 [0 | (87,241)] ...
139794 10 1| CAPITAL BANK FINANCIAL-CL A......cccovvvmirirnrirnens | e 02/11/2014| FRIEDMAN BILLINGS RAMSEY 973.000 22,237 | cevvreeese XRX e | o 14,990 | oo 22,136 | oo (AL —— (U I (U I (7,146) [
337930 70 5|FLAGSTAR BANCORP, INC. 01/10/2014| FRIEDMAN BILLINGS RAMSEY | ....... 62,500.000 | ......... 1,263,297 | ..o XXXeovvoe | o 3,176,496 | ......... 1,193,845 | ..... (238,427) | ovvovvvinnn (U I 0| . (238,427) [
337930 70 5|FLAGSTAR BANCORP, INC. 01/13/2014| FRIEDMAN BILLINGS RAMSEY | ....... 18,000.000 | .......e. 360,843 |............ XXX eovoer | s 289,242 | ............ 353,160 | ....... (63,918) [ ..vovvernennd (V0 I 0| s (63,918) [
337930 70 5|FLAGSTAR BANCORP, INC. 01/14/2014| FRIEDMAN BILLINGS RAMSEY | ......... 4,950.000 | ..coovveene 100,674 | .ccoovevenes XXX | e 79,036 | ..oocrvrnene 97,119 | ...... (18,083) [ ..vvvvevnenad (1 I 0| s (18,083) [
337930 70 5|FLAGSTAR BANCORP, INC. 01/15/2014| FRIEDMAN BILLINGS RAMSEY | ....... 25,000.000 | ............ 499,074 |........... XXX ovvre | s 393,784 | ..o 490,500 | ....... (CLNAT) | — (1 I 0| s (96,716) [
337930 70 5|FLAGSTAR BANCORP, INC. 01/16/2014| FRIEDMAN BILLINGS RAMSEY | ....... 17,706.000 | ............ 354,872 |...ccoouue. )90 T IS 265,883 | ...cocvvne 347,392 | ....... (81,509) [ ..vevvernennd (U I 0| s (81,509) [
337930 70 5|FLAGSTAR BANCORP, INC. 01/21/2014| FRIEDMAN BILLINGS RAMSEY | ....... 10,000.000 | ............ 202,120 |............ ) 0.0 T IS 145,381 | cocovvvene 196,200 | ....... (50,819) [ +.vvvvernrennd (1 I 0| s (50,819) [
337930 70 5|FLAGSTAR BANCORP, INC. 01/23/2014| FRIEDMAN BILLINGS RAMSEY | ....... 15,750.000 | ..coovveve 334,490 |..ooonneee XXX ovvors | v 228,275 ..309,015 (80,740 | o0 [ o (1 I (80,740)
681919 10 6| OMNICOM GROUP... .| 12/30/2013| STIFEL NICOLAUS 0.000 0 0 0 .0 0 0 0 0 0. I 0
76155G 10 7| REVOLUTION LIGHTING TECHNOLOGIES INC...... | ..... 03/10/2014{ ISI GROUP.......ocvvvvrvrireirerriinns | eree 350,000.000 | ......... 1,410,755 | ..oovvnee. XXX ovvre | v 409,500 ,198,750 | ... (789,250) | .vvcvevrvveren0 | v 0] .o (789,250) | vvvvvvrenened (V1 IO 409,500 | ..covrenennd 0 [..1,001,255 |..1,001,255
76155G 10 7 |REVOLUTION LIGHTING TECHNOLOGIES INC...... | ..... 03/11/2014[1SI GROUP..........oovvvrrerierirenes | cvriee 19,550.000 | ...ocveneee. 78,187 | .covvere XXX eovvee | e 22,874 | o, 66,959 | ...... (44,085) [ ...coonernennd (V0 I 0 | s (44,085) | ...oocvvvnvnd LU I 22,874 | oo 0 . 55,313 | ...... 55,313 [
86181Q 10 2| STONEGATE MORTGAGE CORP.......ccoconirernerinnnens | o 01/27/2014| Exchanged.........ccoovonernnrnncinnnns | covee 500,000.000 | ........ 9,000,000 | ...ccoovenes XXXeorwee | e 9,000,000 | ........ 8,265,000 | ...... 735,000 | oo [ 0| . e 735,000 | .o [ 9,000,000 | ..ovrennennnd [V [ [ I 0 [V
9099999. Total Common Stocks - Industrial and MISCEIANEOUS...........cu.uiiueiiiiiiiriirisiiisiieie e s st senssnnesneenens | coneies 15,455,513 |.......... RO, 15,001,138 | ....... 13,978,057 | ..(1,197,997) | ..covvvvvinens 0 | oo 0 | ...(1,197,997) | oo 0] . 13,176,868 | ........ccc...d 0 |..2,278,646 |..2,278,646 XXX
9799997 Total Common Stocks - Part 4........ccouviiiisriinninsnisnissesssrisninnas N 15,455,513 |.....cco.. YOS 15,001,138 | ....... 13,978,057 | ..(1,197,997) | .oovvvvrincnns [ I 0 | ...(1,197,997) | oo 0] . 13,176,868 | ....ccooovennad 0 |..2,278,646 |..2,278,646 XXX
9799999, TOtAl COMMON SHOCKS. ... teeteietituette sttt bbbttt | cernes 15,455,513 [........... PO 15,001,138 | ....... 13,978,057 | ..(1,197,997) | .oovvovirien. (U 0 | ..(1,197,997) | ovvvvins 0. 13,176,868 | ... 0 |..2,278,646 |..2,278,646 . XXX..
9899999. Total Preferred and COMMON SHOCKS. ... .cuuuirusirsirsereitessirississers e ettt | nnens 26,113,513 | .cocooneee DS 25,451,035 | ...... 23,935,329 | ..(1,244,941) | oo 0 | oo 0 | ..(1,24494N) | oot 0] . 23,380,452 | ..ot 0 |..2,733,061 |..2,733,061 XXX
9999999. Total Bonds, Preferred and Common Stocks.............cccveenceenncs o 270,218,739 |........... ., ST [ 269,099,936 | ..... 266,989,479 | ..(1,124,984)| ...... 311,384 | oo 0. (813,600) | .....cevvvvnd 0].. 266,284,480 | ............... 0 ]..3,934,259 |..3,934,259 |..4,299,753 | ...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....5.
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Statement for March 31, 2014 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 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit |Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (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) B./AC.V. Accretion Items Exposure Entity Quarter-end (b]

Forwards - Hedging Effective
1.1080 CAD /1 USD...

|Currency| Fifth Third Bank. QFROUN1UWUYUODVIWD51].03/31/2014 .06/30/2014| .

... | Canadian Dollar Exposure... 0 0 0 0 [ 0 0 0 0 0 250,000 1.00
1219999. Total-Forwards-Hedging Effective. 0 0 0 0 | XXX 0 0 0 0 0 250,000 | ... XXX.ooo | oo XXX.onoe
Forwards - Other
1.6126 GBP /1 USD.......cccvvenneee (G5822*AA6 Marketform Group.... | D Part 1. | Currency | U. S. Bank.......... 6BYL5QZYBDK8S7L73M02... [.10/03/2013|.04/07/2014 ............ 1 2,000,000 |........... 1.6126 0 0 0 (103,200) | .vvovvs [ cevennne (103,200) | ..cvvvvvverrerrnc0 [ eriieernn(30,200) [ ovvvvrevrrirnns0 [ v | v 1414 |
1.5906 GBP / 1 USD.......ccooves (G5822*AA6 Marketform Group.... | D Part 1. | Currency | U. S. Bank.......... 6BYL5QZYBDK8S7L73M02... |.10/16/2013|.04/16/2014| ............ 1 [ 3,000,000 |....cc.... 1.5906 0 0 0 (220,800) | ....... (220,800)
1259999. Total-Forwards-Other 0 0 0 (324,000) | XXX [ covevvee (324,000) | . XXX
1269999. Total-Forwards 0 0 0 (324,000) | XXX [ covevree (324,000) | . XXX
1399999. Total-Hedging Effective 0 0 0 0 [ XXX 0 XXX
1439999. Total-Other. 0 0 0 (324,000) | XXX (324,000) XXX
1449999. TOTAL 0 0 0 (324,000) | XXX (324,000) XXX

(a) Code Description of Hedged Risk(s)
(b) Code Fi ial or E ic Impact of the Hedge at the End of the Reporting Period
[

NONE



Statement for March 31, 2014 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

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

Long Futures

Hedging Other
Chicago Mercantile

[S7Z: o I 1] .....5,000 | 5,000 Bushels of COM..........c..ccccrmmmmrrrrrerennnns Commodity Price in Insurance Product........... P L@, .12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39 | .02/25/2014... | .............4.6200 | ............4.9825 | ............ 4,347 4,347 0 0 0 | v 1,813 | 0 | e 1750 [ O | v 5,000
Chicago Mercantile

CZA4....ooo. | v 14 1. 70,000 | 5,000 Bushels of COM..........coooverrermmrernrernens Commodity Price in Insurance Product........... P L] @ .12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39| .02/27/2014... | .............4.6650 | .............4.9825 | .......... 57,010 57,010 0 0 0 22,225 0 {24,500 0o rorereennn5,000
Chicago Mercantile

CZ4. 5,000 Bushels of Com.. . | Commodity Price in Insurance Product .|.12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39|.03/03/2014... | . 4.7400 .4.9825 90,365 0 0 0 30,313 0
Chicago Mercantile

Cz4. 5,000 Bushels of Corn. . | Commodity Price in Insurance Product .|.12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39 | .03/05/2014... | . 4.8225 4.9825 37,335 0 0 0 9,600 0
Chicago Mercantile

CZA4...ooooos | v 19 | .. 95,000 |5,000 Bushels of COM...........c.ccvvvvevrrrvvnrrrrninns Commodity Price in Insurance Product........... Pt L @ .12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39.03/07/2014... | .............4.8775 | .........4.9825 52,739 52,739 0 0 0 9,975 0 33,250 | 0. 5,000
Chicago Mercantile

CZ4...ooo | s 10 | ... 50,000 | 5,000 Bushels of Com............ccccocwmereriseneens Commodity Price in Insurance Product........... P L@, .12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39|.03/10/2014... | .............4.8400 | .............4.9825 30,045 30,045 0 0 0 7,125 0 | oo 17,500 [ 0o | e 5,000
Chicago Mercantile

[C7Z: 3 IO 16 | ... 80,000 |5,000 Bushels of COM..............ccremmmerrrrrereennns Commodity Price in Insurance Product........... P L .12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39 | .03/11/2014... | ............4.7875 | .............4.9825 53,197 53,197 0 0 (V] I 15,600 0 28,000 |0, 5,000
Chicago Mercantile

CZA4.....oo. | v 211 ...105,000 [5,000 Bushels of Corn...........ccccceurrvmrrrrnrenns Commodity Price in Insurance Product........... P L] @ .12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39|.03/14/2014... | .............4.8274 | .............4.9825 | ........... 64,712 64,712 0 0 0 [ e 16,288 0 36,750 | 0. 5,000
Chicago Mercantile

CZA4..oooooes | v 28 | ...140,000 | 5,000 Bushels of COM.......cccccoueruuueuuesessscsissc Commodity Price in Insurance Product........... Pt L @ .12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39.03/18/2014... | .............4.8650 | .............4.9825 | ... 79,856 79,856 0 0 (I8 IO 16,450 | oo 0 [ 89,000 [ 0ucrcscscicriac [ o 5,000
Chicago Mercantile

CZA4..ooooot [ v 10 | ... 50,000 |5,000 Bushels of Com..............ccocvvemvervrnrnrnninns Commodity Price in Insurance Product........... P L @ .12/16/2014... | Exchange SNZ20JLFK8MNNCLQOF39.03/21/2014... | .............4.8050 | ...........4.9825 32,180 32,180 0 0 0 8,875 0 [ 17,500 [ O [ o 5,000
Chicago Mercantile

). CN DR 6| ... 30,000 |5,000 Bushels of Soybeans..............cccccccceecc. Commodity Price in Insurance Product........... Pt L @ 11/18/2014... | Exchange SNZ20JLFK8MNNCLQOF39.03/03/2014... | ............ 11.6700 | ....ccceeee. 11.8725 25,714 25,714 0 0 0 6,075 0 [ 18,000 [ Oucccicc [ v 5,000
Chicago Mercantile

S0 DR 2. 10,000 | 5,000 Bushels of Soybeans...................eee Commodity Price in Insurance Product........... Pl @ .11/18/2014... | Exchange SNZ20JLFK8MNNCLQOF39 .03/05/2014... | ............ 117225 | ... 11.8725 | ..o 7,931 7,931 0 0 (U8 I 1,500 0 5,000 | 0. 5,000
Chicago Mercantile

(S, IR 6. 30,000 | 5,000 Bushels of Soybeans.............ccccoocuuuunnee Commodity Price in Insurance Product........... P L@, .11/18/2014... | Exchange SNZ20JLFK8MNNCLQOF39|.03/07/2014... | ........... 11.8683 | ............ 11.8725 | ......ceee. 18,454 18,454 0 0 0 125 0 | i 15,000 [ 0o | v 5,000
Chicago Mercantile

50/ IS 41 .. 20,000 | 5,000 Bushels of Soybeans.............cc...ecuvenn Commodity Price in Insurance Product........... Pt L @ .11/18/2014... | Exchange SNZ20JLFK8MNNCLQOF39|.03/12/12014... | ............ 11.7300 | e 11.8725 | oo 15,678 15,678 0 0 0 2,850 0 {010,000 | 0.oveoveieririenes covreneenenn,000
Chicago Mercantile

[ G 6 ... 30,000 | 5,000 Bushels of Soybeans.............ccooverivnnnn Commodity Price in Insurance Product........... Pt L@, .11/18/2014... | Exchange SNZ20JLFK8MNNCLQOF39] .03/18/2014... | ............ 11.8225 | ..ooeeee. 11.8725 20,132 20,132 0 0 0 i 1,500 [ oo 0]......15000

12829999, TOtal-LONG FUIUIES-HEAGING QNN ... .1ttt ts et ts stk 4e0s f4ee88teeeEees feeEEee0s oL s e et e o0 A oAt eees  £E4eeEEEoee R eE o EE 4 EEE oL 40E 1A E 444 E8 o8 404 8L 444 EE o8 140E8 R 4E 1AL 4 L8ttt ettt | anisssses 589,695 589,695 0 0 0f.... 150,313 | .o | e 333,000

1329999. Total-Long Futures ....589,695 589,695 0 0 0].....150,313 333,000 |.

1409999. Total-Hedging Other. ........589,695 589,695 0 0 0].....150,313 0].........333,000 |.

TN 00000000000000000000000000000000000000000000000000000000000000000000000000000000000000 0000000000000 000000 00000000000000000000000000000000000 OO0 0000000000000 00000000000 000000000000000000000000000000000000000000000000 000000000 0000000000000 O OO OO O OSSOSO PPPPOPRPPOPRRRROPOOOl ISPPOOOON 589,695 589,695 0 0 0] 150,313 0 333,000

(a) Code Description of Hedged Risk(s)
a Commodity




Statement for March 31, 2014 of the GREAT AMERICAN INSURANCE COMPANY

(b) Code Fi | or E ic Impact of the Hedge at the End of the Reporting Period

o |

NONE

| Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance
Brokers
Morgan Stanley 148,475 290,908 439,383
Total Net Cash Deposits 148,475 290,908 439,383

1°2030
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Statement for March 31, 2014 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded. ... o esesseees | ..... XXX...... I ..... XXX [ e D0 RN R 589,695 | v 0 ‘ 589,695 | ..o 589,695 0 ‘ .......... 589,695 |....... 333,000 ....333,000
NAIC 6 Designation
U. S BaNK. e 6BYL5QZYBDK8S7L73MO2... | .....Y oo | e N 0 0 0 | im0 [ i (324,000) | o0 [ i, 4,414 0
Fifth Third Bank............. QFROUNTUWUYUODVIWD5T| .....Y oo | e N 0 0 0 | im0 [0 |0 [ 250,000 ....250,000
0799999. Total NAIC 6 Designation. 0 0 (324,000) | ..oovvvrrirnne. 0 i [ iiiiiinnnnn(324,000) | o0 [ 254,414 ....250,000
0999999. Totals 0 589,695 (324,000)| ... 589,695 589,695 |...... 587,414 ....583,000




statement for March 31, 2014 ofthe GREAT AMERICAN INSURANCE COMPANY

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10, QE11



Statement for March 31, 2014 of the

GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

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

Open Depositories
The Bank of New York Mellon............ccccveveemereereceinenns New YOrk, New YOrK........ccccuvevvrmeviinicies | covvervinerienns | v 0.010 6 0 (84,033) 455,709 43,116 | XXX..
Bank of America Miami, Florida 0 0 431,141 316,443 417,122 | XXX..
The Bank of Kentucky. Crestview Hills, KENtUCKY.........covevrvverees | coverrerrinereenns 0 (1 I 1,999,910 | oo 1,999,910 | v 1,999,910 | XXX..
The Bank of Guam Hagatna, Guam 0 0 50,000 50,000 50,000 | XXX..
The Centreville National Bank.. . Stevensville, Maryland 0 0 47,363 36,194 93,770 [ XXX..
Fifth Third Bank Cincinnati, Ohio. 0 757 548,580 548,580 548,580 | XXX..

Certificate of Deposit .15% 4-30-14 0 0 0 0 0 [XXX..
Huntington National Bank Columbus, Ohio 0 (V1 I 4,999,523 | ............ 4,999,523 | ....coonnn 4,999,523 | XXX..
JP Morgan Chase. Indianapolis, Indiana 9 0 75,079 75,082 75,085 | XXX..
Keybank Albany, New York 0 0 399,568 399,433 399,433 | XXX..
Laconia Savings Bank Whitefield, New Hampshire.............cooccs [ covvrververincnens 0 0 290,260 246,211 339,354 | XXX..
LaSalle Bank N.A. Chicago, lllinoi 0 0 539,173 525,537 | oo 1,212,759 | XXX..
The Northern Trust Company / O'Hare...........ccccoveuueunnne Schaumburg, lllinois. 0 0 279,072 31,072 877,100 | XXX..
PNC Bank Pittsburgh, Pennsylvania.. 0 0| .o (69,808,577) | .........(70,184,448) | ........(30,044,271) | XXX..
Northrim Bank Anchorage, Alaska 0 24 36,671 36,671 36,671 [ XXX..

Certificate of Deposit .15% 10-23-14 0 0 0 0 0 [XXX..
Royal Bank of Canada Toronto, Canada 22,329 0].....16,644983 | ....... 20,012,002 | .......... 18,886,766 | XXX..
RBC Dexia Investor Services Trust................ccouvvveernnenns Toronto, Canada 0 0 ..21,217,090 | .......... 21,217,090 | ......... 31,918,090 | XXX..
U.S Bank Cincinnati, Ohio. 0 0 1,248 0 0 | XXX..
Wells Fargo Bank Los Angeles, California. 0 0 5,048,580 315917 | oo 4,703,243 | XXX..
0199999. Total Open Depositorie: e XXX 22,344 781 | s (17,284,369) | ........(18,919,075) | ..........36,556,252 | XXX..
0399999. Total Cash on Deposit. . 22,344 781 (17,284,369) | .........(18,919,075) ..36,556,252 | XXX..
0499999. Cash in Company's Office. e XXX [ e XK K s | e XXX i | v XXX 77,425 3,925 3,925 | XXX..
0599999, Total Cash XXX 22,344 781 | ......... (17,206,944) | ......... (18,915,150) | .......... 36,560,177 | XXX..

QE12
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Statement for March 31, 2014 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 AGIEEIMENL. ... cveureereseeesstes e sers et | ........... ‘ 03/31/2014 | ..o 0.010 [4/1/20214.. | ....... 16,784,391 788
8499999, TOtAl - SWEEDP ACCOUNES. ...t vetrsseeretts e ers etttk 16,784,391 788
8699999. Total - Cash EQUIVAIENES........c..cciiiiireiciie e 16,784,391 788
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* 1 6 6 9120145050010 1 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended March 31, 2014

NAIC Group Code.....84

Company Name: GREAT AMERICAN INSURANCE COMPANY

NAIC Company Code.....16691

If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
............... 47443429 |..............46,666,255 | ..............20,117,064
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POICY? ......c.eiveeeeiericieeeieeeee st sss s saes s saes Yes[ 1 No[X]
2.2 Can the direct premium eamed for D&O liability coverage provided as part of a CMP packaged policy
DE QUANLITIEA OF ESHMAIEAT? ....veeeeecee ettt s et e s st s st bbb et s R a st s s b e b e b s s st st s e bbb n e Yes[ 1 No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
2 Vo T3 0TV 21171 AT OO B 0
2.32 Amount estimated USING reasoN@bIE ASSUMPLONS. .........ovururrrrrresrirrernrieeesissesessessss e ssessssssessesssssses st ssssessessanssessessessasssnssessesssnssessessssssessesssnssessnsssssessansans B 0
2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POIICIES: .........ccueveieereieiiiietese i esies st s et bt ss st es s ss s sessaes B 0

DIROFCR
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