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Statement for September 30, 2014 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt ennennens | feerenaees 2,424,162,562 | ..oooveverieirenieenes (V1 I 2,424,162,562 | .......... 2,544,212,844
2. Stocks:
2.1 PrEfermed SIOCKS. ...ttt ettt entnes | ssestenenens 182,451,973 | oo (V1 I 182,451,973 | ..ccoeenee 164,325,390
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 1,030,362,592 | ...ovoveeirireeircinns (V1 I 1,030,362,592 | ............. 964,237,903
3. Mortgage loans on real estate:
3 FIESEIENS ettt | sereseennea 216,642,798 | ..oooveeeercnee (V1 I 216,642,798 | ............ 148,754,552
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)......cvovviicveceeiie ittt st b s s s ssssnas | sevsesaessssssesans 737154 | oo (01 I 737154 | oo 829,467
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovviicveiiie ettt sttt bbb sssssnaas | sensesassnans 48,803,280 | ..oooevveeeeicreiras (0] I 48,803,280 | ............... 47,987,309
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....299,617), cash equivalents ($.....32,496,613)
and short-term investments (§.....80,384,485)............cvcuurrrerrreernneeesnsseessesssesssssssssesssssssseses | seeeesssnnees 113,180,695 | ...vovvverrrercrercrinne. (O I 113,180,695 | ............. 218,303,339
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
7o DBIVAHVES. ..ottt sttt sttt sssissnin | fonesisneneeestinens 64,323 | oo, (U 64,323 | oo 194,400
8. OtherinVested @SSELS..........cocuuiiiiiiii sttt nniennes | feseeesieneas 80,681,713 | .o (O O 80,681,713 | .oocvvvane 58,184,381
9. ReCeivables fOr SECUMEIES............uviuriiirisriecrs s | sesiesiesieniens 668,034 | ....coorinne (U T 668,034 | ..o 12,504,515
10.  Securities lending reinvested COllateral @SSELS...........cvviurieiiirieieiesisie et | srersesessesessssssessesened (0 (0 T {0 U 0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 1) sesesessesnes | ernneenaas 4,097,755,124 | .ooveveeeeeeis (1 I 4,097,755,124 | .......... 4,159,534,101
13. Title plants less §.......... 0 charged off (for Title iNSUFErS ONIY)........ceveieuriieieieirieieisesieieiees | seveisesssesessssesseseees (0 U (0 R (0 T 0
14.  Investment income due and @CCTUB...........ccociiiiiiiniinie e | e 27,853,573 | oo 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvvevees | vovrerrnis 377,651,558 | .ooverennne 12,859,487 | ...ccovuuve. 364,792,071 | .covveve 246,672,277
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvevrvieniinies | vevvirennens 154,603,514 | oovvevveeeeeis (V1 I 154,603,514 | ............. 159,978,288
15.3  Accrued retroSpective PrEMIUMS.........cceuiieieiciieieieissiesseissssssese e ssssssessessssssessess | sressesssssssessessssessesseses (0 (0 (0 0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.cvuriiririiriiir s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccococevevevevees | vveviveeeieesceend [0 R 0 [ oo 0 | e 0
18.2 Net deferred taX @SSEL.........c..rrmrerrrireicrirer st eses st enstans | seessseeesnns 120,249,827 | ..o (O 120,249,827 | ............. 116,760,753
19.  Guaranty funds receivable OF 0N ABPOSIL...........ccviveeveirireieieeee e ssses e | sevesesssssessssssessesnead (0 (0 (0 I 0
20. Electronic data processing equipment and SOftWarE.............covevveveeereeveeeeie e eniens | cvvevesesnes 53,690,704 | ... 51,859,616 | ...ccovvevnee. 1,831,088 | .cvevrn 2,035,841
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUSSTRTIRY ISR 5,993,781 | oo 5,993,781 | oo (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........covurrenrerenninnins | correneensereiesesnseeennd (0 (0 (0 I T 0
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 8,520,900 | ...cooeverirrinn 637,412 | oo 7,883,488 | ................. 5,027,846
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25. Aggregate write-ins for other than invested asSets............cocevevcveieievesieeseee s | cveveninnas 931,239,232 | .covverens 23,263,639 | ............. 907,975,592 | ............. 610,074,003
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)............rveerirrrmierimerrieeieesisesssesssesssssssssssssssessssssesseses | seeseenes 5,829,231,817 | .coooovvvvenees 94,613,935 | .......... 5,734,617,882 | .......... 5,376,892,481
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28.  Total (LINES 26 AN 27)........couerrviririrciirriisnereiessiessssesss s sesssessssess s ssssssssesssnessssenses | sesssneees 5,829,231,817 | .coooovevvrnens 94,613,935 | .......... 5,734,617,882 | .......... 5,376,892,481
DETAILS OF WRITE-INS
1100, Rttt | sttt (U R (O R [V N 0
T102. Rttt | enei sttt (U R (O [V R 0
1103, Rttt | ensi sttt (O R (O [V S 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | o0 | e 0].... .0
2501. Receivable from Federal Crop Insurance Corporation...............ccoeeeeerriererereresieesssesseesssesnns | cvvevesennens 748,190,006 748,190,006 | ............. 448,226,008
2502. Company oWNEd life INSUFANCE............cceuireiriieiieie et seaessnaebens | eevesessnsens 143,267,124 | ..o, (0] I 143,267,124 | ............. 139,738,758
2503. Funds held @s COllALETAL...........cc.crwmrieerirririrrieresesi st ssnssessses | eessesssaenees 11,223,796 | oo (O A 11,223,796 | w.ovvvrevernn 8,803,037
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 28,558,306 | ............... 23,263,639 | ..cccoovvennie. 5,294,667 | .......cc..... 13,306,198
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE)........ccuuiureriiiiriicreseresenesenesenesenesenenes | cresenescnens 931,239,232 | ..o 23,263,639 | .oocvevene. 907,975,592 | ....c.ce.c.. 610,074,003
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Statement for September 30, 2014 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident YEar $....877,319,961).......c.ovvcuererereeeeeieetesee s sssessses st sses s sessssssssssssessessss s seessssssssnsans | svsssssssensssssesseses 2,104,613911 | oo 2,068,506,141
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vurirriririieiereeere e eessssssees | sesesseseessessseesssssssssees 1,017,105 | o 406,746
3. LOSS QQJUSIMENT EXPENSES........oucvvieiieiiicietiese ettt bbbt s bbb s bbb s s s s s st bt b s s e s s st et en s sesessnnetenas | srebessssesssinsetesnneaas 420,824,553 | ....coovereiieriiinns 360,151,048
4. Commissions payable, contingent commissions and other Similar Charges..............cceveieicicieieeeiese et | cvevesessesssss s S5T.59 17T | oo 65,275,100
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 110,596,179 | oo 97,805,495
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 14,584,573 | oo 16,634,821
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......verererrernrerrerernerneerrernes | rvereereesseessessesessenens 12,503,670 | ..ovoveeeeceeen 24,328,199
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....486,562,554 and including
warranty reserves of §.....15,845,122 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice Act...........cccoeiuvieeieniseseeseesees | eveereiseieseeeines 1,037,656,981 | .oovocvrerrirerririiens 882,051,830
10, AQVANCE PIEMIUML.....cociiiiteiitiie ettt ettt bbb b s bbbt et et s bbb bbb s bbb e st s st et s e s bbb et essnsesasntes | ebessssesesssetesassesesasntebensebes s ene 0 | o 0
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...t | eestsenes st L0 RN 0
11,2 PONCYNOIAETS........vucvtectcisi ettt s bbb a et b s s s s b b s et s s s b s st s ssnaessnants | ebessssesessssetessssae s st b st s s eee 0 | o 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........ccrveiveeriirieereiieese et sesses e sesseseesnns | evessesisssssessssssessenes 74,919,882 | woovvvveereeerereias 70,762,173
13.  Funds held by company under reiNSUranCe trEALES............ccevviveviiecreieiceseeee et es s b bns | srevessssssessssesesssseans 506,008,504 | ....coccoevvverirriirnns 371,513,094
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuieeieiceee e sseesesns | eveseesssssseese s seseenes 58,156,527 | covovvrererierieieinn 46,024,651
15, Remittances and items MOt AlIOCALE. ..o s | s 2,168,105 | oo 1,972,854
16.  Provision for reinsurance (including $.......... 0 CEMIIEA)......cvveercrceeree ettt s sssnsens | eveeseesesassees s aesaenas 26,477,940 | .oovoveeeeeeine 26,477,940
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FateS.........cccovevricvrieeieeceee e ssesenes | eveseesisssseesssesseseenes 13,088,383 | oo 7,984,566
18, Drafts OULSTANMING. ....vvuvevrcercerrie sttt s st en s ensantans | sEesssssnssessantsnssessent st ssensensnes 0 [ e 0
19.  Payable to parent, subsidiaries and affiliates
20, DIIVALIVES. ...t
21, PaYADIE fOF SECUMEIES. ... .. veererereerieireie ittt sttt sttt
22, Payable fOr SECUMHES IBNAING. ......v. vttt se s s st b st ess s ssessensanssnens | sesastssssnssastassssssessessanssessassensans 0 | o 0
23.  Liability for amounts held Under UNINSUIEA PIANS..........c.vuererirrieerireirincineiseis e isseseesssesee s ssssssesssssessssssessessessssssessessansses | sesesssssssssessssssssessesssssessassassns 0 | o 0
24. Capital notes §........ 0 and interest thereon §.......... [0SO DSOS (0 I TR 0
25.  Aggregate Write-inS fOr ADIIIES. ........c..rvererererrier ettt sttt ns st nssens | sssssssssessasssssssssassans (81,869,247) | ..ovvververrirsieninninnns (98,212,686)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........c.ocruiirinrineneieiseseeseessisseeeeseieessssssaseens | eesesesessesesenseneens 4,379,139,296 | ..ooovrererrirene 3,973,589,959
27, ProteCted CEll HADIIIES. ........cvuerveeiveieciii ittt | ethbstsbsese sttt bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NG 27)........couuirerrerieeeerererseessseeiesseesssessssessesssseseess st ess s seess st ess s sessessssensensss | sssssssssssssssssenssns 4,379,139,296 | ....ooivvriniis 3,973,589,959
29.  Aggregate write-ins for SPECIal SUMPIUS UNDS........c..ovuiurirririeeieieiieise ettt ettt ns s stenes | sebssssestessssssessessnes 124,212,975 | oo 134,566,698
30, COMMON CAPIEAI STOCK.........cuiecveceii ittt ettt bbbttt n e nbenas | sbebsesissensessesesantenes 15,440,600 | .oooooveeeeeeeeeieieeeeee 15,440,600
31, PrEfErTed CAPItAl STOCK. .......cvureureuriuieeecie ettt sttt f s f bbb n bbb s s tes | enEent et RE ettt et 0 [ e 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.cciueiieiciiiis ettt sbenas | stesessstessesssbesse s s ssse s snsenee 0 [ e 0
33, SUIMPIUS NOLES.......cuveiviieietctite ettt bbbt s bbbt s bbb s s s st s s bbb s bsbnns | buessesestessesstenses e sn s ssessesnnsene 0 [ e 0
34.  Gross paid in and CONHDULEA SUMPIUS..........ecueirieieisiieicictesie ettt sttt 320,868,462 315,028,062
35, UN@SSIGNEd fUNAS (SUIMPIUS).......cvuvruieiieiieiiie ettt sttt bbbt bbb bbb st s s bbb ans 894,956,550 938,267,163
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) vttt | srebes bbb 0 [ 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt | ebet e sttt bt enans {0 ORI 0
37.  Surplus as regards policyholders (LINES 29 t0 35, 1SS 36).........ueveuiuriieieiiiieieisisie st ses st sssssssessessesens | stessesssssssassassesns 1,355,478,587 | covvveresiirinans 1,403,302,522
38, Totals (Page 2, LINE 28, COl. 3)......cvuuirerriririmeiiieriieesisesisesisesissess sttt nnienes | sbseest et 5,734,617,882 | ..oovvvveecrcnne. 5,376,892,481
DETAILS OF WRITE-INS
2501.  Accounts payable and Other TADIIIIES. ..ottt ssnsenes | stessessssessessesssnnsenses 42,343,728 | .o 36,354,011
2502. Retroactive reiNSUFANCE CEABM...........uviuieiiirrircircieeeeseie ettt sttt ss et nntensees | eesessstessesstessesnnen (124,212,975 | covvoeverererineis (134,566,698)
2803, oSSRt | eeRe et L0 SRRSO 0
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE.........curvririerirriniieeireieeeeissieisstssese et ssssssssssessens | ssessessssssssssssssessessesssssessassanes 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE)..........creerrusrrieuirearirsseresssenssesessssnesseesssenssssnsssesessesnssesssssssssesssssnses | eosenssessssnssnsssssses (81,869,247) | ..oovvvveveviirnriiniiinns (98,212,686)
2901, RetroaCctive MEINSUTANCE GaIN........c..rvuurerrirreriseiereeseessestsessse sttt sttt enteens | sbestsssisest st ntnees 124,212,975 | oo 134,566,698
2002, oSSRttt | eeRt et L0 SRR 0
2903, oottt 8 R R £ Rttt | st ettt (0 RN 0
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAGE........ccuiueiiiieiricteeeee sttt sae e | sesssesessssessssssesessseses s b sansenas 0 | o 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 DOVE).........creruirumireessirsasnesserssssesssesesssenssseessenssssesssensssessssssssssssssssssssssss | sessssssssssesssssesseees 124,212,975 | oo, 134,566,698
3201.
3202.
3203.
3298.
3299.
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Statement for September 30, 2014 of the GREAT AMER'CAN |NSU RANCE COMPANY
STATEMENT OF INCOME

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

33.

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

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

331 Paid iN..oereeeeeeee s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

....18,852,921
................. (5,031,886)

..... 174,500 |..

...... (407,700)|.
................ 14,746,360 | ..

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(Written $.....1,523,710,110). ..ottt sssnnns | srnseenes 1,303,624,512 | ........... 1,353,049,656 | ........... 1,903,053,232
(WIEEN $.....1,237,3771,927) ...ttt ssssnnss | ansssnsens 1,146,831,202 1,017,562,568 |........... 1,367,359,576
. (written $.....1,025,870,737)..... ..870,849,566 | .. ....890,437,229 ...1,254,496,556
(Written $.....1,735,211,299)......ccurvvriisresesisessissssses sttt ssss st essssnnss | snsssssens 1,579,606,148 1,480,174,995 2,015,916,252
DEDUCTIONS:
2. Losses incurred (current accident year $.....957,956,821):
2.1 DIFECR.cove vttt RS R Rttt ens e tas | entenerntiend 692,937,222 |........... 1,100,033,931 | ........... 1,525,062,831
2.2 Assumed .459,948,961 | .. ....457,109,056 ..601,322,393
2.3 CABH. ...ttt Rttt nnennn | srpentneenes 429,476,032 | ...coovvenve. 813,206,303 |.......... 1,142,770,047
2 NEL. ...ttt | reisneisees 723,410,152 | ..oovvvnnvne. 743,936,684 |.... 983,615,177
3. Loss adjustment expenses incurred..... ..219,056,156 | .. ....154,306,867 ..207,666,617
4. Other underwriting expenses incurred............. ..544,129,562 | .. ....527,663,008 ..703,655,765
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. NetinCOME OF PrOtECLEA CEIIS........vueeiecirieii ettt bbb
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vvoveuiiririeieieieisieseie e ssesnens ....93,010,278
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........coiririrre ettt essensnnns | sbensessesnnes 128,158,994 111,674,664 | .... 161,987,916
10. Net realized capital gains (losses) less capital gains tax of §.....6,916,871. ..8,999,084 |....ccovnnnnen. 69,434,840 ....93,009,898
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cviviiiereiieiceeeesce ettt st saes s sen s s sssaenes | cbessessesanes 137,158,078 181,109,504 | .... 254,997,814
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off §.....1,280,392)..........ccuermrrerrreeiseeeresesessssesssess st ssessssssssnsens | srsessessensennes (1,280,392) | ..ocvvcvrrrernn. (913,270) ...(1,721,367)
13. Finance and service charges not included iN PrEMIUMS...........cccuiueieieieirieieeie et ssenas | ebessssessessnsenees BATATA | 505,990 |....
14. Aggregate write-ing for MiSCEIlANEOUS INCOME...........ccururririinririeierisrisiesssissese sttt es s s snsss st ensens | srsssssssssssas (11,577,484 | ..oovvvrne. (3,269,172) ....(5,292,258)
15. Total other income (LINES 12 throUGN 14)..........cueiiiciieiciesieeseete ettt stenses | ertsssesesanes (12,310,702) | .....c.cvee.. (3,676,452) ....(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) ...t sb st snsnes | essessesnses 217,857,654 | .............. 231,701,487 |.... 369,640,361
17. Dividends t0 POICYNOIABTS...........c.cuviiueiricieieiieets ettt bbb st se b st s s snnessssnss | febessssesessnsnsenas 425717 | 637,778 | ... 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).......cuieiiriiieeiiereces ettt seessssssenanns | orsesssssssaes 217,431,938 | .............. 231,063,710 | .... 368,533,800
19. Federal and foreign income taxes incurred...... 70,794,355 | .covevinns 63,973,639 ....94,803,546
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........ccuvrrrrerrerineinrirnisisnsissiessssssssessssesssssssssessssssssssssesssssssssessessnsses | sesssssssseses 146,637,582 167,090,071 273,730,253
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cviiveiieieiiiieieieisisesseiessstese st sssssssessessnss | sessssesens 1,403,302,522 |........... 1,469,644,876
22. NetinCome (fromM LINE 20)...........cveviveieeicreieie ettt b st s st e s st s bbbt s s nes 146,637,582 | .............. 167,090,071
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd (0 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....15,357,506.. 15,806,364 | .. ..(929,227)|.

34. Net remittances from or (t0) HOME OffiCE.........ccuiiiieiccececee et
35. Dividends to stockholders .(225,000,000) | .. .(80,000,000)]. 330,000,000)
36. Change iNrBASUNY SEOCK.........cveiieveiiiiieieiiissie ettt bbb bbb st bbb s s s st entensens | sebessessessnsassessssantessesad (0 R 0]...
37. Aggregate write-ins for gaing and I0SSES N SUMPIUS........c.vvrrururrireiinrieieississisiressssesssse st ssessess s ssenssnssnes | sresssssssssssas (5,103,817) [ covevvrrrarenes (3,741,400) (8,227,246)
38. Change in surplus as regards policyholders (LINes 22 through 37).........ceveieieiiirieieieeie s esssessesssssssessenes | assssssasssns (47,823,936) | .............. 106,287,375 (66,342,354)
39. Surplus as regards policyholders, as of statement date (LINeS 21 PIUS 38)........cuvervrrereerrinenrireireeneneeseeseeseesseeseeeess | seseeeneens 1,355,478,587 |........... 1,575,932,251 |........... 1,403,302,522
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).......... 0 0

1401. Company owned life insurance.... ..3,528,365 | .. ..4,798,106
1402. Amortization of intangibles....... .(6,497,928) .. (8,202,000)
1403, MiISCEIANEOUS EXPENSE. ......vvuiririreisiisieeseistessessesssssssesseessssss s st esse st sssesse s s st es st e b st et b s ssess s st st s sntensessessnsanns | sosessssessessnes (8,607,922) ...(1,888,364)
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........vreirrrrrrerririrrireireiseieesssiesssesssessessssessesssessssss | sessssssssssessssesssssssssessnd 0

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 5,292,258)
3701. Change in fOreign EXChANGE MESEIVE..........cu ittt sttt et ss st ss st st s ssensns | sessessssennssans (5,103,817) | overveeereenee (3,741,400) ..(8,227,246)
3702.

3703.

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

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0OVE). ... vereruriiariireseesisssessessessnssssssssessnssse s ssnssnsssessnssnssnessnssnens | sesssssssessssns (5,103,817) [ ovevereernnenas (3,741,400) ...(8,227,246)
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Statement for September 30, 2014 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEBINSUIANCE............ccvcviveieieiesee ettt et ses st sss s ssssstessnsnsas | evessenes 1,625,041,085 | .......... 1,472,316,790 | .......... 2,051,770,496
2. NetinvestMeNtiNCOME........c.coiiiiirirrrr s | conesineiies 127,956,718 | ............. 112,937,562 |............. 165,785,988
3. Miscellaneous income ...(9,341,139)( ... (1,115,641 .. ....(2,932,251)
4. Total (LINES THhIOUGN 3).....ccvereieiiecieeiiiseeesiee sttt sssnsnes | crsssnees 1,743,656,644 | .......... 1,584,138,711 |.......... 2,214,624,232
5. Benefit and [0SS related PAYMENLS. .........ccoiviiveicicieieie ettt s st s s sees | cresaesnand 678,502,350 | ............. 659,127,723 | ............. 925,836,609
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccevererrrereieresseissiien | eveeeveiesssissseienins (01 (01 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovveveiivriveiieieie e [ v 699,112,503 | ............. 632,988,297 |............. 851,478,255
8.  Dividends paid t0 POIICYNOIAETS.........cvueiriiiieiieicieie et ns s tessessntensenns | snsessssssessesanes A25 717 | v, 637,778 | oo 1,106,562
9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) 89,535,755 | ... 73,465,233 | ... 113,726,090
10 Total (LINES 5 HMOUGN 9)...ccvvuueevermereiseesssseeeisseessssesessseesssse sttt sninenes | oneseees 1,467,576,325 | .......... 1,366,219,031 | .......... 1,892,147,516
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10).......c.cciieriiireieieteeeieteese ettt ssse st s ssbesans | erssaesnans 276,080,318 | ...coucee. 217,919,680 |............. 322,476,716
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...oeouvcvvireieiseeisis s est sttt | Hereeeete 540,893,565 | ............. 425,335,335 | ....covevens 561,974,739
12,2 SHOCKS...evvereereeseeeessee et eeess st es ettt nnnntns | rienesranend 69,241,950 |......coeee 221,270,115 | cooveres 315,120,292
12,3 MOMGAGE 10BNS......courvvererrieeresisreeieeesi stk essn st | reensieeens 12,996,574 | ..oovvvvvvenn. 22812471 | oo 23,568,405
12,4 REAIESIALE. ... ettt ettt bRt snnsbt s | eeeestnenesi e 517,034 | oo 6,166,155 | ....ovvveveens 9,460,140
12,5 Other iNVESIEA @SSES........cuourvireriiereieeriereee sttt snenes | onesssenesnns 27,609,838 | .....cccooonue 18,927,061 | ..ovvvvrnvns 40,038,413
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMENtS............ccccvvevvevieicieseesiesesceeeens [ e (1,834,338)| ....cverennn (1,513,865) | ..cvvcvrren (1,501,306)
12.7 Miscellaneous proceeds.... ...12,152,986 ...20,430,547
12.8 Total investment proceeds (LINES 12.110 12.7).....cucieircrcieieieeie ettt ses s ssssss s ssessessnes | sressesseses 661,577,609 969,091,230
13.  Cost of investments acquired (long-term only):
131 BONGS..cetueeeeeseeesaeeeess st sttt | serieretans 419,100,049 | ....ovvevens 499,507,946 | ............. 680,005,049
13,2 SHOCKS. . rvevuvereeeaeerseeeseesseeeseees ettt nnns s | seneestnnees 108,336,487 |............. 156,722,446 | ............. 215,119,291
13,3 MOMGAGE 10BNS......ouurveereereraerssseeessseess stk esn st | frsenssssnens 80,826,375 | ..ccoovvvrreenne 3,561,988 | ...oooereenne 11,555,290
1314 REAIESIALE....e.uveveeeececii ettt | sestseeetennenas 2,862,157 | ..ovvrerereernn 4,036,664 | .....covvveenne 4,280,646
13.5  Other iNVESIEA @SSELS........cvuuureereieicriierrieriie st snt st enenes | coneresnsenas 49,476,998 | ............... 34,765,548 | .............. 51,353,789
13.6  MisCellaneous @PPlICAtIONS...........c.evuiviveieeictce ettt bnns | sniesnsinsnns 13,372,256 [ ..o 810,500 | ....ccovueee 11,919,112
13.7 Total investments acquired (LINES 13.110 13.6).....c.cireriireierieiessesse s ssssssse s ssessss e ssesssssssns | sssssssssees 673,974,321 | ..ccoevnn 699,405,091 | ..ocvvvev. 974,233,177
14.  Netincrease or (decrease) in contract [0ans and PremiUM NOES..........ecuueururreriereererreineise et ssessseees
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceeeeiecieie ettt ettt et enbntns | sressstsessessnstassnesentans (01 R O e 0
16.2 Capital and paid in SUTPIUS, 1€SS trEASUNY SEOCK.........ccevevcrireeeieieecie ettt sesesaes s snanns | cvvesesssinsanes 5,840,400 | .oovvrrerennns 4,791,976 | ..coovveree. 6,232,708
16.3 BOITOWEA fUNAS.........coomiiiii bbbttt | eesnssnnssnees e 0 [ e (01 TR 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cceevriereicreeeiieeeeece e | v (01 (1 0
16.5  DivIdENdS t0 STOCKNOIETS.........uerverrreessceeseeeesse st eses st ssesss s sess st ss st ssesss s sssssnnns | sessesssanns 225,000,000 | .ovvvvvneeenn 80,000,000 | .....ccconee. 330,000,000
16.6  Other cash provided (PPHEA).........cc.crrrmmmrrieiriierisirerisresieesssessss s sesssssesssessssssesssssessssessssssessssnns | ssssesssens (149,646,649) ............ (421,397,390) | ....convcee (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)........... [ .occoev... (368,806,249)] ............ (496,605,414)] ............ (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 Lin€ 17).......ccccoeuvvvveveces [ corverince. (105,122,643)[ ............ (284,308,817)] ............ (245,078,787)
19. Cash, cash equivalents and short-term investments:
19,1 BEOINNING Of YEAT.....cvvrurietueerisnreisieeess st seess st ss bbbttt ssssnes | sesiesstanns 218,303,339 | ...oonverens 463,382,126 | ......c.cco.s 463,382,126
19.2 End of period (Line 18 plus Line 19.1)................ 113,180,695 179,073,308 218,303,339
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of @QUILY SECUMHES..........ccvuevueicreissisciseie ettt st b bbb s st senans | svsessessssans 23,716,601
20.0002  EXChange Of bt SECUMLES. .........c.ccveiveieicirie ettt st b s s bssnns | oebesassassnssaes 5,851,983
20.0003  Stock option compensation (included in L7, L9, @Nd L16.2)........ccccvueiuriueierieeieieiesseiese st ssessesssssssssssssssens | sessessessesans 5,840,400
20.0004  Securities acquired in paid in kind interest payment 403,907
20.0005  Exchange of debt to €qUItY SECUMHES..........cvuerueveeiiiiiiicicie sttt bbb ene s 108,472
20.0006  Securities acquired from liquidation diStDULON.............ocririiririirs st sesees | eereseseeseneeneeeens 99,751
20.0007  Securities acquired from dividends/return of capital diStribUtON. ... | evesressesssnssnens 53,325
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Statement for September 30, 2014 of the GREAT AMER'CAN |NSURANCE COMPANY

1.) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A. Accounting Practices

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

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

would result in differences between NAIC SAP and the state of Ohio basis, as shown below:

State of Domicile 2014 2013
Net income state basis Ohio $ 146,637,582 273,730,253
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Net income, NAIC SAP $ 146,637,582 273,730,253
Statutory surplus state basis Ohio $ 1,355,478,587 1,403,302,522
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Statutory surplus, NAIC SAP $ 1,355,478,587 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 $ (1,206,316)

2. 12 months or longer $ (3,390,701)
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 165,119,937

2. 12 months or longer $ 126,294,561

Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and analysis
of historical payment data, management believes that the Company will recover its cost basis in all securities with
unrealized losses at September 30, 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.
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Statement for September 30, 2014 of the GREAT AMER'CAN |NSURANCE COMPANY

7.) INVESTMENT INCOME

No significant change.

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). On June 11, 2014, the affiliated bond matured and was paid in full.

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 September 30, 2014 was $2,192,224. 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 net unrealized capital gains/(losses) recognized during the reporting period resulting from derivatives was $53,323.
The net realized capital gain recognized during the reporting period resulting from settlement of derivatives was $2,173,967.

9.) INCOME TAXES

No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A. No significant change.

B. The Company paid the following dividends to American Financial Group, Inc.:

Date Amount Type
4/21/2014 $ 150,000,000 Extraordinary
9/24/2014 $ 75,000,000 Extraordinary

C — 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 — C. No significant change.

D. The Company paid the following dividends to American Financial Group, Inc.:

Date Amount Type
4/21/2014 $ 150,000,000 Extraordinary
9/24/2014 $ 75,000,000 Extraordinary

E — M. No significant change.

14.) CONTINGENCIES

No significant change.

15.) LEASES

No significant change.

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

No significant change.
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Statement for September 30, 2014 of the GREAT AMER'CAN |NSURANCE COMPANY

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.

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
a. Assets at Fair Value
Bonds:
U.S. Government and government agencies $ - $ -8 - % -
States, municipalities and political subdivisions - 9,469,709 - 9,469,709
Foreign government - - - -
Residential MBS - 18,174,834 256,520 18,431,354
Commercial MBS - - - -
Asset backed securities - 1,120,427 - 1,120,427
All other bonds - 9,165,011 6,768,677 15,933,688
Total Bonds $ - $ 37,929,981 $ 7,025,197 $ 44,955,178
Preferred stocks 121,207,970 4,220,000 1,220,414 126,648,384
Non-affiliated common stocks 457,444,007 18,714,296 44,407,420 520,565,723
Affiliated common stock - - - -
Other investments - - - -
Derivative assets 64,323 - - 64,323
Total Assets Accounted for at Fair Value $578,716,300 $ 60,864,277 $ 52,653,031 $ 692,233,608
b. Liabilities at Fair Value
Derivative liabilities 11,000 - - 11,000
Total Liabilities at Fair Value $ 11,000 $ - % - 0% 11,000
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Statement for September 30, 2014 of the GREAT AMER'CAN |NSURANCE COMPANY

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 6/30/2014 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 9/30/2014
U.S. Government and

government agencies $ $ $ $ -8 $ $ $
States, municipalities and

political subdivisions - - - -
Residential MBS 261,229 (10,429) 5,720 256,520
Asset backed securities - - - - -
All other bonds 6,323,335 1,735,491 (1,922,928) 632,779 6,768,677
Preferred stocks 1,089,112 - - - 131,302 - 1,220,414
Non-affiliated common stocks 42,983,578 (1,250,000) (350,630) (1,074,253) 4,098,725 44,407,420
Total $ 50,657,254 $ 1,735,491 $ (1,250,000) $ (2,283,987) $ (304,452) $ 4,098,725 % $ $ $ 52,653,031

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 instruments 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

government agencies $ 7,120,513 $ 7110282 $ 7,083,286 $ 37,227  $ -0 $ -
States, municipalities and

political subdivisions 1,087,720,056 1,040,943,386 - 1,053,836,976 33,883,080 -
Foreign government 177,901,276 190,570,533 - 177,901,276 - -
Residential MBS 441,544,506 384,448,241 - 428,824,620 12,719,886 -
Commercial MBS 132,010,308 124,447,409 - 132,010,308 - -
Asset backed securities 314,575,774 311,761,083 - 247,253,767 67,322,007 -
All other bonds 380,460,791 364,881,628 7,491,250 353,610,948 19,358,593 -
Total Bonds $2,541,333,224 $2,424,162,562 $ 14,574,536 $2,393,475,122 $ 133,283,566 $ -
Preferred stocks 187,257,298 182,451,973 157,521,430 23,305,438 6,430,430 -
Non-affiliated common stocks 520,565,723 520,565,722 457,444,007 18,714,296 44,407,420 -
Affiliated common stocks 284,580,000 225,208,075 - 284,580,000 - -
Other investments 82,172,279 80,681,713 - - 82,172,279 -
Mortgage loans 215,549,000 216,642,798 - - 215,549,000
Derivative assets 64,323 64,323 64,323 - - -
Derivative liabilities (11,000) (11,000) (11,000) - - -
Total Financial Instruments $3,831,510,847 $3,649,766,166 $ 629,593,296  $2,720,074,856 $481,842,695 $ -

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

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

There have not been any events subsequent to September 30, 2014, which may have a material effect on the financial
condition of the Company.

23.) REINSURANCE

No significant change.

24.) RETROSPECTIVELY RATED CONTRACTS

No significant change.

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

The provision for incurred losses and loss adjustment expenses for claims arising in prior years decreased by $16 million
and $28 million as of September 30, 2014 and September 30, 2013, respectively (see page Q14).

For 2014, the $16 million decrease in reserves for prior years is primarily attributed to (i) $16 million of favorable
development relating to the directors & officers liability business (other liability — claims made), (ii) $11 million of favorable
development relating to the excess liability/umbrella business, (iii) $6 million of favorable development relating to the
property & inland marine business, and (iv) $6 million of favorable development relating to commercial auto business
partially offset by (vii) $24 million of reserve increase relating to the run-off asbestos and environmental reserves (see Note
33).

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

In the third quarter of 2014, the Company recently completed an internal review of its asbestos and environmental (“A&E”)
exposures relating to its run-off operations. The review was undertaken with the aid of a specialty consultant and outside
counsel. As a result of the study, the Company recorded a 2014 third quarter pre-tax charge of $23.7 million, net of
reinsurance recoverable. At September 30, 2014, the Company’'s A&E reserves were $289.7 million, net of reinsurance
recoverable. At that date, the Company’s three year survival ratios, excluding amounts associated with settlement of two
large asbestos claims, were 14.5x paid losses for asbestos reserves, 5.9x paid losses for environmental reserves and 9.8x
paid losses for the total A&E reserves.

34.) SUBSCRIBER SAVINGS ACCOUNTS

No significant change.

35.) MULTIPLE PERIL CROP INSURANCE

No significant change.

36.) EINANCIAL 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?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?
If yes, date of 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?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.
United Teacher Associates, Ltd., previously the parent of United Teacher Associates Insurance Company ("UTAIC"), was merged out of existence

s0 UTAIC is now a direct subsidiary of Great American Financial Resources, Inc.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

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?
If yes, attach an explanation.

Not applicable

Yes [

State as of what date the latest financial examination of the reporting entity was made or is being made.

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.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Ohio Department of Insurance

Yes[ ] No [ X]
Yes[ ] No[ ]
Yes[ ] No [ X]
Yes [ X] No[ ]
Yes [ X] No[ ]
Yes[ ] No[X]
] No[X] NAT[ ]
...... 12/31/2011...........

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with Departments? Yes [
Have all of the recommendations within the latest financial examination report been complied with? Yes|[
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?
If yes, give full information:
Not applicable
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?
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?
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?
(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?

If the response to 9.2 is Yes, provide information related to amendment(s).
Not applicable
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17.2

17.3
17.4

17.5

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
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[
If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 197,957
PART 1 - INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [X]
If yes, give full and complete information relating thereto:
Not applicable
. Amount of real estate and mortgages held in other invested assets in Schedule BA: [T 7,402,915
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
S 8,245,500 SN 0
S 0 § e 0
$ s 482,784,411 L I 509,796,866
OO 0 SN 0
Mortgage Loans 0n Real EStALE...........ccoc.cvueiieiiecieciecec et $ 30,444,287 $ o 29,636,026
All Other $ $ .. ...20,365,516
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 t0 14.26)...........ccccoeovivrenrenne S 544,203,035 L I 559,798,408
Total Investment in Parent included in Lines 14.21 t0 14.26 @D0VE.........c..ccooureveeveeieeeieeieeiee e OO 0 SN 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[X]
If no, attach a description with this statement.
See Note 8.
. 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: LS 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: G 0
16.3 Total payable for securities lending reported on the liability page: S 0
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ ]
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
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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
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
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PART 1 - INVESTMENT

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ | No[X]

18.2 If no, list exceptions:
G2956LAA4 Devocator Limited Term Loan 1M Libor Due 3/31/2015
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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)
PART 2
PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[

If yes, attach an explanation.
Not applicable

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.
Not applicable

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ 1] No[X]
If yes, give full and complete information thereto:
Not applicable

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

]

than zero? Yes[ | No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

........ 0.000

Totalceeieeeceeicceiiiees | e XXX

Operating Percentages:

5.1 A&H loss percent 55.3 %
5.2 A&H cost containment percent 114 %
5.3 A&H expense percent excluding cost containment expenses 30.5 %
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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GREAT AMERICAN INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 5 6 7
NAIC Certified Effective Date
Company D Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Reinsurer (1 through 6) [Reinsurer Rating

U.S. Insurers

14157 90-0774320.......... AHRMA EXCHANGE. ...ttt Unauthorized.... | .......... {0 SO IO

All Other Insurer:
AA-1120030......... Berkshire Hathaway International Insurance LTD Unauthorized.... 0

.. |AA-3191281......... .. |Unauthorized.... 0..
AA-1460018......... Catlin Re SWItZEMaNG LTD......c.cuuiirieerrieieieiseissiseiesiseisessessess st Unauthorized.... 0
AA-3190060......... Hannover Re (Bermuda) LTD Unauthorized.... | .......... 0
.. |AA-1127218......... Lloyd's Syndicate Number 1218. .. | Authorized 0..

AA-1120156......... Lloyd's Syndicate Number 1686 Authorized........ | cooeee 0
AA-1120157......... Lloyd's Syndicate Number 1729 Authorized........ | oo (1SR ISR
AA-1120124......... Lloyd's Syndicate Number 1945 Authorized........ | coooeee. [0SR ISR
AA-1120104......... Lloyd's Syndicate NUMDEr 2012..........ccoeueviieiiesieeeee et Authorized........ | ...c..... 0.evevieees | e
AA-1120114......... Lloyd's Syndicate Number 2014 Authorized........ | cooeene. O | e
AA-1120158......... Authorized........ | oceuee. [0SO PR
AA-4530001......... Unauthorized.... | .......... (0SS ISR
AA-3191256......... Unauthorized.... | .......... [0SO IR
AA-3774146......... Rembrandt Spc LTD Unauthorized.... | .......... (0 ST IR
AA-31908%.......... Snap-On Securecorp INSUrance Co LTD.......ccoeieeiieriicreieiseessee e Unauthorized.... | .......... 0oeveviees | e
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerft Year PriorsYear Currest Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.........coocvvrrnrinrincinnes AL|...... [T T 12,468,193 | .ooovvenneen. 13,874,054 | ..o, 2,944,256 ...7,410,726 20,543,766 | ...ccoovvvenee 23,193,662
2. Alaska.......ccoovieeiiieiiieinnn AK|....... Lo | e 1,159,237 | oo 1,136,167 | o 156,367 200,787 | .... 3,955,245 | ..o 1,745,837
3. ANZONA...s AZ|..... [T T 11,907,072 | oo 11,208,570 | .oovvrrvrnnn. 3,420,919 | oo 2,271,385 | .o 22,823,768 | .....covvone 19,169,037
4. Arkansas..........cccceeereeiinnas AR |...... | IS EOOTT 17,985,425 | .......cooe. 22,698,092 | .covvviriinnne 9,959,206 4,835,762 13,578,720 | .cevvvevee. 30,453,997
5. California........ccoeeermeererirniins CA|.. Lo | e 101,462,017 | ..oovvvrnvene 86,651,978 | ....coovvenee 54,333,103 28,058,794 | .... 146,259,532 | ............. 148,495,433
6. Colorado........cceeververerrernne. CO |....... ISR RO 23,935,006 | ...ovvvrenee 27,023,690 | covervrnne 27,196,205 | ..oovvvnvnee 42,795,786 | ..ocovvnvnee. 20,288,004 | ....covenve. 32,257,036
7. ConnecticUt.........ccourruriunnnnn. CT|.coen. PO SR 6,150,210 | coovvrrrinnees 7,504,033 | oo 1,806,090 1,367,740 11,063,261 | ..ccovvvnnee. 12,472,079
8. Delaware.........ccccovererrrennenn. DE | oo [ ESOUO ET 26,448,138 | ...ccoevenne. 24,150,803 | ...ccooevrvne. 5,572,808 1,114,896 | .... 52,635,328 | ............... 49,411,469
9. District of Columbia................ DC|....... Lo | e 5,736,145 | .ooovviiinns 4,264,728 | ....ccoovvvene. 2,569,956 | ..coocrencrinnenad 685,509 | .ooovveniinne 6,091,115 | oo 5,648,956
10.  Florida.....cccoovverenriereeeeenee FL | i [ A4 | 43,643,145 | ... 19,874,233 17,301,958 61,141,278 62,401,069
11, GEOrgia.....oocveevevverneirnerne GA [ i [ ..31,622,053 | .... ...29,482,717 ....10,095,253 ...7,680,442 ...21,471,537 ....30,945,533
12, Hawaii......ccoocoovvnrenrnreneee H Lo | e 4,386,624 | .......cooe..... 4,187,450 | ooovvveene 4,836,055 2,541,291 | oo 7,559,626 12,014,789
13, 1daho...ccovcivecncineineiineineeee D i Lo | s 4,492,357 | oo 3,950,736 | .ovvvrireiinee 1,074,516 1,495,094 4177585 | oovvvrerinnn 3,447,708
14, 1NOIS.......vverreerrrerienrienernnrnnne L | s [ ....164,007,836 | .... .182,009,295 ....89,725,867 ...479,845,531 ...78,018,563 | .............100,125,164
15, Indiana.......cccoocvververrncrnennend N i [ESUPOO T 59,131,599 | oo 68,256,763 | ......covvenee 20,417,868 146,721,736 | .... 21,156,752 | .ooovvereiene 22,419,573
16, 1OWa. oo A [T T 98,154,800 | ............. 124,436,776 | ............. 143,117,786 | ...ccee.e. 124,473,055 | ............... 43,232,502 | ..cooeveene. 39,843,351
17, Kansas.......ccveeverinsevrnennennn. KS|...... [ ESUPOO T 75,009,000 | ...ocooneennes 87,320,473 | ..ovvvine 68,208,200 ...104,708,695 26,797,674 | ..o 27,730,783
18.  Kentucky......coooovvverrerrieciinens KY |[....... PO 11,396,375 | oo 10,334,294 | ..o, 3,397,324 | oo 5,831,665 | .... 13,769,404 | ............... 14,045,129
19.  Louisiana.........coccuvevveernernnennn. LA|...... [OOSR 7,828,542 | ..covvrenn. 10,971,414 | oo, 8,256,694 | ... 12,862,370 | .ocvvcrrrenes 5,337,396 | .ccovvirnen 13,000,701
20.  Maine.....cooverreririeieienne ME ... Lo | e 1,814,696 | ...cooovvvneee. 1,484,626 | ....coovvvrenne. 301,964 193,336 705,576 | oo 773,951
21, Maryland........cocovvvrvrineninnnnn. MD|.... [ ESUPOO T 16,254,889 | ....cvvvunee. 14,746,751 | ..oovvrrrnn. 5,508,555 ..3,367,519 | .... 26,439,929 | ....covvveneee 25,708,155
22.  Massachusetts..........cccoceeue.. MA | ... [P O 18,260,495 | .....ccoouc.... 14,810,308 | ...covvevenvne. 7,825,888 | ..coovvinne 5,117,630 | .coovvrennen. 20,187,799 | ..coovrrienn 22,767,672
23, Michigan........ccccovvevvierereinnns Mi|....... Lo | e 40,438,077 | oo 37,972,929 | .o 14,743,943 ...149,163,677 35,299,013 | oo 38,987,064
24, Minnesota........c..coocvmrrnee. MN | L [P T 39,299,454 | .............. 47,185,407 | ..ccovvvene. 33,340,856 21,516,457 | .... 32,508,188 | ......covvenee 29,127,642
25, MisSiSSIPPi.....cccerererrrreerennen MS | o | ESSSTNS EOTRR 6,587,355 | .oeerriiernne 7,149,809 | ...ccovveeve. 2,725,754 | ....oocven 8,692,293 | ...covvine 10,214,258 | ............... 12,161,849
26.  MiSSOUM.....oconrrrnrernrinerneen MO [ PO T 76,616,541 | oo 81,488,911 | ..oovveene 44,829,630 ...102,575,900 28,938,238 | ...ccovvvene 39,290,117
27. Montana........ccccoeeeervreeen. MT | i Lo | e 2,948,520 | ....cccoovueene 2511719 | e 1,202,861 1,122,976 | .... 4,812,140 | .oovrvrrnee. 6,170,594
28.  Nebraska.......cccooeermeernennncn . NE [ i [P T 50,757,339 | .covrvrinne 61,753,985 | ..ccovvvienee 16,865,616 | ...ccoovvenee. 57,822,059 | ...cccovevnnee 25,686,833 | ..ccoovviene 19,504,345
29. Nevada.........ccoeovrvevvrvceen. NV | s  ESSSTNS EOTR 6,554,109 | ..oovvvrrnnee. 7,011,245 | oo 2,683,277 1,978,386 15,444,872 16,366,379
30. New Hampshire..........ccceoee.. NH| .. [ ..1,272,895 | ... 998,419 | oo 114,038 1,372,275 2,694,486 | ....oovvennenn. 2,848,582
31. New Jersey.....oooevveeeceee . N | i I 22,043,406 | oo 17,032,330 4,932,969 6,128,533 28,578,067 28,501,523
32, New Mexico........cooccrnernee. NM | e PO SR 3427175 | oo 3,060,661 | ..coorrenrennens 617,203 999,144 3,011,990 | oo 3,124,928
33.  New York..... SNY [ [ ..53,570,537 ...46,940,166 ....19,270,297 12,937,467 ...62,701,437 ....61,127,080
34.  North Carolina.........c.ccceceee.e.NC | . [ 22,218,464 22,553,020 | ..ovverrrnnnns 6,631,470 8,942,731 25,110,814 28,822,913
35.  North Dakota..........ccccceeeeeeee.ND | .o [ 64,970,875 79,538,457 | ..ooveienn 26,392,804 21,454,122 23,491,205 38,465,059
36.  Ohi0...covvreereneenernernennen OH [ [ ..34,001,543 | .... ...30,899,593 ..7,823,587 .27,593,608 ..24,765,719 | ...............21,969,014
37.  Oklahoma.......cccocvevimrirenen . OK | oo [ ESOU ET 14,119,451 | oo 13,601,624 18,476,513 | .... 12,196,361 | .covevevee. 10,132,772
38, Oregon......coeveenreneeinennn. OR [ i [P PR 8,518,407 | ooovvvveirnes 7,608,882 | ..coovvririnne 1,231,381 | v 2,658,093 | ..coovvvnnne 14,571,892 | .ccovvrnnee. 12,797,908
39.  Pennsylvania.........ccccoeconeee . PA | i PO 28,918,938 | ...ccovvenne. 24,805,800 | ....coovvenee 10,891,393 | ..covverrrnee. 7,250,514 | .... 34,409,148 | ......ceoone. 36,559,635
40. Rhode Island...........c.cocconeen. R e Lo | e 281,114 | o 2,265,885 | ...oovvererinn 3,393,254 | ..o (207,874)| ... 2,015,924 | .o 3,989,666
41.  South Carolina..........c...ce..e...SC | ..c.. Lo | e 7,293,127 | oo 9,215,864 | .ooovvvreiinn 3,905,234 | oo 2,164,552 | coovvirnne 1,070,820 | ...cooovrnneee. 5,511,787
42.  South Dakota..........ccceceerereree.SD | e [ ESUPOO OT 94,068,181 | ...cvvvvncee 106,092,215 | ....ccconeee. 18,501,213 41,616,108 28,985,498 | ... 27,383,985
43.  Tennessee.......couwcvmevnecen. IN | i, Lot | e 8,494,631 | .oovvvrnne 9,248,673 | oo 349,109 | .o 2,693,403 | .... 16,012,211 | oo 15,435,704
44, TeXaS.coereneenernernernee TX | s [ ESUPOO P 68,363,252 | ...ocoovvirnes 58,334,828 | ............... 27,255,814 | ....cccovvennee 36,939,517 | coovvrrirnnee 74,760,055 | ...ccoovvveneee 82,996,769
45 Utah....coooooninencncnccnlUT [ Lo | s 4,873,101 | oo 3,594,782 | oo 1,598,177 | oo 756,879 | oo 7,042,775 | oo 8,748,455
46.  Vermont..........cccoeeerveveveeeenn VT | Lo | e 354,728 | e 307,249 | oo, 79,858 | oo (32,281)] ... 425,802 | coovireriien 482,402
47, Virginia.....ocoocveeerenenerennenn VA | PO O 13,069,175 | ..cooovvennen. 10,245,702 | ...coovevnnene. 1,911,149 | e 9,945,890 | ....ccoouunee. 22,928,017 | ccovveriene 23,943,661
48.  Washington........ccoevvveee WA | | ISR ORI 16,178,547 | c.ovvvvne 15,553,020 | ..ocvvvvvrnne 9,408,255 5,120,993 32,310,813 | covveine 33,998,194
49.  West Virginia.........coocoveeee . WV | i Lo | e 2,667,864 | ..cooovrenne 2,776,298 | .coooevvrrirens 332,018 | oo 1,128,386 | ...cooovvenne. 2,168,659 | .oooovrrrienn 2,160,093
50.  Wisconsin......cccoeeevveeeneee W i Lovoees | e 40,484,649 | ... 41,677,966 | ............... 27,233,968 | ......cocene. 43,951,410 | ..ce0ver.e.28,301,119 | e 41,234,730
51, Wyoming......cooconmeermermennen WY | L Lo | e 2,629,492 | .ccoovviniinne 2,229,846 | ..coovvreriinene 880,865 L A,754,000 | 2,173,660 | e 1,938,927
52.  American Samoa..........cc......;AS | ....... N........
53, GuaM....covvverernirerrerienenenn GU | Lo
54.  Puerto RicO......ccocovvrvreneenn. PR | L.
55.  US Virgin Islands..........c.c....VI | ... Nevoroo | e .0 .0 .0
56. Northern Mariana Islands......MP]|....... Neiioer | e (01 0 0
57. Canada........oomnnirninnncs CAN |...... [ ESTO T 44,261,660 | ......cccon.. 41,663,956 | ..coovvvvnee. 12,065,651 | ...coovvenne 23,336,248 | ...cooovvennes 48,255,955 | .....ccouune. 58,870,466
58.  Aggregate Other Alien............ (O 1 D00 N [P 822,283 | oo 1,048,055 | ..o 67,817 | oo (391,512) | ovvovrierines TT4672 | oo 790,851
59, TotalS.....cocvrereiriririincicies ()53 | e 1,523,710,110 | .......... 1,590,636,518 | ............. 808,482,453 | .......... 1,620,353,995 .1,284,938,094 | ......... 1,411,876,323
DETAILS OF WRITE-INS
58001. GBR UNITED KINGDOM............ | ..... XXXeoroe 308,915 [0 766,503 | 023,319 |00 33,862 | 497,218 | .o 692,234
58002. HKG HONG KONG, SPECIAL AL ... XXX..... 540,000 | .0 [ 86,823 | ..o 56,231
58003. NLD NETHERLANDS......ccooooccccc | . XXX | oo 223,994 | i AT5557 | (499,019) | oovvvvccree (443,763) | oovvereee 157455 | oo 29,629
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXX | voreereinerinnns 235,876 | .ooverericrinene 23,314 | s 3517 | o 18,389 | .o 33176 | v 12,757
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... 2,0 S [ 822,283 | .o 1,048,055 | ..o 67,817 | oo (391,512) | o TT4,672 | oo 790,851
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for September 30, 2014 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
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 September 30, 2014 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »
AAG 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 Insurance Company *
UTA Acquisitions, LLC
Great American Holding, Inc.
Agricultural Services, LLC
United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)

Livestock Market Enhancement Risk Retention Group * »

American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Summit Consulting, LLC
Heritage Summit Healthcare, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

o

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
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
OH 45-0252531 67083
MD 52-2179330
TX 58-0869673 63479
TX 47-1933937
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
FL 59-1683711
FL 59-3385208
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement for September 30, 2014 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.4%) 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 September 30, 2014 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE Y

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

[4%9)

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliaryfto Reporting| Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
MSI%?JZ n Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
(S 31-1544320 | 0............. 0000944707 |NYSE............... American Financial Group, INC........cccocceevvieivrenneienensieneseisniens | OHursiiei [UDPuis | e Ownership......... | v 0.000 | .o 0.....
(S 31-6549738 | 0............. (OISR IR American Financial Capital Trust Il American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ 16-6543606 | O............. 0 e American Financial Capital Trust Il American Financial Group, Inc. Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
[ 16-6543609 |0............. [0SR BOST American Financial Capital Trust [V.........cccccvevenininenneeens American Financial Group, InC..........cccocvvveerieniennnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ 31-0996797 |0............. (R BOS American Financial Enterprises, INC..........ccocvvereerirenneenenreineenens American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ 31-0828578 |0............. (SR BOSTR American Money Management Corporation American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[0S 27-1577326 | 0............. 0uierrreiees | e American Real Estate Capital Company, LLC...........ccccovveiieinnnen. OH.......... NIA........... American Money Management Corporation.................. Ownership......... | ... 80.000 |American Financial Group, Inc.... |0.....
(S 27-2829629 | 0............. 0ueierreeiee | e MidMarket Capital Partners, LLC American Money Management Corporation.................. Ownership......... | ... 65.000 |American Financial Group, Inc.... |0.....
(S 41-2112001 APU Holding Company American Financial Group, INC........cccouevvienniinninns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
23-6000765 American Premier Underwriters, INC.........ocvervienicnneieenines APU Holding Company..........ccccererrrineeireinsniernseenns 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 (07217 =R o 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............. [0SR BOST Pennsylvania Lehigh Oil & Gas Holdings LLC PA.......... NIA.......... Lehigh Valley Railroad Company...........c.ccceveereenennn. Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
(S 20-1548213 | 0............. (0SSR IO Magnolia Alabama Holdings, Inc DE........ NIA........... American Premier Underwriters, INC........ccccocovrirunnn. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
(S 20-1574094 | 0............. 0ueierrrieiees | e Magnolia Alabama Holdings LLC...........ccccccviienirinninenieenieienns AL......c... NIA........... Magnolia Alabama Holdings, INC..........cccoeevviiininicinnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ IS 46-1852532 | 0............. 0ueereieiens e Michigan Oil & Gas Holdings, LLC.........ccccoevevierereireeieeiesiennns Ml........... NIA........... American Premier Underwriters, INC............cccccvviivnne. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
(O 46-1480078 | 0............. [0 I Ohio Oil & Gas Holdings, LLC..........ccovrnrnieireirieieessissesennins OH.......... NIA........... American Premier Underwriters, INC...........ccccovevevnene. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[0 13-6021353 | 0............. [0TSR The Owasco River Railway, INC.......cccooverinieinrisieessseeins NY.......... NIA........... American Premier Underwriters, INC............cccovevevnene. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ I [ 31-1236926 |0............. 0 e PCC Real Estate, Inc American Premier Underwriters, INC..........cccccvuvrrirenenne Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
[ [0 76-0080537 |0............. [0S PCC Technical Industries, Inc.... American Premier Underwriters, INC............c.ccvevevneee. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ [ 31-1388401 | 0............. [0SR BOSTR PCC Maryland Realty COrp........ccoeueurireemuneenemnieereeseseereeneeeeeeneenens PCC Technical Industries, INC.........c.cocvvevrerrereeinenes Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ [ 06-1209709 | 0............. (R DO Penn Central Energy Management Company............ccoeeurcenincnncs DE......... NIA........... American Premier Underwriters, INC..........ccocoeeririenenee Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ (0 23-1537928 | 0............. [0SO I PeNN TOWETS, INC.....veeieitceceeeee e PA...... NIA.......... American Premier Underwriters, InC..........ccccccovvvvnnne. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neiires | e s (S 46-3246684 |0............. (0SSR IR Pennsylvania Oil & Gas Holdings, LLC...........ccccoevevnirienirenrininns PA.......... NIA........... American Premier Underwriters, INC........c.ccooovrievnnen. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
23-6000766 Pennsylvania-Reading Seashore LiNES...........ccccovvuvvvererrererereienns N NIA.......... American Premier Underwriters, INC..........ccoeevvieunnen. Ownership......... | ..... 66.670 | American Financial Group, Inc.... |0.....
23-6207599 Pittsburgh and Cross Creek Railroad Company............ccocvienrnnnns PA.......... NIA.......... American Premier Underwriters, INC........ccccoeovriiunnnn. Ownership......... | ..... 83.000 | American Financial Group, Inc.... |0.....
23-1707450 Terminal Realty PeNn Co........cvvviinienneiesssse 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..........ccccveremernrnerneirernrserereneinns APU Holding Company..........c.ccocveveinerreerernenrrenenn. | OWNErShip......... | ...100.000 | American Financial Group, Inc.... |0.....
................... Ouevveveene [ O | cereiveieieneeen. | Great American Specialty & Affinity Limited APU Holding Company..........ccccoceereereercneeernreenenenen. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |0.....
31-1446308 . [Hangar Acquisition COrp.........cooeuruerrereerieneeeerenneenens R weeeeeener | APU Holding Company.. . ...100.000 |American Financial Group, Inc.... |0.....
91-1242743 Premier Lease & Loan Services Insurance Agency, Inc................... APU Holding Company..........cccocereieeneenirneeieneeenns i ...100.000 | American Financial Group, Inc.... |0.....
0uvire | e s (S 91-1508644 | 0............. 0ueierrrieiees | e Premier Lease & Loan Services of Canada, INC..........ccccouvvvirievnnnns APU Holding Company.........ccccoueuriieneeeninieersnerenns ...100.000 | American Financial Group, Inc.... |0.....




Statement for September 30, 2014 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliaryfto Reporting| Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
31-1262960 Risico Management Corporation APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-0823725 . | Dixie Terminal Corporation.... . .. | American Financial Group, Inc... . | Ownership. ...100.000 | American Financial Group, Inc.... |0.....
98-0606803 GAI Holding Bermuda Ltd..........cccooeurviririeeiieseceeseeeseeins American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.... |0.....
98-0556144 | 0............. (0SSR ISR GAI Indemnity, LEd........coeviiirieeeiiere s GAI Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
................... Ovvveeneen [ O | e | Marketform Group LImited.........c.eveveceieciciiieesceeeese s GAI Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
................... Ouveveerees [ Qe | ceveeiesessenen. | Marketform Holdings Limited..........vvcvveevieeieieieceeesiseesins Marketform Group Limited............ccccccveeeierrerrcirirennnne. | OWnership........ | ...100.000 | American Financial Group, Inc.... {0.....
98-0412245 | 0............. [0SR IR Lavenham Underwriting Limited Marketform Holdings Limited .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
................... Ouvvverveene [ O [ cveiveveineieeen. | Marketform Limited Marketform Holdings Limited ... | Ownership......... | ...100.000 |American Financial Group, Inc.... |0.....
................... Oueeevreeee [ O [ v, | GabINEte Marketform SL..........oveeicrrinirererceeseeesians Marketform Limited.........cccccovuvererininencrininerenennenee | OWnership........ | ...100.000 | American Financial Group, Inc.... |0.....
................... Ouvvvevvreee | O | eveveveieviennene.. | Marketform Australia Pty Limited Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
................... O [ O | e | Studio Marketform SRL Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
................... 0ccevvveeeeen | O [ veeveeeeie. | Marketform Management Services Limited...........cococoeeevvevieceeee. [ GBR.L.... | NIA........... | Marketform Holdings Limited...............cccccoovevrvnenene. | Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
................... Marketform Managing Agency Limited Marketform Holdings Limited .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |0.....
o 98-0431601 Sampford Underwriting Limited Marketform Holdings Limited .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
= [ O [ e | Queeeeieis e Marketform Trust Company Limited..........cccceverrrererresieiesisiiennes Marketform Group Limited..........ccccevvererirerererieninns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
!\’ 06-1356481 Great American Financial Resources, Inc. American Financial Group, INC..........cccouvvrvrinriennins Ownership......... ...100.000 | American Financial Group, Inc.... |1.....
- (S 31-1422717 AAG Insurance Agency, Inc Great American Financial Resources, InC...........cc....... 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.....

470717079
47-0463747
34-1947042
. |31-1395344
13-1935920

. | Continental General Corporation........... R eveeneeen. | Ceres Group, Inc............ ..| Ownership.
Continental General Insurance Company. Continental General Corporation..............ccoeueeriereerenes Ownership
QQAgency of Texas, Inc Ceres Group, Inc Ownership ...100.000 | American Financial Group, Inc.... |0.....
. | Great American Advisors, Inc................ T .. .. | Great American Financial Resources, Inc.. .. | Ownership. ...100.000 | American Financial Group, Inc.... |0.....
Ownership......... ...100.000 | American Financial Group, Inc.... |0.....

...100.000 |American Financial Group, Inc.... |0.....
...100.000 | American Financial Group, Inc.... |0.....

[ S American Financial Group, Inc........

0084...... American Financial Group, Inc........

Great American Life Insurance Company...........cccovveueeeenirieennnns Great American Financial Resources, Inc

[ I 45-2969767 Aerielle IP Holdings, LLC Great American Life Insurance Company..................... Ownership American Financial Group, Inc.... |2.....
0.. 26-4391696 . | Aerielle, LLC... .| Great American Life Insurance Company.. .. | Ownership. American Financial Group, Inc.... |2.....
0084...... American Financial Group, Inc........ 31-1021738 Annuity Investors Life Insurance Company. Great American Life Insurance Company.................... Ownership American Financial Group, Inc.... |0.....

27-4078277 |0....couve. 0 e Bay Bridge Marina Hemingway's Restaurant, LLC...........c..c.ccoevuuee. MD......... NIA.......... Great American Life Insurance Company...........ccc...... Ownership
270513333 | 0...cvevveee 0 [ e Bay Bridge Marina Management, LLC...........ccccoevvinencrninincrininns MD......... NIA......... Great American Life Insurance Company...........c.cc...... Ownership

American Financial Group, Inc.... |0.....
American Financial Group, Inc.... |0.....

20-1246122 | 0............. (SR DO Brothers Management, LLC...........ccovirirnninineneneeeneeseeeenes | NIA........... Great American Life Insurance Company..................... Ownership American Financial Group, Inc.... |0.....
45-3988240 | 0............. (ISR DO R FT Liquidation, LLC Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
20-4604276 |0............. (0SSR ISR GALIC - Bay Bridge Marina, LLC..........ccccooviviernieerieeeeeenes MD......... NIA........... Great American Life Insurance Company..........c.ccc..... Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
45-5565693 |0............. 0ueierreeiee | e GALIC - Sorrent, LLC.......cuoviieieiieisieieiecesee s FL.....co.... NIA........... Great American Life Insurance Company.............c...... Ownership......... | ... 65.000 |American Financial Group, Inc.... |2.....
31-1391777 | 0............. (0SSR IR GALIC Brothers, INC.........cccvuiieniiieinieeissesieese s OH.......... NIA........... Great American Life Insurance Company............ccc..... Ownership......... | ... 80.000 |American Financial Group, Inc.... |0.....
45-1144095 | 0............. (ISR BUSTTT GALIC Pointe, LLC Great American Life Insurance Company..................... Ownership......... | ..... 65.000 | American Financial Group, Inc.... |2.....
26-3260520 |O0............. (ISR BOSTTT Manhattan National Holding Corporation.............ccceeeerereeririennens OH.......... NIA........... Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... |0.....

45-0252531 | 0............. [0SR BOSTT Manhattan National Life Insurance Company.............ccoerevrrercrnnnns OH.......... A, Manhattan National Holding Corporation...................... Ownership......... ...100.000 | American Financial Group, Inc.... |O.....
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1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliaryfto 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) *
0uorereiree | e [ 52-2179330 (SR DO R Skipjack Marina Comp.........c.eurerrurerereireneeineineeeese e Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 63479...... 58-0869673 . |United Teacher Associates Insurance Company... . | Great American Financial Resources, Inc.. ... | Ownership. ...100.000 | American Financial Group, Inc.... |0.....
0nerres | e s (S 47-1933937 UTA Acquisitions, LLC United Teacher Associates Insurance Company.......... Ownership ...100.000 | American Financial Group, Inc.... |0.....
[ (S 42-1575938 |0............. (0SSR ISR Great American Holding, Inc American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ [ IS 27-3062314 | 0............. 0o e Agricultural Services, LLC Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0urteirrieees | e s [ I 45-4110027 | 0............. 0uerereieiens e United States Commodities Producers LLC...........cccoevevriererreininans MT.......... NIA........... Agricultural Services, LLC.........ccocvueierreniereriisiiennns Ownership......... | ..... 75.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 14084...... 27-4395897 |0............. (ST BOSTTT Livestock Market Enhancement Risk Retention Group............cc....... NV A, United States Commodities Producers LLC.................. Ownership......... | v 1.000 |American Financial Group, Inc.... |2.....
0utrirrins [ e [ 27-2354685 |0............. 0 v United States Livestock Producers, LLC...........cccovvvniirerernininnens NV..ooene NIA.......... Agricultural Services, LLC..........ccovvvniirrernincircrenen. Ownership......... | ..... 75.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 14084...... 27-4395897 |0............. 0 e Livestock Market Enhancement Risk Retention Group..................... A United States Livestock Producers, LLC............c.cccou.... Ownership......... | ..... 99.000 | American Financial Group, Inc.... |2.....
0084...... American Financial Group, Inc........ 35351...... 310912199 |0............. 0 [ e American Empire Surplus Lines Insurance Company.... A Great American Holding, INC...........cocovviniiniiiinnnn. Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 37990...... 31-0973761 | 0............. [0SR BOSTR American Empire Insurance Company American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neiees | e s (S 59-1671722 | 0............. 0uierreeee | e American Empire Underwriters, INC..........cccocoeerieeeieeniieesieeenns American Empire Insurance Company.............cccceevene Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[0SR O GAIl Australia Pty Ltd..........ccoerirririieiieeiesceesee s Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
Oueeerees [, Great American International Insurance Limited..............cccovevnnen. Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 23418...... 73-0556513 Mid-Continent Casualty Company..........c.cccveuevererrenieresirssenenns Great American Holding, INC..........cccocovieveniereinininns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 15380...... 73-1406844 Mid-Continent Assurance COMPaNY...........cocevreeeerrrerreeenreeeseensennns Mid-Continent Casualty Company.............cccrvrverieernens Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 137%...... 38-3803661 Mid-Continent Excess and Surplus Insurance Company. Mid-Continent Casualty Company............cccrvrvvrieernens Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uiririns [ e [ 30-0571535 Mid-Continent Specialty Insurance Services, INC..........coccvvvrreerenee Mid-Continent Casualty Company.........c.ccceervereenen. Ownership ...100.000 |American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 73-0773259 . | Oklahoma Surety Company........... . . |Mid-Continent Casualty Company.. . | Ownership. ...100.000 |American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 95-2801326 Republic Indemnity Company of AMEriCa............ooveueererreeereennnen. Great American Holding, Inc. ............ Ownership ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 31-1054123 Republic Indemnity Company of California...............ccceevrnrieinnnns Republic Indemnity Company of America..................... Ownership ...100.000 | American Financial Group, Inc.... |0.....
59-1683711 . | Summit Consulting, LLC............ . | Great American Holding, Inc. . | Ownership. ...100.000 | American Financial Group, Inc.... |0.....
59-3385208 Heritage Summit Healthcare, LLC Summit Consulting, LLC Ownership ...100.000 | American Financial Group, Inc.... |0.....
[ I 59-3409855 Summit Holding Southeast, Inc Great American Holding, Inc. ............ Ownership ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 10701...... 59-1835212 . | Bridgefield Employers Insurance Company... . | Summit Holding Southeast, Inc.. . | Ownership. ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 10335...... 59-3269531 Bridgefield Casualty Insurance Company. Bridgefield Employers Insurance Company.................. Ownership ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 16691...... 31-0501234 |0............. 0 e Great American Insurance Company American Financial Group, INC..........ccoveverernireerene. Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
0nerirris [ e [ 45-2969767 | O............. 0 [ e Aerielle IP Holdings, LLC Great American Insurance Company............coc.ceevenee. Ownership......... | ..... 37.500 {American Financial Group, Inc.... |2.....
[ 26-4391696 |O............. (SR DO ACHENIE, LLC.....oeecis e Great American Insurance Company..........c.cccveureenenne Ownership......... | ..... 37.500 | American Financial Group, Inc.... |2.....
[ 31-1463075 | 0............. (ISR DO R American Signature Underwriters, INC..........ocooevnenenenienenrnnenne OH.......... DS...ccovven Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[0S 59-2840291 | 0............. (0SSR ISR Brothers Property Corporation.............ccccveeeeenieeniesieseennnns Great American Insurance Company Ownership......... | ... 80.000 |American Financial Group, Inc.... |0.....
(S 20-5173494 | 0............. 0ueierreeiee | e Brothers Le Pavillon, LLC............cccoviininierieeeeseeeeeenas Brothers Property Corporation.............cccccoevvievrinienenns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
(S 20-5173589 | 0............. (0SSR IR Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC.........cccooviivviieniecsieins Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
(S 25-1754638 | 0............. (0SSR IR Brothers Pennsylvanian Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
(I 59-2840294 |0............. (ISR BOSTTT Brothers Property Management Corporation..............ccccevveveeriinnens OH.......... DS Brothers Property Corporation.............ccceeeueveeriiniennnes Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0urrrirrirees | e s [ 20-4498054 |0............. [0SR BOSTT Crescent Centre APartments..........covvverurerieienisseesseeseeseines OH.......... [D1S T Great American Insurance Company..........ccccveeereernns Ownership......... ...100.000 | American Financial Group, Inc.... |1.....
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31-1277904 Crop Managers Insurance Agency, Inc Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-0589001 . | Dempsey & Siders Agency, Inc..... . | Great American Insurance Company. ...100.000 | American Financial Group, Inc.... |0.....
31-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company ...100.000 | American Financial Group, Inc.... |0.....
[ [0SR R [ (0SSR ISR El Aguila, Compafiia de Seguros, S.A. de C.V.....cccoovvvvivnniennnns MEX....... DS....cco.. Great American Insurance Company..........c.ccceverernns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ 0ueeevees [ [ S 0o e Financiadora de Primas Condor, S.A. de C.V......cccovevevvcvriririiennns MEX....... DS...ccoeven El Aguila, Compafiia de Seguros, S.A. de C.V............. Ownership......... | ..... 99.000 | American Financial Group, Inc.... |0.....
0urteirrieees | e s [ I 39-1404033 | 0............. 0uerereieiens e Farmers Crop Insurance Alliance, INC..........ccoveeirivereriersersieienns KS..oonne [D1S T Great American Insurance Company..........cccccoeervennns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ 13-3628555 |0............. (ST BOSTTT FCIA Management Company, Inc Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ 0 [ [ 0 v Foreign Credit Insurance Association NY..oos OTH......... Great American Insurance Company Management..... | ....... 0.000 {American Financial Group, Inc.... |3.....
0uirirris [ e [ 31-1753938 |0............. 0 e GAl Warranty COmMPaNY........c.cvuereerrinrirerreerinsireeseesesesesenesnes Great American Insurance Company............cvceeeeerene. Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
[ (S 31-1765544 |0............. 0 [ e GAl Warranty Company of Florida GAIl Warranty Company............ccuerereucreeenmeeerernnenne Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
[ (1 A [ S [0SR BOSTR GAI Warranty Company of Canada Inc. Great American Insurance Company..........c.cocveueeenenee Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neiees | e s (S 45-5565693 |0............. 0uierreeee | e GALIC - Sorrento, LLC.......cuoveieeeiieisireicieisseeseee e Great American Insurance Company............cocceerrneens Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2.....
[ [0S 45-1144095 GALIC Pointe, LLC Great American Insurance Company Ownership......... | ... 35.000 |American Financial Group, Inc.... |2.....
[ I 61-1329718 Global Premier Finance Company Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ I 74-2693636 Great American Agency of Texas, INC......c.cveveviererinieieseiennne Great American Insurance Company..........cccccvcervennns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 95-1542353 Great American Alliance Insurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 15-6020948 Great American Assurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
American Financial Group, Inc........ 61-0983091 Great American Casualty Insurance Company Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
s 31-1228726 . | Great American Claims Services, Inc................... .| Great American Insurance Company. ..| Ownership. ...100.000 |American Financial Group, Inc.... |0.....
American Financial Group, Inc........ 36-4079497 Great American Contemporary Insurance Company. Great American Insurance Company ...100.000 | American Financial Group, Inc.... |0.....
American Financial Group, Inc........ 31-0954439 Great American E & S Insurance Company Great American Insurance Company ...100.000 | American Financial Group, Inc.... |0.....
American Financial Group, Inc........ 31-1036473 . | Great American Fidelity Insurance Company . | Great American Insurance Company. ...100.000 | American Financial Group, Inc.... |0.....
0nerres | e s (S 31-1652643 Great American Insurance Agency, Inc. Great American Insurance Company ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 22136...... 13-5539046 Great American Insurance Company of New YOrK...........ccccvvuenenn. Great American Insurance Company ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 38024...... 31-0974853 . | Great American Lloyd's Insurance Company. . | Great American Insurance Company. Other..... B 0.000 |American Financial Group, Inc.... |4.....
0uvoeirrienes | e [ IS 31-1073664 Great American LIoyd's, INC.......c.cvvvvevreeiieeeieinseieiessesesessiennes Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0uiriris [ e [ 31-0856644 |0............. 0 e Great American Management Services, INC...........cocovvvereerererennen. Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 38580...... 31-1288778 | 0............. 0 [ e Great American Protection Insurance Company............cccoeveureanee. Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
0uireirees | e [ 31-0918893 | 0............. (SR DO Great AmMerican Re INC.........oeeeureniiieriieeseeeeseesee s Great American Insurance Company..........c.cccveureenenne Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 31135...... 31-1209419 | 0............. (ISR DO R Great American Security Insurance Company............cccoeeveeveeereenees Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 33723...... 31-1237970 | 0............. (0SSR ISR Great American Spirit Insurance Company...........cccocvveeririeennnns Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[0SR R [0 0ueierreeiee | e Insurance (GB) LIMited..........ccouevriiieieiierieeceesce s Great American Insurance Company............cccceeerinens Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
(S 59-1263251 | 0............. (0SSR IR Key Largo Group, INC.........ccevieiriiieniensee s Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ I 34-1607394 |0............. 0001301106 | NASDAQ.......... National Interstate Corporation.............ccoeueeeviveierernnneseieseisenns Great American Insurance Company Ownership......... | ..... 51.400 | American Financial Group, Inc.... |0.....
(S 34-1899058 | 0............. (0 JSRTTRRN EOTRRR American Highways Insurance Agency, INC..........ccoveevrienniennns National Interstate Corporation.............ccccvvveeerrerreirinns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0urrrirrirees | e s [ 31-1548235 | 0............. [0SR BOSTT Explorer RV Insurance AGenCy, INC.........ovueerveieneneineeeeineinnnns National Interstate Corporation.............ccccvveervrerreiniens Ownership......... ...100.000 | American Financial Group, Inc.... |O.....
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98-0191335 Hudson Indemnity, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
66-0660039 . | Hudson Management Group, Ltd... . | National Interstate Corporation.. ...100.000 | American Financial Group, Inc.... |0.....
34-1607396 National Interstate Insurance Agency, Inc National Interstate Corporation ...100.000 | American Financial Group, Inc.... |0.....
0niries | e s [0SR R [ (0SSR ISR Commercial For Hire Transportation Purchasing Group. SC..one. NIA........... National Interstate Insurance Agency, Inc Management..... | ....... 0.000 | American Financial Group, Inc.... |5.....
0084...... American Financial Group, Inc........ 32620...... 34-1607395 | 0............. (0SSR IR National Interstate Insurance Company . National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 11051...... 99-0345306 |O0............. 0uerereieiens e National Interstate Insurance Company of Hawaii, Inc..................... OH.......... [D1S T National Interstate Insurance Company..........c.ccceueene. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0ueriries | e (S 43-1254631 |0............. [0SR IR TransProtection Service Company National Interstate Insurance Company .. | Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 41106...... 95-3623282 |0............. 0 v Triumphe Casualty Company National Interstate Insurance Company. .. | Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 21172...... 86-0114294 |0............. 0 e Vanliner Insurance COMPaNY..........ccuvveerrerenrenemreenensieeereesenennens National Interstate Insurance Company.........cc.cocvevenee Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
[ 0 [ [ 0 [ e Vanliner Reinsurance Limited National Interstate Insurance Company. .. | Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
[ [ 20-5546054 |0............. [0SR BOSTR Safety Claims & Litigation Services, LLC . National Interstate Corporation .. |Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0neiees | e s (S 46-4570914 |0............. 0uierreeee | e Safety, Claims and Litigation Services, LLC..........ccccovierrirrninnnae OH.......... DS.......... National Interstate Corporation.............cccoceeviriveiriennnns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[0S 27-2226948 Pinecrest Place LLC Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ I 871850814. PLLS Canada Insurance Brokers Inc Great American Insurance Company Ownership......... | ..... 49.000 | American Financial Group, Inc.... |0.....
[ I 31-1293064 Professional Risk Brokers, INC..........c.cccvivereeinieieiesseseeisseennes Great American Insurance Company..........cccccvcervennns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
(I 72-1331800 Strategic Comp Holdings, L.L.C..... Great American Insurance Company..........ccoocveuerveinns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0 0 36-4517754 Strategic Comp Services, L.L.C..... Strategic Comp Holdings, L.L.C....cceovvvvvvriiririeirennns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
32-0050970 Strategic Comp, L.L.C........ Strategic Comp Holdings, L.L.C......... Ownership......... ...100.000 |American Financial Group, Inc.... |0.....
31-0686194 . |One East Fourth, Inc...... .. | American Financial Group, Inc... . | Ownership. ...100.000 |American Financial Group, Inc.... |0.....
31-0883227 Pioneer Carpet Mills, Inc. American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....

31-1119320
. |31-0728327

TEJHOIAINGS, INC...vovvviiciee s

Three East Fourth, Inc

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

Ownership.........

...100.000
...100.000

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

Asterisk Explanation

1 Another affiliated company owns 1% or less of the shares.

2 The entity is owned by more than one company within the AFG Group.

3 Great American Insurance Company is the majority member of the Association

4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement for September 30, 2014 of the GREAT AMER'CAN |NSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1o BBttt sssstssssssnnes | sessesssenssesssnsseennenn 808,269 | i (177,328)
2. ....553,858,798
3. Farmowners multiple peril 19,741,768 | .. 7,182,776
4, Homeowners MUILIPIE PEIl.......ciuiieieieeieiciese e sesnes | eoessssessesessssessessssssesessneen . ..217,047
5. Commercial multiple peril
6. MOrtgage QUArANLY........cccciverreieieieeieiesee ettt
8. Ocean marine
9. Inland marine........
10. Financial QUAraNTY..........ccvvvevreiiirieiese et snss

11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made.
12. Earthquake.........cccoevevenreieriesieienns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health

16. Workers' compensation.... ..1,051,8“4;3
17.1 Other liability-occurrence.. ..138,452,367
17.2 Other liability-claims made... ..1565,307,742

17.3 EXCess WOrKErs' COMPENSALION..........coruririerririieireieissieseeseisssessssssessssnss | evressssssessessssnssesnens
18.1 Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability......
21. Auto physical damage
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

. International..
30, WAITANEY. ...t
31. Reinsurance-nonproportional assumed Property............coevveeereereereeneeenees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.

34. Aggregate write-ins for other lines of business. 6,629,265

35, TOMAIS...vuveverererreeerses ettt ...1,303,624,512
DETAILS OF WRITE-INS
3401, Collateral ProtECHON..........cvvveveicireie e | seressesssssssesesssenes 6,362,456 | ....ccovverrrieieriinns (472,740)
3402. Supplemental unemployment... .266,808 | .. 155,012
3403, s w0 | 0

3498. Sum. of remaining write-ins for Line 34 from overflow page 0 | 01...
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34)......cccvuvniunimnrinniiinriinnins | sevrssresserssnesneseens 6,629,265 | ..ooiiviiniiniiia (317,728)

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
............................................ 407,550 779,864
 AEA INES....oeeicveecs et ssssesesssesssnens | svssesesssssssesssssnsessesensenss 003,090,989 | ovviiiiiiieieseec s 827,930,100 966,082,944
. Farmowners MUIIpIE PEril...........ccccviveveiiieicieceeie e | cevsesenssssnsessesssessseesenssnss0,009, 775 | v 18,756,577 ....19,460,839
. Homeowners multiple peril... .

. Mortgage guaranty

1
2
3
4
5. Commercial multiple peril.
6
8
9

. OCBAN MAINE......cocvieeeeeeeieeete ettt ettt ses et esae e tes s sss st sesastesesenassenntenens | stesessesssessssssessesesenssessenantanas 1,980,399 | oo 4,580,231 | oo 3,852,058
. Inland marine........ ...25,909,373 25,120,413
10. FiNaNnCial QUAIANEY........c.ccviveireiiiieie ettt sssessessessssssses | svsesssssssesssssesssssssesssssssessesssssssessessesssQ | veviesssssssessssssesessssessessesssssssessessssesee

11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake........ccccoeveiveveveiercirieienns
13. Group accident and health.............ccccueiriiecsceee s
14. Credit accident and health
15. Other accident and hQalth............ccviiiieininenneeee e | cerereesssieiessseenenessessnessessssssssenni | eeineiieses sttt
16. Workers' compensation.... ....858,889
17.1 Other liability-0CCUITENCE. ......cou vt ssesssssssessssssenss | enessesssssssesssssssensessssenens i D29DO2, A48 | ot 150,594,993
17.2 Other liability-claims made
Excess workers' compensation

..877,534
28. Credit.....ccovererrrnne, IO I ..29,177,051
29. International..
30, WAITANEY.....civcicitecee ettt ans
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........

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

34. Aggregate write-ins for other lines 0f DUSINESS...........ccccvriiveeiieeiniieeeieieins | i 2,360,631 | ..o 6,312,474 | ..o (294,040)
35, TOMAIS....vuvevereriscie sttt ettt ettt | srestensns st ens st 914,421,389 | .ocovevererreeeerine 1,523,710,110 | coovvererereiererireienne 1,590,636,518
DETAILS OF WRITE-INS
3401, Collateral ProtECHON..........covvevveieiiieie et sssesssens | svsessssssses s ssses e ses s sssas 2,240,199 | oo 5,980,728 | ..o (504,957)

3402. Supplemental unemployment
3403.

3498. Sum. of remaining write-ins for Line 34 from overflow page. .0
3499, Totals (Lines 3401 thru 3403 plus 3498) (LINe 34)...............ooooomsom | o 2360631 | oo 6312474 | oo (294.040)
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Statement for September 30, 2014 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

1419

1 3 4 5 6 7 8 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 Year-End Loss and LAE Loss and LAE Total 2014 LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2011 + Prior..ces | e 533,978 | ...................822,059 | ....ccoouu.... 1,356,037 | oo 181,299 | i 6,073 | oo 187,372 ......9,763 (93,979 o (4,750
2. 2012u s [ e 120,671 | oovoveeeeeenn223143 | . 343,814 | oo 63,053 | i 2,830 | oo 65,883 | .o 98,601 | oo 2,502 | oo 171,082 | 0000 272,186 | s 40,983 | .o, (46,729)| oo, (5,746)
3. Subtotals
2012+ Prior...ccco. | coeeeicennad 654,649 | .............1,045202 | ................ 1,699,851 | oo, 244,352 | oo 8,902 | ..o 253,255 540,509 130,213 (140,709) | oo (10,495)
4, 2013 s | e 312,748 | .o 416,059 | 728,806 | ..coovreran 291,582 | oo, 20,211 | oo 3M117% | 140,923 | .o 12,553 | oo 268541 | i 412018 | 119,758 | .o (124,753) | coovvervreren. (4,995)
5. Subtotals
2013 + Prior....c.c. | covoererieinaad 967,3% | ................1,461,261 | ................ 2,428,657 | coovrerrirnnns 535,935 | oo 29,113 | oo 565,048
6. 2014 [, .0 S [ 4.0 ST IS .0 T D0, S [ 280,637 | .o, 280,637 | ..o D0, S [P 249518 | .ooooreiren 427,802 | oo 677,320 |, XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...oocevee | v, 967,39 | ...............1,461,261 | ............... 2,428,657 | .occvvverrerrnn 535,935 | i 309,750 | ovvveerriererns 845,685 | ...ccveveveee 681,432 | oo, 274,337 | ................1,569,669 | ................2,525,438 | ....c.ceevvirernen. 249,971 | .o (265,461) | ovovvveerriirnnns (15,491)
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 | .oevvveveaee 1,403,303
L P 258 % |2. oo (18.2)% (3. wovveererrerrren. (0.6)%

Col. 13, Line 7

Line 8

Ao (1.1)%




Statement for September 30, 2014 of the GREAT AMER'CAN |NSU RANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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 91 2 01 44 900000 3 =
* 1 6 6 91 2 01 4 45510000 3 =

* 1 6 6 9120143650000 3 =*
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Response

NO

NO

NO

YES




Statement for September 30, 2014 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Equities and deposits in pools and asSOCIatioNS............cccceieueirecreiieesieesseesssesesssssessssnnes | cvvvssresesinnens 5,294,667 | ..oocvvvrveeirieeeeneenn0 | e 5,294,667

2505. Other assets and receivables

2508, NANGIDIES ... e
2597. Summary of remaining write-ins for Line 25

.13,094,500

.......... 10,169,140
.......... 28,558,306

..13,094,500
............... 10,169,140
............... 23,263,639

Additional Write-ins for Schedule T:

States, Etc.

1

Direct Premiums Written

Direct Losses Unpaid

Active
Status

2
Current Year
to Date

3
Prior Year
to Date

Direct Losses Paid (Deducting Salvage)
5

4
Current Year
to Date

Prior Year
to Date

6
Current Year
to Date

7
Prior Year
to Date

58004. VGB BRITISH VIRGIN ISLANDS
58005. SGP SINGAPORE......................
58006. GTM GUATEMALA...........ccooee....
58007. GER GERMANY.........cocoonrrumrrenns
58997. Summary of remaining write-

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

Q16




Statement for September 30, 2014 of the GREAT AMER'CAN |NSU 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 PHOK YEAI........c.cviiiieieiciitis ettt ense s | sestessesssessessesssassesses 48,816,776 | ..covvverreereeierereiee 50,608,585
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION...........cvreiiriieiieicei sttt b st b s eneses | sbessebssessessesssessesse s s s st s bt enae 0 [ e 0
2.2 Additional investment made after acquisition. 2,862,157 4,280,646
3. Current year Change iN BNCUMDIANCES. ..........coueuiieiiiieieeieisstesseisiess st sss st s st s s st s s es st ensesnbensanss | stessessssessessessnssssesses st ensesesnsenae 0 [ e 0
4. Total gain (loss) on disposals............ 192,034 5,733,384
5. Deduct amounts received on disposals............ccceerierenriinnens 517,034 9,460,140
6. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.ewererurirriereieieeseisere s iesssssssssessessssssessssesssssess | sessesssssssssessssssssssssessessnsssnssassnes 0 | o 0
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses 0 [ s 0
8. Deduct cUrrent YEar's dEPIECIALION. ...........cccvieveirieete ettt bbb s e s b st et es s s s st sennsesanas | asetesssssessssnsetensnsesssnes 1,813,496 | oo 2,345,700
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8).......ccccevrrerereriinierisiissieessesessssssesenss | coesessesssssssessessssessenns 49,540,434 | .o 48,816,776
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas 0 | e 0
11, Statement value at end of current period (Ling 9 mMiNUS LINE 10).......veueiireriersiiisisessissssesssessssssssesssssssassesssssssessssssssssesses | sesssassesssssssessessssassenes 49,540,434 | oo 48,816,776
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEar...........ccevcuvveveeeseeeeeeseeieeveses | eveeveisesesessessesessenns 148,754,552 | ...cooveveeeei 160,767,605
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cvuevevieeie ettt ettt s et snasnes | sbessessssssessessssesseseeses 73,090,990 | .ovovvvvrieeeeeiee 7,500,000
2.2 Additional investment made after acquisition. ...4,055,290
3. Capitalized deferred INtErESt ANA OB ..ottt sse s ssesssssessenes | sresisssssesssssssnssssessessssessessnssnsessald | cressesissessessssssssssssessssssessessssanes 0
4. Accrual of discount...........cccccoevernnnee .62
5. Unrealized valuation increase (decrease). | e 0| 0
6. Total gain (I0SS) ON GISPOSAIS...........evereiviiiiiiieiieieieee ettt sttt s st s s s sssse s ssnsensensns | stessessssessessesssssssensessssessessnssnessald | sressesiesossessessesssssssesessssessesnsenes 0
7. Deduct amounts received 0N AISPOSAS..........c.ccceicviiirieiieie sttt sss et sesssessssssesesssessssnsesessnses | sesseresssseessnsesessnsesens 12)990,074 | iviiiiiiiiiiceeisieisi 23,568,405
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES..........cvivirieiiiieiecceis e | s 0 [ e 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covovrrininrssirninnens 216,642,798 | oo 148,754,552
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, SUBLOAl (LINE 11 PIUS LINE 12)...e.eeiieeirieiieciseieisecisteie sttt sttt ettt essensssssessentas | sastssssssssssssssssessanens 216,642,798 | ..o 148,754,552
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........cueiiiiieieiiiisieiciseseetssie st sssssassssssssssensesns | sressessssssssssesssssssesans 216,642,798 | ..o 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, DeCEmMBEr 31 Of PHOF YEAI...........cvuiveieiciieie ettt | sestessesssessessessssssenaes 58,184,381 | ..o 48,596,933
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveiiviieiciccsceee ettt b s ensnes | sbessesssssssssessesssbensenas 16,856,749 | ..oooooeeeeeeeeeeeeeeeeen 21,233,525
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 32,620,249 | ..oovieveeeee 30,120,264
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae 0 [ e 0
4. ACCTUAL OF QISCOUNL.......vueeveircicieietsc ettt ettt s s st s s nnbentes | fessessessstessesstensessesnsansessnsnnsanta 0 | e s 0
5. Unrealized valuation iNCTEASE (AECIBASE)..........cuevueieviieiieiiiiieiie ettt et bbbt st bbb enebes | sebessasssssssstessssentessesas (1,474,070) | oo (811,084)
6. Total gain (I0SS) ON AISPOSAIS.......cu.rvererrrrerirrieie ettt se et s sttt st st st ensensnssenss | sestesssssssssessanssnssnssassans 2,104,241 | oo 852,993
7. Deduct amounts received on disposals............. ....27,609,838 40,038,413
8. Deduct amortization of premium and EPrECIALION. ............ccevevieieeieeetree ettt sse s besaes | stessesssessessssssssessss s eseesessnssen 0 | o 0
9. Total foreign exchange change in book/adjusted carrying value....... 0 | e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............veuiurirrieiririreerisee s ssiees | stessesssssssssssessssssssseesessnsessessnsases 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)... 80,681,713 .58,184,381
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e O 0 | e 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cuiieieiiiieieiiiisieseissiesiessssssiessesesssssssesssssssessesssssssenses | srossassesssssssessessssessenas 80,681,713 | 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 PriOr YEAT ..o eeseineeeesstsesseeennes | sreesseseeessssesseneens 3,672,776,136 | .ooovveerreireinns 3,556,886,457
2. Cost of bonds and StOCKS ACGUIMEA...........cccviiveiiriieiiee ettt ae bbbt s st st bessnaesens | sensesesssssesissesesnseans 527,436,535 | cooevevvieeeee 895,124,339
3. ACCIUAI OF QISCOUNL. ..ottt ettt a st s st es et s et et es s ast s ea st esansse s snsstessstessnassasasssssssnansnssnsnsans | stesesissesssssesesnsnsssnes 12,484,156 | ooovveeeeeeeee 14,385,902
4. Unrealized valuation iNCrEASE (AECIBASE).........ccvireiriireriicreieiiee sttt bbbt sesss et bessebessssnaebanns | sebessebessssssessssesesanseaes 32,619,542 | oo (37,645,573)
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 17,915,810 | oo 140,882,406
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.ccvcviiiiriiiiiice et sssaess | sessesesssesessssesessaeens 610,135,515 | .o 877,095,031
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 11,420,779 | oo 15,484,495
8. Total foreign exchange change in book/adjusted CAIYING VAIUE............cccveeveeviirieeieeeeee et sstes s ssssesassens | oevessssssssssssessssssessesassenes (T 0100 161,500
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........covuivueiiiriieieeieee et sees | eserssssssessssssessessssessenas 4,635,758 | ..ovivieeeeias 4,439,366
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccoovrrirrrerierierrieiesesieiseesessessesns | crevesssisssssesissnnens 3,636,977,127 | oo 3,672,776,136
11, Deduct total NONAAMItEEd AMOUNES..........ccciuiiveiciiieieie ettt s ettt st esseses | stessessssessessesse st sttt ent st ntenae 0 | e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)......coieiiuiiuiiiieiiisieiciecteses st essssssessssssessensns | sressssssssnssssessnssneas 3,636,977,127 | oo 3,672,776,136




Statement for September 30, 2014 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20IsO

Book/Adjus:ed Carrying Acquisitions Non-Tradiig Activity Book/Adjus?ed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o INAIC T ():rereneeereresieesssessss s est s st enens s | foeeesssnensstees 2,267,602,634 525,457,214 | ..ovvvreeiinnennn DT83ETTT2 | (11,657,715) | .cvvvrrerriris 2,417,181,844 | .oovvvvrvnns 2,267,602,634 | ....coouvrrvrrennenn 2,203,044,361 | .ccoovrrrrrirrennns 2,408,181,702
2. NAIC 2 (@) eeruerercreeieersses st | sesssienens st 194,624,100 | ..ooooonvcvererriiennns 6,491,000 | .cooorvvvrvrrrrrrrneen 11,047,734 | s (391,739) | cevvvvrrrrircririnane 218,224,721 | oo 194,624,100 | .coooonvrverncriennane 189,675,627 | ..ooorvvverrcrriins 241,650,620
30 NAIC 3 (@)t sttt sttt st ensesns | sesessensensessensansnees 44,529,581 | .o 2,018,288 | ...oooovereriiienennnn 529,221 | e 11,002,363 | ..oooveerreirereerinns 46,685,307 | ..oovererriririnnne 44,529,581 | .o 57,021,011 | oo 38,684,556
4. INAIC 4 ()-verueeearermeeereesseeessseesseesseesss s sss s eess st ss st sess st assssns | enessessssnesssessseed 40,355,152 | oo 8,601,519 | oo 5,493,313 | (IO | — 38,163,052 | ...ovorrerriirrinnne 40,355,152 | ..o 39,713,176 | .o 32,025,549
B INAIC 5 (8)euuueeermeressaeeessseessssseessssessesssesss s sss st sesss s ssssssssss e sssssssssns | sesessssesssnnnesessnessens 5,429,705 |...vvevrrereerseerersereeens (1,004) [ oo (131,352) o (VYL RNT:) | — 15,034,957 | oovvooeeerneririe VA (13 2,881,135 | covverereerneririe 25,670,504
B, NAIC B (2).eeoruerermresiaeerisessisseessssesses s s ssst st essss st ssssss s ssssnins | sisissssssssnssssssssnens 7,395,731 | oo 2,040,139 | .o 3,294,775 | i 6,070,623 | .....coooevrrniiirinienns 7,716,379 | oo 7,395,731 | covveonnnnrirscriininnns 12,211,718 | oo 2,450,587
T, TOtI BONGS.....coiveeriiiriieieireieceieieee e enes 2,559,936,903 544,607,156 | ....ccovvvrirrnnnn 598,591,464 | .o (1,405,567) ...2,743,006,261 | ....oovevrirrrnnne 2,559,936,903 2,504,547,028 | ......cocrvvenne. 2,748,663,518
PREFERRED STOCK
8. INAIC Tttt | arsese et 24,262,884 | ... (OO PTORRTPOPOON § N DOPOROTTOOR RO (36,972) | ...vvvrrrrircririnnne 21,997,245 | ...oovvveerinen 24,262,884 | .....cocooomririienns 24,225,912 | oo 21,999,894
9. NAIC 2.ttt | ersessenens st st neae 121,032,916 | .o 2,000,000 | ..oovovreererrererceeenererenens0 | e (5,259,265) | ...oovererrirrirrenns 118,478,361 | ..oovveveeceinnes 121,032,916 | .o 117,773,651 | .o 102,091,739
10, NAIC 3ttt nnnns | eeseeests et 30,662,341 | ..o O SOOI | [ OO 3,831,159 | oo 30,396,400 | ...oooerernrrrirrirnnes 30,662,341 | ..o 34,493,500 | ...oooererrririrnne 32,236,340
11 NAIC et | st AT72,42 | oo 1,055,466 | ...cvvernrcereerirssecennneniienn0 [ e 131,302 | oo 4,618,390 | ..oooovevrerrnrririneeens 4772142 | oo 5,958,910 | ..oooocveerrrrirreeees 7,997,417
12.
13, NAIC Bttt | ttssst e 0 | oo 0 | om0 | oo 0 | oo 0 | oo (0 PR 0 | oo 0
14, Total Preferred SIOCK. ..ottt ssssssssse st ssssseesss | sesssssssssssssssssssens 180,730,284 | ..o 3,055,466 | ...cooviiniiiiniininnennienenn0 [ (1,333,777) | oo 175,490,396 | ..o 180,730,284 | ..o 182,451,973 | .o, 164,325,390
15.  Total Bonds and Preferred SOCK..........wrvuurrermrrrerreeeenneeesisseeesesesessseesssnesessns | sosseessssesessnnees 2,740,667,187 547,662,622 | .......cconuvererrnnr 598,591,464 | oovooiii (2,739,344) | ..o 2,918,496,657 | ...ooeovrvrvernnens 2,740,667,187 | ..ocoovrvrrereeenn 2,686,999,000 | ....oorrvrvernnns 2,912,988,908
(@)  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§.....80,384,465; NAIC2§........... 0; NAIC3§.......0; NAIC4S...... 0; NAIC5S....... 0; NAIC6S......... 0.




Statement for September 30, 2014 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ce et | e 80,384,465 |......ccoonun. XXX ovotieireineieeneenne | coveineeeneinsnenisens 80,384,465 | ..o 20,593 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YT ........c.vuiuriieireieieiee sttt ssn s essnss | sestessessssessessssnsassens 204,450,674 | covvreerreieieins 529,661,965

2. Cost of short-term iNVESIMENS ACGUITET.........c.cuivueieiiieieicese ettt b s bbb sae b ssbessesans | sbessesssssssseessnsneas 1,060,403,060 | ....oovverrireireinnne 1,652,814,715

3. ACCTUAL OF BISCOUNL. ...t | eebnes s LU NN 0

4. Unrealized valuation iNCrEASE (ABCIEASE)..........vururrurrrreerresreseieeeeseesesseeseessesssesseeseessstsesessessess e ssessessasssessessessasssessessessssssessns | sesessesssssessessssssssessssssesessessnnens 0 [ e 0

5. Total gain (I0SS) ON QISPOSAIS.........c.ccevevieeiiiieisiete ettt ettt a bbb s st bbb b st b s aebe s s sebessnsebenas | suebessssesessssetesesses et st e bnseb et s aeee 0 | o 0

6. Deduct consideration received 0N dISPOSAIS............cc.cvuiviviveieiieiiieie ettt sanes | suessessssessessesnsaneas 1,184,469,270 | ..ovvvveeereeerenne 1,978,026,005

7. Deduct amortization Of PIEMIUM...........ccceiiieirecre ettt bbb b s bbb bbb se b b s s bbb ebessesesnans | srebessssesesissetesenseses s et ebnsebes s eee 0 | o 0

8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 U 0

9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirriiereriereresseesseseeiinies | cvesssnesssssssessssssessenns 80,384,465 | ..oooveeee 204,450,674
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uuiuiieieiiiieieiiisieseissiesiesssssiessesessssansenssssssesssssssessenses | srossassesssssssessessnsassenas 80,384,465 | ..o, 204,450,674
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Statement for September 30, 2014 of the GREAT AMER'CAN |NSU 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, PHOT YEAI).........ciuiueiiieiiieiieiessetes et sss st b bbb bbb s bbb s ss s s e (248,500)
2. Cost paid/(consideration reCEIVEA) ON AATIIONS. .........cvuiurierririeierinsieis ettt s sttt 0
3. Unrealized ValUGtion INCTEASE (AECTBASE)........c.euiurireireiiesiiesseise ettt ettt se bbb se s b8kt a8 s bbb s E bbb bbbt en 0
4. Total gain (10SS) ON tEMMINALION TECOGNIZEM. .......eureueerercereieeeerreeese et seseese et se st et ss st sE e E e E eSS4 E e ekt nee 316,505
5. Considerations received (Daid) ON tEIMINALONS.........c.cuiuiiieireieieie ettt s b8 s bbbt nn 316,505
8. AMOTZALON. .....veveeee ettt 0
7. Adjustment to the book/adjusted carrying Value 0f REAGE IEM..........cviiieeieicc bbbttt 0
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE...........covururiueieeeeieieceeeese ettt sttt ss sttt f bbb 237,500
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7 4 8ot (11,000)
10, DedUCE NONAAMIEA @SSELS. ........ouurveieeiieiiiiiieiii ittt 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ciiiiirieiiesice ettt bbb bbb bbbt bbb st es st bnes (11,000)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE 6, PHIOF YEAI)........vverururerrrerrereersssssessessessssseesesssssssssessesssssssssessssssssessessassssssessessssssssessessssssessessssanes 194,400
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)..........ccccvueieieienieieessee e (148,475)
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c..cccccveverennae 0
3.12 Section 1, Column 15, PriOr YEAI.........oveveeierrieireireiesieieseisssesseesssenees 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccccovveveveenenne. 64,323
3.14 Section 1, Column 18, Prior YEar..........cccueveureveieereireresesereeese e 45,925 18,398 18,398
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c..cccevvevevrinne 0
3.22 Section 1, Column 17, PriOr YEAr..........cceveveveerieeieiserese e sinans 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.ccccvvereinne 0
3.24 Section 1, Column 19, PriOr YEA..........ccevevereerieereisereiesee e esisens 0 0 0
3.3 SUDLOLal (LINE 3.1 MINUS LINE 3.2).....eucviieiciiieieieite ettt st s bbb 284448348 s bbb s bbbt nns 18,398
4.1 Cumulative variation margin on terminated contracts during the YEar............cc.coevevvinrireieineeneersissenneeens 1,865,338
4.2 Less:
4.21 Amount used to adjust basis of hedged item 0
4.22  Amount recognized 1,865,338 1,865,338
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuueeeieieiieeseeie sttt essss s sttt s e85 8 2848884884284 s bRt n ettt en e 0

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

5.1  Total gain (loss) recognized for terminations in prior year.............cccoceveeuviveieinnne 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOK YEAT.........c.cveeiiriieecie s 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ...ttt ettt 64,323
7. Deduct nonadmitted assets 0
8. Statement value at end of current Period (LINE 6 MINUS LINE 7).........vuuiurureririereieiseesrseseeesseseseesessess s ss st ss ettt b bbbttt sienb s 64,323
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Statement for September 30, 2014 of the G REAT AM E RlCAN | N S U RAN C E COM PANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE
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Statement for September 30, 2014 of the GREAT AMER'CAN |NSU 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 1.ttt s s bbb st a bbbt en (11,000)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccoeviuvieieiniceniseeseseis 64,323
3. TOAI (LINE T PIUS LINE 2)..uuvviriircieiieiseieiiieiseieessieie st se sttt s stk s a8 8 £ e A8 0 81 e R e R e s s s s bbbttt an 53,323
4. PartD, SECHON 1, COIUMN B........oouiiiiiiiiiiii bbb 64,323
5. Part D, SECHON 1, COIUMN B.....couvviriiireireieieiie sttt bbbttt (11,000)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiriuiieireieisiieieiiisseietssiete ettt s s8££ s8Rttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16.........ceviiiieiiiitcieiite sttt et bbbt b bbb b bRt bbb bbb b b s bbbt s s aes (11,000)
8. Part B, SECHON 1, COIUMN 13.....couiiiiiieieiiiie ettt 64,323
9. TOLAl (LINE 7 PIUS LINE 8)....ocveveiicveees ettt ettt sttt st s st s st b s e s 28 e e s a2 b A e st e et s s s e bt R et s s s b s e bt s s s b et b st et n e s bt n e baes 53,323
10, Part D, SECHON 1, COIUMN 8........covicviceievciee ettt sttt bbbttt bbb st s e st s s 64,323
11, Part D, SECHON 1, COIUMN ..ottt ettt sttt s bbbt bt bbb s et st s st st n s s b (11,000)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......uiurireiierirrieiseiisseseseessssessssssessessssssessessassssssessessessssssessessasssessessesssssesssssessessassssssessessasssnssessessnssnssessassssssnssessassnssessassnsans 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ooievceeeeceee ettt sttt s sttt s bbb et se b s sttt nen 250,000
14, Part B, SECHON 1, COIUMN 20.........c.cuiueieeieieiesieieeeite ettt ettt sttt s bbbt bbbttt bnee 37,500
15, Part D, SECHON 1, COIUMN 11 .....ouiiivceeiecee ettt sttt bbbt bbb bbb a st s sttt s e baes 287,500
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuririiierireieieciseeeeeesesesee st sesssseess st st ess st ess et a8 e s8££ 888 b st en bt 0
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Statement for September 30, 2014 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCEmMBEr 31 Of PHOF YEAI..........civiveieieieiee et ssssnsens | essessesssssses s sesse e ssssssesaes 38,242,849 | ..o 77,835,117
2. Cost of cash €QUIVAIENES ACQUITE. ........cciueiriieiiiieiieiiisse ettt b st esntes | sbstessessssssessessssestes s snsessenas 42,788,081 | ..o 43,150,551
3. ACCTUAIL OF BISCOUNL........ooieiiiiii bbb | bbbt bbb 0 | oo 0
4. Unrealized valuation iINCTEASE (AECTEASE)........c.cuueireuierireirriiiesieieiss ettt ss st essesesanss | ssebssssssassessessssessesssssssassessesassessesnsansenas 0 [ o 0
5. Total gain (loss) on disposals
6. Deduct consideration received 0N dISPOSAIS..............cccvicveiiriieiiieiesce e sa e ae b be s snas | sesebesssssebessebes s b st sn e 48,534,317 | oo 82,742,819
7. Deduct amortization Of PIrEMIUM..........ccciicieiicte ettt b bbb bbb st et ssaesans | ebsesesssissebassstesessssesesssebessssesesnsebensnseea 0 | o 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE..............cccocucvriiueiiiiesie e eessseiens | cveresss s s ses s sse s sene 0 | oo 0
9. Deduct current year's other than temporary impairment FECOGNIZEA...........cuveururieririeirieee e ssreeeessseens | seseessessesssrsss s ssseesessssessessessnsesssssssnsns 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccevrrirerierreerierieresierieins | cevereesiessss s ssssessenes 32,496,613 | oo 38,242,849
11. Deduct total NONAAMItIEA AMOUNES...........cveurrirrirerieererr et | tesessses st 0 | o 0
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ciiimereinenmensessesesssessesesssssessssssssssssesssseseas
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Statement for September 30, 2014 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE A - PART 2

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

Location 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Building, Land, and Improvement Danbury CT ....12/19/1995 | Danbury. 0 0 0 (1,793)
Building, Land, and Improvement St Loui MO. ....11/30/1999 | Worldwide Building, St Loui 0 0 0 48,976
Building, Land, and Improvement Charleston SC. ....05/01/2002 | Charleston Harbor Resort and Marina. 0 0 0 961,044
Building, Land, and Improvement Stevenville MD ....05/22/2002 | Bay Bridge. 0 0 0 4,474
Building, Land, and Improvement Whitefield NH ....06/01/2005 | Mountain View Gramd Resort LLC. 0 0 0 50,692
Building, Land, and Improvement: Florida City. FL ....09/24/2009 | Florida City Center. 0 0 0 90,096
0199999. Totals. 0 0 0 1,153,488
0399999. Totals. 0 0 0 1,153,488
Showing all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B.JA.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Statement for September 30, 2014 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
Chase Park Plaza Hotel St LOUIS. oottt 08/11/2014.... 4.850 15,000,000 27,048,000
Franklin Marriott Cool Springs. . | Franklin... s 09/24/2014. 4.650 26,080,000 31,400,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All ONET. ... tssssbssess st nisnsienes | cerenes XXX . XXX 41,080,000 58,448,000
Mezzanine Loans
Invitation Homes 4 Euro Libor + 400... IINEW YOTK s 08/28/2014.... 4.250 | oo 1,224,878 900,316 | v 1,589,695
Invitation Homes Rev 4 Libor + 275.... e LINBW YOTK s 08/28/2014.... 3.000 [ . 9,896,823 | ..o 2,933,150 [ .o 12,747,938
0699999. Total - Mortgages in Good Standing - Mezzanine Loans........ 11,121,701 | oo 3,833,466
0899999. Total - Mortgages in Good Standing.... XXX 52,201,701 3,833,466
3399999, TOtAl MOMGAGES. ........vererereceieiaerieetieeteeise it . XXX 52,201,701 | .ooovvvererierinns 3,833,466
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. FLooiriirirens [ 08/13/1999.... | 09/12/12014... | ...ccvvvernees 10,185,509 (U N (V1 POOPOTPRRRORRPORROON | I IO 0 0 0 .10,185,509 | ....cccoevvnneee 10,185,509 |........ 0 0 ... 0
JQH- Murfreesboro........... Murfreesboro...........cveererceirineenne L1\ ST D 08/16/2007.... | 09/03/2014.... | .cooovvvrrrrrrirnnns 45,333 (U I (V1 USROS | I ISP 0 0 (V1 TR 45,333 | oo 45333 |........ 0 0] .. 0
One East Fourth, Inc........ Cincinnati....... ..|12/30/2008.... | 09/25/2014.... 207,241 (1 I 0 0 0 0 207,241 | 207,241 | 0 0] ... 0
Dixie Terminal Corporation| Cincinnati....... . .112/30/2008.... | 09/25/2014.... | ccvovervrrirrinennd 66,533 [V 0 0 0 0 [ ovrererrerrnennnn066,533 | i .66,533 | i 0 0. 0
Wild Dunes Resort........... Isle of Palms 1S CHR PN 03/30/2011.... | 09/12/2014.... | covooevvrrrrrrirnnns 44,838 (1 I (V1 UURRTORPRRRROROON | I ISP 0 0 0 [ o 44,838 | i 44,838 | 0 0] ... 0
Miami Beach Marina......... Miami FL [ 11/22/2011.... | 09/12/2014.... | oo 74,184 0 [ oo, 0 0 0 0 [ o TA184 | 74184 0 0] ... 0
Elitch Gardens.... Denver. co .105/01/2012.... [ 09/12/2014.... | c.oveorvireiciinnes 75,023 (U 0 0 0 0 [ e 75,023 | i 75,023 | e 0 0] .. 0
McHenry Row.................. Baltimore..........ccoecvveieerinciineineins MD..covovins [ e 06/29/2012.... | 09/12/12014.... | covooevvocrrrinne 57,001 [0 I (V1 VORI | I ISP 0 0 0 [ cvverneiieereen 57,001 | i, 57,001 | e 0 0] ... 0
Hotel Palomar.................. Dallas...... X ..112/20/2012.... [ 09/12/2014.... | ceooveorvirieiins 17,340 (U IR 0 0 0 0 [ cvvrrrrerneen 17,340 | i 17,340 | e 0 0] ... 0
Exactware L vt UTeoereen [ e .1 02/24/2014..... [ 09/12/2014.... | ..overrvereirriinnes 53,143 (0 0 0 0 0. 53,143 | ........ 0 0] ... 0
Invitation Homes 4 Euro Litl New York NY o | e 08/28/2014.... | 09/30/2014.... 527,511 [0 IO 0 |0 | 0 0 0 [ s 527,511 527,511 |........ 0 0. 0
Invitation Homes Rev 4 Lib| New York NY.ini e 08/28/2014.... | 09/30/2014.... [ ccvooovvivivririncnens 17,975 O 0 0 0 {1 IR 17,975 17,975 | . 0 0 ... 0
0299999. Total - Mortgages With Partial REPayMENtS...........cccc.  cooeveevveiirerieieeieeiesesie e ssisssssienians .11,371,631 (V1 0 0 0 0 . 11,371,631 | ... 1,371,631 | ........ 0 0]... 0
0599999, TOtAl MOMGAGES. .........veveverrercriairieriereseeieesseinesire eovesiesseeesssesssesssessesss e enesssesessseessenes ..11,371,631 (U [ (V] STSTORION | I [T 0 0 0 LA1,371,831 | e 11,371,631 | ........ 0 01... 0
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Statement for September 30, 2014 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of

Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of C Stocks - Unaffiliated

000000 00 O] Snow, Phipps, & Guggenheim, L.P. Wilmington Snow, Phipps, & Guggenheim, L.P 02/06/2007.... 0 88,321 0 0 0 11

000000 00 0| Snow, Phipps, & Guggenheim II, L.P. Wilmington . | Snow, Phipps, & Guggenheim II, L.P 01/08/2010.... 0 71,251 0 0 0 0.7

722480 ZZ 6| Pineapple Square Properties LLC Sarasota The Isaac Group Holdings, LLC 04/19/2006.... 0 55,636 0 0 0 8.0

000000 00 O] NB Strategic Co-Investment Partners Il L.P. New York . | NB Strategic Co Investment Partners Il LP. 10/01/2012.... 0 223,756 0 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.... 0 649,351 0 0 0 0.4

000000 00 0| Cintrifuse Early Stage Capital Fund I, LLC Cincinnati Cintrifuse Early Stage Capital Fund |, LLC 04/29/2013.... 0 12,617 0 0 0 12

000000 00 0| Solamere Capital Fund Il, LP Boston Solamere Capital Fund I, LP 08/19/2013.... 0 121,500 0 0 0 1.0

000000 00 O] Solamere Capital Fund II-A, LP Boston . | Solamere Capital Fund II-A, LP 08/19/2013.... 0 52,500 0 0 0 16

000000 00 O|Patriot Financial Partners Il, L.P. Philadelphia. . | Patriot Financial Partners I, L.P. 04/30/2014.... 0 300,000 0 0 0 35

000000 00 0] The Cranmere Group Limited London . | The Cranmere Group Limited 05/21/2014.... 0 (1,620) 0 0 0 33

000000 00 0|Bridge Growth Partners L.P. New York . | Bridge Growth Partners L.P. 07/15/2014.... 0 0 49,200 0 0 0.6

000000 00 O] Yukon Capital Partners Il L.P Minneapoli Yukon Capital Partners Il L.P. 07/17/12014.... 0 0 853,337 0 0 17

000000 00 0|OBC Investment Partners, L.P Mason OBC Investment Partners, L.P 07/31/2014.... 0 0 1,468,800 0 0 115

000000 00 O|PWP Growth Equity Fund | LLP New York . | PWP Growth Equity Fund | LLP 08/28/2014.... 0 0 580,711 0 0 0.8

000000 00 0] Student Housing Joint Venture, L.P. New York Student Housing Joint Venture, L.P, 09/19/2014.... 0 0 10,227,968 0 0 79.9
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 1,573,311 13,180,016 0 0] XXX.oooe
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 O|GALIC Pointe, LLC. Destin | ST GALIC Pointe LLC 03/25/2011.... 0 0 328,183 0 0 35.0

000000 00 O] Pinecrest Place, LLC Pinecrest | - Pinecrest Place, LLC. 11/09/2009.... 0 0 16,000 0 (V1 I 100.0

000000 00 0] GALIC - Sorrento, LLC Coral Gables FlL...... GALIC - Sorrento, LLC 06/27/2012.... 0 0 63,500 0 0 35.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 0 407,683 0 0 .. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 O|AMMC CLO XIV WAREHOUSE George Town ..| UBS Securities LLC 01/21/2014.... 0 0 4,500,000 0 0 30.0

000000 00 0|AMMC CLO XV WAREHOUSE George Town .| UBS Securities LLC 09/19/2014.... 0 9,000,000 0 0 0 30.0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 9,000,000 4,500,000 0 0 .. XXX
Joint Venture or Partnership Interests That Have Underlying Ct istics of Other - Affiliated

000000 00 0] Global Premier Finance Company LOC. Cincinnati | OH......... | Global Premier Finance Company. 02/01/1999.... 0 0 913,678 0 0 | 100.0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 0 913,678 0 0]... XXX.......
4499999. Subtotal - Unaffiliated 10,573,311 | oo 17,680,016 0 0. XXX.nee
4599999. Subtotal - Affiliated 0 1,321,361 0 0 [ XXX.eenee
4699999. Totals. 10,573,311 | oo 19,001,377 0 0 |.. XXX.enee

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/A.CV 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/AC.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 [ Witmington [ DE... [ Distribution 10/30/1996 | 07/01/2014 0] 0] 0] 0 0] 0] 0 0 38,357 | 0]....38357 |.....38357 | 0




1'€030

Statement for September 30, 2014 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment

Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 0 0 0 0 0 0 0 0 38,357 0 38,357 38,357 0
Joint Venture or Partnership Interests That Have Underlying Ch istics of C Stocks - Unaffiliated

000000 00 0| Caltius Partners IIl, L.P. Los Angele: CA... | Distribution 06/25/2004 | 09/04/2014 21,178 0 0 0 0 0 0 21,178 21,178 0 0 0 23,118

000000 00 0| Panda Hereford Ethanol Acquisition, LLC Wilmington DE... | Distribution 05/09/2009 | 07/24/2014 0 0 0 0 0 0 0 0 20 0 20 20 0

000000 00 0| NB Secondary Opportunities Fund Il L.P. New York. NY... | Distribution 05/23/2013 | 09/24/2014 91,763 0 0 0 0 0 0 91,763 91,763 0 0 0 0

000000 00 0| River Cities Capital Fund IV, LP Cincinnati OH... | Distribution 09/30/2012 | 09/08/2014 166,194 0 0 0 0 0 (VN I 166,194 ..166,194 0 0 0 0

000000 00 0] Lubert-Adler Real Estate Fund VI, LP Philadelphia PA.... | Distribution 10/15/2013 | 07/15/2014 15,625 0 0 0 0 0 0 15,625 ....15,625 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 294,760 0 0 0 0 0 0 294,760 294,780 0 20 20 23,118
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 O |Pinecrest Place, LLC Pinecrest FL.... | Distribution 11/09/2009 | 09/30/2014 2,929,197 0 0 0 0 0 0 2,929,197 | ....... 4,766,045 | ..o 0| 1,836,848 | ..... 1,836,848 | ..o 0

000000 00 0| GALIC - Sorrento, LLC. Coral Gables. FL.... | Distribution 06/27/2012 | 08/18/2014 540,022 0 0 0 0 0 0 540,022 0 0 (VT 81,056

000000 00 0| NP Acquisition, LLC Newport KY.... | Distribution 12/16/2011 | 08/22/2014 978,875 0 0 0 0 0 0 978,875 0 0 0 926,071
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COmmOoN Stocks = AfIIAIEA. ...........erveurrernrieiinrisssrersssiesseessssessssssessseesssnessssessssnessssnssssesssssssssnses | cossssessc 4,448,093 0 0 0 0 0 0 | 4,448,093 | ... 6,284,941 | oo 0 ... 1,836,848 | ..... 1,836,848 | ..... 1,007,127
Joint Venture or Partnership Interests That Have Underlying Ch istics of Other - Unaffiliated

000000 00 0] AMMC CLO XIV WAREHOUSE.. ..| George Town. ... |KY....| UBS Securities LLC [01/21/2014 [ 07/11/2014 | .......18,000,000 0 0 0 0 0 0]......18,000,000 | ....18,000,000 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........ocuiiiiiiiiiiniisissiissssssssssesesssssessesssssensssesssssesssssenssssnesssseess | sesenes 18,000,000 0 0 0 0 0 0 18,000,000 | ..... 18,000,000 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

000000 00 O| Global Premier Finance Company LOC |Cincinnati |OH... |Distribution |02/01/1999 |09/25/2014 319,000 0 0 0 0 0 0 319,000 0 0 0 95,678
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 319,000 0 0 0 0 0 0 319,000 0 0 0 95,678
4499999, SUDLOLAL = UNGIAIIIAIEA. ...........esrvvvesesisiesesiesiss e sis s ssss s ssss s sss s ses s sebssseeee s st e st bbb E bbbt sssenensssesensss | annesies 18,294,760 0 0 0 0 0 0 18,294,760 0 38,377 38,377 | .o 506,001
4599999. Subtotal - Affiliated 4,767,093 0 0 0 0 0 0 ,603,941 | o0 [ 1,836,848 ,102,805
4699999. Totals 23,061,853 0 0 0 0 0 0]....23061853 | ... 24,937,078 | ...ccooveren0 [ 1,875,225 1,608,806
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Bonds - All Other Government

13509P EG 4 |CAN HOUSING TRUST 1.95 06/15/2019, U ....07/08/2014 | ROYAL BANK OF CANADA 30,096,000 30,000,000 41,671 | 1FE

13509P EG 4 |[CAN HOUSING TRUST 1.95 06/15/2019, Ui ...08/12/2014 | ROYAL BANK OF CANADA 30,197,100 30,000,000 97,767 | 1FE

74814Z EE 9| QUEBEC PROVINCE 4.50 12/01/2019 [V ....07/23/2014 | ROYAL BANK OF CANADA 33,661,500 30,000,000 210,822 | 1FE
1099999. Total Bonds - All Other Government 93,954,600 90,000,000 350,260 | .......... Y
Bonds - U.S. Special R and Special A it

38375U DC 1| GNR 2014-HO1 Al WACHO 01/20/204...........covvorreirereriiiisesrisssesssssssessessssessssssessssssssesssssssessssssssssssssenes | coseesseees ....01/29/2014 | STIFEL NICOLAUS 0 0 0|1

38375U DC 1 |GNR 2014-H01 Al WAC-I0 01/20/2064 ....02/120/2014 | Capital Interest 0 0 0|1

38375U DC 1 |GNR 2014-H01 Al WAC-I0 01/20/2064 ....07/20/2014 | Capital Interest 0 0 0|1
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 0 0 0 | XXX o
Bonds - Industrial and Miscellaneous

00175L  AA 0| AMMC CLO 2014-14A AL FLT 07/27/2026..........cooormeevrrerreeriorssessissessesssssssssssessesssssssssssssessssssssssssssssesss. | sesseneeses ....06/12/2014 | RBS SECURITIES/GREENWICH 11,077,134 11,100,000 0 | 1FE

00175L  AB 8| AMMC CLO 2014-14A A2L FLT O7/27126..........ovcveeiriiirieerisesiisssisessisesissessisesssssssssessssssssssesssssssssesssseess | cossssnnees ...06/12/2014 | RBS SECURITIES/GREENWICH 4,755,108 4,800,000 0 | 1FE

00175L AD 4| AMMC CLO 2014-14A BIL MEZ FLT Q7/27/26.........ccovvveumrerreemmrereeiiseesesisessesssssessssssessssssssssssssesssssessssssses. | sessenseees ....06/12/2014 | RBS SECURITIES/GREENWICH 1,416,000 1,500,000 0 | 2FE

05530M AA 7 |BCAP 2006-AA2 AT SEQ SNR FLT 01/25/2037........ccvvvveumeerreereesriseessssssessissssssssssessssssssssssssesssssnsesssses. | weseneeees ....09/18/2014 | BARCLAYS CAPITAL 5,199,180 6,779,696 1,775 | 1FM

088444 ZZ 0|BEXION PHARMACEUTICALS PIK 4.00 7/31/15......civiuereeereineeiieseieesiesssssssssssssssssssessssssssssssesssssssesns | soseessnees ....07/31/2014 | Capitalized Interest 4,808 4,800 0|4z

114536 AA 3| BROOKSTONE HOLDING PIK 10.00 07/07/21 ....07/07/2014 | Liquidation 99,143 216,120 0|4z

12641P CK 8 [CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36 05/29/2009 | Credit Suisse 0 8 0 |1FM

12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. ....05/31/2009 | Credit Suisse: 0 10 0 |1FM

150323 AC 7|CEDF 2014-4A AF CLO 3.491 10/23/2026 R ...09/17/2014 | JEFFERIES & CO 4,600,000 4,600,000 0 | 1FE

25250* AA 2| DIALOG TELECOM TL 14.00 1/17/2018.......covuvrrrrrermnnreesmmessessssesssssssesssssssssssssssssssssssssssssssssssssssssssssssssses | sesssenses ....09/30/2014 | Capitalized Interest 27,432 27,233 0|4z

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

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/20716...........ccoorivvirerirersimerisessisesisesesssessssessssessssesssssssssesssssssssenss | cosessnnens ...01/10/2014 | Private Placement 0 0 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cevvvverrevresrmnersessessesssnesssssssessssssssssssssessssssssssssssnsenss. | sesseneees ....01/15/2014 | Private Placement 0 0 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermmerriermnessisseesessssesssssssesssssssesssssssessssssssssssssssesns. | sesseneeees ....01/117/2014 | Private Placement 0 0 0 |4FE

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ....01/21/2014 | Private Placement 0 0 0 |4FE

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

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ...01/27/2014 | Private Placement 0 0 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmvrvverrerreersereessmesnesssnesssssssesssssssssssssssessssssssssssssnsenss. | sesseneees ....01/30/2014 | Private Placement 0 0 0 |4FE

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermmerriereessissmessesssnesssssssesssssssesssssssessssssssssssnssesns. | sesseseeees ....01/31/2014 | Private Placement 0 0 0 |4FE

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/20716...........ccvurerremererereimeresesessessssesssesessessssessssessssesssssessssssssenss | sossessees ....02/110/2014 | Private Placement 0 0 0 |4FE

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

319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016...........ccooervirerirerrinerisessinnesisesesssesssssessssessssesssssssssesssssssssenss | cosssenens ....02/119/2014 | Private Placement 0 0 0 |4FE

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

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervveimmerriermessessmessessssessssssesssssssesssssssessssssssssssnssesns. | sesseseeees ....02/128/2014 | Private Placement 0 0 0 |4FE

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

319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016 07/21/2014 | Private Placement 373,931 373,931 0 |4FE

319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016. ...07/121/2014 | Private Placement 54,122 54,122 0 |4FE

319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2016...........cmrvvvererresrereessesressssesssssssessssssssssssssesessssnsssssssnsenss. | sesseneees ....07/28/2014 | Private Placement 34441 34,441 0 |4FE

319963 ZE 7| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermmerreeseersissmeesessssesssssssesssssssesssssssessssssssssssssssesns. | sesseeeses ....07/31/2014 | Private Placement 34441 34,441 0 |4FE
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319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2016...........ccourmirrimerererermerisessssessssesssesessessssesessessssssssssssssssssenss | soseessees ....08/04/2014 | Private Placement 974,189 974,189 0 |4FE
319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermerriereersissmessesssnesssssssesssssssesssssssessssssssssssnssesns. | sesseeeees ....08/07/2014 | Private Placement 41,821 41,821 0 |4FE
319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2016...........ccootivirerireriinerisessisnesisenssssesssaessssesssssesssssessssesssssssssesss | coseesnnens ....08/07/2014 | Private Placement 95,943 95,943 0 |4FE
319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2016...........currvvermeeressersessmessssssnesssssssessssssnsssssssesssssssnssssssssenss. | sesseeeees ....08/13/2014 | Private Placement 24,601 24,601 0 |4FE
319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermerrieneersisssessesssnessssseessssssesssssssesssssssssssssnssesss. | sevsneeees ....08/18/2014 | Private Placement 86,103 86,103 0 |4FE
319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016...........ccooeeverererereimereseesssesssssnssesesssessssessssessssesssssessssssssenss | soseessees ....08/121/2014 | Private Placement 76,262 76,262 0 |4FE
319963 ZE 7 |FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermmerreereersessmessessssesssssssesssssssesssssssesssssssssssssnssssns. | sesseseeses ....09/02/2014 | Private Placement 172,205 172,205 0 |4FE
319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016. ....09/02/2014 | Private Placement 915,147 915,147 0 |4FE
319963 ZF 4 |FIRST DATA REVOLVER LIBOR+400 9/24/2016 07/24/2014 | Private Placement 54,122 54,122 0 |4FE
36318N AH 3 [GALXY 2007-8A D CLO MEZ FLT 04/20/2019 ....09/19/2014 | ROYAL BANK OF CANADA 585,375 600,000 1,611 | 1AM
41162N  AC 1 [HVMLT 2006-14 2ATA SEQ SNR FLT 01/25/47........cooevvererrieriiiriseisissrisessisesssssssssesessssssesssssesssessssesssn. | seveseesees ....09/19/2014 | MORGAN STANLEY 456,227 581,181 24 | 1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.............covverrrveirerressessisssessssssessssssssessssssessssssnessssssnasesses | soseeseeees ....06/26/2014 | Capital Interest 0 0 0 |1FM
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............covvveririieiiiirinesiisssinessssssisssssesesssssssesessssssssesssssesnes | sovesnesees ....07/26/2014 | Capital Interest 3918 7,163 0 |1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE..............covoererrerrerreirersesssssssssssssssssessssssesssssssessssssnssesses | cosseseeses ....08/26/2014 | Capital Interest 4,357 7,186 0 |1FM
46639A AA 7 [JPTEP 2012-5 A PT 2.50 12/27/2042.........ccmeevveeereerisessiissesrisssessesssssssessssssssssssesssssssssssssssssssssssssssssnses | coseesssees ....08/11/2014 | JP MORGAN SECURITIES INC 1,793,660 1,868,396 1,687 | 1FE
47232D BN 1 [{JMAC 2009-R5 7AB MEZ SSUP CSTR 9/26/36.........ccuureumrremereieeeererireisssesisessssssssessssssssssssssssssssssnssens. | seveseseees ....03/31/2009 | RE-JEFFRIES 0 4477 0 |1FM
47232D BN 1 [JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36. ....05/26/2014 | Capital Interest 4) (4,477) 0 |1FM
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36 03/31/2009 | RE-JEFFRIES 0 16 0 |1FM
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47 . ....03/31/2009 | RE-JEFFRIES 0 892 0 |1FM
47232D FM 9 [JMAC 2009-R5 19A6 MEZ SSUP CSTR B/26/37.........covuuumrreeeeerreiseesssissessssssessssssesessssssssssssssessessessssssses. | coneesseees ....03/31/2009 | RE-JEFFRIES 0 14 0 |1FM
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37......couereumrrierrieeiineesieessssssissssssssssssssssssssssessssssssssssssssens. | seveseseees ....03/31/2009 | RE-JEFFRIES 0 4,153 0 |1FM
47232V FN 7 [JMAC 2009-R4 27A4 MEZ SSUP CSTR 0B/36..........cccrveeemmrreeemrrresssnresssasmessssssssesssssssessssssssssssssessssssnsssssses. | coseesseees ....03/31/2009 | RE-JEFFRIES 0 196 0 |1FM
522111 ZZ 9| LECTRUS CORP TL 13% PIK 11/15/2016........ccoumrrvvrrrerriessnssissssesssssssssssssssesssssssssssssssssssesssssssssssssssesses | sersenenes ....07/01/2014 | Capitalized Interest 3,382 3,367 0|52
522111 ZZ 9|LECTRUS CORP TL 13% PIK 11/15/2076..........corrvrerrrereerneerismssssisnessissssesssssessssssssssssssesssssssssssssnsesses | sesseneees ....08/01/2014 | Capitalized Interest. 3,504 3,485 0 |52
522111 ZZ 9| LECTRUS CORP TL 13% PIK 11/15/20716........ccoerrvrermeerrisseeerissesessssesssssesssssssessssssesssssssesssssnssssssssnsesses | sesseneeees ....09/01/2014 | Capitalized Interest. 3510 3,491 0 |52
535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18 ....03/31/2014 | Capitalized Interest 0 0 0|4z
535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18 04/09/2014 | Private Placement 0 0 0 |4Z
535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18 ....04/30/2014 | Capitalized Interest 0 0 0|4z
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18.........comerrerererrerirerrerisneessisssssssssseessssssessssssssssssssessssssssses | sessenneees ....05/31/2014 | Capitalized Interest. 0 0 0 |4Z
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18........ccmmerreuemerreemermsisseessesssssssssssssessesesssssssssssssssssssssesses | sessneeees ....06/30/2014 | Capitalized Interest. 4,686 4,623 0 |4Z
535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18.........cooerrueerremerimeseiseesieseissssssessessssssssssssssssesssssssssssssssssss | soseessees ....07/31/2014 | Capitalized Interest 8,567 8,567 0 |4z
535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18.........cnmerreremerreierermeissseessessessssssssssssssssssssssssssssssessssssssses | sesseeeees ....08/31/2014 | Capitalized Interest. 8,536 8,536 0 |4Z
535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18.........coorrrieerieeriieriisersiesiisesssessessssssssssssssssssssssssssssssssesss | ossesnnens ....09/30/2014 | Capitalized Interest 2,258 2,258 0|4z
75156W AD 5 |RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036............cvvveermmereerrmerressmnessessmesesssssesssssssesssssssesssssssessssssseees | sessneeses ....09/18/2014 | BREAN CAPITAL, LLC. 4,242,188 5,000,000 1,752 | 1FM
76112B  JS 0 |RAAC 2005-RP1 M3 MEZ SEQ FLT 07/25/2037........ccovveemmerreeemereiissesssesssesssssnesssssssssssessssessessssesssssnsessssss. | wessenseres ....09/26/2014 | BANC OF AMERICA SECURITIES 1,935,000 2,000,000 618 | 1AM
81378E AA 1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037 ....09/25/2014 | CITIGROUP. 583,321 909,219 31 |1FM
86611# AA 4|SUMMIT INC 18.00 1/31/2018 06/30/2014 | Capitalized Interest (8,453) (8,453) 0 |6Z
871577 ZA 3|SYNERGY PLANE 9 6.75 9/30/2015 ....07/31/2014 | Private Placement 2,018,288 2,018,288 0|3
881561 GQ 1| TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34..........oveeemerreeeereeisesessisessssssesesssssssssssssesssssssssssssssesssssenes | sessnseees ....09/30/2014 | MESIROW FINANCIAL 7,815,365 7,964,703 2,507 |4FE
98886Y AA 6| ZAIS2 2014-2A ATA CLO SSNR FLT 07/25/26.........cocvvvveereriiereereiissessssssessesssesssssssessessessessssssssssssssssesses | wesseneeses ....09/08/2014 | JP MORGAN SECURITIES INC 1,492,200 1,500,000 0 | 1FE
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3899999. Total Bonds - Industrial and Miscellaneous, 51,072,014 54,452,476 10,005 XXX
8399997. Total Bonds - Part 3 145,026,614 | ..o 144,452,476 | ..o 360,265 XXX s
8399999. Total Bonds, 145,026,614 | ..o 144,452,476 | ..oovvveireircssssisesninns 360,265 DS
Preferred Stocks - Industrial and Miscell

090645 ZZ 8|BIOWISH TECHNOLOGIES SERIES A........comerriiumerreimmersssiessesseessssssesssssssessesssssssssssssssssssssssssssssssnns. | sevsseeses ....06/13/2014 | Private Placement 371,391.370 0 0.00 0

369622 SN 6| GEN ELEC CAP CRP 7.125........cooieierieeeiesssiss st sssssssssssssssssssssssssssesssssessssssssssesssssssssans | sosssssanss ...01/16/2014 | STERNE AGEE & LEACH 643,750.000 0 0.00 0

45666Z ZB  1|INDUSTRIAL PIPING INC 14.50% .....ccouurreeuemmerreimmmeresismmeressssmnsessassesssssssssssssssssssssssssssssssssssssssssssssssssssssnes | sessessnes ....05/31/2014 | Capitalized Interest. 228.990 229 0.00 0

45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50% ....06/30/2014 | Capitalized Interest 453.750 454 0.00 0

45666Z ZB 1|INDUSTRIAL PIPING INC 14.50% 07/31/2014 | Capitalized Interest 22,798.900 22,799 0.00 0

45666Z ZB 1|INDUSTRIAL PIPING INC 14.50% ....08/31/2014 | Capitalized Interest. 23,083.570 23,084 0.00 0

45666Z ZB 1| INDUSTRIAL PIPING INC 14.50%........corveerreemerimrreeserisreessessasssssssesssssessssesssssssssesssssssssessssssssssssssssssssssssssns | sesmesesens ....09/30/2014 | Capitalized Interest. 3,119.710 3,120 0.00 0

46625H JQ 4 [ JPMORGAN CHASE B.75........ovuoummrreeemmmrisssmessesssesssssssesssssssssssssssesssssssssssssssesssssssesssssssessssssnesssssssesssssnns. | coseesseses ....01/14/2014 | JP MORGAN SECURITIES INC 0.000 0 0.00 0

65557C AM 5[ NORDEA BANK AB 5.50. R ...09/16/2014 | CITIGROUP. 0.000 2,000,000 2,000,000.00 0

749222 ZZ 1| RCCF IFBYPHONE LLC SERIES E........oivveerreriireriinesnissssssssssessssssesssssssssssssssessssssesssssssssssssssessssssnne | sessenseees ....09/09/2014 | Private Placement 500,726.000 1,005,781 0.00 0

808513 AE 5| SCHWAB CHARLES 7.....oouiiieuuiiiisssssssssssessssss st | cessssnnes ....01/23/2012 | CS FIRST BOSTON CORP. 3,000,000.000 0 0.00 0
8499999. Total Preferred Stocks - Industrial and Miscellaneous. 3,055,466 XXX 0
8999997. Total Preferred Stocks - Part 3 3,055,466 XXX 0
8999999. Total Preferred Stocks. 3,055,466 XXX 0
Common Stocks - Industrial and Miscell

001748 AD 4| AMMC 2014-14A SUB 0 07/27/26 R ....06/12/2014 | RBS SECURITIES/GREENWICH 0.000 2,795,400 XXX 0|U

140661 10 9| CAPMARK FINANCIAL GROUP INC.......crrvvirmmrriiesmsssisssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssnssssses | sossessnes ....07/30/2014 | Liquidation 70.000 343 XXX 0L

23204G 10 0| CUSTOMERS BANCORP INC.........omurrrvermmrrismmaressssmesesssssssssssessessssssssssssessssssssesssssssessssssssssssssessssssnesssss. | sossessnes ....06/30/2014 | Capitalized Interest. 18,142.000 0 XXX 0|1

268684 10 7 [EME REORGN TRINPV.....oooiiriimmieiimmessisssssssssssssssssssssss st ssssssssessssssesssssssssssssssssssssssssssssssssssssnns. | sossesssses ....04/01/2014 | Exchanged 0.000 0 XXX 0 |A

320666 ZZ 6| FIRST MARINER BANK.......cooiiiiiiiiimmereiimmrsessmessssssesssssssessssssssssssssssssssssssssssssesesssssssssssssessssssnsssssssnsenss. | sesseseres ....06/30/2014 | Private Placement 62,500.000 1,250,000 XXX 0|A

369300 10 8| GENERAL CABLE CORPORATION........crsirveuummrreissmmcrssissmrssssssnssssssssssssssessssssesesssssssssssssssssssssssssssssessesss. | sesseeeees ....09/18/2014 | STIFEL NICOLAUS 19,000.000 378,292 XXX 0|1

369300 10 8|GENERAL CABLE CORPORATION ....09/22/2014 | STIFEL NICOLAUS 36,800.000 699,439 XXX 0L

43785V 10 2|HOMESTREET INC 07/17/2014 | FRIEDMAN BILLINGS RAMSEY 3,000.000 52,460 XXX 0L

43785V 10 2 [HOMESTREET INC ....08/04/2014 | FRIEDMAN BILLINGS RAMSEY 1,000.000 17,130 XXX 0L

43785V 10 2 [HOMESTREET INC......coirrieriurieiiurressmsesesssssssesssssessessssessssssesssssssesssssssssssssssssssssesssssssssssssssessssssnesssses. | oseesseees ....08/14/2014 | FRIEDMAN BILLINGS RAMSEY 4,800.000 84,192 XXX 0L

43785V 10 2 [HOMESTREET INC........ooiiiiiiiiiiiiesiinesiissiiie st | sessssenees ....08/20/2014 | FRIEDMAN BILLINGS RAMSEY 6,000.000 106,740 XXX 0L

43785V 10 2 [HOMESTREET INC......ooouiviriuimerimreemeressesssesssssessssesesssessssssssses s ssssessssssssss st ssssssesssssssssssssessssnssssenses. | sevssnssees ....09/30/2014 | FRIEDMAN BILLINGS RAMSEY 9,988.000 170,206 XXX 0L

48248M 10 2 [ KKR & COLP......vooiirieiirieiieeressiessesssssssssssessesssse s | senseenen ....05/22/2014 | SANDLER & O'NEIL PARTNERS 0.000 0 XXX 0L

48248M 10 2 [KKR & CO LP...oouiiieiiiiiiie ittt sess bbb bbbttt | sesisesees ....05/30/2014 | INTERSTATE GROUP. 0.000 0 XXX 0L

50181P 10 0 |LCNB CORPORATION........ocuuurreemmmmrresamsressssssssssssesssssssasssssssasesssssssssssssssssssssssssssssssessssssssssssesessssssessssses. | sesseseeees ....09/25/2014 | FRIEDMAN BILLINGS RAMSEY 200.000 2,988 XXX 0L

58503T 10 6| MEDLEY MANAGEMENT INC = A....couurviiirreiimmeereissmeresisssesesissessssssssssssssssssssssesssssssssssssssssssssssessssssnenes | aossessnnes ....09/24/2014 | DEUTSCHE BANK 262,500.000 4,725,000 XXX 0L

636220 30 3|NATIONAL GENERAL HOLDING CORP. ....07/02/2014 | Exchanged 477,500.000 5,013,750 XXX 0L

703388 ZA 9| PATRIOT FINANCIAL PARTNERS Il LP. 06/30/2014 | Private Placement (47,352.000) (947,040) XXX 0|A

703388 ZB 7 |PATRIOT FINANCIAL PARTNERS PARALLEL Il ....06/30/2014 | Private Placement (15,148.000) (302,960) XXX 0 |A

86933F 10 7| SUTHERLAND ASSET MANAGEMENT .......cmievveimreermrressmsereessssesssssssssssssssesssssssesssssssesssssssssssensesssses. | sessessnns ....06/20/2014 | Capitalized Interest. 3,555.000 53,325 XXX 0|U

D18190 89 8|DEUTSCHE BANK AG-REGISTERED |-~ ....07/01/2014 | STRATEGAS RESEARCH 8,500.000 300,052 XXX 0L
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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)
D18190 89 8| DEUTSCHE BANK AG-REGISTERED | ....08/18/2014 | STRATEGAS RESEARCH 10,500.000 346,661 XXX 0
9099999. Total Common Stocks - Industrial and Miscellaneous 14,745,977 XXX 0
9799997. Total Common Stocks - Part 3 14,745,977 XXX 0
9799999. Total Common Stocks 14,745,977 XXX 0
9899999. Total Preferred and Common Stocks 17,801,443 XXX 0
9999999. Total Bonds, Preferred and Common Stocks 162,828,056 XXX 360,265

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....2.
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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
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
313838 RS  1|FNCL 511797 PT 6.0 5/01/2031... 09/25/2014| MBS Paydown.... 800 (0) 0 800 .0 0 0 | v 32 [05/01/2031{1..
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031.. .109/25/2014| MBS Paydown 221 (18) 0 221 .0 0 0 9 |05/01/2031| 1..
31388D ZU 5|FNCL 602055 PT 6.50 9/01/2031.......ccocovvvvvvmerrens [ e 09/25/2014| MBS Paydown...........ccevuivvenes [ orerermririenineninens | eevveeeniens 13,885 (213) 0 13,885 .0 0 (V1 I 673 | 09/01/20311..
31388G VW  8|FNCL 604629 PT 6.0 9/01/2031........ccoovevvvvenrrvnnns | covee 09/25/2014| MBS Paydown..........cccvvvrerveris | veverrerreinniennniens 258 (5) 0 258 .0 0 0 | v 10 |09/01/2031{1...........
31388K WT  5|FNCL 607358 PT 6.50 10/01/2031.......cccomvvemrrrneres | v 09/25/2014| MBS Paydown.........ccceveerineens | covermersersnenienines | seernseineiins 7,940 (798) 0 7,940 .0 0 0 | v 344 110/01/2031|1...........
31390V ER  1|FNCL 657244 PT 6.0 9/01/2032........cccovvverevirmrrerinns | v 09/25/2014| MBS Paydown...........overviinrinns | ovrerrerrseeesinniinnns | coveersnsneenenns 241 (1) 0 241 .0 0 (01 I 10 |09/01/2032|1...........
83162C  HH 9| SBAP 1997-20C 17.15 03/01/2017.....cvrvversvesnnennins | cenee 09/01/2014] MBS Paydown.........ocuevernriinies [ ovrnsrrnssnneninssenes | sevsnssesssneansd 4,412 0 0 4,412 .0 0 [ I 315 [03/01/2017[1...........
0599999. Total BONAS = U.S GOVEIMMENE. ...cvuuiviiieiereieeisistisse s seisess ettt 27,757 | oo 20,757 | 28194 | 026,860 | o0 | s (1,034) [ iiiiieenn0 [ s (1,034) 0 27,757 .0 0 (U 1,393 |...... XXX... | .XXX....
Bonds - All Other Government
13509P CJ 0 I CAN HOUSING TRUST 3.15 06/15/15......c0cvceuerennns I uU.. I 08/19/2014| ROYAL BANK OF CANADA....... | ccovvrenseissninsnnnnns | aeves 10,171,800 | ....... 10,000,000 | ....... 10,136,500 | ....... 10,041,852 [ .ovovcinnenad 0. (17,991) [ oo [V (17,99 [ oo 0] . 10,023,861 | .ooovvvenne 0] 147,939 | ..... 147,939 |..... 213,596 |06/15/2015| 1FE......
1099999. Total Bonds - All Other GOVETNMENL. ......urerisuiieirssteerstesessessssss s serssss sttt sentsnnsnnsans | nssae 10,171,800 | ....... 10,000,000 | ....... 10,136,500 | ....... 10,041,852 | ..ovvviririnns 0] ... (17,991 | oo (L (17,99 [ v, 0] . 10,023,861 | ..ovvovrenes 0 ... 147,939 |..... 147,939 |..... 213,596 |...... XXX... [.XXX....
Bonds - U.S. Political Subdivisions of States, Territories and P¢ ns
069617 BJ  6|BARTOW CNTY GA 4.50 08/01/2014.......ccooveveeverncs [ e 08/01/2014) MAEULILY.......ceoovveeiecreerirerirneers | ceeerserieeineesenieee | oreenn 4,000,000 | ......... 4,000,000 | ......... 4,397,400 | ......... 4,049,264 | ......ccceenne. 0| . (49,264) | ..ocvvrvernnne (VN IO (49,264) | ..oovvvvnnenn (1 I 4,000,000 .0 0 0 [ 180,000 | 08/01/2014| 1FE......
476575 2N 4|JERSEY CITY REF E 5.38 09/01/2016.......ccccccovvivurs [ onne 09/01/2014| Sinking Fund Redemption........... [ovcveviirisninsinns [ v 1,200,000 | ......... 1,200,000 | ......... 1,151,460 | ......... 1,180,702 | oo 0] .. 19,298 | oo (L 19,298 | covvvvinnnad 0] s 1,200,000 .0 0 0] ... 64,560 | 09/01/2016| 1FE......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS.............c.c.c.cueveiieriierererceeieeeeteieee e 5,200,000 | ......... 5,200,000 | ......... 5,548,860 | ........ 5,229,966 | ....cccoernnnnd 0 ... (29,966) | ...coovernnnn 0 (29,966) .0 5,200,000 .0 0]... 244560 | ...... XXX... [.XXX....
Bonds - U.S. Special Revenue and Special A t
01039W AZ 5| ALPUBHSG B 4.4501/01/2024..........coocvvvvvmerrners [ 07/01/2014| Partial Call..........c.ccoervrrrererernns 259 0 20,000 .0 0 0 01/01/2024
041083 VB  9|AR ST DEV FIN SFM A 3.10 07/01/2043.......cccovvvrnes [ e 09/01/2014| MBS Paydown..........ccouvvnerernees | cevernernneeimenneninnee | everrnnnnn 130,130 | 100 130,130 | v 130,130 | civeien130,130 | o0 [ eviiiiieeans(0) | 0 | {{0)] R 0 | v 130,130 .0 0 0 07/01/2043
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039..........coovvevrrs | venee 09/01/2014| MBS Paydown.........cc.coevererernec. (810) 0 61,004 .0 0 0 12/01/2039
088379 WL  2|BEXAR CNTY TX HSG FIN A 4.95 08/20/2040......... |..... 08/20/2014| Sinking Fund Redemption.. (273) 0 55,000 .0 0 0 08/20/2040
130333 BW  6|CAHSG FIN AGY 4.75 08/01/2028... .109/01/2014| Partial Call.. (903) 0 295,000 .0 0 0 08/01/2028
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042... 09/01/2014| MBS Paydown 0 0 19,978 .0 0 0 02/01/2042
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042..........ooccmvveruens | cenee 09/01/2014| MBS Paydown............ccccceeverncc. 10 0 15,817 .0 0 0 02/01/2042
13079P FG 3 |CA MULTI FAM HSG 4.50 01/15/2040..........ccconvvruee | veves 07/15/2014| Sinking Fund Redemption. 325 0 10,000 .0 0 (1 I 450 |01/15/2040 1FE......
19647P AB 9 |COLORADO HSG 5.50 09/20/2036...........crvvererevees | vever 09/20/2014| Sinking Fund Redemption. (9) 0 5,000 .0 0 (V1 I 275 |09/20/2036| 1FE......
19647P  BA  0[CO ST HSG FIN AUTH MF | 3.20 02/01/2044........... | ..... 09/01/2014| MBS Paydown...........cccoeveernrenee 0 0 29,386 .0 0 (V1 I 624 | 02/01/2044| 1FE......
20774W  G9  6|CT HSG FIN 4.00 11/15/2040.........oocovvrrrerirererncerrans | o 07/24/12014| Partial Call...........ccooervververrerens | covvverienernerreennee | verenen 495,000 | ............495,000 | ...........515,318 | ..........510,940 | ..occcevennn0 | ceeni(15,940) [ o0 | e (15,940) | ...ocvvvvene. 0 | e 495,000 .0 0 0. 12,392 | 11/15/2040| 1FE......
20775B N8 5|CT ST HSG FIN AUTH B-2 4.00 11/15/2032.........ce. | vonce 07/24/12014| Partial Call..........ccc.oevevrenerreces | cevenerirmeeneenseinnes | wverrnnnnn 110,000 | i 110,000 | oo 117,094 | 116,978 | 0 | ecd(8,978) | oienl0 | ((CReT£:) ) — 0 | s 110,000 .0 0 (V1 I 3,227 | 11/15/2032| 1FE......
23410B CH 2| DAKOTA CNTY MN SF 4.50 06/01/2035.........cccvvvevns | coree 06/01/2014| Sinking Fund Redemption, 0 0 ... 0 .0 0 0 0 |06/01/2035
23410B CH 2| DAKOTA CNTY MN SF 4.50 06/01/2035.. 09/01/2014| Partial Call...........ccccovvermerrerereees | cvvrrerrmerreereeennee | eevvnerrneenn 75,000 | i 75,000 | ooiiirn80,565 | v 79,261 | 0 | s (4,261) | ienl0 | s (4,261) 0 75,000 .0 0 0 2,006 |06/01/2035
246395 NX 1|DEHSG AUTH B 4.05 07/01/2017.... .| 07/01/2014| Sinking Fund Redemption.. 162 0 65,000 .0 0 0 2,633 |07/01/2017
246395 WY 9|DE HSG AUTH A-14.90 07/01/2029. 07/01/2014| Sinking Fund Redemption.. (316) 0 10,000 .0 0 (V1 I 1,182 {07/01/2029
246395 XA  0|DEHSG AUTH SFM B 0.00 7/1/2031......ovvoneverncernnns | veves 09/01/2014| Partial Call............cooererrrrrererncns 674 0 21,384 .0 0 0 0 |07/01/2031
31392C EM 2 [FNW 02-W2 AF5 SEQ HEL STP 6/25/32.......cccevvres [ s 09/25/2014| MBS Paydown...........cccvevevnrenee 32 0 1,492 .0 0 (1 I 65 |06/25/20321...........
34073N U8 1 |FLORIDA HSG 4.625 07/01/2031.........oeveevrrrerirerirns | verer 07/01/2014] Partial Call...........ccouvvermrvmerrerens | cevenerinnerinernennnes | evenennnnnn 135,000 | ... 135,000 | ... 128,925 | voini129,687 | v | 5,313 | 0 | 5313 | v (V1 135,000 .0 0 (V1 I 6,244 |07/01/2031| 1FE......
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34074M  CH 2 |FL HSG FIN CORP 5.00 07/01/2028..........ccoceormvermune | vever 07/01/2014| Sinking Fund Redemption........... | coccoeeeerervnernsernes | v 335,000 | ............335,000 | ............361,968 | ...........354,088 | ....cccoccoe..0 | o (16,836) | ..coocvvvreern0 [ o (16,836) | .cvovvvnneens 0 | v 335,000 .0 0 0 . 16,750 |07/01/2028| 1FE......
34074M  GX 3 |FL HSG 4.4507/01/2026..........ccovvevreriemiercirnrirerinnnes [ s 07/01/2014| Partial Call.. 0 0 45,000 .0 0 0 2,003 |07/01/2026| 1FE......
34074M  GZ  8|FL HSG 4.50 01/01/2029.........ccvorvvvrriririeerrrrinernenin | veees 07/01/2014| Sinking Fund Redemption........... | cccccvveervevverrecernee | wevvernen455,000 | ............455,000 | ............491,482 | ...........483,054 | ....cccoccceeei0 | c0e0s(25,757) [ o0 | e (25,751) [ oo 0 | s 455,000 .0 0 0. 20,475 |01/01/2029| 1FE......
34074M KB 6|FL STHSGFIN C 4.00 7/01/2035..........cccovvvvervrrers [ e 07/01/2014| Partial Call...........ccoocveerrnrrrerirs | cevrrrerireeieerivsernes | evnrernenn80,000 | coiirern.80,000 | .oovrnrn85,984 | iiiiii85,972 | i | ieceed(5,972) | o (V1 I (5,972) 0 80,000 .0 0 (V1 I 1,671 |07/01/2035| 1FE......
419818 HM 4 |HI ST HSG FIN ATXB 2.60 07/01/2037.......cccrvvverns | veres 09/01/2014| MBS Paydown..........ccovuvrerireree | coreeverevmnrnerrenirnee | cevvrrenenc86,341 | 66,341 | 66,341 | coiiinn66,341 | 0 | (V1 I 0 0 0 66,341 .0 0 0 e 1,128 |07/01/2037| 1FE......
45201L WF  8|IL ST HSG DEV AUTH C 3.875 12/01/2043.............. | ... 09/01/2014| MBS Paydown..........ccovevvererneee | vvvernervrnnrnenreninnee | wvnernnen. 146,873 | i 146,873 | .o 146,873 | o 146,867 | o0 | (0[N IO (01 IO (V1 IO 0 | s 146,873 .0 0 (V1 I 3,735 | 12/01/2043| 1FE......
462467 NW  7[IA ST FIN SF MTGE SER 3 2.90 2/01/2042.............. | ..er 09/01/2014| Partial Call.. (0) 0 60,000 .0 0 (1 I 1,196 | 02/01/2042| 1FE......
46940R AB  2|JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 09/01/2014| Partial Call.. 8,217 0 70,000 .0 0 (] I 2,766 | 10/01/2039| 1FE......
49130P YN  8|KY HSG CORP E 4.8507/01/2036.........ccovrevrernrres [ e 07/01/2014| Partial Call...........ccovvvvrervicrinns [ vrrernnncrenneriens | weernenn 210,000 | ............210,000 | ... 204,750 | .oereii205,187 | o0 | 813 | 0 | 4813 | (V1 IO 210,000 .0 0 0. 10,185 |07/01/2036| 1FE......
49130T ME  3|KYHSG CORP A5.00 01/01/2028..........cocovmrvrverres | covee 05/08/2014| Partial Call 0 0 ... 0 .0 0 0 2,066 |01/01/2028| 1FE......
49130T PR 1|KY ST HSG CORP A 4.2507/01/2033.......ccccoocvrevernes | cevee 07/01/2014| Partial Call..........ccccoereeverrerracis | cvvenerermernerreeinnes | eernenneene85,000 | i 55,000 | oo 57,093 | 56,790 | i | eeeceees(1,790) | o0 | s (1,790) 0 55,000 .0 0 (V1 I 7,197 |07/01/2033| 1FE......
49130T PS  9|KY HSG CORP A 3.00 11/01/2041.......coevvvrrvrrrrenns | veree 09/01/2014| Partial Call.. 0 0 15,000 .0 0 0 ...300 [11/01/2041| 1FE......
49130T PT  7|KYHSG CORP B 3.00 11/01/2041.......cocovvrrmrrrerres | cenne 09/01/2014| Partial Call.. 0 0 50,000 .0 0 0 1,000 |11/01/2041| 1FE......
544587 MY  1|LOS ANGELES IMP LEASE CA 5.60 08/01/2014...... | ..... 08/01/2014) MatUIItY.........oevvervrereerieririceins | ceeerneeiiseinerieeinee | 2,180,000 | .........2,180,000 | .........2,297,437 | .........2,200,679 | ...ococoveerec0 | c000i(20,679) [ o0 | e (20,679) [ oo 0| oo 2,180,000 .0 0 0 [ 122,080 | 08/01/2014| 1FE......
54627A HX  8|LAHSG FIN AGY SFH 2.85 06/01/2029.........ccccovuevns | ceree 09/01/2014| Partial Call | | , 1 0 65,000 .0 0 (V1 I 1,130 | 06/01/2029| 1FE......
56052E 7K 8| MAINE HSG AUTH A-13.25 11/15/2043.........ccccoevves [ v 09/22/2014] Partial Call...........ccoreverrenerrerins | verenerrerinerieniens | ceneeiineenns 55,000 | coovvrrnnens 55,000 57,089 | oo 0 0| s (2,089) [ .oovvrecernnne (V1N I (2,089) 0 55,000 .0 0 (V1 I 1,018 |11/15/2043| 1FE......
566877 EC  6|MARICOPA CNTY AZ PUB 5.00 07/01/2014............. | ..... 07/01/2014| MALUIIEY. .......cvveverereeisirneieiins [ ereereerenieieeinerinnes | eevernes 3,675,000 | ......... 3,675,000 | ........ 4,063,301 | ......... 3,715,048 | ..o 0] .o (40,048) [ ....ocvvninnnd ([ I (40,048) | ....oovvvvevn 0| oo 3,675,000 .0 0 0 [ 183,750 | 07/01/2014| 1FE......
57419P HA 0| MARYLAND ST CMNTY 5.75 09/01/2039.........coccree | venee 06/16/2014| Partial Call.. 0 .0 (O I 0 0 .0 0 0. 0 .0 0 (] I 6,867 |09/01/2039] 1FE......
57419P K2 4| MD ST CMNTY DEV 5.00 03/01/2041.........coccnvvernens [ v 06/16/2014| Partial Call.. 0 .0 (0 I 0 0 .0 0 0. 0 .0 0 0 . 32,096 |03/01/2041| 1FE......
57419R  JY  2|MD CMNTY DEV ADMIN 3.25 09/01/2044..........cc.c.. | vevee 06/16/2014| Partial Call.. 0 .0 (O I 0 0 .0 0 0. 0 .0 0 (V1 I 343 |09/01/2044| 1FE......
57586P K8 8| MA HSG AUTH 5.00 12/01/2028...........cccoovvvmerirerins [ e 09/08/2014| Partial Call............c.oeevrrrererneens | oereeerrnenieseseenns | evverienns 410,000 | ..oovvvnees 410,000 | ....coovee 440,184 | ............ 433,037 | oo 0| . (23,037) | woovvrrrirenne (V] I (23,037) | evvvrerrnnn 0 | v 410,000 .0 0 0 12/01/2028| 1FE......
57586P P2 6|MA ST HSG 4.50 06/01/2029.........ccnvvemrirnriirnniierins | e 09/08/2014| Partial Call..............ooveerrereeein | errermrieerienineiens | cvreerienes 200,000 | ... 200,000 | ............ 211,778 | oo 209,158 | .ooevrrrirens 0| s (LI 1. (V1N I (9,158) 0 200,000 .0 0 0 06/01/2029| 1FE......
57586P Y5 9| MASS ST HSG-SF-160 3.75 06/01/2034........cccovvernes [ venee 09/08/2014| Partial Call............c.oerveveererieens | covreerrirenieneneeins | cveverieens 140,000 | ..ooccveeeee 140,000 | ..oovveneee 146,511 | covvvvrne 145,758 | oo 0| s (5,758) | wooverecerneene (V1N I (5,758) | cvvvverecn 0 | s 140,000 .0 0 0 06/01/2034| 1FE......
576049 SG 6|MAWTRRES SR A6.50 7/15/2019.......cccomvverrianres [ 07/15/2014| Sinking Fund Redemption........... | ccccoevverivcinsernes | weeerr..850,000 | ............650,000 | ...........798,317 | ......... 744,242 | ....cc.cc...0 | s (94,242) | ...oovvovveeeen0 [ (94,242) | oo 0 | v 650,000 .0 0 0 07/15/2019| 1FE......
592113 AV 6|MET GOVT NASHVILLE 3.75 03/15/2028..........c.ccoc. | veuee 09/15/2014| Sinking Fund Redemption. 367 0 25,000 .0 0 0 03/15/2028| 1FE......
60415N  4Z 2 |MN HFA SRS E 5.05 07/01/2034.........ccorvvernvvrnvrrrneres | vever 07/01/2014| Partial Call............ccovrvrrrererernns (233) 0 45,000 .0 0 0 07/01/2034| 1FE......
60416S BE 9| MN HSG FIN AGY-D 4.00 07/01/2040.........ccccrurevrnes | o 09/01/2014| Partial Call...........covvvvererrerevrnes [ orvvrnerienirerinis | vereernnenen90,000 | iviinnn90,000 | oo 95,763 | o 94,892 | 0 | e n(4,892) | el [ (4,892) 0 90,000 .0 0 0 07/01/2040| 1FE......
604168 BU 3| MN HSG FIN AGY A 3.00 07/01/2031.......coovvererererne [ v 09/01/2014| Partial Call..........ccccoervvverrerernces | cvvvrnrrmerrerirenernne | evenereneenn50,000 | i 50,000 | oo 52,518 | 052,392 | 0 | iini(2,392) | o0 | e, (2,392) 0 50,000 .0 0 0 07/01/2031| 1FE......
60535Q FD  7|MS HOME CORP 5.4 06/01/2038...........ccocrmrerernrincs | vevee 09/01/2014| Partial Call..........ccccovvermernerirecis | cevvrrerirnernenreeinnes | ereennnnn235,000 | ... 235,000 | ............246,163 | oo 241,190 | o0 | (6,190 | o0 | (6,190) 0 235,000 .0 0 0 06/01/2038| 1FE......
60535Q LY 4|MS ST HOME CORP SF MTGE 2.75 12/01/2032...... | ..... 09/01/2014| MBS Paydown 0 0 35,023 .0 0 0 12/01/2032| 1FE......
60637B CR 9| MO HSG DEV SF MTG REV D 2.55 10/01/2034....... |..... 09/01/2014| MBS Paydown..........cccoveveverenees | vovernerevmennennenrnee | wvverenenn 144,322 | 144,322 | 144,322 | 144,322 | 0 | 0 | 0 | (V1 IO (V1 I 144,322 .0 0 0 10/01/2034| 1FE......
63968M EV  7|[NEBRASKA ST INVT SFH A 3.00 03/01/2043........... | ..... 09/01/2014| Partial Call...........ccovvvvrnrverevnnes [ o | cvnreenrn 115,000 | i 115,000 | oo 121,825 | 121,431 | 0 | e (6,431) | vcienn0 [ (6,431) [ vvrvricnnn (1N IO 115,000 .0 0 0 e 5,832 |03/01/2043| 1FE......
647200 2F O|NM MTGE FIN CLASS | A 4.00 03/01/2044............... | v..c. 09/01/2014| Sinking Fund Redemption........... | ceceeeeeverirerreeernee | veveneenenn30,000 | i 30,000 | oo 32,218 | 32,218 | 0 | id(2,218) | 0 | (2,218) 0 30,000 .0 0 (V1 I 757 |03/01/2044 1FE......
647200 N4 2| NM MTG FIN SFM 5.35 03/01/2030........ccvvveeremeens [ v 07/01/2014| Partial Call............ccoueveemrvnerreres | crvenerrmerinerineninnee | eernreinnennn20,000 | eiiirreen20,000 | v 119,063 | oir0020,537 | o0 | i (VI IO 0 0 0 20,000 .0 0 (V1 I 6,391 |03/01/2030| 1FE......
647200 N4 2| NM MTG FIN SFM 5.35 03/01/2030.........cccrvrvrvervrrs | veree 09/01/2014| Sinking Fund Redemption.. ....95,000 95,000 .0 0 0 0 |03/01/2030| 1FE......
647200 P6 5|NM SFMB CL15.00 09/01/2028...........oeveorererreneres | o 07/01/2014| Partial Call.. ..190,000 ...190,000 .0 0 0] . 19,923 |09/01/2028| 1FE......




Statement for September 30, 2014 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 4

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

2's030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
647200 P6 5|NM SFMB CL |5.00 09/01/2028 e 09/01/2014| Sinking Fund Redemption........... | cecoeeeeeerernerineennee | wverrnenn 155,000 | 155,000 | o0 | e 166,971 | 0 | 0ii(26,118) | a0 | e (26,118) | e (V1 I 155,000 .0 0 0 0 |09/01/2028| 1FE......
647200 P8 1|NM SFM MTG FIN AUTH 4.625 3/1/2028..........ccccoues | vevee 09/01/2014| Sinking Fund Redemption.. 0. 70,000 .0 0 0 03/01/2028| 1FE......
647200 UL 6 |NEW MEX MTG FIN 5.05 07/01/2039 e 07/01/2014| Partial Call 0 5,000 .0 0 0 07/01/2039| 1FE......
647200 V3  5|NEW MEXICO SF MTGE B-13.75 03/01/2043.......... | ..... 09/01/2014| Partial Call..........ccovvervevririrnrines 0. 80,000 .0 0 0 03/01/2043| 1FE......
647200 WN 0| NM MTG FIN 5.70 07/01/2039.........cccourrrerererernrerrnns | s 07/01/2014| Partial Call..........cc.ccoevemrrverrerns | coreverveninerirerrnne | weennnnnn 120,000 | ............120,000 | ...........126,600 | ..........124,001 | ccoovirivcrirnn0 | oerene(4,001) | e | e (4,001) | e (V1 120,000 .0 0 0 07/01/2039| 1FE......
647200 X5 8|NM MTGE FIN AUTH B-2 2.23 10/01/2034...........c... | .enee 09/01/2014) MBS Paydown..........ccouevvverirncens | vevenerrnnerinerneninnne | evenennenn220,307 | 1000000.220,307 | ...e0r.0.220,307 | ovi0re0220,307 | oo (1 IO (0) 0. 220,307 .0 0 0 10/01/2034| 1FE......
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI). e 09/11/2014| Sinking Fund Redemption.. .0 0 0 09/11/2018| 2...........
649883 VZ 5|NY MTGE AGY-178 3.50 10/01/2043 P 09/18/2014| Partial Call e . . . . .0 0 0 10/01/2043| 1FE......
64988P 3D  6|NY MGT AGY REV 4.80 10/01/2037.......cccnvvuneinnns [ v 09/18/2014| Partial Call...........ccooeverrermrirerins | cevernerrerisniineniens | ceneeiseennd 20,000 | .ccoovrrrne 20,000 | cooerirneens 19,725 | v 19,745 | oo (1 IO 255 0. 20,000 .0 0 0 10/01/2037| 1FE......
64988R FL 1 |NY ST MTGE REV SER 48 2.625 04/01/2041........... | ..... 09/18/2014| Partial Call............covrvrerierernree | ovreerrirenieniseinns | cvverienns 130,000 | .oovreeeee 130,000 | vooovrereee 134,553 | ccovvvene 134,189 | oo 0| s (4,189) [ woovvevveenn0 | e (4,189) | 0| s 130,000 .0 0 0 04/01/2041| 1FE......
658207 LZ  6|NC HSG FIN AG 4.50 07/01/2028..........cccovvvmererererne | e 07/01/2014| Sinking Fund Redemption........... | ceeeeeeeeeerneenernens | covneerineinad 90,000 | coeovvrrnnen 90,000 | .coocerern95,490 | oo 94,282 | 0 | e (4,047) 0. 90,000 .0 0 0 07/01/2028| 1FE......
658877 EZ 4|ND STHSG FIN D 4.25 07/01/2028.. B 07/01/2014| Partial Call..........cccovrvrrvrverinirnns [ orrerivnisvrsnnerinnes | weennnenn 105,000 | ............ 105,000 | ............108,251 | .eveerns 107,579 | o0 | e (2,579) [ covvvvrerrennd0 | eiieeen(2,579) | o (1N IO 105,000 .0 0 0 07/01/2028 1FE......
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037.......cccorvvervvernnns [ o 07/01/2014| Sinking Fund Redemption.. (1,394) | .. 0. 40,000 .0 0 0 01/01/2037| 1FE......
67886M PT  0|OK ST HSG FIN AGY C 3.75 03/01/2044 B 09/01/2014| Partial Call...........cccooeeeemrenerrerirs | cvvenerrrenrnerveninnee | wvnerrnenes 153,667 | i 153,667 | 153,667 | oot 153,667 | v | i 0 [ o0 |0 [ 0 | v 153,667 .0 0 0 03/01/2044| 1FE......
67886M PU  7|OK ST HSG FIN AGY D 3.3509/01/2035........cccovvvee | s 09/01/2014| Partial Call..........ccovrvrrnrveinirnns [ ovreeivnievrsnserinns | cvvrreeer 470,561 | i 470,561 | oo 470,561 | it 470,561 | o0 | e (0 EUUTRROORPON o I ISTOOPRORORROPON | B SR (1 IO 470,562 .0 0 0 09/01/2035| 1FE......
68450W CA 7| ORANGE CNTY FL HSG 4.50 03/01/2031........ccocvre [ venee 09/01/2014| Sinking Fund Redemption........... | cecceeeernevrerirneernee | vevrerrneenn 75,000 | i 75,000 | oovrrn80,535 | 179,310 | il | e (4,208) 0. 75,000 .0 0 0 03/01/2031| 1FE......
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034.......... | ..... 07/01/2014| Partial Call..........c..coovverrvrerrirerrs | vevrerrmnrreniineennee | evvnrrinneenn3,000 | ciiiiinnrrnn5,000 | viiiieire5,000 | 5,000 | o0 [ i (0) 0 5,000 .0 0 0 07/01/2034| 1FE......
686087 PG 6|ORHSG & CMNTY SVC 4.00 07/01/2043 e 04/01/2014| Partial Call.. ] 0. 0 .0 0 0 07/01/2043| 1FE......
68608N CH 3 |OREGON ST HSG 5.00 07/01/2028.........ccoovvererrnnees | vener 07/01/2014| Partial Call..........c.cooevermrvnerreeens | cverrenrermerneenneirnns | eeererrnerne80,000 | ciiiiiern.60,000 | oo 63,587 [ i 82,674 | 0 | e (2,674)| .. 0. 60,000 .0 0 0 07/01/2028| 1FE......
68608N DG 4 |OR HSG SVCS-SFM-B 5.25 07/01/2028.. IO I 07/01/2014| Partial Call.. ...45,000 | .. ...45,000 | ............ 49,405 | ............ 48,446 | ... 0 | i (3,446) 0. 45,000 .0 0 (1 I 4,855 |07/01/2028| 1FE......
696550 VB  5|PALM BCH CNTY FL SCH 5.00 8/01/2014.........cccoce. | vonee 08/01/2014) MAEUFILY.......ceooveeevecrierirneirnenins | veeerersessserseninee | eoveinn 3,110,000 | ......... 3,110,000 | ......... 3,356,063 | ......... 3,139,729 | oo 0| . (29,729) | ..ovvvvvrerennd0 | reii(29,729) | e 0| v 3,110,000 .0 0 0 08/01/2014| 1FE......
708796 B9  7|PAHSG SFM 113 4.00 10/01/2041......ccvveovrvvrrrerrns [ 07/01/2014| Partial Call............c.ovvverrrerireeis | ovrernrireenieniseiens | cveerienes 120,000 | ...oocveneee 120,000 | c.ooovveneee 124,950 | coovvenne 123,912 | v 0| s (3912) [ v (V1N I (3912) [ oo 0 | v 120,000 .0 0 0 10/01/2041| 1FE......
708796 WP 8| PAHSG SER 110B 4.75 10/01/2039........cocoorevermvernee [ v 07/01/2014| Partial Call............ccoervrevirererieens | ovreerrirenieneneeinns | eveverirenes 255,000 | ..cooonen. 255,000 | ....coevee 233,052 | c.ovrrrne 234,093 | .o 0| e 20,907 | coovrrrerin 0 20,907 0 255,000 .0 0 0 10/01/2039| 1FE......
708796 YR 2| PAHSG FIN AG 5.00 04/01/2028 e 07/01/2014| Partial Call............ccoocremrvnerrerins | cevenerrneirnerveennes | eerennnn 380,000 | ............380,000 | ............403,134 | ..........397,403 | ...ccccoceeenen0 | c0ees(17,403) [ viiiiiiecnnl0 | e (17,403) [ oo 0 | v 380,000 .0 0 0 04/01/2028| 1FE......
71881L AD  0|PHOENIX AZ SER '07 5.25 08/01/2038 OO 09/01/2014| Partial Call.. . . (630) 0. 46,754 .0 0 0 08/01/2038| 1FE......
72316W XD  4|PINELLAS FL SFM A 4.50 09/01/2028...........ccoouvenee | o 09/01/2014| Sinking Fund Redemption........... | «eeeeeeeernernerrens | corvevivennns 75,000 | coovvvrrnes 75,000 | cooovrerneens 80,700 | ..vvvrrnvene 79,385 | .ooverirrirnns 0 | s (4,222) | oo (V1 I (4,222) 0. 75,000 .0 0 0 09/01/2028| 1FE......
75211Q CL  1|RANCHO CORDOVA CA CIT TXB 5.00 9/01/15....... |..... 09/01/2014| Sinking Fund Redemption........... [ ocoeveveenererinis | covrinennnd 355,000 | ..oooonee. 355,000 | ..ovvrnenn 344,875 | .....c..e.. 352,343 | o (U I 2,657 | v (V1N IO 2,657 | oo (V1 T 355,000 .0 0 0 09/01/2015| 1FE......
76221R  RB 1 |RIHSG & MTG 63A 4.00 10/01/2040........c.coevervvrvine | vever 07/01/2014| Partial Call..........c.ccoervrrrirererne. ,000 | oo 80,000 | ..ovvevnees 84,782 | ..oovvornn. 84,223 | oo 0] e (4,223) [ v (V1N I (4,223) 0 80,000 .0 0 0 10/01/2040| 1FE......
83755G 4Z 7|SDHSG SER H 5.00 11/01/26 e 09/15/2014| Partial Call...........ccooerveerernrrrerers | cerernerrnneiineenernnne | wrereernens 575,000 [ 1oiinncees 575,000 | ............586,500 | ............580,810 | .ccoovrevrenc0 | v (5,810) .0 0 0 11/01/2026| 1FE......
83755N DR 0|SD HSG SF FAM 5.00 05/01/2028...........ccocovmrvverres | veves 09/15/2014| Partial Call.. ..110,000 (7,740) | .. .0 0 0 05/01/2028| 1FE......
83755N EU 2 |SD HSG DEV SFH 2 4.25 5/01/2032. [ 09/15/2014| Partial Call.. | v 145,000 | e 145,000 | .. . . . .0 0 0 05/01/2032| 1FE......
880459 5M 0| TN HSG 5.75 07/01/2036..........ccvrvrvrrirrriniirriiinnin | e 07/01/2014| Sinking Fund Redemption........... | cecceeeeeerneverneinns | covverienes 235,000 | ..coovneen. 235,000 | oo 0 | v 240,507 | oo (1 IO (V1 IO 0 0 0 235,000 .0 0 0 0 |07/01/2036| 1FE......
880459 5M 0| TN HSG 5.75 07/01/2036 (ST P 09/01/2014| Partial Call...........cccooeveevrvmerrerers | vorerrrrnerriverinerrene | wrereennnn500,000 | 1ovnncee. 500,000 | ............ 770,831 | oo 511,718 | s 0| . (A7) — (V1 IO (17,222) 0. 500,000 .0 0 0. 68,735 |07/01/2036| 1FE......
880459 5N 8| TN HSG HMOWNR 14.95 01/01/2037......ocvevvrverens [ o 09/01/2014| Partial Call..........ccccoeveevrenerireees | crverrerermnrnernneennee | eevereenneenn80,000 | coviiociinns 80,000 0 80,000 .0 0 (V1 I 4,281 |01/01/2037| 1FE......
880459 7S 5| TN HSG DEV AGY 4.65 07/01/21 e 07/01/2014| Partial Call.. ....75,000 0 75,000 .0 0 (V1 I 3,488 [07/01/2021| 1FE......
88045R UR 1 |TNHSG B HSG FIN 4.50 01/01/2028..........ccocooreveruee | vener 09/01/2014| Partial Call.. ..325,000 0. 325,000 .0 0 0] . 19,909 |01/01/2028| 1FE......
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88045R WH 1 |TNHSG DEV 1A 4.50 07/01/2031........cvveevremerirerirns | venes 09/01/2014| Partial Call...........c.oevemrrrereneins | oereerernenseniseeins | cerverieees 160,000 | ...occveeeee 160,000 | c.oovvveneee 165,797 | coovves 164,661 | .oooovvvecrenn 0| s (4,661) [ oovevrrirnne (V1 I (4,661) [ oovvveennens (V1 I 160,000 .0 0 0 07/01/2031| 1FE......
880461 AR 9| TN HSG DEV AGY 1B 3.60 01/01/2031.... 07/01/2014| Partial Call.. 0 15,000 .0 0 0 01/01/2031| 1FE......
880461 BP 2| TN HSG DEV AGY 2A 4.00 07/01/2043 .109/01/2014| Partial Call.. 0 60,000 .0 0 0 07/01/2043
88271H CN  7|TX ST HSG CORP 5.35 09/01/2039 09/01/2014| Partial Call.. .36,327 37417 | .. ...37,064 0 36,327 .0 0 0 09/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........ccvvreverererrrrirrreies | verer 09/01/2014| Partial Call............ccoervreverererneis | covreenrirerienineinns | v 142,687 | ........... 142,687 | ............ 151,248 | c.ovvvene 148,902 | .oooovvverinen 0| s (A1) [ 0 | cererene(8,215) | e (V1 142,687 .0 0 0 12/01/2039| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.........cccrsvervreneres | conee 09/01/2014| Partial Call............ccoervnevrereneens | oereeerrnerieeesennns | cvverieees 215,000 | .coovneene 215,000 | ..oocvenee 218,763 | ..ooovvnee 216,923 | .oooverins 0| s (1,923) [ v (V1 I (1,923) [ oo 0 | s 215,000 .0 0 0 09/01/2032| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039.......cccovvrvvrevirveererns | veree 09/01/2014| Partial Call..........ccovrrveernniininns [ erreernrinsinseinsinnns | eevveeeniens 75,000 | covvrrinnns 75,000 | coverrirens 76,125 | oo 75,551 | v (VI IO (551) [ overerrrreerad 0 (551) 0 75,000 .0 0 0 09/01/2039| 1FE......
93978K 8M 3| WA HSG FIN COMMN 4.80 12/01/2021.......ccorvevrvvns [ v 09/01/2014| Partial Call...........ccerveveererneens | oereeerierieeenseeinns | cveverieens 170,000 | .ooereeeee 170,000 | cooovveneee 171,520 | coovvrvrne 170,452 | oo (1 I (452) | vovvrverrrnnn (V1N I (452) | covovererennd (V1 I 170,000 .0 0 0 12/01/2021| 1FE......
97710B  ZL 9| WI ST HEALTH 5.00 07/15/2014 (AURORA).........ccc. | veuce 07/15/2014) MAEULILY. ..o | ceeereeiesieeinenieee | oreiies 1,000,000 | ......... 1,000,000 | ......... 1,056,530 | ......... 1,008,885 | ...ooovvevunnad 0| s (8,885) | .ouvvrerirninns (V1N I (8,885) [ .vvveennens 0| oo 1,000,000 .0 0 0 07/15/2014| 1FE......
98321C  AY  5|WYOMING CMNTY DEV 4.00 12/01/2025.........ccceee | enee 08/01/2014| Partial Call.........cccccoviinirrirerniis [ o | e 645,000 | ............ 645,000 | ............ 645,000 | ............ 644,988 | ..ot 0 | s 30 | i (V] [ 30 | i 0 | i 645,000 .0 0 0 12/01/2025| 1FE......
3199999. Total Bonds - U.S. Special Revenue and SPecial ASSESSIMENL. ... ruurruirusirsierssessiessseesserssens s st ses st sssssesas 23,237,447 | ....... 23,266,063 | ....... 24,579,941 | ....... 23,657,861 | ..ooovvvrins 0]... (471,185) | covovvvicrns 0] (471,185) 0 23,237,448 .0 0 0 [..1,162,946 |..... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
00173P AB 1| AMMC 2005-4A B CLO INV 03/25/17........ccorrvvrerenns R.. | 09/25/2014| MBS Paydown.... ...287,705 0 287,705 .0 0 (1 I 1,512 {03/25/2017
00174E AF  6|AMMC 2006-6A D CLO FLT 05/03/2018... . | 05/25/2014| MBS Paydown.... 0 0 ... 0 .0 0 0 0 |05/03/2018
00213R  AA  1[ARLFR 2012-1A A1 ABS FLT 12/15/2042.........cccovv. | vrer 09/15/2014| MBS PaydowN........c..cverrevinrnne [ orererrnninsisninniinnns | ervveeeninns 68,150 0 68,150 .0 0 (1 I 873 | 12/15/2042
00249E AA 8| AA AIRCRAFT FIN 2013-13.596 11/01/2017.......coc0. | vonee 09/01/2014| Sinking Fund Redemption........... | ceeeeeeeeeneencrnene | covneevneinns 73,231 0 73,231 .0 0 (V1 I 1,756 {11/01/2017
02149M AB  5[CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..........oee. | oves 08/25/2014| MBS Paydown.........ccovvvierernrins | ovvemrireenieeineinns | cvveerienes 122,834 | .......... 122,834 | .......... 105,355 | ... 105,574 | ovvovicecnn0 | ool 7577 | a0 | il 7577 | 0 | v 122,834 .0 0 (V1 I 4,827 |03/25/2037
02149M AB  5[CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037..........cone. | veves 09/25/2014| Pass-Through LOSS............evereres | corremermenierineenns | wrereneenssinniend 0 0 4,776 0] e (4,776) | ....... (A [—— 0 |03/25/2037
02149M AB  5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037........cconee | ever 09/30/2014| Book Value Adjustment............... | ceeeeererereenernnens 0 0 (1 [T 0 0 w0 | 0 0 0 (4,776) 20| 4776 | ... AT776 | v 0 |03/25/2037
023850 AC 4| AMERICAN APPAREL 13.00 04/15/2020..........c.cccoues | venee 06/26/2014| SEAPORT GROUP.........cocovmvvne | vererrernriisiineriens 0 0 (U [P 0 0 w0 | 0 0 0 .. 0 .0 0 (V1 I 8,742 | 04/15/2020
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... | ..... 09/25/2014| MBS Paydown.... 0 24,847 .0 0 0 | v 57 | 10/25/2046
03761Q AA  3|APID 2006-QA A CLO FLT 01/20/2019 . | 07/20/2014| MBS Paydown .0 ...372,160 .0 01/20/2019
04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036...... | ..... 09/25/2014| MBS Paydown.... 0 833,791 .0 111252036
04964H AA 6 |ATRM 8A A1 CLO FLT 10/23/2022.........cocconvrerrrrnncs R.. 102/19/2014| MORGAN STANLEY.......ccccovmrrs | womrermmmierineiraniins 0 .0 (1 IS 0 (0 I 14 | 0 14 0 14 .0 10/23/2022
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037........ | ..... 09/25/2014| MBS Paydown..........ccovvvrerireres | vorernreeerinniieniene | ceneeinnniand 24,497 | oo 24,497 18,786 | ..o 0 0 B | 0 3 0 24,497 .0 0 0 7 101/25/2037
05542M AW 5|BCAP 2013-RR5 6A1 SEQ SSNR CSTR 07/37 RE... | ..... 09/26/2014| MBS Paydown..........ccoueverererneens | coerereerienienerseenns | eveverieees 194,793 | .ooovvennee 194,793 | oo 193,088 | ..ovvrnerrrerenannd 0 0 246 | oo (V1 ISR 246 | oo 0 | s 194,793 .0 0 (V1 I 1,404 (07/26/2037
059475 AG  8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ..... 09/25/2014| Pass-Through LOSS...........cccuveees | corvvnrinniiieniinnians | e (V1 IO 93,811 68,130 | covvveverrrrcinnnd 0 (VI I (K ET0) I I ([ IO (3,150) 0 93,811 L0 (93,811) | ..... (93,811) | ..ooce. 3,077 | 06/25/2037
059475 AG  8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | v..c. 09/30/2014| Book Value Adjustment............... | veeereerreenrrnerinens 0 0 (U [P 0 0 w0 | 0 0 0 (93,811) L0 93,811 | ... 93,811 | o 0 | 06/25/2037
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035.........covcervees [ wonee 09/25/2014] MBS Paydown..........ccoovrvrrirerins | cerernerreeinerineniens | cerneerneenns 80,012 [ .oovvvrrrne 80,012 | coverirnns 83,684 | ..ocoonnvn. 72,862 | .oovererirnns 0| e 3,032 | v 0 3,032 0 80,012 .0 0 (V1N I 352 |05/25/2035
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........cccovvres [ vonee 09/25/2014| Pass-Through LOSS.........c.cvuvveres [ covernrrnerinineneninnes | v (V1 IO 23,142 (0 0 0 w0 | 0 0 0 ... 0 .0 0 0 0 |05/25/2035
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18 09/25/2014| MBS Paydown...........cccvverevnenne [ ovrvrirerenncereninens | cvvrvveinenennn 1,138 | i, 7135 | i 7,108 | oo % [ [ (1 IR 5 5 0 7,135 .0 12/25/2018
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .| 08/31/2014| Book Value Adjustment.. .0 (0 0 0 .0 0 0 (437) .0 11/25/2035
05949C KS 4 [BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 09/25/2014| MBS Paydown..........cccvvrevveene [ ovrvrrerinnenreninens [ cvvieriiennenn8,530 | o, 6,530 | coovrrierinn 6,148 | oo 6,602 | .coovverinnd (U I 24 24 0 6,530 .0 11/25/2035
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vevee 09/25/2014| Pass-Through LOSS.........c.eveeeer | covrvneernerieeineenns | wovererneesssineend (V1 438 (1 IO 0 0 w0 | 0 0 0 438 .0 11/25/2035
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2014| MBS Paydown...........coeveerernrnne [ ovrnrirernnissinniens | e 1244 | oo 1,244 | oo 1,945 | v 1,498 | o (U IO 38 [ o 0 38 0 1,244 .0 10/25/2036
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 09/25/2014] Pass-Through LOSS.........c.cvuerer | covrenevrermerineennns | wovererneesssineennd (V1 808 (1 [P 0 0 w0 | 0 0 0 .. 0 .0 0 0 0 |10/25/2036
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05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37 09/25/2014| MBS Paydown..........c.ccocveevernecs 227 0 32,785 .0 0 (V1 I 1,343 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37 09/25/2014| Pass-Through Loss 0 0 0 .0 0 0 0 1FM.....
05955T AA  8|BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51... .109/24/2014| MBS Paydown .0 0 (V1 I 6,582
05955T AC  4|BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49 09/24/2014| MBS Paydown.... .0 0 0 2,526 1FE......
07325N CQ 3 |BAYV 2006-A 1A2 SEQ 5.483 2/28/41 09/28/2014| MBS Paydown.........cc.coeverererncc. .0 0 (V1 I 1,961
07384Y KF  2|BSABS 2003-AC4 A SEQ 5.5 09/25/2033 09/25/2014| MBS Paydown..........cccveveererneen | voverrervreernernenennee | covveennnn 141,491 | 141,491 | 142,994 | 142,925 | 0 | e (19B) [ o0 | s (196) | covovernrennd 0 | s 141,491 .0 0 (V] 5,276
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37 09/25/2014| MBS Paydown.........cc.ccovvverreren | covvnnrermniserseeians | vvnnreenn277,500 | i 277,500 | ..........265,000 | ............268,078 | .ooooveviverrnn0 | 0000 12,290 | a0 | e 12,290 0 277,500 .0 0 (1 I 501
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37 09/25/2014| Pass-Through Loss, 0 0 0 .0 0 0 0
073879 M5  4|BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020 09/25/2014| MBS Paydown..........c.coovvvrerreees | covernerevmnimernnennee | covrrennnns 180,517 | 100000 180,517 | i 182,667 | v 182,661 | o0 | ciieieacn(753) [ a0 | s (UE:%) ] I~ (1N I 180,517 .0 0 0 e 6,136
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029 09/15/2014| MBS Paydown.........cc.ccoevererernec. 0 0 8,492 .0 0 (V1 I 423
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 . 109/20/2014| Sinking Fund Redemption........... | cecceeeeenreneennernes | vevvrrenee 19,171 | i 19171 | v 19,203 | .o 19,201 | o0 | virieeendB) [ s 0 (3) 0 19,171 .0 0 (V1 I 665
11042B  AA  0BRITISH AIRWAYS 5.625 06/20/2020.. . | 09/20/2014| Sinking Fund Redemption........... | coeeeevrneerernninns | vevrrennnn 33,121 | e 33121 | v 33121 | v 33,120 | oot 0 0 33,121 .0 0 0 e 1,397
114535 AC  1|BROOKSTONE CO 13.00 10/15/2014.. .| 04/04/2014| Exchanged. .0 (O I 0 0 0 0 .0 0 0 0
114535 AC  1|BROOKSTONE CO 13.00 10/15/2014.. 07/07/2014| Suspense Ledger Adjustment .0 (1 [T 0 0 0 0 L0 99,143 99,143 | oo 0
114535 AC  1|BROOKSTONE CO 13.00 10/15/2014 07/18/2014| Suspense Ledger Adjustment .0 (U [P 0 | o0 | a0 [, 0 0 0 0 L0 111,695 111,695 | oo 0 [T
114535 AC  1|BROOKSTONE CO 13.00 10/15/2014 07/28/2014| Suspense Ledger Adjustment .0 (O I 0 | o0 | 0 [ s 0 0 0 0 0] 50,760 50,760 | ceovvvvrerennn 0 [ H—
114535 AC  1|BROOKSTONE CO 13.00 10/15/2014 08/27/2014| Suspense Ledger Adjustment .0 (U IO 0 | o0 |0 [, 0 0 0 0 L0 4,580 4,580 | oo 0 [
114535 AC  1|BROOKSTONE CO 13.00 10/15/2014 08/27/2014| Book Value Adjustment............... .0 (O I 0 | o0 |0 [ s 0 0 0 266,178 .0 | ...(266,178)| ...(266,178) | ......cov.c..d 0 [T
114536  A*  6|BROOKSTONE DIP TRANCHE A 5.50 4/4/2015 07/07/2014) Paydown.........ccovveneernererneenenins | ceveserneeiisensennene | cerersnnn 936,256 | i 936,256 936,256 | ..vooveerneriierinne 0 | o0 | 0 [ s (VI I (V1 IO 0 | s 936,256 .0 0 0 47......
114536 A@ 4|BROOKSTONE DIP TRANCHE B NM .30 4/4/2015.. 07/07/2014) Paydown..........cccvveerverernerirenins | vovenreinerinsnneniene | wereennrnn 569,655 | i, 565,655 343,294 | .o 0 | o0 |0 [ s 0 0 0 565,655 .0 0 0 4z.....
12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018.... 07/02/2014| Sinking Fund Redemption........... | ceceeeeeveevrncenecernee | eeverernenn52,838 | 52,838 | i 47,818 | 039,957 | 0 | 012,726 | 0 | s 12,726 0 52,838 .0 0 0
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/2 07/02/2014| Sinking Fund Redemption.. 715 0 4,715 .0 0 0
12479L  AA  8|CAI2012-1A A ABS 3.47 10/25/2027.... . | 09/25/2014| MBS Paydown 1 0 25,000 .0 0 0
12479L AC  4|CAI 2013-1A A ABS 3.35 03/27/2028 . 109/25/2014| MBS Paydown............ccccoeverncc. 30 0 53,750 .0 0 0
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36 09/25/2014| MBS Paydown..........ccceuvverireees | ceveneriverrnernenirnes | wennenenn 129,006 | ... 129,005 | ... 129,004 | ...oerri 129,005 | o0 [ cvvciiniincnn0 | 0 | (V1 IO 0| s 129,005 .0 0 0
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 09/20/2014| MBS Paydown..........c.coevererernec. 357 0 5,342 .0 0 0 | e 99
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 09/20/2014| Pass-Through Loss............cc....... 0 0 0 .0 0 0 0
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037 09/25/2014| MBS Paydown..........c.coevererernecs 2,157 0 261,307 .0 0 0 2,624
125634 AG 0|CLIF 2013-1A ABS 2.83 03/18/2028................... 09/18/2014| MBS Paydown..........c.cocveevernecs 0 0 25,000 .0 0 (V1 IO 472
125634 AJ  4|CLIF 2013-2A NOTE ABS 3.22 06/18/28 09/18/2014| MBS Paydown...........cccovuerevenrenes 1 0 27,800 .0 0 (V1 I 598
126410 LN  7|CSX TRANSPORTAION 8.375 10/15/2014.. 04/15/2014| Sinking Fund Redemption.. 0 (O I 0 0 0 0 .0 0 0 0
126410 LN 7| CSX TRANSPORTAION 8.375 10/15/2014.. .| 08/15/2014| Make Whole Call.... 0 2,251,349 L0 28,049 28,049 |..... 157,028
12641P CF 9 |CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/3 05/26/2014| MBS Paydown.... 0 0 0 .0 0 (VN I (405)
12641P CG 7 |CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36 09/26/2014| MBS Paydown..........c.coovvnererneen | coeernerirnnrnerineeirnes | eeereernern50,868 | ciiiiirrn.50,868 | ..ovvrr50,868 | ..vvirri50,868 | o0 | civiicinnc0 [ s 0 0 0 50,868 .0 0 (V1 I 1,285
12641P CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36 09/26/2014| Pass-Through LOSS...........cccuveves | corvevervnnriverireninns | oververiiseiienncenn | i 16,706 | i 16,661 [ o0 | e | cviicnnn0 [, 0 0 0 14,216 L0 (14,216) 14,216) | ... 279
12641P CK 8| CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36 09/30/2014| Book Value Adjustment............... 0 (O I 0 | o0 | 0 [ s 0 0 0 (14,216) 0] 14,216 14,216 | oo 0
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12641Q AA  0|CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.........ccoevveevees | veves 08/26/2014| Pass-Through LOSS........c.cuceveres | cevrmeereenneeneninnns (V1N I 24 LA R 0 0 w0 | 0 0 0 .. 0 .0 0 0 1 09/26/2037| 1FM.....
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... 09/26/2014| MBS Paydown.... 324,169 | ............324,169 | ............ 324,169 | ....cooee. 322,710 | oo 0 305 0. 324,169 .0 07/26/2037| 2FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. .| 06/26/2014| MBS Paydown.... 62,716 | .ovorveerienri 0 0 (353) 0 .. 0 .0 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccoouv. | e 09/26/2014| Pass-Through Loss (0 0 0 0 0. 68,069 .0 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccouee | vevee 09/30/2014| Book Value Adjustment............... | veeeveerreenirneriens 0 .0 (U [P 0 0 w0 | 0 0 0 (68,064) .0 07/26/2037| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 07/26/2014| MBS Paydown...........ccovvrervnnes [ ovrernercernnrerinn | cvernenn 109,191 | 109,191 | e 108,334 | oo 102,060 | .ooovevererines 0] s 43,376 | oo (V1N IO 43376 | oo 0 | s 109,191 .0 12/26/2036| 1FM.....
12641Q BD  3|{CSMC 2009-7R 7A2 SUB FLT 12/26/36.........cccovveree | s 09/26/2014| MBS Paydown...........ccrvvevervnnes [ covrnrnerinneneninnes | errereernn 363,521 | 11 363,521 | oo 298,351 | ..ooovrne 324,196 | oo 0] e 39,249 | v (1[N I 39,249 0. 363,521 .0 12/26/2036| 1FM.....
12641Q CP  5[CSMC 2009-7R 12A2 SUB 5.75 1/26/36..........ccouere | vere 09/26/2014| MBS Paydown..........ccoveverereneens | covvermernensnenerneenne | vevvnerenenn 12,632 | i 12,8632 | o 12,532 | oo 12,486 | ..o LU I 52 [ o 0 52 0 12,532 .0 01/26/2036( 1FM.....
12641Q CS  9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36..........coccovvve | e 09/26/2014| Pass-Through Loss 21 [ e 0 0 (0) 0. 0 .0 01/26/2036( 1FM.....
12641Q DE  9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37........cccccoevcrs | veves 08/26/2014| MBS Paydown..........cccoeuvverireres | vevenrrevmrrnerreninnne | evevvenveneedy 167 | 167 | s 3,697 | oo 4129 | 0| oo 1870 | o0 [ e 1,670 0 4,167 .0 04/26/2037| 1FM.....
12641Q DF  6|CSMC 2009-7R 14A4 SUB 5.75 4/26/37.........ocovuere | e 09/26/2014| MBS Paydown..........ccovvvvnereneens | cevevrmrermenrneniseenne | eevvnernerenn36,740 | i 36,740 | o 31,689 | oo 35,788 | .ovvrerirens 0 821 0 36,740 .0 04/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 N 09/26/2014| MBS Paydown...........ccrvvvvevnnnnes [ overermnenrrnnnerinnn | vvverernnenen 39,426 | v 39,426 | oo, 35,551 | v 35,897 | oo 0 655 0 39,426 .0 04/26/2037| 1FM.....
12641Q DR  0[CSMC 2009-7R 15A5 MEZ FLT 04/26/37 .| 09/26/2014| Pass-Through Loss. 422 | o 0 0 (16) 0 3,300 .0 04/26/2037| 5FM.....
12641Q DR  0|CSMC 2009-7R 15A5 MEZ FLT 04/26/37 09/30/2014| Book Value Adjustment.. 0 0 (0 I 0 0 0 0 (3,129) .0 04/26/2037| 5FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 09/26/2014| MBS Paydown...........ccrvvvvernvnnee [ overermnrnrrnnneninnns | vvverernneeenn 18,107 | i 78,107 | e 66,031 | ovrvrrnenn 71,636 | oo 0 2,153 0 78,107 .0 03/26/2037| 1FM.....
12641Q EK 4 [CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 09/26/2014| MBS Paydown...........ccovverervnnes [ oreernercernnirerinn | cvernenn 139,421 | 139,421 | i 139,421 | oo 139,421 | v (V1 IO (0[N I (V1 I (V1 IO (V1 I 139,421 .0 03/26/2037| 1FM.....
12641Q FK 3 [CSMC 2009-7R 3A2 SUB 6.00 9/26/37.........ccocvvrevee [ s 09/26/2014| MBS Paydown...........cccvvvvvevevenes [ orveernrneirernerinns | ceerernennnenn,0968 | i 9,056 | oo 9,056 | .covvvrirnnn 9,056 | .coovvererinned (V1 IO (V] IO 0 0 0 9,056 .0 09/26/2037| 1FM.....
12643K AQ 6|CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39....... | ..... 09/15/2014| MBS Paydown...........cccoevverevenes [ orereevervninnrerinns | o 1,171,265 | 001,171,255 | L 1,146,238 | ......... 1,159,614 | .ocvenannnd (U I 8,204 | .o (01 I 8,204 | .coovvveneen 0| v 1,171,255 .0 09/15/2039| 1FE......
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40..........ccoves | coree 09/15/2014| MBS Paydown...........ccoevrervvrnes [ corerermnrrceenreriens | evvererernen 85,869 | ciiiirn.85,869 | oo 84,367 | .coovrrrnne 85,003 | .o 0 | e 671 | oo 0 671 0. 85,869 .0 02/15/2040| 1FE......
12645A AA  1|CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48........ | ..... 09/12/2014| MBS Paydown..........ccoeevverrneees | coreerervmnrnerrenennee | evverreneenn38,731 | 95,731 | e 100,424 | .....ccc..... 98,214 | oo 0 .0 08/12/2048| 1FE......
126670 ED  6|CWL 2005-12 1A6 NAS 5.165 2/25/2036 09/25/2014| MBS Paydown..........ccovevererneens | vevervmrinmernenreeennee | wvnernnnnn 187,284 | i 187,284 | e 187,280 | coovvvrne 187,133 | oo 0 .0 02/25/2036| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35.. .109/25/2014| MBS Paydown 363,604 | ....ccooriieninn 0 0 .0 04/25/2035( 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 09/25/2014| MBS Paydown.... . 64,258 | ....occevenud 64,256 | ....coovncn. 64,091 | oo 0 0. 64,258 .0 07/25/2034( 1FM.....
12667F RE 7| CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024............... | ... 09/25/2014| MBS Paydown..........ccceeviererneens | ovrenrernenieeineinns | cvveerienes 208,268 | ........... 208,268 | ............ 211,392 | oo 210,896 | ..cocvvvrirnns 0| s (1,302) [ oo (V1N I (1,302) | ovvvveennens 0 | v 208,268 .0 08/25/2024| 1FM.....
12667F VF 9| CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34...... | ... 09/25/2014| MBS Paydown.........ccuvevererirneen | coveeerrnerierienenes | cevesrineiin 5475 | oo 5,475 5,571 | v 0 0 | oo (<) [ 0 (36) 0 5,475 .0 10/25/2034| 3FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 08/31/2014| Book Value Adjustment............... | veeereereeenernnerinens 0 .0 (U [P 0 0 w0 | (V1 I (V1 IO (110 I (171,238) | ovovvernene (V) 171,238 | ..... 171,238 | oo 0 |01/25/2036| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 09/25/2014) MBS Paydown..........cccovvvriireris | vovernerrnseineiineniens | ceneeineenns 22,653 | .covovrrrnn 22,653 | oovrinns 131,571 | e 42,332 | oo 0 . (12,195) | wovvvrrirnne (V1 IO (12,195) 0. 22,653 .0 0 (V1 I 585 |01/25/2036( 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 09/25/2014| Pass-Through LOSS...........cvereres | covvemrrmeriereneenns | worererneenseinnnend (V1 I 171,223 (U [P 0 0 w0 | (VI I (V1 IO 0| s 171,223 | oo 0| ...(171,223) | ...(171,223) | ..vvvrcrennc 0 |01/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cccconuves | vever 09/25/2014| MBS Paydown..........ccovevverineen | coverneeienrinenienines | seevnseeneeannd 6,903 | oo 6,903 | .ovvirnn. 10,004 | oo 8,747 | oo L0 I 31 | e 0 31 0 6,903 .0 0 (V1 IO 475 |05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36..........ccceuves | s 09/25/2014| Pass-Through LOSS.........c.cvuvveres [ covernrrnerinineneninnes | v (V1 I 4,700 (0 0 0 w0 | 0 0 0 ... 0 .0 0 0 0 |05/25/2036| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 09/25/2014| MBS Paydown..........cceereererneens | covereerneriereeeennee | veersnenneren 8,689 | ..oovvrernne 8,689 | oo 8,623 | .o 7,956 | oo 0 371 0 8,689 .0 0 (V1 - 323 |11/25/2035( 1FM.....
126690 D8 8| CWALT 2003-2CB 1A1 SEQ 5.75 03/25/33.. .| 05/25/2014| MBS Paydown 0 0 (U I 0 0 (0) 0. 0 .0 0 0 0 |03/25/2033| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. [ ..ee 09/25/2014| MBS Paydown...........ccovveervenes [ orerevinireneeninerinins | cevereenines 20,029 | .covvvnn 20,029 | oo 19,503 | .ooovvvinees 19,746 | oo 0 175 0 20,029 .0 0 (VN — 631 [10/25/2018[ 1FM.....
12669G XN 6 |CWHL 2005-12 1A5 SEQ 5.25 5/25/2035.........cccouvees | veves 06/25/2014) MBS Paydown..........c.ovvvmerrieres | vevrrreerseenneeneninns 0 .0 (1 IO 0 0 w0 | 0 0 0 ... 0 .0 0 0 0 |05/25/2035| 1FM.....
14178V AA 6 |CFCAT 2013-1A A ABS 1.65 07/17/2017......ocvvvevrrans [ s 09/15/2014| MBS Paydown...........cvvrerernninns [ overernereinnnirerinnes | cvvrinnenns 224,565 | ............ 224,565 | ............ 224,560 | ............. 224,561 | oo (V1 IO Z: N I 0 4 0. 224,565 .0 0 (V1 I 2,472 |07/17/2017| 1FE......
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccovvenvrrrrernenes | cevne 09/01/2014| Sinking Fund Redemption........... | ceeeeeeeeernerncrinene | corneerreennsd 44531 | oo 44,531 | oo 44,531 | oo 44531 | s (1 IO ((0)] I 0 (0) 0. 44,531 .0 0 (V1 I 1,904 |12/01/2016] 1...........
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161542 CP  8|CFLAT 2003-C1 1A5 NAS 3.424 02/25/2015............. | ..... 09/25/2014| MBS Paydown..........cceeveererneens | oereeeesenseniseenns | evvverienes 112,290 | v 112,290 | v 11,377 | e 112,012 | v (1 IO 395 | i (V1 IO 395 | v (V1 I 112,290 .0 0 02/25/2015| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 07/31/2014| Book Value Adjustment.. 0 0 [V 0 0 0 0 0 (122) B0 I I 122 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .| 09/25/2014| MBS Paydown.... 262 0 5,312 .0 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2014| Pass-Through Loss 0 0 115 0| s (115) 01/25/2036( 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccceve | veves 09/25/2014| MBS Paydown..........cccvevverernene | covvvervnerrerrerenne | evvrrreneenn38,007 | 38,007 | 33,161 | 32,043 | 0 | 0000005,988 | i, 0 5,988 0 38,007 .0 0 11/25/2036| 1FM.....
16165Y AV 4|CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ... 09/25/2014| MBS Paydown..........ccovevvererneen | cvvvrrervrsernenreninee | wvvernnn. 146,288 | ..., 146,288 | ... 142,629 | 141,899 | 0 | 003,555 | i, (V1 IO 3,555 | corvriins 0 | s 146,288 .0 0 08/25/2037| 1FM.....
16165Y AV 4|CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ..... 09/25/2014| Pass-Through LOSS..........cccuveves | corvevervnniverirerirnns | oververinnriinnienn | i 36,602 [ o0 [0 | 0 | a0 s 0 0 0. 36,602 L0 (36,602) ... (36,602) [ ..oovernine 0 |08/25/2037| 1FM.....
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ... 09/30/2014| Book Value Adjustment............... | veeeeeereeenernerinens 0 .0 (1 [P 0 0 w0 | 0 0 0 (36,602) 0 36,602 | ... 36,602 | ..vcrrrennn 0 |08/25/2037| 1FM.....
172967 EU  1|CITIGROUP INC 6.5% 8-19-13......ccnvvumrrerrirnerrcni | cerne 09/30/2014| Litigation Settlement..............ccoe. | veeereeneirnnierneinens 54,824 .0 (1 [P 0 0 w0 | 0 0 0 ... 0 0 54,824 | ... 54,824 | ..o 0 |08/19/2013| 1FE......
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ... 09/25/2014| MBS Paydown.........ccveveerirniee | covveerinerierienenes | cevevsrinniinn 9,321 | 9,321 | 9,321 | oo 4,461 | e 0| e 2,598 | v 0 2,598 0 9,321 .0 03/25/2036| 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ooee 09/25/2014| MBS Paydown.........ccoevvererneens | oereeresenseniseesnns | cvveerienes 148,886 | ............148,886 | ........... 148,881 | ..coveene 134,618 | coovvrecrnnn 0| e 6,865 | ..ovrrcrinnn (V1 IO 6,865 | ..ovrvrenenad (V1 I 148,886 .0 08/25/2035| 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36........ccocovvers | vrer 09/25/2014| MBS Paydown B2 | e 61,112 | 60,540 | .ovrvrrnes 60,534 | .ooovrierinns 0 | eeeeenn(2,090) | oo | e (2,090) 0. 61,112 .0 04/25/2036( 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36. .| 09/25/2014| Pass-Through Loss. (01 0 0 0 0 0 7,062 .0 04/25/2036( 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36..........ccoouves | veves 09/30/2014| Book Value Adjustment.. 0 .0 (1 [T 0 0 .0 0 0 (7,062) .0 04/25/2036| 1FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............ccourv. | vonee 09/25/2014| MBS Paydown...........cvvveernninee [ overerrverenneirerinnns | covrinninns 129,170 | .oovvnnee 129,170 | vvvvenee 129,169 | .vvvvennee 128,757 | v [V I 141 | s (0[N IO 141 | s (V1 IO 129,170 0 07/25/2036| 4FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.........cccconvvrnes | veves 09/25/2014| MBS Paydown..........cceueverererneens | oerereeerersenersennins | eveverienes 108,058 | .....c...... 108,058 | ...ovvvvvves 93,470 | .ocvvneee. 101,804 | oo 0| e 1,513 | s (V1N IO 1,513 | o (V1 I 108,058 .0 09/25/2036| 1FM.....
17311Q BG4 |CGCMT 2007-C6 A3 SEQ CSTR 12/10/49........cccoceee | voves 08/10/2014| MBS Paydown.........ccorvirerenrins | evrenrereenieeineinnns | cvveerienes B14,776 | oo 514,776 | .o 511,478 | oo, 513,540 | .ooovvrrins 0| e 2,865 | v (V1 I 2,865 | covvreernnnd (V1 T 514,776 .0 12/10/2049| 1FM.....
17312H AC 3| CRMSI 2007-2 A3 6.08 6/25/2037.........ccovvvorerermrernes [ v 09/25/2014| MBS Paydown.........ccueverererneees | covrererrirerieneneeins | eveverirenes 240,639 | ............ 240,639 | ............ 240,636 | ............ 240,639 | oo (U I (V1 I (V1 I (V1 IO 0 | s 240,639 0 0 0 9,281 | 06/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 08/31/2014| Book Value Adjustment............... | ceeeeereeeneenernens 0 .0 (1 [T 0 0 w0 | 0 0 0 (3,619) 0| 3,619 | ...c.... 3,619 | cvverrenad 0 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 09/25/2014| Pass-Through LoSS...........ccc....... 1,344 | oo 0 (U IO (K [— 0 (93) 0 3,785 .0 03/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.. 09/25/2014| MBS Paydown..........ccoveverereneens | covevrnermensnenerseenne | evvererrnernn89,357 | 89,357 | o 96,893 | oo 87,129 | oo 0 3,429 0 89,357 .0 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.. .109/25/2014| Pass-Through Loss.... [0 IO 0 0 0 0 30,454 L0 (30,454) 06/25/2037| 1FM.....
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 06/37.. 09/30/2014| Book Value Adjustment.. 0 0 (0 I 0 0 0 0 (30,454) 0 30,454 06/25/2037| 1FM.....
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027 .........coccouvvrs | veves 09/15/2014| MBS Paydown..........ccovvvverirneens | covereeimernerierines | ceernseineead 6,490 | oo 6,490 | oo 6,485 | ..oorveiine 3,152 | s (U IO (VI IO 0 0 0 6,490 .0 0 03/15/2027| 1FM.....
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34.........cccovvruves [ v 09/25/2014| MBS Paydown.........ccuevermreniees | covreerrienienerneens | cveverienns 140,584 | ............ 140,584 | ............ 140,249 | ..ccvvnne 139,678 | oo 0 | e 834 | o 0 | e 834 | o 0| s 140,584 .0 0 10/25/2034| 1FM.....
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028..............cc..c. R.. 109/18/2014| MBS PaydOWN..........cvereerivenens [ wrerirerereererininnns | veverereneens 37,500 | e 37,500 | coovrvrneens 37,500 | oo 37,500 | .overererirnens (U I (V1 I 0 0 0 37,500 .0 0 04/18/2028| 1FE......
23242 AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccocoe. | vever 09/15/2014] MBS Paydown..........ccovvvnriireres | vevernerresrineiincniene | eeneeineenns 25177 | oo 25177 | oo 17,593 | oo 19,046 | oo (0 IO 837 | oo 0 837 0 25,177 .0 0 0 | v 50 |07/15/2036| 1FM.....
23245G AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/25/2014] MBS Paydown..........cccovrvmerereres | vorerneriernnerierirene | ceneeineenn 88,628 | ...ccoovvne 88,628 | ..cocoovnven. 72,514 | v 66,768 | ...cvverernes (U I 242 | s 0 242 0 88,628 .0 0 [V IO 203 |12/25/2046( 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/25/2014| Pass-Through LOSS.........c.eveeees | covremeernerserineenns | wovererneesssineend (V1 I 6,179 (1 IO 0 0 w0 | 0 0 0 6,179 0] e 6,179) ] ....... (6,179) [ ..vvrrernees 0 | 12/25/2046| 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/30/2014| Book Value Adjustment...........co. [ coeeverevnrneerennnns 0 .0 (O IO 0 0 w0 | 0 0 0 (6,179) O 6,179 | ... 6,179 | crvvrrrrnnd 0 [12/25/2046| 1FM.....
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047......... | ..... 09/25/2014) MBS Paydown..........ccovvvverireeens | voververirnernernenrnne | wovrennenn 379,098 | ..........379,098 | ............367,132 | ...........369,461 | .0 | 008,337 | il | s 8,337 | e 0 | s 379,098 .0 0 0 06/25/2047| 1FM.....
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27..... .| 09/25/2014| MBS Paydown 0 0 8,101 .0 0 0 01/25/2027| 1FM.....
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36..... | ..... 08/25/2014| MBS Paydown.... . 71,193 9,700 0. 90,404 .0 0 0 12/25/2036| 1FM.....
251510 DP  5|DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35.......... | ..... 09/25/2014| MBS Paydown............ccoceeevernec. 216,428 | .o 0 (1 I (240 [— (V1 I (4] — 0 | s 215,151 .0 0 0 04/25/2035 3FM.....
251510 DQ 3| DBALT 2005-2 2A1 SEQ FLT 3/25/2020...........cocvevves | ovee 09/25/2014| MBS Paydown...........ccvvvrvevvnnnee [ coverermnnneinnneninnns | vverereneeen 14,160 | i 14,160 | e 12,143 | s 12,023 | oo (U I 137 | s (0 [ I 1,137 0. 14,160 .0 0 0 03/25/2020| 1FM.....
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251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...........c.. | . 09/25/2014) MBS Paydown..........c.ovvemerrieres | vevrrreerseenneeneninens 0 10,870 .0 0 (V1 I 393 |02/25/2036( 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. 09/25/2014| Pass-Through Loss 0 ... 0 .0 0 0 0 |02/25/2036| 1FM.....
251563 EM  0|DMSI 2004-4 1A4 SEQ 5.83 04/25/2034 .| 07/25/2014| MBS Paydown 0 18,716 .0 0 0 04/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........ocovveee [ e 09/25/2014| MBS Paydown...........ccovverernnnee [ ovvermervnrncreninne | cvereen 219,194 | 0000219194 | 219,144 | 217,926 | ccvenn0 | 335 | 0 [ 335 | 0 | v 219,194 .0 0 0 07/25/2034( 1FM.....
25250* AA  2|DIALOG TELECOM TL 14.00 1/17/2018.......cccovvveree | vuvee 09/30/2014| Paydown..........ccvvenrvverrinerrenins | covenerivenrnerreninnne | werrrenenn 135,000 | 100000 135,000 | o0 135,000 | covvievvcriennnd0 | e [0 | e | 0 | s (V1 135,000 .0 0 0 0 |01/17/2018|4Z........
28108P AA  4|ESLFT 2012-A AP ABS FLT 10/01/2025.........covcemvees [ o 07/01/2014) MBS Paydown..........ccovrverireris | verereereriserneniens 0 17,814 .0 0 (V1 IO 466 |10/01/2025( 1FE......
28108P AB 2| ESLFT 2012-A AT ABS FLT 10/01/2025..........ccovveves | coree 07/01/2014| MBS Paydown...........ccrvvvvenninee [ corerernnvnernnnerinns | vvverernnnen 18,249 | 118,249 | e, 18,280 | .oovvrenes 18,254 | .o [V I 228 | oo, 0 228 0 18,249 .0 0 (V1 I 443 | 10/01/2025| 1FE......
294450 AA 3 |EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037.........] ..... 09/25/2014| MBS Paydown..........ccovevrererneens | voverreermernenirenenee | wvnernenn 364,913 | 1 .364,913 | il 354,878 | ..coounee. 357,807 | .ovvrrerirens 0| e 8,496 | ..oorrerirn 0 8,496 0 364,913 .0 0 04/25/2037| 1FM.....
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042........cconvvrsces [ e 09/15/2014| MBS Paydown..........c.coovvnererneens | cevvermevrmnnnenirneians | eevnerrnernn32,530 | i 32,530 | o 32,683 | oo 32,662 | .ooorerirnns 0 | oo (G [— 0 (14) 0 32,530 .0 0 10/15/2042| 1FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017......cvveevevivircnins [ 09/01/2014| Sinking Fund Redemption........... | cecceeevvvevvererveernns | veverererennd8,312 | i 48,312 | 48,316 | oo 48,313 | vt (U IO [(0)] I 0 (0) 0 48,312 .0 0 06/01/2017
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 03/19/2014| PaydOown.........ceoerveererrnrenennns | cevrseisseesseineniens 0 0 (1 IO 0 0 w0 | 0 0 0 ... 0 .0 0 09/24/2016
319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 09/04/2014| PaydowN..........ovvvvernriernninnirnns [ overenrnnisensnneninnes | 2000 2,883,205 | .........2,883,205 | ......... 2,883,205 | ..ovovririiininnnd 0 LV EPUORPORRPROON () ) ESSPRRURURTOON | B IO ((0) ) [ (V1 I 2,883,205 .0 0 09/24/2016
319963 ZF  4|FIRST DATA REVOLVER LIBOR+400 9/24/2016. .| 08/26/2014| Paydown. 54,122 | oo 0 0 0 0 54,122 .0 0 09/24/2016
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036.........c.ccc. | vee 09/25/2014| MBS Paydown...........ccovvrernnnes [ oveernervcrnrreninnes | cveeennn 223,942 | .. 223,942 | o 208,686 | ............ 210,236 | ..ovvvrcrirns 0 3,320 0 223,942 .0 0 07/25/2036
361856 CP 0| GMACM 2003-HE2 A4 SEQ STP 4/25/2033............. | ... 09/25/2014| MBS Paydown...........ccrvrvvervvnnee [ orerermnnerirnnnerinnns | evverereneeen3 1,139 | 31,139 | 30,808 | .ovvrrnen 13,828 | oo 0 | oo 1,556 | crvvviriiennn0 | e 1,556 0 31,139 .0 0 04/25/2033
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34..........coce. | vonee 09/25/2014| MBS Paydown..........ccovevnererneens | vevernerenmernenneeennee | wvvnernnenn 124722 | 0124722 | e 124722 | oo 43,244 | ..o 0 | 2,136 | o0 [ 2,136 | v (V1 I 124,722 .0 0 09/25/2034
362251 AA 8| GRD HOLDING II1 10.75 06/01/2019.......cccnvverrierres [ o 08/08/2014| Consent FEE..........vuerveeerrirenns [ rverveireierineienins (V1 0 0 w0 | 0 0 0 500 .0 0 06/01/2019
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. | ..... 09/25/2014| MBS Paydown..........cccveverererneees | covvemermenirenencenne | cvvererenen81,149 | 81,149 | i 79,526 | .vvvernene 79,686 | ..oocvvrrerncs (1 I 320 | o 0 320 0 81,149 .0 0 06/25/2035
36242D PG 2|GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........cc.ccc. | vevee 09/25/2014| MBS Paydown..........ccouvvvnereneees | coeeermrermenrneninseenne | eeenerenenenn53,081 | 53,081 | o 53,263 | .covvrreenne 53,260 | ..ovrverernens (1 I (UZL)) [ 0 (749) 0 53,081 .0 0 12/25/2034
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........ccoccreveecs [ venee 09/20/2014| Sinking Fund Redemption........... .0 0 09/20/2016
379398 AA 8| GTP TOWERS LLC C 4.436 02/15/2015.......cccoonuveree [ o 08/15/2014| Make Whole Call .0 0 02/15/2015
379520 AB  9[SEACO 2013-1A A ABS 2.98 04/17/2028. . | 09/17/2014| MBS Paydown.... .0 ...168,750 .0 0 04/17/2028
39121 AA 8| GREAT RIVER 5.829 07/01/17......cvveveerenerrvrrnenes | cevee 07/01/2014| Sinking Fund Redemption.. 0 368,693 .0 0 07/01/2017
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34......cccmvvvncrinnes [ 09/25/2014) MBS Paydown..........cccorvvnriiieres | vevernerisrinniineniene | ceneeineennd 49,835 | ..oooovrirne 49,835 | oo 49,305 | cooooereree49,103 | o0 | 516 | 0 516 0 49,835 .0 0 09/25/2034
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ | ..... 09/25/2014| MBS Paydown..........ccovvvrerireres | vorernreeerinniieniene | ceneeinnniand 25,101 | oo 25,101 | oo 22,026 | .oooeernn22,993 | iiiiiinen0 | 1,654 | (V1N IS 1,554 0 25,101 .0 0 09/25/2037
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ | ... 09/25/2014] MBS Paydown..........ccevrvmerireres | vorernerieernerieniens | cerneeineenns 59,683 | ..ovvvvrnens 59,683 | ..ovvvrneens 86,194 | ..cco0oen.85,419 | 0 | e (4,187) | (V1 I (4,187) 0 59,683 .0 0 (V1 I 4,159 |09/25/2037
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ | ..... 09/25/2014| Pass-Through LOSS...........cccuveees | corvvnrinniiieniinnians | e (V1 I 40,433 [V 0 0 w0 | 0 0 0 40,433 L0 (40,433) | ..... (40,433) [ ..cvvorirne 0 |09/25/2037
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ | ..... 09/30/2014| Book Value Adjustment............... | veeereerreenrrnerinens 0 0 (U [P 0 0 w0 | 0 0 0 (40,433) L0 40,433 | ...... 40,433 | ..o 0 |09/25/2037
41162N  AC  1|HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47........ | ..... 09/19/2014| MBS Paydown.........cceuereererneens | oereeeesnesieniseesnns | evvverienes 172,907 | oo 172,907 | v 138,056 | ..ovvrnernrirennnad 0 0| e 2,279 | oo (V1N IO 2,279 | v 0 | s 172,907 .0 0 (V1 IO 77 | 01/25/2047
411707 AA  O[HNGRY 2013-1A A2 ABS 4.474 03/20/2043............. | ... 09/20/2014| MBS Paydown...........ccovveernnenee 0 0 7,500 .0 03/20/2043
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037. 09/25/2014| MBS Paydown.... 2,383 0 13,037 .0 02/25/2037
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017.. R.. [09/01/2014 MBS Paydown...........cccocverernees | ververnrrerinnnerenns | v 902,191 | oinn902,191 | oi..881,486 | ..0972,972 | 0 | 016,012 | 0 | e 16,012 .0 12/01/2017
44986E AA  3|INGIM 2012-3A A CLO 1.8102 10/15/2022... R.. 102/19/2014| MORGAN STANLEY.......cocvcvures | ermrrrmerrerirnrennnens | wrmrenernnninnerenn0 |0 [0 [, 32 0 32 .0 10/15/2022
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 09/25/2014] MBS Paydown..........ccoovrvurrirerins | veverneriseinneineniens | coneeiineinns 19,032 | oo 19,032 | oo 15,987 | oo 16,234 | oo (1 IO 233 | s 0 233 0 19,032 .0 04/25/2035
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........cccovueverns | veree 09/25/2014| MBS PaydowN...........cverrevnernee [ orererrmnennisninniinnns | ervveerenines 24,231 | oo 24231 | oo 12,600 | .oooovevirnne 2,458 | oo (U I 1,313 | s (0 [ I 1,313 0 24,231 .0 0 (1 I 128 |08/25/2035
456606 HK 1 |INDYL 2005-L2 A1 SEQ FLT 10/25/2013........cccoovuvne | vever 09/25/2014] MBS Paydown.........cconeveereneens | covereernersnenienenes | seesseesnessn 3737 | s 3,737 3,046 | ..o 0 0 775 | o 0 775 0 .. 0 0] 3,737 | . 3,737 | s 63 | 10/25/2013| 6*.........
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456606 HK 1 |INDYL 2005-L2 A1 SEQ FLT 10/25/2013. 09/30/2014| Book Value Adjustment............... | ceeeeereeereenernnens 0 0 (1 IO 0 0 | o0 | e 0 0 0 .0 [
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.... 08/31/2014| Book Value Adjustment.. 0 0 [0 [P 0 0 0 0 .0 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35 .109/25/2014| MBS Paydown.... 2,564 0 .0 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.... 09/25/2014| Pass-Through Loss 0 0 .0 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033 09/25/2014| MBS Paydown..........cccvevverernene | corvvervmnrverrenenne | eevvrrieneneee 11,027 | i 11,027 | 9,511 | 010,089 | 0 | 90 [ e 0 90 0 .0 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 09/25/2014| MBS Paydown..........ccoveveererneen | cvvvrnervrnernerrenennee | eevvrernneencd3,931 | 43,931 | 036,023 | 036,392 | 0 | 3,591 [ e 0 3,591 0 .0 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039 09/25/2014| MBS Paydown..........c.coevvvmvreris | cevvemrirmninnrrnnirens | evvnnrinnnenn 1,379 | e 1,379 [ 1,048 [ 0 | 0 | 810 | 0 810 0 .0 6Z.......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039 09/30/2014| Book Value Adjustment............... | veeeeeereeenernerinens 0 0 (1 [P 0 | o0 |0 [, 0 0 0 .0 6Z........
46590B AA 2 |JPTEP 2011-1 A SEQ CSTR 06/17/41 09/17/2014| MBS Paydown...........ccovverervnenee [ ovevernereerscreninnns | covveen AT4T48 | i ATATAB | AT4748 | ... 474,499 | 0 | T (1 IO L [ 0 .0 1FE......
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 09/25/2014| MBS Paydown..........cccveverereneees | corvevmrrvenivenineenne | evverrrenenn 11,938 | i 11,938 | s 16,978 | .coovvvvrnes 13,611 | coovvevivien0 | e 1,376 | e (V1 IO 1,376 0 .0 1FM.....
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35 09/25/2014| Pass-Through Loss (01 0 | o0 | erriiennc0 [ s 0 0 0 .0 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 09/25/2014| MBS Paydown...........cccrvvvvevnvnnee [ coverernneneirnnnerinnn | vvvevernneeen 89,576 | v 49,576 | oo 64,155 | oo 45,889 | oo 3,272 0 .0 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .| 09/25/2014| Pass-Through Loss. (01 0 0 0 .0 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36. 09/25/2014| MBS Paydown..........cccouvvvnereneens | cveeermrermenrnenerseenne | eevvnernerene63,870 | 63,870 | o 53,787 | ccovverreenne 15,883 | o0 | 1,664 | 0 | 1,664 0 .0 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36, 09/25/2014| Pass-Through Loss (V) (VN ISP | I ISUPORUORIORPOON | B ISR 0 0 0 .0 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36. 09/30/2014| Book Value Adjustment............... | ceeeeeererunernerinens 0 0 (1 [T 0 | o0 | 0 [ s 0 0 0 .0 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... 08/25/2014| Pass-Through LOSS..........cocveeres [ ovevrinereincirenins 0 8 (V1 0 | o0 | evriieecn0 | e 0 0 0 .0 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... 09/25/2014| MBS Paydown 0 0 .0 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 09/27/2014| MBS Paydown 9,273 0 .0 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... 09/26/2014| MBS Paydown..........ccoevvverreees | vovenervnrinenrenrene | wovrrenenns 168,773 | 10000 165,773 | 127,023 | 138,759 | e | 005,899 | el | s 5,899 | v 0 .0 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... 09/26/2014| MBS Paydown.... 0 0 .0 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE .109/26/2014| MBS Paydown 12,396 .0 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35 09/26/2014| MBS Paydown..........ccovevrereneens | covvererreerverirecernne | wvevernen.546,046 | ...........546,046 | ............506,458 | ...........520,291 | ..oococivern0 | 022,531 | iiiiiiienl0 | 22,531 .0 1FM.....
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 09/26/2014| MBS Paydown..........c.coevvverreres | covenerenerimennennnes | covnennen 121,801 | 121,801 | 18,267 | 15,986 | 0 | cviieiencn0 | 0 | (V1 IO 0| e 104,389 | oo 0 1FM.....
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 09/26/2014| Pass-Through LOSS............cueres | covvenrrnerierineenns | vovererneessninniend (V1 I 129,415 (U [P 0 | o0 |0 [, (VI I (V1 IO 0| e 129,415 | . 0| ..(129,415) | ...(129,415) | ..vvvevcrenncd 0 1FM.....
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 09/30/2014| Book Value Adjustment............... | veeeveererenernnerinens 0 0 (U [P 0 { o0 | 0 [, (V1 I (V1 IO 0 | coeverenene(112,003) | oo 0 112,003 |..... 112,003 | oo 0 1FM.....
46637U AA  5|JPTEP 2012-3 APT 3.0 10/27/2042 09/27/2014| MBS Paydown...........cccovvvevevenes [ errernnvncerenneniens | crvereneern097,116 | i 897,116 | i 872,717 | 872,853 | 0 | e 8474 | 0 | 8AT4 | oo 0 .0 0 0] ... 13,692 1FE......
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42 09/17/2014) MBS Paydown..........cccovuvrerererens | vevenerevmnrnernenrnee | wvvrrenenn 129,080 | 11 129,060 | ..o 128,157 | 10 128,163 | 0 [ 6 | 0 | 66 | v 0 .0 0 (1 R 2,608 1FE......
46639A AA 7 |JPTEP 2012-5 A PT 2.50 12/27/2042 09/27/2014| MBS Paydown 106 0 .0 0 (V1 IOV 36 1FE......
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47 09/25/2014| MBS Paydown (184) 0 .0 0 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.... 09/26/2014| MBS Paydown..........ccoveveererneens | covvereereerncnirecenee | wvvvernens 163,656 | oovvn. 163,656 | ... 125,427 | 134,395 | 0 | 21,170 | 0 | 21170 | v 0 .0 0 1FM.....
47232D  AA  0|JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37 .109/26/2014| MBS Paydown 16 0 .0 0 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36 09/26/2014| MBS Paydown.... 45 0 .0 0 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. 09/26/2014| Pass-Through LOSS........c.eveeees | covreneernerierineenns | worererneesssiseend (V1 I 8,679 6,842 | oo 0 | o0 | (I [ s 0 (411) 0 .0 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. 09/30/2014| Book Value Adjustment...........co. [ coveverevnrneerennns 0 .0 [V (VI ISP | I ISUPRRUORIOROON | B ISR 0 0 0 .0 8,679 | ........ 8,679 | v 0 6FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36 06/26/2014] MBS Paydown..........ccceveereneens | coerereeesenseeenseennns | evvverienes 116,929 | ..ocovvenee 116,929 | coovvvvneee 116,929 | .o 81,975 | o0 | i 76,387 | o 0 | oo 76,387 | ovvvrerne 0 .0 0 0 2,518 1FM.....
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47232D AU  6|JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36......... | ..... 09/26/2014| MBS Paydown.........ccouervrrerneens | oereeresnenienineenins | evverinenes 230,909 | oo 230,909 | ...ccoonee 218,930 | covrerne 226,500 | ..oocvrcrinnns 0 (58) 0. 230,909 .0 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36 09/26/2014| MBS Paydown...........ccrevrivevernns [ orererrnrinreerineninnns | ervveeeniens 60,552 | ..o 60,552 | oo 60,552 | .overrinen 59,084 | ..o 0 e 1,278 | a0 | e 1,278 0. 60,552 .0 09/26/2036( 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36. .| 05/26/2014| MBS Paydown.... ] 5,598 | ..o 0 0 (52) 0. 0 .0 09/26/2036| 1FM.....
47232D BN  1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36.... 09/26/2014| Pass-Through LOSS..........ccovvres [ correrinnincinnneriens | coverevnnererinneeen0 | e, 14,091 [0 IS 0 0 0 0 461 .0 09/26/2036( 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/30/2014| Book Value Adjustment............... | veeeveerreenirneriens 0 .0 (U [P 0 0 w0 | 0 0 0 (461) .0 09/26/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 09/21/2014) MBS Paydown..........ccerrvmerireres | vorernerrsrrnerseniene | cerneesneennsd 44174 | 44174 | s 44174 | s A4T4 | (1 IR (VI I 0 0 0 44,174 .0 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 09/21/2014| Pass-Through LOSS..........couvveres [ covenenernsinenerinnes | v (V1 IO 20,803 6,378 | o 0 (I IO (361) [ e 0 (361) 0 20,803 L0 (20,803) | ..... (20,803) [ .vovevee 429 | 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 09/30/2014| Book Value Adjustment............... | veeeeeereeenernerinens 0 .0 (1 [P 0 0 w0 | 0 0 0 (20,803) .0 20,803 | ... 20,803 | covvrierinnn 0 |05/21/2036| 1FM.....
47232D CP  5|JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36..... | ..... 09/26/2014) MBS Paydown..........ccovvvriieres | vovernerrsrineiineniene | ceneevnneenad 61,748 | oo 61,748 | ..coovvrneen. 61,748 | ..oooovnncn. 61,974 | oo 0 | oo ((G1:) ) [m— 0 (68) 0 61,748 .0 12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 08/31/2014| Book Value Adjustment............... | veceveervenrinniiens 0 .0 (U [P 0 0 w0 | 0 0 0 (5,905) .0 12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 09/26/2014| Pass-Through LOSS...........cccoeun.. (21) 0 5,890 .0 12/26/2036| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47 07/26/2014| MBS Paydown.... 5,136 0 20,465 .0 04/26/2047| 1FM.....
47232D CV  2|JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47.. .109/26/2014| MBS Paydown 0 0 31,723 .0 04/26/2047 | 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47 08/31/2014| Book Value Adjustment.. 0 0 (12,274) .0 04/26/2047| 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... | ..... 09/26/2014| Pass-Through LOSS.........c.cvvveres [ covernrrnerininnneninnes | v (V1 IO 13,101 8,148 | ..o 0 0 | oo (U] [ 0 (79) 0 13,101 .0 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37....... | ..... 09/26/2014) MBS Paydown..........ccevrvmerieres | vorerneererrnerineniene | cerneesneennd 43,901 | oo 43,901 | oo 34,668 | ...ocoovnen. 36,881 | .oovrerernns 0| e 3,355 | v 0 3,355 0 43,901 .0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 08/26/2014| Pass-Through LOSS...........ccveres | covremrereriineeineinns | vovevirseesinsinsind (V1 I 9,266 (O IO 0 0 w0 | 0 0 0 9,268 .0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 08/31/2014| Book Value Adjustment............... | veeereerreenrrnerinens 0 .0 (U [P 0 0 w0 | 0 0 0 (9,268) .0 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2014) MBS Paydown..........c.ovvemerrreres | cevrrreerseesneeneiinnns 4 4 2,243 | i 1 (U IO (L) ] — 0 (73) 0. 4 .0 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 09/26/2014| MBS Paydown..........cccovrvverireres | vorernrieerinnrineniene | ceneeinniend 51,917 | s 51,917 | s 40,083 | .coovvrerens 41,452 | oo (U I 197 | oo 0 197 0 51,917 .0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37 08/31/2014| Book Value Adjustment.. 0 0 (0 I 0 0 0 0 0 (15) .0 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37.. .|09/26/2014| Pass-Through Loss. 145 | 0 0 (0) 0 761 .0 08/26/2037| 1FM.....
47232D DQ  2|JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35. 09/26/2014| MBS Paydown..........ccoveverereneees | covvemrrvenneninceinne | eeverererennn 35,951 | 195,951 | il 95,951 | oo 95,757 | wooveveerireens 0 24 0 95,951 .0 0 (V] I 1,618 |09/26/2035| 1FM.....
47232D ED  0|JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37....... | ..... 09/26/2014| MBS Paydown..........cccoovvvnereneees | covvermeerennneeineenns | cevrerenerenn 26,678 | i 26,678 | o 14173 | o 26,370 | .oovrerirnns 0 327 0 26,678 .0 0 (1 I 632 |06/26/2037| 1FM.....
47232D FG  2|JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36..... | ..... 09/26/2014| MBS Paydown..........cccvevvereneees | covvevmrrnenrenincnnns | cvvererenenn31,822 | 31,822 | o 31,822 | o 31,767 | v LV I 23 [ e 0 23 0 31,822 .0 0 0 e 1,195 |12/26/2036| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2014| MBS Paydown..........c.cocveererne. 756 | oo 0 0 133 | o 0 133 0 ... 0 .0 0 (01 I 92 | 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 09/26/2014| Pass-Through Loss (0 0 0 w0 | 0 0 0 3,820 0] (3,840) | ....... (3,840) | wovvrerrenad 0 |06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 09/30/2014| Book Value Adjustment............... | veeereerreenrrnerinens 0 .0 (U [P 0 0 w0 | 0 0 0 (3,840) 0] 3,840 | ........ 3,840 | v 0 |06/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | o 09/26/2014| MBS Paydown............ccocceerernec. (112) 0 45,039 .0 0 0 11/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 09/26/2014| MBS Paydown...........ccooueevnnenee 1 0 38,219 .0 0 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37..........] ..... 09/26/2014| Pass-Through Loss. 0 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AF 9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37. .109/26/2014| MBS Paydown.... (3) 0. 28,668 .0 0 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 09/26/2014| Pass-Through Loss (43) 0 ... 0 .0 0 0 02/26/2037| 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... | ..... 09/26/2014| MBS Paydown..........cccovererunrenee 423 0. 43,567 .0 0 0 09/26/2035| 1FM.....
47232V BA  9[JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 08/31/2014| Book Value Adjustment............co. [ coveverevnrneirennns 0 .0 (0 0 0 w0 | 0 0 0 (7,198) O 7,198 | .o 7,198 | oo 0 [09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 09/26/2014] Pass-Through LOSS.........c.cveeer | covrvnevnnerserineennns | vovererneessnineennd (V1 I 8,275 6,463 | oo 0 LU 15 | o 0 15 0 8,275 0] e (8,275)] ....... (8,275) | vvovven. 138 |09/26/2035| 1FM.....
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47232V BG 6 |JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 09/26/2014| MBS Paydown...........ccovverervenes [ ererermernernnrerinns | cvvereeenn 114,982 | i 114,982 | oo 94,186 | oo 88,928 | ..o 0] 8,069 | o0 | 6,069 | ..oovrrernnnd (V1 I 114,982 11/26/2036| 1FM.....
47232V BL  5[JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36 09/26/2014| Pass-Through LOSS..........cccccveves | corvevnivcnnivenreniinns | oververireniienncenn | i 30,542 2,040 | .o 0 0 (19) 0 4,348 11/26/2036| 1FM.....
47232V BL  5|JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. .109/30/2014| Book Value Adjustment.. 0 0 (O I 0 0 0 0 (4,348) 11/26/2036| 1FM.....
47232V BM 3 [JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... |..... 09/26/2014| MBS Paydown...........ccevuivienes [ orerernriseerineiinens | e 40,456 | .....ccouncn 40,456 | ..ooveucn 40,456 | ...coooovnees 40,185 | .ooorerirns 0 91 0 40,456 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 09/26/2014| Pass-Through LOSS............cuueres | covvemrrerierinnenns | e (V1 I 10,746 BATT | o 0 (U I (R1015)] [ 0 (105) 0 ... 0 11/26/2036| 1FM.....
47232V BX  9|JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37....... | ..... 09/26/2014] MBS Paydown..........ccoovrverireres | vorernerssernsrsneniiene | cerneesneenns 27,278 | oo 27,278 | o 22,490 | oo 27,278 | o (1 IR (VI I 0 0 0 27,278 11/26/2037| 1FM.....
47232V BY  7[JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 08/26/2014| MBS Paydown...........cccovveernrenes [ orervmineinrineieninns 2 2 4283 | oo 1 0 383 | o 0 383 0 .. 2 11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 09/26/2014| Pass-Through LOSS...........evereees | coerenermneriereneenns | vovererseesseinsnnnd [V I 9,856 (1 [P 0 0 w0 | 0 0 0 9,856 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 09/30/2014| Book Value Adjustment............... | ceeeeeereeereeneinnns 0 .0 (1 [P 0 0 w0 | 0 0 0 (9,856) 11/26/2037| 1FM.....
47232V CA  8|JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 09/26/2014| MBS Paydown..........ccovvvverireres | vorernreeerinniienirene | covnreiiniens 19,454 | .oocovvvnneee 19,454 | ..o 19,454 | ...cccooonee. 19,378 | v LU I 78 | e 0 78 0 19,454 .0 0 [V I 887 |07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 09/26/2014| Pass-Through LOSS...........cveeees | covreneernerserineenns | covererseesssiseend (V1 I 27,273 5,028 | ..o 0 0 (376) 0 27,273 .0 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 09/30/2014| Book Value Adjustment.. 0 0 (0 0 0 0 0 (27,273) .0 07/26/2036( 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37 .| 09/26/2014| MBS Paydown.... 0 0 39,610 .0 04/26/2037| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 09/26/2014| MBS Paydown.... (81) 0 24,809 .0 04/26/2036| 2FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 08/31/2014| Book Value Ajustment...........co. [ coveverevnrneerennnns 0 0 (0 0 0 w0 | 0 0 0 (2,238) .0 04/26/2036( 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 09/26/2014| Pass-Through Loss 6,479 | oo 0 (U IO () I— 0 (72) 0 3,235 .0 04/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 09/26/2014| MBS Paydown...........ccovvverevenee [ orerermnvecirnnineninnn | evverereneeenn3 1,025 | i 37,025 | o 37,025 | oo 36,724 | oo (VI I (G [ 0 (44) 0 37,025 .0 03/26/2036( 1FM.....
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36........ | ..... 09/26/2014| Pass-Through Loss. 2,656 | ..overeeerinnnand 0 0 w0 | 0 0 0. 0 .0 03/26/2036( 1FM.....
47232V EC 2 [JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... |..... 09/26/2014| MBS Paydown...........ccovvrervrnee [ orerermnnneeenreniens | evvvereneen I | 11| 41,443 | o 41,014 | s 0 (821) 0 41,111 .0 03/26/2037| 1FM.....
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 09/26/2014| Pass-Through Loss 14,642 | oo 0 0 (112) 0. 0 .0 03/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 09/26/2014| MBS Paydown...........cccovvvervenee [ orerernnreceenrerien | crvererennen38,395 | 138,395 | e 38,970 | oo 38,224 | oo 0 (517) 0 38,395 .0 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/3 .|09/26/2014| Pass-Through Loss. 23,549 | oo 0 0 (276) 0 ... 0 .0 04/26/2037| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 09/26/2014| MBS Paydown..........cccoevvercvenes [ oreennerirennrerinns | eeverereneen 48,363 | i 48,363 | oo 48,363 | .ooovenvnn 48,363 | ..o 0 0 0 48,363 .0 02/26/2036( 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 08/31/2014| Book Value Adjustment............... | ceeeeeerneeenreeneinnns 0 .0 (1 IS 0 0 w0 | 0 0 0 (4,207) .0 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 09/26/2014| Pass-Through LOSS............cueres | covvenrrnerierineenns | vovererneessninniend (V1 5,428 1,068 [ oo 0 (U [ (162) ] covevrerrrene 0 (162) 0 5,227 .0 02/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... | ..... 09/26/2014| MBS Paydown..........ccueveererneens | coveerernerinerieeennee | veerseesnerand 4314 | s 4314 | o AT41 | 4313 | s 0 | e 205 | oo 0 205 0 4,314 .0 01/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... | ..... 09/26/2014| Pass-Through LOSS...........cveerer | coveemeernerierineeans | woverirseesseissind (V1 563 (1 [P 0 0 w0 | 0 0 0 ... 0 .0 01/26/2036| 1FM.....
47232V FL 1 |JMAC 2009-R4 27A2 SUB SSUP CSTR 06/36......... | ..... 07/26/2014) MBS Paydown..........cccvrvnerereris | vevereereeinerneriens 2,207 | oo 2,207 964 | .o 2,071 | e 0| e TAT3 | s (V1N IS 1,473 0 2,207 .0 06/26/2036| 1FM.....
47232V FM 9 |JMAC 2009-R4 27A3 SUB SSUP CSTR 06/36.......... | ..... 09/26/2014| MBS Paydown.........cccevvereneens | oereeeesnensesirseenns | cvvverienes 174,300 | .ooveveneee 174,300 | e 48,582 | ..oovevenee 131,807 | cooovreernnn 0| .in35,957 | oo [ e, 35,957 | v 0 | s 174,300 .0 06/26/2036| 1FM.....
47232V FN 7 [JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 06/26/2014| MBS Paydown...........cccrvrerernnines [ orenerneinineirennnes ()] — 1) (O IO 0 0 (22) 0. 0 .0 06/26/2036| 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36. 07/26/2014| Pass-Through LOSS..........cecveres | vovernerinnermeninenineee | oververnereinennnen [ oo (209) (0 0 0 0 0 (196) .0 06/26/2036( 1FM.....
47232V FN 7 |JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36. .107/31/2014| Book Value Adjustment.. 0 .0 (0 0 0 0 0 42 .0 06/26/2036| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47... 09/26/2014| MBS Paydown...........cceveervninee [ oreeriverninnirerinnes | cvvviinenns 106,400 | ............ 106,400 | ..covoeneee. 84777 | oo 106,400 | ..covvvererinns 0 | o0 | 0 [ (V1 IO (V1 I 106,400 .0 01/26/2047| 1FM.....
47232V GD  8|JMAC 2009-R4 31A3 SUB SSUP 5.75 2/26/36.......... | ..... 09/26/2014] MBS Paydown..........ccovrvnrrereres | corernersseinenineniens | ceneesneenns 20,732 | oo 20,732 | oo 20,732 | oo 20,732 | oo (1 I (VI IO 0 0 0 20,732 .0 02/26/2036| 1FM.....
47232V GG 1[JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 08/31/2014| Book Value Adjustment............co. [ coveverevnrneirennns 0 0 (0 0 0 w0 | 0 0 0 (829) .0 829 829 0 |02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 09/26/2014] Pass-Through LOSS.........c.cveeer | covrvnevnnerserineennns | vovererneessnineennd (V1 I 6,862 5,292 | oo 0 0 230 | o 0 230 0 6,223 0] e (6,223)] ....... ((G7X) ] E— 321 |02/26/2036| 1FM.....
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477704 AC 9| JOBSON MEDICAL T/L L+900 12/31/2014........ccocvvne | cevne 07/21/2014 Paydown..........ccovvenerenmeeineenenins | ceeernerissersensnenernee | eoenerrne871,636 | i 671,636 | oo 436,564 | ...........564,095 | ..o | 108,178 | iiieinl0 | e 108,178 | oo 0 | v 671,636 .0 0 0 12/31/2014]5...........
48248C AA  2|KKR2007-1A A CLO FLT 05/15/2021... R.. [ 08/15/2014| MBS Paydown.... .95,136 637 0. 87,071 .0 0 0 05/15/2021
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29. .107/25/2014| MBS Paydown 0 0. 10,315 .0 0 0 07/25/2029
500750 AB  0|KPNQWEST BV 8.125 06/01/2009... . | 07/31/2014| Distribution 0 | om0 | e [0 | 0 | (0[N IO (1N I 340,019 .0 0 0 0 [06/01/2009|6...........
525198 AD  5|LABMH 2001-B A4 SEQ 5.27 9/15/18.......cccovvvvrvevnucs [ v 09/15/2014| MBS Paydown..........cccvevvereneees | corvevnrrnnnvenirncenne | vvverererernn92,820 | i 92,820 | o 92,791 0 0 92,820 .0 0 0 3,276 |09/15/2018| 1AM.....
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 09/25/2014| MBS Paydown...........cccovvrervenee [ orerernerreeenreriens | evvererennens56,265 | 156,265 | oo 67,109 | .oooeeern2,317 | 0 | 1734 | 0 [ 1,734 0 56,265 .0 0 0 | v 305 |12/25/2035( 1FM.....
52521R  AC  5[LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccccovrsrvrerns | orer 09/25/2014| MBS Paydown...........cvvrrevnenee [ orererrnrinsisnrnsiinins | evvvvereninns 93,734 | oo 93,734 | v 82,801 9,099 0 93,734 .0 0 (VI I 664 | 06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037........ccoruvervvernins | vever 09/25/2014| Pass-Through LOSS............cvereeer | covrenevmneriererneennns | vorererseenssisnennnd (V1 I 28,036 (1 [P 0 0 w0 | 0 0 0 28,036 L0 (28,036) | ... (28,036) [ ..ovvvvernes 0 |06/25/2037| 1FM.....
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.......ccconvvrmvernncs | vever 09/30/2014| Book Value Adjustment............... | ceeeeeereeereeneinnns 0 .0 (1 [P 0 0 w0 | 0 0 0 (28,036) L0 28,036 | ...... 28,036 [ .coovrernns 0 |06/25/2037| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 09/25/2014| MBS Paydown.........cccvevererenines | covreerrienirenineeins | creerienns 423,612 | oo 423612 | ...ccoooee 375426 | ............ 409,731 | oo 0 et 12,799 | oo (V1N IO 12,799 | v 0 | s 423,612 .0 0 0 09/25/2035| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.......occomvvunees [ o 09/25/2014] MBS Paydown..........cccovrvnrrireres | cevernerrseinneinesines | ceneeiinein 11,457 | oo 11,457 | oo 19,261 | oo 8,762 | oo 0 (631) 0 11,457 .0 0 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... 09/25/2014| Pass-Through Loss B [ (V1 IO 18,175 (0 0 0 0 0 18,175 N (18,175) | ..... (18,175) | .. 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037. .| 09/30/2014| Book Value Adjustment.. 0 0 (O I 0 0 0 0 (18,175) 0 18,175 8,175 01/25/2037| 1FM.....
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047. 09/25/2014| MBS Paydown...........ccevurevernee [ orererinrineeeninerinnns | eevveererinens 99,079 | covveerene 99,079 | covevvrens 84,217 | v 85412 | oovverins 0 8,517 0 99,079 .0 0 0 07/25/2047| 1FM.....
535555 ZZ  2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18........ | ..... 09/30/2014| PaydOWN........coovvrireririrerisisnerens [ oreenrneremsssirennnes | crvvreenennd 615,423 | ...coooue.. 615,423 | ...cooouod 612,787 | cvvvrns 508,446 | .....cocvvnne 20 | o 2,837 | v (0 [ I 2,857 | v 0 | e 615,423 .0 0 0 07/23/2018|4Z........
542514 EV  2|LBMLT 2004-1 M2 MEZ FLT 02/25/2034..........ccocors | e 09/25/2014| MBS Paydown..........cceueverererneens | oerereeerersenersennins | eveverienes 160,220 | ...oocveveee 160,220 | c.oovvveneee 157,015 | covvvvrs 156,624 | ..ooovvvrrnnn (U IO (21— (V] I (23] [E— (V1 I 160,220 .0 0 0 02/25/2034| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........ccocomvrrmris | s 09/25/2014) MBS Paydown..........ccovvvnriireris | vovernriresiinniineninns | censeineenns 31,970 | e 31,970 | v, 29,832 | oo 23,716 | oo 0| s 934 | oo, 0 934 0. 31,970 .0 0 0 09/25/2033| 1FM.....
576434 MS 0| MALT 2004-2 8A2 |0 FLT 03/25/2034.........ccovvervvernee [ v 09/25/2014| MBS Paydown..........ccovrvrerreris | vevereereeieerneriens 0 .0 (U [P 0 0 w0 | 0 0 0 ... 0 .0 0 0 0 |03/25/2034| 3FE......
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034...........ccoveersee [ e 09/25/2014) MBS Paydown..........cccovvvnererneens | ceverrerenmeenernseennes | wovnennn 166,014 | e 166,014 | e 166,014 | .oovvvence 165,629 | .ooovvveernnnn (U 48 | (01 IO 48 | i 0 | v 166,014 .0 0 0 08/25/2034| 1FM.....
582333 ZA  1|MCMILLIN COMPANIES LLC 9.525 12/31/2013........ | ..... 09/26/2014| Redemption.............ccocuvevvnrrinens 600,000 | ..cooovvvrrirninnns 1 0 {.1,417,070 | cooovrrverir 0. 1,417,070 | .coooveveneee. 0| e 1,417,071 .0 0 0 12/31/2013| 6Z........
58501W BU  4|STEER Z1A (JCP) 7.54 03/01/2017 09/01/2014] PaydOown..........ccvuvenerrereneernenins | cevernerienninennsenne | cvvnennens 114,982 | 114,982 | i 122,637 1 i 110,088 | 6,500 | cooceend(592) | o0 | s 5,908 [ oo 0 | s 114,982 .0 0 0 03/01/2017|5...........
59022V AC  5|MLMI2006-OPT1 A2B SEQ SSNR FLT 08/25/37. .| 09/25/2014| MBS Paydown.... 345,505 0 0 355,275 .0 0 0 08/25/2037| 1FM.....
60688V AC 8| MMODAL INC TL B L+650 8/17/2019. 03/06/2014| BARCLAYS CAPITAL 0 .0 0 (85) 0 (85) .0 85 85 08/17/2019| 5FE......
61744C ZC  3|MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36...... |..... 09/25/2014) MBS Paydown..........c.coovvverveees | vevenernnrernennnnnnne | eovnennneeesc 08,207 | i 76,207 | i 73,611 | i 74,090 | o0 | e 1,030 | el | s 1,030 0. 76,207 .0 0 0 | oo 172 | 03/25/2036| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ... 09/25/2014| MBS Paydown.........cc.coevererernnc. 370 0 6,277 .0 0 (01 I 85 | 06/25/2036| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.........ccccr. | vere 09/25/2014| MBS Paydown..........ccceveerennenee 21,801 0 95,893 .0 0 (VN - 2,681 | 10/25/2046| 1FM.....
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047....... | ..... 09/25/2014| MBS Paydown...........cccovvrerevrnes [ orererimnvecirnnnerinns | evvereneen 122,009 | 1ii0000122,009 | oo 111143 | 0 | 0 | 167 | 0 | e 167 | o (1N I 122,009 .0 0 0 2,928 |07/25/2047| 6FE......
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........cocvvrvrs | vevee 09/25/2014| MBS Paydown..........cccovuvverireeens | coververenernerreninnee | wvvenenen. 107,805 | ... 107,805 | ...........100,495 | ...........101,092 | .cooovvivcerin0 | 003,308 | 0 | s 3,306 | oo 0| s 107,805 .0 0 (V1 I 171 | 06/25/2037| 1FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... |..... 09/26/2014| MBS Paydown...........ccoverernnenee (193) 0. 39,564 .0 0 (V1 I 1,558 | 04/26/2036| 1FM.....
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037........ccccouvve | vover 09/25/2014| MBS Paydown...........ccovveererenee 6,929 0. 303,788 .0 0 (VI I 631 | 03/25/2037| 1FM.....
63860L AC  4|NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 09/25/2014| MBS Paydown...........cccovvverevenee [ oreververvvnnrerinns | e 1,279,082 | ... 1,279,082 | ... 1,139,982 | . 1,147,271 | cvieenl0 | 058,970 | 0 | e 58,970 | oo 0| v 1,279,082 .0 0 0 3,052 |04/25/2037| 1FM.....
643529 AC  4|NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36. .109/25/2014| MBS Paydown 55,819 55,819 37,119 35,055 11,251 0. 55,819 .0 0 (V1 I 1,530 | 10/25/2036 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 09/25/2014| MBS Paydown.... . 22,327 | ... ..22,327 14,848 | ... ..14,025 5,838 0. 22,327 .0 0 (VN — 612 [10/25/2036( 1FM.....
64352V PN 5|NCHET 2005-D A2C SEQ FLT 02/25/2036...........cc.cc. | vonce 09/25/2014| MBS Paydown.........ccuuervereneens | oereerernenseniseenins | cvveereenes 506,233 | .cooonene 506,233 | ....cvenee 485,984 | ............ 488,628 | ....cccoooveren0 | 009,530 | 0 | e 9,530 | v 0 | s 506,233 .0 0 (V1 I 1,301 |02/25/2036| 1FM.....
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037........cccovvrer | veree 09/25/2014| MBS Paydown...........cvvrirernninee [ overerrneriennnireninnes | cvvrienenns 153,811 | oo 153,811 | v 141,122 | v 142,679 | o0 | e 4847 | 0 | 4847 | i (V1 I 153,811 .0 0 (1 I 307 | 04/25/2037| 1FM.....
65535V KU 1| NAA 2005-WF12A2 SEQ 4.786 03/25/2035...........co. | vonce 09/25/2014] MBS Paydown..........cceovrverireres | rerernerssrinensneniene | cerneesneennsd 40,391 | oo 40,391 | oo 37,513 | oo 39,457 601 0. 40,391 .0 0 (V1 I 1,252 | 03/25/2035| 1FM.....
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65536H BW 7 |NHELI 2006-FM1 2A3 SEQ SNR FLT 11/25/35......... 09/25/2014) MBS Paydown..........c.couvvnerireees | cevernerrnneinneenennnne | wereernsrn:536,808 | 1oioencee 536,806 | .....c..e. 467,021 | oo 0 0| 34417 | 0 | e 34417 | o 0 .0 0 | o0 | e 1,140 1FM.....
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047.... 09/25/2014| MBS Paydown...........ccrvvverevenee [ orerermnvvcirsnneninns | erverrnneeen 13,793 | 13,793 | 17,209 | oo 8,864 | ..o 0 19 0 .0 0 | o0 | e 497 1FM.....
65538P AA 6| NAA 2007-1 1A1A SEQ STP 3/25/2047.... .| 09/25/2014| Pass-Through Loss. .1,083 (O I 0 0 .0 0 0 1FM.....
66765R BY 1 |NORTHWEST NAT GS 3.95 07/15/2014 MTN. 07/15/2014| Maturity ..8,000,000 | ..cooeee 7,999,920 | ......... 7,999,997 | cooovririinnn 0 | cvvrrereeeed | v 0 | i3 | 0 .0 0| o0 | 316,000 1FE......
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.................. 09/15/2014| MBS Paydown.........ccoverevererneees | covvererrvnnrverrenenee | eevvvrreneeen21,087 | v 21,047 | 21,046 | e, 7,840 | oo 0 | om0 | e 0 0 .0 (O OO I S 820 1AM.....
68619A AN 7| ORGN 2002-A A3 SEQ 6.17 05/15/2032...........co000n... 09/15/2014| MBS Paydown..........ccovevverernees | covernerinmeinennseninee | cevneninneene 78,365 | i 78,365 | v 78,340 | v 78,196 | covvvverernens 0 | e 147 | 0 147 0 .0 0 | o0 | e 3,193 1FE......
726505 AM 2| PLAINS EXPLORATION 6.125 06/15/2019............... 07/23/2014| Partial Call..........ccovrvrvernrrrernrines 1,142,108 | oo 0 | oeeeenn(5,302) | crvovirriinnn (V[ IO (5,302) [ .ovvrvrinnn 0] 1,136,806 | ..o 0. 19,957 | .....19,957 | ...... 40,428 2FE......
73316N  AA 3 |POPLR 2007-A A1 SEQ SNR FLT 06/25/2047.......... 09/25/2014| MBS Paydown..........ccovevereverneees | covvereernerrenirneenne | weeerenn 1,205,508 | .........1,205,508 | ....... 1,113,588 | ..ooovrvirrrrcrirns 0 0] .n56,825 | oo (V1 IO 56,825 | .o 0 .0 0 | o0 | e 1,991 1FM.....
73316P GK  0|POPLR 2005-5 AF6 NAS 5.331 11/25/35.................. 09/25/2014| MBS Paydown...........ccovvrervenes [ overernerierncirerinnes | cvneeen 136,084 | ... 136,084 | ............136,079 | ..ccocoonee 135,566 | ..oovvucererines 0 | oD | i (0[N IO 58 | v 0 .0 0 | oo | 4,382 1FM.....
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046.................. 09/25/2014| MBS Paydown..........ccovuvverereres | vorernervmninervenrnne | cevvrrennene83,522 | viirernn63,522 | 159,632 | v 60,328 994 0 .0 (O OO I ST 135 1FM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ 09/25/2014| MBS Paydown..........ccovevvrereneens | vevrvemreimennerinseennns | wvnernenn210,698 | ....rr..210,598 | ........... 193,484 | ............ 195,268 | ..ovvvvrrrnen | 524 | 0| 4524 | v 0 .0 0 1FM.....
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037................ 09/25/2014| MBS Paydown.... 122,229 | o0 | e (943) | 0 | (L) | — 0 .0 0 1FM.....
749289 AZ  7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51. .109/16/2014| MBS Paydown 4,527 97 0 .0 0
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... 09/16/2014| MBS Paydown.... . . 735512 | o0 [t (B441) | 0 | (3,441) [ oo 0 .0 0 1FE......
74930A AA  5|RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49... 09/16/2014| MBS Paydown...........ccrvveverinninee [ orernrmerinisererinnns | cvvnnenn.644,034 | i 644,034 | ........... 711,053 | oo 683,882 | .coovveeren0 | e (81,011) | viiiinnl0 | e (41,011) [ o 0 .0 0 1FE......
7493IN  AK 4 |RBSSP 2012-54A1 SEQFLT 08/26/2036 RE........... 09/26/2014) MBS Paydown..........c.ovvvnerireees | vovenerrnneiinenneninnne | evenennnnn 328,557 | i 328,557 | ovrernes 328,147 | oo, 324,136 | o0 | 4,486 | 0 [ 4,486 | oo 0 .0 0 1FM.....
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE..... 09/27/2014) MBS Paydown..........c.covvvvernniers | voveneereniirneinennene | cvevennnnnn 164,365 | i, 141,922 | oo 144,641 | .o 144,641 | o687 | 3727 | 0 | 379% | o 0 .0 0 3.
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 09/25/2014| MBS Paydown..........ccovevrererneees | covreverrmnrnerrneenee | cevererrnerenid9,602 | coviivnrinnn 49,602 | ...coovvrne 31,729 | v 9,954 | o0 | 16,179 | iinl0 | 16,179 0 .0 0 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 09/25/2014| Pass-Through LOSS........c.ccueveeees | covererermrrnernneennee | onerrnererneennncns | i 10,265 (1 [T 0 0 .0 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... 09/30/2014| Book Value Adjustment............... | veeeveeerreenrineinens 0 (U [P 0 0 .0 1FM.....
75406Y AB 3| RASC 2006-KS9 Al2 SEQ FLT 11/25/2036. 06/25/2014| MBS Paydown.... (1 [T 0 0 .0 1FM.....
75970 AD  8|RAMC 2007-1 AF1 SEQ 5.742 4/25/37. .109/25/2014| MBS Paydown 171 0 .0 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36 09/25/2014| MBS Paydown.... (30) 0 .0 1FM.....
760985 GQ 8|RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32................. 09/25/2014| MBS Paydown..........ccoovvvnereneeen | covrermeemenrneeirneeans | cevnnreenns 14,468 | i 14,468 | e 14,464 | .............. 14,418 40 0 .0 1FM.....
760985 RN 3 |RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/33.......... 09/25/2014| MBS Paydown..........ccceevvererneees | coververimervenrenennne | vovneennnn 101,954 | 1000 101,954 | e 105,650 | .vvoverviririreirnnes 0 0 | cooreerne(642) | o (V1N I (G E— 0 .0 1FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........covevenee 09/25/2014| MBS Paydown..........cccoveverevencens | cvvvermermensnenerneenne | eevvvereneeneD2,712 | i 52,712 | 52,700 | .oveverneene 49,401 | oo 0 | covrreerne(496) | oo 0 (496) 0 .0 1FM.....
76110V QL  5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34.................. 09/25/2014| MBS Paydown...........ccovvererevenes [ ererermnnvcirnnnerinns | cevvrereneeen2,161 | 27,161 | e 27,161 | v 25,129 | oo 0 | 1,063 | oo (0[N I 1,063 0 .0 1FM.....
76110W  XQ  4|RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.......cvvveveeee 09/25/2014| MBS Paydown..........ccovevrereneees | covvermervenrerenceinne | eeverererenn 99,009 | 199,009 | oo 99,007 | .vvrrreene 90,997 | v 0 | e (189) | o 0 (189) 0 .0 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... 09/25/2014| MBS Paydown..........ccovevnererneens | cevernerenmennenneeennes | covnnennnnn 96,434 | 96,434 | e 101,940 | covvvvrnene 79,388 | oo 0] 8,317 | e 0 6,317 0 .0 1FM.....
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... 09/25/2014| Pass-Through LOSS..........cc.cvern. (O IO 0 0 | o0 | e 0 0 .0 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35. 07/31/2014| Book Value Adjustment.. 0 (O I 0 0 0 .0 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35. .| 09/25/2014| MBS Paydown.... 112 0 .0 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35. 09/25/2014| Pass-Through LOSS...........ecveerer | corvererrnerirenerneenne | overerneerneninnenn | e84 |0 [, 0 .0 0 0 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36............occon.... 07/31/2014| Book Value Adjustment............... | ceeeeeerneerneenernens 0 (1 IO 0 0 | o0 | e 0 0 L0 e (1,123) | oo (1,123) | o 0 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36............co.en.... 09/25/2014| MBS Paydown...........ccrvvvrernnines [ orerermnenvirnninninnns | vevvvereneeen22,374 | o, 22,374 | v 25,981 | .covvvenn. 19,134 | o 0 | coorveeeen BT | e 0 571 0 .0 0 | o0 | e 941 1FM.....
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761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........occevreen | e 09/25/2014| Pass-Through LOSS........c.cveeees | cevreemrrnernseineians | wovererneensensennn | e 3,635 (1 IO 0 0 0 .0 0 1FM.....
76111X TF  0|RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035... 09/25/2014| MBS Paydown.... 42 0 .0 0 1FM.....
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036... .| 09/25/2014| MBS Paydown.... 2,186 0 .0 0 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. 07/31/2014| Book Value Adjustment.. 0 0 .0 2FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032...........c.. | veuce 09/25/2014) MBS Paydown..........ccovvvverreres | vovernerermnrnenrenrene | cevvrrennenc 42,689 | i 42,689 | 138,859 | ciiviirinn82,899 | v | 1,546 | 0 | 1,546 0 .0 2FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | ceoe. 09/25/2014| Pass-Through Loss 0 0 .0 0 2FM.....
76112B  HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35.......ccccovvcres | o 09/25/2014| MBS Paydown...........cvvviernninee [ orermrinerennnirerinnes | cvvrennenns 290,471 | v 290,471 | cooverens 289,751 | covvnnn 281,516 | .o (848) 0 .0 0 1FM.....
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042.......ccovvvvvrens [ v 09/15/2014| MBS Paydown..........ccoueverererneens | covrererriensenensenins | cveverieens 152,829 | .ooovcrennee 152,829 | oo 152,829 | covvrerne 156,229 | cooovvevvrenn0 [ s (978) | i [ e, (1)) [— 0 .0 0 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44........cccovvvervvirncres | e 09/15/2014| MBS Paydown.........cccveviererneens | ovreneernenienineiens | ceveerienes 230,547 | oo 230,547 | oo 230,547 | oo 230,256 | ..ovvrrcrirnns 23 0 .0 0 1FE......
813084 A* 1| SEBRING 11.50 4/25/2018........cccevvereverirririnirivenins [ s 06/30/2014| Paydown..........cocevemrerriinrinenins | vevereeerreiesineniens (112,500) .0 (U [P 0 | o0 | 0 [0 | (V1 IO 0 .0 0 [T
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029..........cccouvernes | o 09/20/2014| MBS Paydown.........cceueveererneens | oeremeesnenieniseennns | cvverienes 101,343 | oo 101,343 | coovrvenee 101,324 | coovveene 101,326 | v [ 12 | 0 | 12 | s 0 .0 0 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025.........cccvuvevvvunns | veves 09/15/2014| MBS Paydown.... 82 0 .0 0 1FE......
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035. .109/25/2014| MBS Paydown 21,078 0 .0 0 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/3; 09/25/2014| MBS Paydown...........ccovvrervenes [ orerermerecennreninns | veerernnren88,192 | 088,192 | oo 47,735 | 86,374 | 0 010,067 | 0 | e 10,067 0 .0 0 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ... 09/25/2014| MBS Paydown...........cccovvvernvenee [ overvrverevrnnnerinne | evvvreeer 117,308 | i 117,306 | oo 90,619 | 187,859 | o0 | 00000022,505 | o0 | e 22,505 | oovvriennnn 0 .0 0 1FM.....
863587 AE 1| SAIL 2006-3 A5 SEQ FLT 06/25/2036........cccrcvvrererne | venee 09/25/2014| MBS Paydown..........cceueverererneens | oerereeerersenersennins | eveverienes 138,998 | ...cccoouuee 138,998 | ..oovvvneee 108,418 | oo 0 | o0 | 8,033 [ 0 | 8,033 | oo 0 .0 0 1AM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........cvvvrvrri | venes 09/25/2014| MBS Paydown..........c.covvvverereces | voverenrereninernnennns | eeveneneeenn 11,125 | s 11125 | v 10,055 | covovvrvrnes 10,114 | oo 150 0 .0 0 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31........ccovvevvenerienerrerins [ s 09/25/2014| MBS Paydown..........ccovevrererneees | cvvreverrmnrnernneennee | eeerereneenn20,575 | o 20,575 | oo 14,492 | oo, 16,706 | ..o 903 0 .0 0 1FM.....
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032..........cccccnse | vonce 02/28/2014) MBS Paydown..........c.ovvvnerrneres | cevrrreerseenneineniens 0 (1 [T 0 0 0 .0 0 [
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovvrvrereres [ v 09/25/2014| MBS Paydown .0 0
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.41 5/25/34........ccovvre | cerne 09/25/2014| MBS Paydown.... .0 0
863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037. .109/25/2014| MBS Paydown .0 0
871577 ZZ 8| SYNERGY 6.50 9/3/2015.......ccovvvverirrrrreriiciniriinnns | e 06/12/2014| Paydown .0 0 I
87407P AA  8|TAL2013-1A A ABS 2.83 02/22/2038............covvrmmrens | o 09/20/2014| MBS Paydown..........c.coecvverereees | veverrerereninernneennee | eenrenneenn 97,500 | o 97,500 | c.verernens 97,419 | oo 97,424 | .ooovns 10 0 .0 0 1FE......
88314R AA 4 |TMCL 2013-1A A SEQ 3.9 09/20/2038..................... R.. 09/20/2014| MBS PaydOown...........ccrvverniviiees | ovrvrmmriererenernneinns | cvvverienes 106,250 | ....ccveeeee 106,250 | ..ooovveveee 105,706 | ....covvvee 105,719 | covvvvvvrennn0 [ i85 | i | 65 | v 0 .0 0 1FE......
89656F AA  4|TRL 2012-1A A1 ABS 2.266 01/15/43........cccovvvverres | cevee 09/15/2014| MBS Paydown..........ccoveverereneens | coverveereernenrnceinee | eererernnennn86,084 | i 66,034 | ....c....cc... 66,034 | ....coooncn. 65,954 | ..oovorerirnns 11 0 .0 0 1FE......
902757 AA 1| UIRC-GSA Il LLC 2.655 04/05/2018..........cccccovrvmernns | e 09/05/2014| Sinking Fund Redemption........... | cecceeeverrnerinncrnes | eeererneen50,000 | coviirninns 50,000 | .ooerernnens 50,000 | .coovrrrnnne 50,000 | .oovrverirnens (0) 0 .0 0 T
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 09/25/2014| MBS Paydown..........ccovevrererneens | coververrmernenreeenee | eeverennennn 13,174 | i 13174 | oo 10,638 | oo 9,511 | v | 1,230 | 0 | 1,230 0 .0 0 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 09/25/2014| MBS Paydown..........ccovevvereneens | ceereemeenenrneniseenns | sernnernneenn 552 | o 9,552 | coverirens 13,641 | oo TAT3 | 2,753 0 .0 0 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 09/25/2014| Pass-Through LOSS.........ccovvverns [ corrvnvrerinrncrnninens [ vrvriveivnineinensn0 [ v, 6,956 [0 IO 0 0 0 .0 0 1FM.....
94980S BD 6| WFMBS 2006-9 1A28 10 INV 8/25/2036 08/25/2014| MBS Paydown.... 0 (O I 0 (0) 0 .0 0 6FE......
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.. .109/25/2014| MBS Paydown 3,607 0 .0 0 1FM.....
94983G  AA  6|WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36 09/25/2014| Pass-Through Loss . 5,214 (0 I 0 0 0 .0 0 1FM.....
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025..........cooccrmues | cevee 09/20/2014| MBS Paydown..........ccervvererneens | oereererneniesirneennns | cvreerienes 315,771 | v 315,771 | e 35,771 | o, 314,672 | o0 | 526 | 0 [ 526 | .ovreorrirnn 0 .0 0 1FE......
96032U AA  1[WESTR 2012-3A A ABS 2.50 03/20/25.........ccouvvvrne [ verer 09/20/2014| MBS Paydown...........cvvrerernninee [ overmrrnerieinsireninnes | crvvrinnenns 124904 | ............ 124904 | ............ 124904 | ..ooeeene. 124,523 | o0 | 101 | 0 | e 101 | o 0 .0 0 1FE......
97358F AB WINDSOR FINANCING TL B L+500 12/5/2017......... | ..... 06/30/2014] PaydOWN........ocevmrereererenrrsnennns | reverseeseeiseineniens .0 (1 [P 0 0 0 .0 0 3FE......
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989701 BB 2|ZIONS BANCORP 4.50 03/27/2017......ccoovverererneernnns | o 09/24/2014) Cash TENET..........cccvverrrireirnees | cevernerisrineeienieee | oveenn 2,000,000 | ......... 2,000,000 | ......... 1,885,000 | ......... 1,921,827 | oo 0 et 78,173 | oo (V1 IO 78,173 | v 0| oo 2,000,000 0 0 0 | 230,370 |03/27/2017| 2FE......
989701 BC 0] ZIONS BANCORP 4.00 06/20/2016.........cccocvuveviuinns [ wones 09/30/2014| Cash Tender........cccovurernrinceinnns [ornnminnissinsnnninnes | evnrnns 2,000,000 | ......... 2,000,000 | ......... 1,950,000 | ......... 1,968,049 | ..ooivceen0 | i 31,951 | o0 | s 31,951 | oo [ I 2,000,000 0 0 0 [.... 166,182 | 06/20/2016| 2FE......
3899999. Total Bonds - Industrial and Miscellaneous 5,308,656 55,819,521 ..52,155,005 43,018,277 ....2,435,402 0 ... 2,440,025 0 55,227,193 0. 81,462 | ......81,462 |..1,966,517 |...... XXX... [.XXX....
8399997, TOAl BONMS = P 4.ttt | crnens 93,945,660 | ....... 94,313,341 | ....... 92,448,499 | ...... 81,974,816 ....1,915,226 0] 1,919,849 | oo 0 [ . 93,716,259 | ..oovvirrinnn 0. 229,401 |..... 229,401 |..3,589,012 |...... XXX... | .XXX....
8399999, TOtAI BONMMS........veeivesieereereseistis sttt | criins 93,945,660 | ....... 94,313,341 | ....... 92,448,499 | ....... 81,974,816 . 1,915226 | 0. 1,919,849 [ .o 0. 93,716,259 | ..cvvvvrienns 0. 229,401 |..... 229,401 |..3,589,012 |...... XXX... [ XXX....
Preferred Stocks - Industrial and Miscell
172967 ER  8|CITIGROUP INC C 8.40 04-29-49 C18........cccovvrerres [ ornr 09/30/2014 | Litigation Settlement...........ccccoe | covrrvvirernns 0.000 | .coovrvrnees 94,987 | oo 0.00 (0 0 0 0 0 0. 94,987 | ... 94,987 | oo 0. XXX... | PBLFE..
172967 55 6|CITIGROUP INC SERF 8.50 C6-13 @ 25.......cccveves | cevee 09/30/2014| Litigation Settlement.............cccoe. | vevervverreennnd 0.000 | ..ovvrrene 44,828 | ..o 0.00 [0 IO 0 0 0 0 0 . 44828 | ... 44828 | ......ccoone.. 0 ... XXX... | PBLFE..
172967 57 2|CITIGROUP INC SER AA 8.125 C2-18 @ 25........c... | oo 09/30/2014 | Litigation Settlement..........ccccoe | covrvcirerns 0.000 | .ovvrrene 44,828 | ..o 0.00 (0 0 0 0 0 0 . 44828 | ...... 44828 | ....cooevene 0 .. XXX... | PBLFE..
172967 59  8|CITIGROUP INC 6.50 SERIES T C15.......coevvvrrvmrri | cenee 09/30/2014| Litigation Settlement.............ccoe. | vevervverrrnead 0.000 | ...coccen.d 601,587 | ..ovvrriennnnd 0.00 [0 [T 0 0 0 0 0. 601,587 |..... 601,587 | ..covvrvrnecs 0 ... XXX... | P6LFE..
89148) 20 3| TORTOISE ENR CAP 3.9505/01/2018........ccocoevvens | cevee 06/23/2014| EXChanged..........ccveeuereereerinns | cevvneennenennd 0.000 | .o (V1 I 0.00 [0 IO 0 0 0 0 0 0 0 . 27,979 |...... XXX... |RP1UFE
927804 57 5| VIRGINIA ELECTRIC &POWER V/R......cccovvvimrvirirnns | cones 03/20/2014] Call......cvvvivsriieiisnisiierssiisninnns | corrsriisines 0.000 [ .o [ 0.00 [0 | s 4,446,944 0 0 0 0 0 0 0 ... XXX... | P2UFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneous ..4,446,944 0 0 0 0 ... 786,230 |..... 786,230 | ...... 27,979 ... XXX... [.XXX....
8999997. Total Preferred SOCKS = Part 4........oouuoiiiiiiiiississiieniississnssssiss s sssessssssnsssssensssssssnsssssssnsssnsssssssnssssessenes | onnseneoss 180,280 [ wrersanree XKKernerns [ ernmrrnenernennsnnns0 | nvreans 4,446,944 0 0 0 0. 786,230 |..... 786,230 | ...... 27,979 |..... XXX... | .XXX....
8999999, Total Preferred SHOCKS. ... ....vvuiiiiririieiieeiiesisisssss st sttt sttt snsssssssssssssssnssesssssnsssssessssssssenssssnsssssssssnnses | svseresens 180,280 | eevererrese XX urrirans | cvnvrrarrssninnnrieen | eoviiinns 4,446,944 | ..o {1 I (L] 0 0 0 0 0. 786,230 |..... 786,230 | ...... 27,979 |...... XXX... [.XXX....
Common Stocks - Industrial and Miscell Is
001747 AE 4| AMMC CLO 2012-11A SUB 0 10/30/23.........ccecvvenee R.. [ 08/31/2014| Book Value Adjustment..........c... | vevrerrerennnd 0.000 | .coovvvrnee 29,417 | o XXX...oo.. [0 [P 0 0 w0 | 0 0 0 29,417 0 0 0 0. XXXeoo Ui
001750 AB 4| AMMC CLO 2011-9A 01-15-22.......cccorrrrrrrrerirnrrnens R.. | 07/31/2014| Book Value Adjustment............... | oeeveeverncns 0.000 | .ovvrrnee 77,707 | oo XXX..oon. [0 [T 0 0 w0 | 0 0 0 77,707 0 0 0 0 ... XXX | e
001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22........ccccrsvvrmnrenne R.. | 07/31/2014| Book Value Adjustment............... | oocereeennens 0.000 | .covverne 119,781 | oo XXX....... [0 IO 0 0 w0 | (VI I (V1 IO (1N I 119,781 0 0 0 (V)N I XXXoo | U
00176B  AF 0| AMMC CLO 2013- 13A 01-24-26..........ccovvvvvrrrerins R.. | 07/31/2014| Book Value Adjustment............... | cooevvererncs 0.000 | ..ccoernrne 104,276 |............ XXX.ooone [0 IS 0 0 w0 | (V1 I (V1 IO 0| s 104,276 0 0 0 0 ... XXX | U
00176E AE  7|AMMC CLO 2013-12A SUB 0 05/10/25. R.. | 08/31/2014| Book Value Adjustment.. (01 0 0 .0 0 0 19,448 0 0 0 0 ... XXX | Uernnes
247361 70 2 |DELTA AIRLINESINC.. .105/03/2007| Book Value Adjustment.. (476,816) [ oo 0 0 .0 0 0. 0 0 0 0 0 .. XXX...
278642 10 3|EBAY INC...ooooevieeieceeeeieesissiesssessessssssssssenses | s 09/30/2014| STRATEGAS RESEARCH. 482,758 422,209 | o 0 0 w0 [0 [ (V1 IO 0 | e 422,209 | .o 0 . 60,549 | ...... 60,549 | .o 0 ... XXX...
458140 10 O[INTEL CORP.......oovemririrrieireiissiseesieeiseesseinees | ceees 09/05/2014| CORNERSTONE MACRO.......... | ..... 200,000.000 | ......... 6,985,645 | ..o XXXt | i 4,213,303 | ......... 5,191,000 | ..... [CLEAI T ) [— (VI IO (V] I (CLEAT0 ) I— 0| v 4,213,303 | .o 0 ]..2,772,343 |..2,772,343 | ..... 135,000 |...... XXX | Lo
458140 10 O[INTEL CORP.......oeoomrrrrrierirriirrinnrinenirereneesssiennes | veves 09/08/2014| STRATEGAS RESEARCH......... | ... 50,000.000 | ......... 1,760,716 [ ..oocvrere XXX | v 1,002,910 | ......... 1,297,750 | ... (294,840) | ...ooovrerrrnnn (VI I 0] (294,840) | ....oovvveven 0| v 1,002,910 | .ccoovirrnnc (V) 757,806 |..... 757,806 | ...... 33,750 |...... XXX | Lo
58933Y 10 5|MERCK & CO. INC......oevrrerrrrerinerirerireeerseersseinnns | e 09/05/2014| CORNERSTONE MACRO.......... | ..... 251,000.000 | ....... 15,294,648 | ... XXX ocrves | o 8,900,985 | ....... 12,562,550 | ..(3,661,565) | ....cvvvnrenec (V1 I 0| ....(3,661,565) 0 8,900,985 0 |..6,393,663 |..6,393,663 |..... 331,320 |...... XXX | Lo
594918 10 4| MICROSOFT CORPORATION.......ccovvurvierircrranires | vevee 11/25/2013| BERNSTEIN.......ovvvirririireririins | coreriviieniand 0.000 | ..o 0 e e XK [ e (130) [ coooverene 187,050 | ....... (62,380) [ ..oovrrenne {0 [ I ([ I (62,380) 0. (130) 0 .30 | 130 | .. 4,200 | .. XXX | Lo
636220 10 5| NATIONAL GENERAL HOLDINGS CO......c.coevermevnee [ e 07/02/2014| EXChanged...........ccvvvrereerererenns | eees 477,500.000 | ......... 5,013,750 | oveovreee XKX e | i 5,013,750 | ......... 6,088,125 | ..(1,074,375) | ...ccovvvrrrnec (VI I 0| ...(1,074,375) | ccoovvvrrneen 0| v 5,013,750 0 | e | 0 | 114,325 | XXX | Ui
636220 30 3| NATIONAL GENERAL HOLDING CORP.......c.ccoceurues [ wonee 07/17/2014| FRIEDMAN BILLINGS RAMSEY | ......... 6,000.000 | ...ccovnee 112,704 63,000 | oo 0 0 w0 | 0 0 0 63,000 0...49704 | ....49704 | ......cc......0 | ... XXXeo | L
636220 30 3| NATIONAL GENERAL HOLDING CORRP........cccovrvnr | vevee 07/18/2014| FRIEDMAN BILLINGS RAMSEY | ......... 6,000.000 | ..cvovvene 111,827 63,000 | ..ooovririiniin 0 0 w0 | 0 0 0 63,000 0]...48827 | ... 48,827 | o0 | e XXXooo | Lo
636220 30 3| NATIONAL GENERAL HOLDING CORP.. 07/21/2014| FRIEDMAN BILLINGS RAMSEY | ....... 10,000.000 2 183,286 [ XXX | i 105,000 | .ovvrrrrrrrireinns 0 0 w0 [0 [ (V1 IO (V1 I 105,000 | coovverneene 0...78286 | ....78,286 | .............0 | ... XXX...
636220 30 3| NATIONAL GENERAL HOLDING CORP.. .|07/22/2014| FRIEDMAN BILLINGS RAMSEY ,000.000 166,196 94,500 | ..o 0 0 .0 0 0 94,500 0 ...71,696 | ......71,696 | ..ccccoecre0 | oo XXX...
636220 30 3| NATIONAL GENERAL HOLDING CORP.. 07/23/2014| FRIEDMAN BILLINGS RAMSEY ..1,500.000 15,750 | v 0 0 0 0 0 15,750 0] ..11,944 | ...11,944 | .0 | XXX...
636220 30 3| NATIONAL GENERAL HOLDING CORP.......c.cooueurues [ vonee 07/28/2014| FRIEDMAN BILLINGS RAMSEY | ......... 3,000.000 | .oovvernees 53,969 31,500 | oovereererirnin 0 0 (VI IO 0 0 0 31,500 0] ...22,469 | ......22,469 | ....ccee.0 | XXX | Lo
636220 30 3| NATIONAL GENERAL HOLDING CORP........cccourvns | veree 07/30/2014| FRIEDMAN BILLINGS RAMSEY | ......... 5,300.000 | .ovvrernend 97,163 55,650 | ..o 0 0 (V] I 0 0 0 55,650 0] .d1,513 | 81513 | 0 | XXXooo | Lo
636220 30 3| NATIONAL GENERAL HOLDING CORP.......c.ccocvrries | vonee 08/05/2014| FRIEDMAN BILLINGS RAMSEY | ......... 7,800.000 | .ocvvveee 140,085 81,900 | ovoreererrrinne 0 0 (V1 IO 0 0 0 81,900 0]...58185 | ....58,185 | ....cccee.0 | ooeee XXX | Lo




Statement for September 30, 2014 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
636220 30 3| NATIONAL GENERAL HOLDING CORP.......c.ccoveurues [ wonee 08/08/2014| FRIEDMAN BILLINGS RAMSEY | ....... 10,000.000 | ........... 180,469 | ...oooeee XXXorioitr | o 105,000 | vooverneernrirenennd 0 0 w0 | (VI I (V1 IO (V1 I 105,000 | ooovvernenne 0 . 75,469 | ... 75469 | ...............0 | ..o XXXeoo | Lo
636220 30 3| NATIONAL GENERAL HOLDING CORP.. 08/11/2014| FRIEDMAN BILLINGS RAMSEY ..5,000.000 52,500 | covvveerrrieinnnd 0 0 .0 0 0 52,500 0 39,065 | ......39,065 | ..cccocoeeernn0 | XXX...
636220 30 3| NATIONAL GENERAL HOLDING CORP.. .108/13/2014| FRIEDMAN BILLINGS RAMSEY ,500.000 36,750 | v 0 0 .0 0 0 36,750 0 . 27,189 | .....27,189 | o0 [ e XXX...
636220 30 3| NATIONAL GENERAL HOLDING CORP.. 08/14/2014| FRIEDMAN BILLINGS RAMSEY | .........2,900.000 53,141 | 30,450 | oo 0 0 .0 0 0 30,450 0 22,691 | ....22,691 | ..ccceceeenl0 | e XXX...
636220 30 3| NATIONAL GENERAL HOLDING CORP.........ccoeverues [ venee 08/18/2014| FRIEDMAN BILLINGS RAMSEY | ....... 15,000.000 | ............ 282,367 |..ccovvne. ). 9.5 T I 157,500 | ovvovrereirrrieinnes 0 0 w0 | (VI I (V1 IO (V1 157,500 | ooovvverncne (V) 124,867 |.... 124,867 | ............... 0 ... XXX..o [Loveanes
636220 30 3| NATIONAL GENERAL HOLDING CORP.......c.ccvuvuies [ vonee 08/19/2014| FRIEDMAN BILLINGS RAMSEY | ....... 16,500.000 | .....cvonee 310,563 |............ ) 9.0 T IS 173,250 | ovvereererieins 0 0 w0 | (VI I (V1 IO 0 | s 173,250 | oo (V) 137,313 | ... 137,313 | o 0. XXXeoo | Lo
636220 30 3| NATIONAL GENERAL HOLDING CORP.........cccsvrnne | ceree 08/20/2014| FRIEDMAN BILLINGS RAMSEY | ......... 3,200.000 | ..ooverenns 59,847 | ... XXX 33,600 | .o 0 0 0 0 0 0 33,600 0 26,247 26,247 0 ... XXXeo | Livrrins
9099999. Total Common Stocks - Industrial and Miscellaneous s | s 31,822,961 | ..ccveens XXX ooeewe | v 20,175,561 | ....... 25,326,475 | ..(6,070,857) | ...oovvrrvrrnnns (V] [ 0 ]...(6,070,857) | .ccoovvvrrnvens 0. 21,003,006 | ..oovovrinnas 0 110,819,955 | 10,819,955 |..... 518,595 |...... XXX... | .XXX....
9799997 Total ComMON SLOCKS - PAIt 4.kt | crnies 31,822,961 [.....coo... XXX [ s 20,175,561 | ....... 25,326,475 | ..(6,070,857) [ ..ooovvvrvrened (U 0 |..(6,070,857) | .cooovvrevennes 0] . 21,003,006 | ..ocovnenneee 0 110,819,955 | 10,819,955 |..... 518,595 |...... XXX... | .XXX....
9799999, TOtAl COMMON SHOCKS. ... vvesitiiesirserisstis sttt | ennieas 31,822,961 |...ccooeun SO S 20,175,561 | ....... 25,326,475 | ..(6,070,857) | ...covvuvvrrenns (V] [ 0]...(6,070,857) | ..coooevvrnves 0. 21,003,006 | ..oovvvrinnns 0 110,819,955 | 10,819,955 |..... 518,595 |...... XXX..o [ XXX
9899999. Total Preferred and Common Stocks.... . . . . [ [T 32,609,191 | ..oovvenas DO 20,175,561 | ...... 29,773,419 | ..(6,070,857) | .ooovvvvrrennas (V)] [ 0]...(6,070,857) | .ccoovvvrnnecns 0] . 21,003,006 | ..coooovernnt 0 | 11,606,185 | 11,606,185 |..... 546,574 |...... XXX... | .XXX....
9999999. Total Bonds, Preferred and Common Stocks....... .. . | e 126,554,851 | ........... XXXovvrs | v 112,624,060 | ..... 111,748,235 | ..(6,066,234) | ....1,915226 | ................. 0|..(4,151,008)| ............... 0] ... 114,719,265 | .............. 0 [11,835,586 | 11,835,586 |..4,135,587 |...... XXX... | . XXX....

a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....6.

O
m
o
o
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Statement for September 30, 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 Change in | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Quarter-end (b]
Forwards - Other
11219 CAD/1USD......ccooeunneenes Canadian Dollar Exposure.......... |N/A ........ |Currency| Fifth Third Bank. QFROUN1UWUYUODVIWD51).09/30/2014 .12/31/2014| ............. 1 | ..100,000,000 ‘ ce 11219 0 0 0 (11,000 0 11,000,
1259999. Total-Forwards-Other. 0 0 0 (11,000) 0 11,000
1269999. Total-Forwards 0 0 0 (11,000) 0 11,000,
1439999. Total-Other. 0 0 0 (11,000) 0 11,000,
1449999. TOTAL 0 0 0 (11,000) 0 11,000,

(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
[0

NONE



Statement for September 30, 2014 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 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
Short Futures
Hedging Other
Chicago Mercantile
{072 S 9 | ....45,000 | 5,000 Bushels of COM .........ccovvvrrvvrerrirrrrrs Commodity Price in Insurance Product ......... P L] @, .12/16/2015... | Exchange SNZ20JLFK8MNNCLQOF39 | .09/23/2014... 3.7250 3.6660 2,655 2655 0 0 0 2,655 (1 [ O 11,250 [0 5,000
Chicago Mercantile
{072 S IS 3| ....15,000 | 5,000 Bushels of Comn ...........ccoeruerrrrerererenne Commodity Price in Insurance Product ......... Pl @ .12/16/2015... | Exchange SNZ20JLFK8MNNCLQOF39 | .09/26/2014... 3.7025 3.6660 548 548 0 0 0 548 0 3,750 (0 5,000
Chicago Mercantile
.....25,000 | 5,000 Bushels of Soybeans Commodity Price in Insurance Product .. .|.11/17/2015... | Exchange SNZ20JLFK8MNNCLQOF39|.07/02/2014... | . 1.4380 51,600 0 0
Chicago Mercantile
.5,000 | 5,000 Bushels of Soybeans Commodity Price in Insurance Product .. .|.11/17/2015... | Exchange SNZ20JLFK8MNNCLQOF39 | .07/28/2014... | . 7,705 0 0
Chicago Mercantile
1) C N 3 |....15,000 | 5,000 Bushels of Soybeans .........c.ccceserrnreees Commodity Price in Insurance Product ......... Pl @ .11/17/2015... | Exchange SNZ20JLFK8MNNCLQOF39 | .09/23/2014... | ..............9.4950 | ..............9.3740 1,815 0 0
13429999. Total-Short Futures-Hedging Other. 64,323 0 0
1389999. Total-Short Futures 64,323 0 0
1409999. Total-Hedging Other. 64,323 0 0
1449999. TOTAL 64,323 0 0
m
o
~
(a) Code Description of Hedged Risk(s)
a Commodity
(b) Code Fi ial or E ic Impact of the Hedge at the End of the Reporting Period
0
Broker Name Beginning Cash Balance Cumulative Cash Change | Ending Cash Balance
Brokers
Morgan Stanley 148,475 (148,475) 0

Total Net Cash Deposits 148,475 (148,475) 0
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Statement for September 30, 2014 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Exchange Traded Derivatives
0199999, AGQregate SUM of EXChANGE Traded....c.rerrrmeremesesesesess s [ e 64,323 | .o 0. 64,323 [... 64,323 [ oo o] 64,323 [ 37,500 [ 37,500
NAIC 6 Designation
Fifth Third Bank et QFROUN1UWUYUODVIWD51| ..... Yoo I ..... Noovvoio | e 0 0| 0 [ o (11,000) [ oo 0 ..250,000 239,000
0799999. Total NAIC 6 DESIGNALION. ... rvreresreseesersessssess ettt ennin | snnisenes 0 0] s 0 [ o (11,000) [ oo 0] ..250,000 |.... 239,000
0999999, TOAIS. ...t sninns | crirnes [ I ....64,323 |... .64,323 | ... (11,000) 64,323 ..287,500 | .o, 276,500




Statement for September 30, 2014 of the G REAT AM E RlCAN | N S U RAN C E COM PANY

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE09, QE10, QE11



Statement for September 30, 2014 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

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

Open Depositories
The Bank of New York Mellon.............cccccveivnnerineriennens New York, New York 0.010 9 0 49,773 5213 e 1,029,352 | XXX..
Bank of America Miami, Florida 0.000 0 0 421,221 (125,937) 547,845 | XXX..
The Bank of Kentucky. Crestview Hills, Kentucky. 0.000 0 (1 I 1,999,910 | oo 1,999,910 21,999,910 | XXX..
The Bank of Guam Hagatna, GUam...........ccoveemrenmeenneinneinens | cevrerinenneines | cevveenies 1.000 0 381 50,250 50,250 50,250 | XXX..

Certificate of Deposit 1.00% 12/28/14. 0.000 0 0 0 0 0 | XXX..
The Centreville National Bank..............cccovevermreerrereerneees Stevensville, Maryland 0.000 0 0 110,375 138,944 59,451 [ XXX..
Fifth Third Bank Cincinnati, Ohio 0.050 0 90 499,380 499,380 499,380 | XXX..

Certificate of Deposit .05% 5-21-15. 0.000 0 0 0 0 0 | XXX..
Huntington National Bank Columbus, Ohio. 0.000 0 (1 I 4,999,523 | ............ 4,999,523 verrnn$,999,523 | XXX..
JP Morgan Chase. Indianapolis, Indiana 0.050 6 0 75,017 75,019 75,021 | XXX..
Keybank Albany, New York 0.000 0 0 399,433 399,433 399,219 | XXX..
Laconia Savings Bank Whitefield, New Hampshire. 0.000 0 0 270,896 287,228 495,962 | XXX..
LaSalle Bank N.A Chicago, lllinois. 0.000 0 0 489,482 588,986 636,644 | XXX..
The Northem Trust Company / O'Hare . Schaumburg, lllinoi 0.000 0 0 308,772 2,276,713 174,257 | XXX..
PNC Bank Pittsburgh, Pennsylvania. 0.000 0 0 (25,921,603) | ......... (21,259,060) | .........(32,757,394) | XXX..
Northrim Bank Anchorage, Alaska 0.150 0 51 36,671 36,671 36,671 | XXX..

Certificate of Deposit .15% 10-23-14. 0.000 0 0 0 0 [XXX..
Royal Bank of Canada Toronto, Canada 0.500 17,080 0 5,379,467 | oo 7,826,153 | .......... 11,643,220 | XXX..
RBC Dexia Investor Services Trust............cccoeueererernns Toronto, Canada 0.000 0 0 ....30,892,822 | ............ 1,502,642 < 1,953,642 [ XXX..
Wells Fargo Bank Los Angeles, California. 0.000 0 0 7,533,493 | .......... 13,640,266 <0 2,455,705 | XXX..
0199999. Total Open Depositorie XXX 17,094 523 .27,594,883 ..12,941,333 XXX..
0399999. Total Cash on Deposit.. . 17,094 523 .27,594,883 ..12,941,333 XXX..
0499999. Cash in Company's Office KKK [ e XX | s XXX i | v XXX 3,925 960 960 | XXX..
0599999. Total Cash XXX 17,094 523 ....27,598,808 | ........ 12,942,293 | .............. 299,617 | XXX..

QE12
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Statement for September 30, 2014 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

Sweep Accounts

PNC REPUICHASE AGFEEIMENL. ... ettt siesseteeseteesse et seseseesseses et aesee et eeseeseesee et eeseeseeseeseE s e s s eb et entees et et snsansessnsntes 32,496,613 | ..ovoieieeieieiesceeienensnsessnssenseensnssnensrsnrensens0 | et ettt nes 2,322
8499999, TOtal - SWEEP ACCOUNES. ... .veeeeersrtste ettt 32,496,613 [ .oovvoveeeeeieeeeeeeeeeeeeer et 2,322
8699999, Total - CASh EQUIVAIBNES.........ouuierieeeiieirisrisresei ettt 32,496,613 | .vovveerriirierie s 0 2,322




Supplement for September 30, 2014 of the G REAT AM E Rl CAN | N S U RAN C E CO M PANY

NAIC Group Code.....84

* 1 6 6 9120145050010 3 =«

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended September 30, 2014

NAIC Company Code.....16691

Company Name: GREAT AMERICAN INSURANCE COMPANY
If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
............. 153,492,249 | ...........147,265947 | ...............15,769,976
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? .........ccevevevivieeeieiiseee et ae st naes Yes[ 1] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMALEA? . ...vvveeeeccee et bbb bbb e bR s b b s b b s s e s st bbbt b s s et s s b st ettt bt en s ta s Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
B2 Y01 To YU o1 TV o1 T=To OO B 0
2.32 Amount estimated using reasonable @SSUMPLONS: ..o ieeese s eseessse st ess e ssesse st st es s s s s es bbb en st B 0
2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POlICIES: ........c.cveviiiieeieeiieiees ettt st b st ss st B 0

DIROFCR
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