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Statement for September 30, 2015 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 ennens | feesennees 2,643,593,079 | oo (V1 I 2,643,593,079 | .......... 2,606,946,732
2. Stocks:
2.1 PrEfermed SIOCKS. ...ttt ettt entnes | ssestenenens 198,880,017 | oo (V1 I 198,880,017 | ..oeovenveee 193,417,335
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 1,056,268,577 | oeovovereereerieireircreenns (V1 I 1,056,268,577 | .......... 1,074,793,962
3. Mortgage loans on real estate:
3 FIESEIENS ettt | sereseennea 201,049,423 | ...oovevnne (V1 I 201,049,423 | ............. 232,715,906
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)......cvovviicveiieiee ittt ettt st ss s sssnnas | sevsesaessssssesen 632,761 | oo, (01 I 632,761 | coooererre 706,383
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......cvovviicveieie ettt sttt sssssnaas | sensesassnans 51,901,355 | ceovevvcrceeeeee, (0] 51,901,355 | ..coovveveee. 50,318,987
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....30,885,167), cash equivalents ($.....42,413,568)
and short-term investments ($.....78,451,886)...........ocueruueruerererieeieeiessesiesisessesseeesiesssensieenes | eveeesaensens 151,750,620 | ..oooovvvrceerececreiinas (0] 151,750,620 | ............. 206,260,376
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
7o DBIVALVES. ... oottt sttt | feessensnaesenans 578,594 | ..o, (O I 578,594 | ...covvvrerrinenn 25,713
8. Other INVESIEA @SSELS.......vvvureeeerireeiicrieerie ittt esssnes | eesessesenns 151,423,968 | ..o, (O I 151,423,968 | ............ 104,010,053
9. ReCeivables fOr SECUMEIES. ..ot | erisesiesienes 1,325,318 | oo (U A 1,325,318 | .o 6,635,646
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 4457 403,711 | e (1 I 4,457 403,711 | .......... 4,475,831,094
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 28,613,632 | ..o 0
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvvevees | vovrerrnis 386,481,565 | ...ccooovvnee 17,628,335 | ...covvuve. 368,853,230 | ..cocvuvve 286,864,065
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvevrvieniinies | vevvirennens 198,000,928 | ..o (V1 I 198,000,928 | ............. 188,911,024
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 165,594,939 | ..o, (O 165,594,939 | ............. 108,796,928
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 54,065,266 | ............... 52,346,310 | .ccoovvvrernne. 1,718,956 | ocvevvrerne 1,929,325
21.  Furniture and equipment, including health care delivery assets ($.......... (0) JSSUSSTRIRY IS 7,814,920 | ..cvvvrnenee. 7,814,920 | oo 0 | e 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 9,522,695 | ...cooovivrnne 2,366,090 | ...ocovvernne. 7,156,605 | ..cocvevenee. 6,441,908
24. Health care (§.......... 0) and other amounts reCeivable...............cccvevevieeieeieecieceeeeee s | eevereeseinnas 7,528,700 | ..oovvvevieverercieieinns (01 I 7,528,700 | ..covvvevrnee. 7,166,575
25. Aggregate write-ins for other than invested asSets............cocevevcveieievesieeseee s | cveveninnas 998,029,702 | ... 23,053,783 | ............. 974975919 | ........... 669,054,093
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 through 25)............veeerirrruierimerieeiessisesssesssesssssessssesssessssesessesns | seeseenes 6,371,948,951 | ............. 103,209,438 | .......... 6,268,739,513 | .......... 5,811,739,783
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28.  Total (LINES 26 AN 27)........covemrrirerircrirriisneriieesiessssesss s st ssssssssenssessssenses | sesssneees 6,371,948,951 | ............ 103,209,438 | .......... 6,268,739,513 | .......... 5,811,739,783
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 796,309,194 796,309,194 | ............. 493,294,639
2502. Company oWNEd life INSUFANCE............cceuireiriieiieie et seaessnaebens | eevesessnsens 148,369,212 | ..ocovvveviereeeceinns (0] I 148,369,212 | ............. 144,510,736
2503. FUNEd EUCHDIES...........veeeerirrcierireiiceieri et ssssssnssens | eessensssnees 14,854,177 | oo (O A 14,854,177 | oo 12,638,694
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 38,497,120 | ..coveneee 23,053,783 | ....cccoee.. 15,443,336 | .....cocone 18,610,024
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE)........ccuuiureriiiiriicreseresenesenesenesenesenenes | cresenescnens 998,029,702 | .....ccvevve 23,053,783 | ......ccenv. 974,975919 | oo 669,054,093
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Statement for September 30, 2015 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current accident Year $.....716,459,156).............ceuereerercrrinreresnsissssssessssseesssssssssssssssssssssssssssssssssssssssssssssssssssnssessns | sessessssssssssssssenes 2,222,833,167 | .coovevereererrnns 2,187,475,263
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vrirriiiriiriieiereeereeeseee s sesssssens | sesesseseessessseesssssssssees 2,436,471 | oo 957,488
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 487,690,344 | ..o 417,431,652
4. Commissions payable, contingent commissions and other Similar Charges............c.cccveieicicieieeeesie et | cvevesessesssse s 99,389,902 | ..cvovvveeirieiieieins 84,616,904
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 127,634,375 | oo 109,155,044
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 16,259,667 | ..ovovvvercrircin 17,375,180
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......vererrrrermrerrerrenrrnrereerees | crvereereeressesenseeesessnnes 7,135,129 | oo 5,498,938
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 $.....515,400,526 and including
warranty reserves of $.....13,702,323 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt...........cocveeiieiiccccccee e | e 1,122,975,434 | oo 980,467,964
10, AGVANCE PrEMIUM.....ocviiiriiriieiieisetesie et sse st eese st s st s b s s £ s sk n bbbttt e s s sensnsans | ebsebsstessessessnsassesses s b ens s bntesae 0 [ e 0
11.  Dividends declared and unpaid:
T11 SEOCKNOIAETS. ..ok E et en s b s s s nsnes | 2bessetantessesnsensessessnsansesse s e tentn 0 [ e 0
11,2 PONCYNOIAETS........vecviectcist ettt bbb s st s s s s s s bbbt s s s b s st s s seaessnnnts | sbessssesesssetessseae s st b st n s eee 0 | o 0
12.  Ceded reinsurance premiums payable (net of ceding commissions) 83,790,127 73,077,708
13.  Funds held by company under reinSUraNCe trEALIES............coevviverrieieieiiesieie ettt ssse s snsesenns | sresessssesessssesessnseans 553,510,856 | ..coovveveirieririin 490,680,683
14.  Amounts withheld or retained by company for aCCOUNt Of OtETS..........cvevcveiveiieieis e sssresesns | evessesisssseesssesseseenes 71,006,266 | ...ocoovvvverireririninnad 61,391,326
15.  Remittances and items NOt @lIOCALEA. ..........cccvviveieiiieisicc e s s sssebenns | sbesesssesasnsesesesesasnes 6,775,881 | oo 3,629,065
16.  Provision for reinsurance (including $.......... 0 CEMIIEA)......cvveercrcereee ettt sessnaens | eveesaessasseese s aeseenas 18,962,533 | oo 18,962,533
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FAtES.........cccovviveivevrieieeeee et | evsessessssseesssesseseenas 38,869,608 | .....ccevevrieriiieinns 19,371,901
18, Drafts OULSTANMING. ... cvuveevecerririe ittt st ensentas | sressnssnssessantns e s s st st s s s st nes (0 I U 0
19.  Payable to parent, subsidiaries and affiliAteS..............cceriviieieicieieceese ettt nanes | eraesaes st 6,797,293 | oo 3,336,191
20, DEIVALIVES.....cocviviieiiecteicicte sttt sttt b e b s et a b s s e s bR b e AR s AR ARt e Rt bR R s R et st b s et s s e aetenanne | neaebabestetesnaeses st e s s s s st naes (R 27,745
21, PAYADIE fOr SECUMHES. ........cveveevicvceeictete ettt bbb bbbt b bbb b ss st nntens | bevtessssistessesassensesaees 14,646,757 | oo 8,934,664
22, Payable fOr SECUMHES IBNAING. ......v. ettt ettt st ettt st s s ssessensanssnsns | sesasssssssssessesssssessessanssessassasenn 0 | o 0
23.  Liability for amounts held under UNINSUIEA PIANS..........c..wuereririeerireiciscireireise e scss et ssses st sss st ese e essesssnsnns | sesasssssssssessessssssessesssssssssassesenns 0 [ e 0
24. Capital notes §........ 0 and interest thereon §.......... [0SO DSOS (1 I RN 0
25.  Aggregate Write-ing fOr HADIIIES. ..... ... ettt e ettt ss ettt ensnssens | shsnisssesssnsssssssssnsas (78,102,750) | ..ovverereenirnnennennes (84,216,464)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........c.oiuirnrieenereeseseeseessssiseeseieessssssaseens | eesesesesesesenseeens 4,802,611,059 | ..oovrreereriiene 4,398,173,784
27, ProteCted COll HADIIIES. ........ccevueveieieeiecicts ettt bbb s s s bt s st es b b s s ssesans | siessssssesssssstesses et st essesssssnsanea 0 | o 0
28.  Total liabilities (LINES 26 AN 27).......c.cviveieeieeieisieiciietete ettt ettt st b s b s s snns | asssesssssssessesssanes 4,802,611,059 | ..ovvviiriinan 4,398,173,784
29. Aggregate write-ins for SPecial SUIPIUS fUNDS............ciuiviieiiiiiiecietese ettt | sensessssssessessssessesas 115,032,001 | oo 121,695,341
30, COMMON CAPIEAI STOCK.........cviecveciie ettt bbbt bbbt s st n e s benas | sbessesissensessesnsanaenes 15,440,600 | cooovvveveercreierne, 15,440,600
31, Preferred CAPItal SEOCK..........ccviuiiieicicieie ettt ettt bbb s bbb s bbb saebaens | stesiesentesie s st s s et s et ent 0 [ e 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS.............cc.iueieiciiiics ettt ssbenas | seesessstesesessesse st ssse s snsenea 0 [ e 0
33, SUMIUS NOLES.......ovvicteieiitciit ettt bbb bbb st s bbbt sttt b bt en b nbnns | sbessesstessesstense s ssesensesses e tent 0 [ e 0
34.  Gross paid in and CONHDULEA SUMPIUS...........cvueveiiiieieictece sttt st sttt en s snsans | stessessstessesssensesaees 328,594,641 | .o 322,831,611
35, UN@SSIGNEA fUNAS (SUIPIUS).......cvueviveiieiiciiieieieissie ettt s bbbt bbbt b bbb s s s nsesnns | sbessessssensessessnsans 1,007,061,212 | coocvcveerceinas 953,598,448
36. Less treasury stock, at cost:
36.1 .o 0.000 shares common (value included in Line 30 §.......... 0]ttt | srebs bbbttt 0 [ 0
36.2 ......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt | ebetens sttt r st nans 0 |t 0
37.  Surplus as regards policyholders (LINES 29 t0 35, 1SS 36)........cuevreiiuriieiiiieeie ittt sssse st sssssssessessesens | ssessesssssssassessesns 1,466,128,454 | ...oovvveririnn 1,413,566,000
38.  Totals (Page 2, LINE 28, COL 3)....c..cueiveieiiiiiriiieieisiteseisstes ettt bbbt b bbb s st ansensens | sbessessssensessessnsnd 6,268,739,513 | ovvverererriienn. 5,811,739,783
DETAILS OF WRITE-INS
2501.  Accounts payable and Other TADIIIIES. ...........cccceeuiiiriei ettt ssnsenes | stessessssessessesnsansenses 36,929,252 | oo 37,478,877
2502. Retroactive rEINSUFANCE CEABM..........cueiiiiiriieireiiieseieise ettt ettt s n st antensens | essessntessesnsessessnes (115,032,001) | ovovevrrerrieieieinns (121,695,341)
2503, et bR RS R e £ R RS e RS RS R RS E ke R s bR e AR AR st s st entesebnte | Siessesentessesnt st st n s st ent 0 [ e 0
2598. Summary of remaining write-ins for Ling 25 from OVEMOW PAGE.......c.cuiieiiiiiieieisieie ettt sssesenss | sressessssessessssessessesssssssessessssanse 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) .(78,102,750)| .... ....(84,216,464)
2901, RetroaCctive FEINSUFANCE GAIN........civerreiriurieiseiseieisessessssssesseesssesse s sesses b essesses s ss st s bbbt b s s s sttt 115,032,001 | coovereevieeiis 121,695,341
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAGE.......c..cuiieireiiirieieiiscee ettt sssesesss | sresssssssessessssessessesssssssessessssanse 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEIIOW PAGJE..........cieiiiieiiicieeiee st sees | sessesesesssesssssesesssesssessebessssenas 0 | o 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DOVE).........c.covuiieereriiireresieiisessiesissessssssasssesssssssesessessesssssssssssssssessnssnses | evessessesssssssssssssessnssssessessnsesseses {0 U 0
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Statement for September 30, 2015 of the GREAT AMER'CAN |NSU RANCE COMPANY
STATEMENT OF INCOME

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............. (written $.....1,607,102,922).........ccouerrerreeereeereeseeeeesees e eesees s s ees e | seensinnens 1,381,081,695 |........... 1,303,624,512 | ........... 1,825,424,171
1.2 Assumed........ (written $.....1,319,509,613)......c.urvrrireieireieieses sttt sssnnes | srnsinnes 1,268,076,021 | ........... 1,146,831,202 | ........... 1,550,725,335
1.3 Ceded . (written $ ..951,152,559 | .. ....870,849,566 ...1,217,620,821
14 Net..ennne (WEALEN $.....1,840,512,626).........coveeeeereeeeeeeeeeereeereeesssesssesseesssesssenssensaesseessssesssessessnssssssnssssesasnses | seensesnees 1,698,005,157 | ........... 1,579,606,148 | ........... 2,158,528,684
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,001,648,128):
2.1 DHFECL. .ottt bRttt tans | ernteraerenes 699,138,496 | .............. 692,937,222 | ........... 1,116,075,401
2.2 Assumed 525,481,243 | .. ....459,948,961 ..617,441,240
2.3 CRUBH. ...t bRttt enne et | castenrerneas 466,294,551 | ... 429,476,032 737,254,944
A NBL. ..ot bbb bbb bbbt s bt s b bensesennes | essesiesnea 758,325,189 723,410,152 | .... 996,261,696
3. Loss adjustment expenses incurred..... ..236,781,172 | .. ....219,056,156 ..276,224,660
4. Other underwriting expenses incurred............. ..602,834,676 | .. 544,129,562 ..735,782,005
5. Aggregate write-ins for Underwriting dBAUCHIONS.............ceiiiiiiiccece et snaes | oevesaesenssaes s st esseeaens [0 IR (O 0
6. Total underwriting deductions (LINES 2 thrOUGN 5)..........cuueiiuiieiciciieicsesee ettt | svesenans 1,597,941,037 |........... 1,486,595,870 |........... 2,008,268,361
7. NetinCome Of PrOtECIEA CEIIS.........oviieireiriiiieie ettt
8. Net underwriting gain (I0ss) (Line 1 MINUS LINE 6 + LINE 7).......cvuiviviieeieiieieieceee e
INVESTMENT INCOME
9. Net iNVeStMENt INCOME BAIMEM..........c.cvuiieiiereeceeeee ettt ettt et s st ess et senssassssastesensssasnas | sretesensesens 128,497,963 | .............. 128,158,994 | .............. 174,856,952
10. Net realized capital gains (losses) less capital gains tax of $.....22,644,407 .........c..cooevvereereeverenrenreeesessessseesssssenss | sosreeriensnnes 18,692,064 |.................. 8,999,084 | ... 7,040,874
11. Netinvestment gain (I0SS) (LINES 9+ 10)......c.cuiviuiireiiiieiciseee ettt sb b ssssenes | sbensessesanes 147,090,026 | .............. 137,158,078 | .... 181,897,825
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....1,523,520)..........ccouurvemrremeiieeieeieeeieesieesieesseesseesseesseesssesesssssses | cervesssssnnss (1,523,520) | c.ocvocvrrnnes (1,280,392) ..(1,717,958)
13. Finance and service charges not inCluded iN PrEMIUMS..........ccccoueuiiiucreiiiesicie et ssebenaes | esesssssessssssenns 589,426 | ...cccovvverernne 547174 | ... 738,120
14. Aggregate write-ins for MiSCEllANEOUS INCOME.........c.iuiieiciiieireiciisie ettt b s nas | ebssasssansesans (6,047,861) | ...c.cvue (11,577,484) (12,388,955)
15. Total other income (LINES 12 thIOUGN 14)......c.rueieeirririeiesiesissiesesisstses sttt ess st ssssessessenssnssesss | srsssssssssssanes (6,981,955) [ .ovoevrrrnnns (12,310,702) (13,368,793)
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCome taXxes (LINES 8 + 11+ 15)......viuiieiccceee ettt sae st sae s snanes | sessessesnsas 240,172,191 | .o 217,857,654 | .... 318,789,356
17. Dividends t0 POICYNOIAETS. .......vuevieieiieireicicisie ettt bbbt b ss s nntenns | ansessssensessnsanaas 648,052 | ...cvvererrans 425717 |.... 667,028
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).....c.cuiioiiiiirieiesseeieie st bsss s ssesssssssessens | sessssessesaes 239,524,139 | .............. 217,431,938 | ... 318,122,328
19. Federal and foreign inCOME taXeS INCUITEA............cviviveieeieieee ettt sse bt s s snsns | ebsnsssssssssas 73,586,089 |................ 70,794,355 | ... 96,641,164
20. Netincome (Line 18 minus LiNg 19) (10 LINE 22)........ccveieiiieiieiciiisieieissieseise e ssss s ssssssessesssssssesssssssssessessnss | sessssessesins 165,938,050 | .............. 146,637,582 | .............. 221,481,164
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDENr 31 PHOF YA ...........c.evcveveereiereie et ssssssesessenes | evessenens 1,413,566,000 |........... 1,403,302,522 | ........... 1,403,302,522
22. NetinCome (from LINE 20)........cceeiiierreieisieiseieississiesesss st sssse st sss st b s s st et en s s s ssessessnsanss ..165,938,050 | ........c...... 146,637,582 221,481,164
23. Net transfers (to) from Protected Cell ACCOUNES............c.ccucveieeicieieiecee ettt s s sssseses | sesessesssssssessssssessesassad (0 U (0 O 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....31,200,465.. ...(65,311,885) ..15,806,364 36,043,991
25. Change in net unrealized foreign exchange capital Gain (I0SS)..........ccciiiiiiveieeiieirieice et | evesseseesessessenas 519,964 |...ccooovevrernnee. 174,500 | .oooveveieine 157,755
26. Change in net deferred INCOME taX..........ccciieiicieiieeece ettt bbbttt s s s s snaebenes ....25,612,757 18,852,921 | .... . 17,478,729
27. Change in NONAAMIEA BSSEES.......vuuruurrreerrerriieeeireie ettt st sttt entenen | wressessnesnenns (9,797,607) | oo (5,031,886) .(3,829,783)
28. Change in provision for reinsurance. ..7,515,407
29. CaNGE iN SUMPIUS NOLES......cuueriecereireiseissieeeesestes e sse st st s bbb sk s st
30. Surplus (contributed to) withdrawn from protected CEIS...........ccvviuiveiriieiicrcce e | sensereseressssnessnseerensns0. [ everreeensee s
31. Cumulative effect of changes in acCouNting PrINCIDIES. .......c..evuererruriririereeieeirere et ssessssesessessssssssssesnssas | sessesseessssensnessssessnnnns0 | eeeneeseesnesnsenneseesessneens 0
32. Capital changes:

3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page.

Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE)........cccuiueiieiiriicteetiieisicte et nns b en s ennans

20,161,854)

32.3 TranSfErreA t0 SUIPIUS.........vuiveviteieietei ettt sttt bt st
33. Surplus adjustments:
3311 PRIA MMttt E bbbt
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CAPItAl...........ccoveieicieiieeese ettt
34. Net remittances from or (t0) HOME OffiCE.........couiviiireieiiceeeice ettt b s s sssnes | sevesssssssssssssesssssssessnsad (0 0]..
35. Dividends to stockholders ...(50,000,000) | .. ...(225,000,000) | . 265,000,000)
36. ChaNGE iN trEASUNY STOCK. .......rvuevererireiieiresisie sttt sttt s st ssnsns | sbsessensnssessantansnssnstand [0 TR 0.
37. Aggregate write-ins for gains and 10SSES iN SUMPIUS..........vevuevriuiieieieieie sttt s e s snsessesns | aesessassnsaes (20,161,854) | .....ccovec... (5,103,817) (11,387,335)
38. Change in surplus as regards policyholders (Lines 22 through 37)......... ....52,562,454 | .. (47,823,936) ....10,263,477
39. Surplus as regards policyholders, as of statement date (Lines 21 plUS 38).........ccueueurirererieisieieisisee s | evreinnens 1,466,128,454 | ........... 1,355,478,587 |........... 1,413,566,000
DETAILS OF WRITE-INS
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
1401. Company owned life inSUrance.............cocveveeeerrereenenne ..3,858,476 | ..
1402. Amortization of intangibles....... .(1,261,410) | .. (8,759,142)
1403, MiISCEIIANEOUS BXPENSE. .......uvueriveieeriiiieeseeetstseesestisese s eb st b et s bbb ss bbbt ss bbbt ets s bnsnnne | senessiessennes (8,644,927) ....(8,401,791)
1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE.........ccviuiiieiirireeie st sssssensees | essesseesssssesessssessesaees 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) .(6,047,861)].. ..(12,388,955)
3701. Change in foreign EXChANGE FBSEIVE..........c.criviieeiiicieeeee sttt sttt a s b saesessnaeans | sevsssesesnnes (20,161,854) (11,387,335)
3702.

11,387,335)
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Statement for September 30, 2015 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

CASH FLOW

Currerlt Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............c.evivieeieietece ettt sae st s s stessesnnns | sessines 1,753,329,720 | ......... 1,625,041,085 | ......... 2,190,600,315
2. Netinvestment income... .127,059,417 .127,956,718 179,277,731
3. MiSCEIIANEOUS INCOME.......ucuueieiriiieeiseereeees et es sttt st s et ensesnetenns | sasesssessssssnans (579,021) | ovvvrrenes (9,341,139) [ oovovvrnenee (9,381,629)
4. Total (LINES 1 thTOUGN 3)....ovuieeiieiieii ittt bbb | cvtnseas 1,879,810,115 | ......... 1,743,656,644 | ......... 2,360,496,418
5. Benefit and 10SS related PAYMENLS...........cocvivieiecicicee ettt sttt tnans | eereseesanes 731,558,440 | ............ 678,502,350 | ............ 856,520,335
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.cccvieieeinisieieniins | ceeeeiressssesessessseennns (0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUctions.............ccocueeueieveirieiciicece e | ceveveians 732,838,804 | ............ 699,112,503 | ............ 923,032,091
8. Dividends paid t0 POICYNOIAETS. ........cviveiiricieie et 648,052 A25,T17 | o 667,028
9.  Federal and foreign income taxes paid (recovered) net of $... ....93,180,737 ....89,535,755 | ............ 126,924,016
10, Total (LINES 5 HrOUGN 9)......ccvuieriiriiiiii bbbttt | reninas 1,558,226,033 | ......... 1,467,576,325 | ......... 1,907,143,470
11. Net cash from operations (Line 4 minus LiNE 10).........cccceveuiirireieiieieieiesiesee et ses s essesenes | sevessesanes 321,584,082 | ............ 276,080,318 | ............ 453,352,948
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS....eeeiet bbbttt | e 330,206,529 | ............ 540,893,565 | ............ 640,037,121
12.2 Stocks........... .124,910,073 69,241,950 ..105,251,708
123 MOMGAGE I0BNS.......ceuierireireiese bbbttt | enbenieniaa 34,873,204 | .............. 12,996,574 | ..oocoovvvnnee 18,981,307
124 REAIESTALE. ...eo ettt | entnstnnias 13,601,246 | ..o 517,034 | o 517,034
12.5  Other INVESLE @SSELS........ucerrireireireisie bbbttt entents | enbsentaeniaas 30,619,225 | .......cc..c.. 27,609,838 | ...coovveneee 45,220,389
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS...........cccccevveverieienisieiereeiens | e (247,200) | ....coovveve. (1,834,338) | ...covcvuve. (1,925,359)
12.7  MISCEIIANEOUS PrOCEEUS........cocvviirricteieiiteisi ettt bbbt st sssae s s s sesnnenns | snsresesnnes 10,875,179 | .............. 12,152,986 | .............. 10,939,325
12.8  Total investment proceeds (LINES 12.110 12.7) ..ottt bnsenes | sbessesinsns 544,738,255 | ............ 661,577,609 | ............ 819,021,525
13.  Cost of investments acquired (long-term only):
1301 BONAS ..otttk | eeiseeeines 376,744,669 | ............ 419,100,049 | ............ 703,275,063
13,2 SHOCKS. . rvueeereeiseeieet ettt ettt sn s entans | eeeninenas 176,232,973 | ............ 108,336,487 | ..cvvenvnne 167,474,538
13.3 MOMGAGE I08NS. ...ttt | aeiseisenesnes 2,983,610 | ..coovvunvn. 80,826,375 | ............ 102,869,270
134 REAIESIALE. ...ttt ensnntnns | ensensneieraa 9,567,546 | ..ocovrenene 2,862,157 | coovrrrennn. 4,946,169
13.5  Other INVESLEA ASSELS........ureuiiriireieie sttt nnts | enbseninnias 72,181,240 | ..coovvenve 49,476,998 | .......ccc.... 91,001,826
13.6  MiSCEllANEOUS APPIICALIONS. .......c.cveviveirircesiiic ettt s s s st s bbb s snseses s ssessnsesesnsens | snsesesessnsesasnes 188,750 | .......c...... 13,372,256 | .............. 19,094,078
13.7 Total investments acquired (LINES 13.110 13.6).......cuurrurririiniiniiniieeinsisessessessesssesssess s sssssssesssesssssesssssns | seesseesseed 637,898,789 | ... 673,974,321 | ....... 1,088,660,944
14.  Netincrease or (decrease) in contract [0ans and PreMIUM NOLES. .........c.vvrverrerrirreinriririseensesees e esessssssesessessns | sesessssesessesssssssssessenes (0 [0 I U 0
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14).......cccouvvinieieninieiesssseseissesesssssessssnsens | evsesesees (93,160,534) | ............. (12,396,712) | ........... (269,639,420)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUrPIUS NOES, CAPITAI NOLES........cviecveiiciecte ettt s ae bbb s s s snas | sbssebesssssessnsesessnseeas 0 [ e 0 | oo 0
16.2 Capital and paid in surplus, less treasury stock
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance abiliies. ..o | e (0 (01 0
16.5  Dividends t0 StOCKNOIAETS..........c.uiviiiiieiiieiie s | evtesienin 50,000,000 | ............ 225,000,000 | ............ 265,000,000
16.6  Other cash provided (APPHEA).........c.ureurerrieriiriieiieeeeis ettt snsnes | srenssenens (232,933,304) | ........... (149,646,649) | ....covenvv 61,439,960
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ........... (282,933,304)| ........... (368,806,249) | ........... (195,756,491)
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 Line 17)........cccovevverecne | cevverrennees (54,509,755) | ........... (105,122,643) | ............. (12,042,963)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ...ttt bbbt | sebseisnes 206,260,376 | ............ 218,303,339 | ............ 218,303,339
19.2  End of period (LN 18 PIUS LINE 19.1).....vuiiiieiirieierirsse sttt sttt ssssssssessssssessessnes | sesssssessns 151,750,620 | ............ 113,180,695 | ...coeov.e. 206,260,376
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of BQUILY SECUMLIES..........c.uiuuieriiiciiiiciieii sttt ensnnes | eebsnsssneens 19,786,585 ....23,716,601 ....23,716,601
20.0002  Exchange of debt securities 10,844,160 ..5,851,983 ..8,506,397
20.0003  Stock OPtion COMPENSALON..........ceireveiiirireiiirieie sttt bbbt sns 5,763,030 5,840,400 7,803,549
20.0004  AmOrtization Of INtANGIDIES. ........c.iirireii bt .1,261,410 ..6,497,928 ..8,759,142
20.0005  Securities acquired in paid in kind interest payment. 412,451 403,907 411,713
20.0006  Exchange of debt to equity SeCurities.........cccovvrvreriereireinns .378,093 .108,472 108,472
20.0007  Securities acquired from dividends/return of capital distribution... .0 ...53,325 .268,836
20.0008  Securities acquired from liquidation distribution 99,751 102,055
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Statement for September 30, 2015 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 2015 2014
Net income state basis Ohio 165,938,050 221,481,164
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -
Net income, NAIC SAP 165,938,050 221,481,164
Statutory surplus state basis Ohio 1,466,128,454 1,413,566,000
Effect of state prescribed practices Ohio - -
Effect of state permitted practices Ohio - -

Statutory surplus, NAIC SAP

2.) ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant change.

3.) BUSINESS COMBINATIONS AND GOODWILL

No significant change.

4.) DISCONTINUED OPERATIONS

No significant change.

1,466,128,454

1,413,566,000

5.) INVESTMENTS

A-C.

D.

No significant change.

Loan-Backed Securities

1. The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed
securities at the date of purchase to determine effective yields; significant changes in estimated cash flows
from the original purchase assumptions are accounted for on a prospective basis.

2. The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either
the intent to sell or lack of intent to hold to recovery during 2015.

3. The following table shows each loan-backed security with a credit-related other-than-temporary impairment
(“OTTI") recognized during 2015:

Present
Amortized Value of Amortized Fair Value
Cost Before Projected Recognized Cost After at Time of Date
CusIP OTTI Cash Flows OTTI OTTI OTTI Reported
47232VBY7 854,060 771,277 82,783 771,277 772,159 3/31/2015
40432BAZ2 2,218,349 1,973,781 30,801 2,187,548 2,187,548 6/30/2015
16162XAD9 796,629 673,910 50,544 746,085 746,085 9/30/2015
41161VAC4 8,989,526 8,631,805 357,722 8,631,805 8,587,553 9/30/2015
41162NAC1 8,674,355 8,312,720 204,620 8,469,735 8,380,376 9/30/2015
TOTAL XXXX XXXX 726,470 XXXX XXXX XXXX
4. The following table shows all loan-backed securities with an unrealized loss:
a. The aggregate amount of unrealized losses:
1. Less than 12 months $ (7,870,220)
2. 12 months or longer $ (3,613,366)
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 383,741,777
2. 12 months or longer $ 118,259,255
5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,

subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at September 30, 2015. The Company has the intent to hold such securities
until they recover in value or mature.
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Statement for September 30, 2015 of the GREAT AMER'CAN |NSURANCE COMPANY

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.

J. Offsetting and Netting of Assets and Liabilities:
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset Statements
(1) Assets
Derivatives — crop futures $ 103,825 $ 17,450 $ 86,375
(2) Liabilities
Derivatives — crop futures 17,450 17,450 -
K. No significant change.

6.) JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant change.

7.) INVESTMENT INCOME

No significant change.

8.) DERIVATIVE INSTRUMENTS

In 2015, the Company 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, 2015 was $348,741. 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 2015, 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 ($580,626).

The net realized capital gain recognized during the reporting period resulting from settlement of derivatives was
$10,686,426.

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
3/23/2015 $ 25,000,000 Extraordinary
6/22/2015 $ 25,000,000 Ordinary

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.
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Statement for September 30, 2015 of the GREAT AMER'CAN |NSURANCE COMPANY

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
3/23/2015 $ 25,000,000 Extraordinary
6/22/2015 $ 25,000,000 Ordinary

E — M. No significant change.

14.) CONTINGENCIES

No significant change.

15.) LEASES

No significant change.

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

No significant change.

17.) SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A. The Company did not sell any receivable balances during 2015.
B. Transfer and Servicing of Financial Assets — Not applicable.
C. The Company was not involved in any wash sale transactions during 2015.

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.
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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 $ - % - $ - 3 -
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential MBS - 13,210,379 - 13,210,379
Commercial MBS - - - -
Asset backed securities - 487,112 - 487,112
All other bonds - 46,864,871 6,549,027 53,413,898
Total Bonds $ - $ 60,562,362 $ 6,549,027 $ 67,111,389
Preferred stocks 115,115,244 24,556,775 - 139,672,019
Non-affiliated common stocks 494,305,256 6,112,432 53,968,321 554,386,009
Affiliated common stock - - - -
Other investments - - - -
Derivative assets 86,375 492,219 - 578,594
Total Assets Accounted for at Fair Value $609,506,875 $ 91,723,788 $ 60,517,348 $761,748,011
b. Liabilities at Fair Value
Derivative liabilities - - - -
Total Liabilities at Fair Value $ - $ - $ - $ -
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 6/30/2015 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 9/30/2015
U.S. Government and
government agencies $ -8 $ $ $ $ $ $ -3 $
States, municipalities and
political subdivisions - - - -
Residential MBS 182,742 (308,875) (8,824) 134,957
Asset backed securities - - - - - -
All other bonds 22,498,482 (15,265,834) (21,878) 10,787 (672,530) 6,549,027
Preferred stocks - - - - - - - -
Non-affiliated common stocks 56,027,752 8,580 (709,751) (2,439,635) 1,081,375 - 53,968,321
Total $ 78,708976  $ 8580  $(15574,709) $ (740,453)  $(2,293,891) $ 1,081,375 $ $ (672530) $ $ 60,517,348

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 $ 9,554,170 $ 952419% $ 9,538,701  $ 15,469 $ -8 -
States, municipalities and

political subdivisions 1,157,849,953 1,120,141,329 - 1,141,849,953 16,000,000 -
Foreign government 182,706,422 174,591,654 - 182,706,422 - -
Residential MBS 418,287,930 368,986,009 - 388,692,833 29,595,097 -
Commercial MBS 124,092,303 120,317,454 - 121,279,476 2,812,827 -
Asset backed securities 461,265,986 458,484,888 - 357,221,714 104,044,272 -
All other bonds 398,444,882 391,547,549 7,280,000 360,441,678 30,723,204 -
Total Bonds $2,752,201,646  $2,643,593,079 $ 16,818,701  $2,552,207,545  $ 183,175,400 $ -
Preferred stocks 203,208,409 198,880,017 160,256,294 30,104,025 12,848,090 -
Non-affiliated common stocks 554,386,009 554,386,009 494,305,256 6,112,432 53,968,321 -
Affiliated common stocks 272,136,000 216,429,761 - 272,136,000 - -
Mortgage loans 199,316,000 201,049,423 - - 199,316,000 -
Derivative assets 578,594 578,594 86,375 492,219 - -
Derivative liabilities - - - - - -
Total Financial Instruments $3,981,826,658  $3,814,916,883 $ 671,466,626  $2,861,052,221  $ 449,307,811 $ -

D.
classification.

21.) OTHER ITEMS

No significant change.

22.) EVENTS SUBSEQUENT

Not Practicable to Estimate Fair Value — The

Company has no financial instruments that fall under this

There have not been any events subsequent to September 30, 2015, which may have a material effect on the financial

condition of the Company.

23.) REINSURANCE

No significant change.

Q06.3



Statement for September 30, 2015 of the GREAT AMER'CAN |NSURANCE COMPANY

24.) RETROSPECTIVELY RATED CONTRACTS

A—-E. No significant change.

F. Risk Sharing Provisions of the Affordable Care Act — Not applicable.

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 $6 million and
$16 million as of September 30, 2015 and September 30, 2014, respectively (see page Q14).

For 2015, the $6 million decrease in reserves for prior years is primarily attributed to (i) $38 million of favorable
development relating to the multiple peril crop insurance business, (i) $10 million of favorable development relating to
specialty workers’ compensation business, (i) $9 million of favorable development relating to the excess liability/umbrella
business, (iv) $7 million of favorable development relating to directors & officers business, (v) $6 million of favorable
development relating to excess casualty business, (vi) $6 million of favorable development relating to surety bonds
business and (vii) $6 million of favorable development relating to financial institutions business, partially offset by (viii) $9
million of unfavorable development relating to custom bond business and (ix) $67 million of reserve increase relating to the
run-off asbestos and environmental reserves (see Note 33).

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, (i) $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).

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 2015, the Company recently completed a comprehensive study of its asbestos and environmental
(“A&E™) exposures relating to its run-off operations. The Company has undertaken periodic reviews of its A&E reserves with
the aid of an international independent actuarial firm and specialty outside counsel. As a result of the study, the Company
recorded a 2015 third quarter pre-tax charge of $67.2 million, net of reinsurance recoverable. At September 30, 2015, the
Company’s A&E reserves were $335.7 million, net of reinsurance recoverable. At that date the Company’s three year
survival ratio was 11.5 times paid losses for the total A&E reserves excluding the settlements of two large claim payments.

34.) SUBSCRIBER SAVINGS ACCOUNTS

No significant change.

35.) MULTIPLE PERIL CROP INSURANCE

No significant change.

36.) FINANCIAL GUARANTY INSURANCE

The Company does not write financial guaranty insurance.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1.2
2.1

22

3.1

3.2
33

41
4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

9.11

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
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? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Not applicable
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0
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. Yes[ ] No[X] NA[]
Not applicable
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/25/2013
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with the Department? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Not applicable
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Not applicable
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] NoJ ]
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 0ocC FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) 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
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Not applicable
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
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9.21

9.3
9.31

10.1
10.2

11

11.2

13.

141

15.1
15.2

16.1
16.2
16.3
17.

If the response to 9.2 is Yes, provide information related to amendment(s).

Not applicable
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
Not applicable
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: $ 83,046
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: $ 4,918,559
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 526,664,643 501,882,565
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 29,357,803 28,495,710
14.26 All Other 18,257,283 17,213,493
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 574,279,729 $ 547,591,769
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
Not applicable
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 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, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202

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

18.2 If no, list exceptions:

114536AA3 Brookstone Holdings Lien Sub Secured Notes 10.00% 7/7/2021, 522111279 Lectrus Corp TL 13.00% PIK 11/15/2016, 535555272 Links Global Holdings LLC 13.50%

1/23/2018. 680633770 LAI/OLG Finance TL 14.00% 6/30/2020
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3.1
32

41

4.2

5.1

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] NAJ[ ]
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[ ] No[X]
If yes, give full and complete information thereto:
Not applicable
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0
Operating Percentages:

51  A&H loss percent 44.300%

5.2 A&H cost containment percent 12.500%

5.3 A&H expense percent excluding cost containment expenses 27.900%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) |Reinsurer Rating

U.S. Insurers

59-3269531.......... Bridgefield Casualty Insurance Company. Unauthorized....
.. |47-2656139.......... | Cannon Insurance Company...................... . <veeeere. | Unauthorized....
13-4032666.......... Tokio Marine America INSUrance COMPANY.........coieiireuiieiseriissiesseesssessesssssssesessssssansenses USA.......... Authorized........

All Other Insurers
AA-1120841......... AlG Europe Ltd
AA-1784115......... Axis Re Limited
AA-1120098......... Lloyd's Syndicate Number 3624
AA-5760006......... Partner Reins Asia PTE Ltd

Unauthorized.... | .......... 0
Unauthorized.... | .......... {1 ST IO
Authorized........ | ... (0SSO OO
Unauthorized.... | .......... 0
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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 Prior3Year Curreﬁt Year Prior5 Year Curregt Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccoevveiverireinnes AL ... Leerees | e 12,336,511 | v, 12,468,193 | .coovverveeee. 2,477,833 ...2,944,256 17,206,308 | ............... 20,543,766
2. Alaska......connrinninnien, AK]....... Lo | e 1,337,955 | oo 1,159,237 | oo 234,664 156,367 | .... 2,597,484 | ..o 3,955,245
3. ANZONA....cieiereeesens AZ|..... Levevees | v 11,421,954 | oo, 11,907,072 | oovverrrne. 1,697,700 | ..ccovvrrrnnn. 3,420,919 | oo 23,298,449 | ...ccoovevene 22,823,768
4. Arkansas..........ccineinnes AR |...... [ ESUTO TR 14,843,268 | .....ccoouu... 17,985,425 | .....cccuuuee. 10,508,425 9,959,206 18,527,350 | .ocevrernen 13,578,720
5. California......cc..coevvrrrrrirniennes CA|... Leevoes | e 110,113,571 | c.coevveeee. 101,462,017 | ...ooeeeeee. 67,399,508 54,333,103 | .... 155,318,183 | ............. 146,259,532
6. Colorado.......ccccovvurrrurrirnrinnes CO |....... Leevoee | e 25,155,421 | ..o 23,935,006 | ...ccoovvenee 13,429,985 | ...coovvenee 27,196,205 | ......cccco.u... 23,180,384 | ...ccovvvene 20,288,004
7. ConnecticUt.........ccooerrvrrrrrnnnn. CT|....... [P SO 8,580,587 | ...coeovrrnnn 6,150,210 | .oovovrrrrrinnn 1,280,659 1,806,090 10,844,596 | ............... 11,063,261
8. Delaware........ccoceomernerennen. DE | i Leevoee | e 28,675,590 | ..cocevennee 26,448,138 | ...ccovvvenee 16,824,766 5,572,808 | .... 55,675,626 | ......covvonee 52,635,328
9. District of Columbia............... DC|....... [T S 5,467,391 | oo 5,736,145 | .ooovvvnn 1,917,958 | ..o 2,569,956 | ...covvrnenne 8,775,475 | oo 6,091,115
10, Florida.. ..o, FL|...... [ ESUPOO ETR 48,677,927 | wovvrernns 41414111 | 27,823,704 19,874,233 62,451,113 | oo 61,141,278
11, GEOIGi. .o GA ... [ ESOU ET 34,139,456 | ............... 31,622,053 | ....coovvene 25,887,359 10,095,253 | ... 28,795,071 | cocovvverenee 27,471,537
12, Hawaii....ocoveeeeene Hi ... Lo | s 4521,821 | oo 4,386,624 | ....ccovvvenee. 2,601,086 | ..ooovvvrrenns 4,836,055 | ..covereinne 6,059,859 | ..ocvviieiinne 7,559,626
13, 1daho... s Df... Lo | s 4,900,991 | oo 4,492,357 | oo 4,114,815 1,074,516 | oo 5,592,940 | .ooovrrorienn 4,177,585
14. lllinois... el [ [ .. 171,340,049 | ... .164,007,836 | ... ....60,438,293 .89,725,867 ...86,496,235 ....78,018,563
15, Indiana.......occoovvreerierenn. INT....... Leevoee | e 61,168,512 | ..ccooevenne 59,131,599 | ..o 22,385,064 20,417,868 27,888,315 21,156,752
16, 1OWa. .o /A [ 97,693,913 98,154,800 | ............. 138,679,191 ..143,117,786 27,393,345 43,232,502
17. Kansas......coeevnevnricneeeen KS | i [ ..75,412,821 ...75,009,000 | ... ....45,667,973 .68,208,200 ...22,982,645 ....26,797,674
18.  Kentucky......coocvvvrverrncrrnernn KY i [ 11,917,515 11,396,375 | .ovvvrvrrrenne 6,681,448 3,397,324 | ... 11,790,598 13,769,404
19.  Louisiana.........coocoveerevrererennn. LA|...... [T T 10,702,007 | wovvovvrrrrenee 7,828,542 | .ooovvinn 5,862,747 | .oovvvieen 8,256,694 | ...cccoovvenne 3,621,705 | oo 5,337,396
20, Maine.....ocverererrirrirririninne ME ... [P PN 3,123,343 | oo 1,814,696 | ...oocovvrrennn 603,248 301,964 3,888,486 | ...cooovvrrvrinene 705,576
21, Maryland........cooooorinrinninnn. MD|..... Leevoee | e 17,168,743 | oo 16,254,889 | ..o 1,292,215 ...5,508,555 | ... 25,035,733 | .covrreine 26,439,929
22. Massachusetts...........c.ccc....... MA|..... Leerres | e 20,551,397 | ..oooverrnees 18,260,495 | .....oevveeee. 8,719,521 | oo 7,825,888 | ......ccooo... 19,170,672 | ..ccvveeee. 20,187,799
23. Michigan........ccccooeneinrinrinnnnn. Ml ....... PO T 45,586,303 | ....covuuncn. 40,438,077 | oo 18,423,772 14,743,943 36,645,907 | ..ooooverenee 35,299,013
24, MIinnesota........cccoevrerererenns MN |....... Luvevres | v 38,767,796 | ...ccoevvnnes 39,299,454 | ............... 47,570,392 33,340,856 | .... 34,811,495 | ..covnne 32,508,188
25, MiSSISSIPPI...eoueereereerrireinnes MS|....... PO SN 6,191,292 | coovvvrnnnn 6,587,355 | .ovvviirriin 1,733,344 | ..o 2,725,754 | oo 8,776,000 | ..coovvvnnee. 10,214,258
26.  MiSSOUMi.....oovvererierrirrirnnnn. MO ... Levevees | v 82,769,397 | ..ccoevvnee. 76,616,541 | c.oovvvve 66,173,285 44,829,630 52,458,406 | ............... 28,938,238
27. Montana........ccccoveemierneerneennees MT |....... Lo | e 3,437,288 | ..covvvvnne 2,948,520 | ..ooovvririenn 4,402,076 1,202,861 | ... 2,060,590 | ..cooovrvriinee 4,812,140
28.  Nebraska..........ccooomrvrnrrerinnns NE|...... Levevees | o 53,117,581 | oo 50,757,339 | ..coovrerenen 41,885,326 | ............... 16,865,616 | ......covve.. 24,070,317 | cocvvverene 25,686,833
29.  Nevada.....comomrrmerneirneenees NV ... Lo | e 7,570,856 | .cooverrnenne 6,554,109 | ..ccovvrrne. 11,166,422 ..2,683,277 12,272,640 | ...coovvvenee. 15,444,872
30. New Hampshire.........ccooeen... NH]|....... Lo | e 1,444,530 | ..o 1,272,895 | .oovverrnne 245,131 114,038 | .... 3,064,128 | ..ooovrrenn 2,694,486
31, New Jersey.....owrniinneins NJ [ [T T 24,537,555 | ..o 22,043,406 | ...cocovvrnne. 3,263,601 | .o 4,932,969 | ...coovvnnn. 32,721,469 | ...ccoovvvenee 28,578,067
32, New MeXico.......ccovverrrenrennes NM |....... [T S 3,221,213 | oo 3427175 | oo 1,224,326 617,203 | oo 3,533,143 | oo 3,011,990
33.  New York..... SNY [ [ ..70,306,744 ...53,570,537 | ... ....38,663,386 .19,270,297 ...70,906,218 ...62,701,437
34.  North Carolina.........ccccocuene. NC|....... [ 22,240,123 22,218,464 | .....coeee... 6,374,284 6,631,470 25,216,895 25,110,814
35.  North Dakota..........ccoceseveeeee.ND | e [ 65,475,336 64,970,875 15,698,150 26,392,804 12,650,393 23,491,205
36.  Ohi0....oooerierirrirriseineee OH [ [ ..36,013,250 ...34,001,543 ....10,125,901 ...7,823,587 ...30,164,777 ....24,765,719
37.  Oklahoma......ccccooernevrneirnenn. OK | i [ 18,269,004 14,119,451 13,199,206 16,581,311 11,869,933 12,196,361
38, Oregon.....ccoceomeenmeennrennenn. OR | i [T S 9,490,123 | ooovvvrnes 8,518,407 6,788,937 1,231,381 20,682,482 14,571,892
39.  Pennsylvania.........cccoocrne. PA | i [ ..30,126,767 | .... ...28,918,938 | ... ..9,453,148 .10,891,393 ...40,595,032 | ... ....34,409,148
40. Rhode Island.............ccccooeeee R e Lo | e 3,013,047 | oo 2811114 | o 1,079,866 3,393,254 | oo 5,976,086 | ....ccooovrrenne 2,015,924
41.  South Carolina..........ccccseer0e. SC | oo Leevoee | v 7,939,614 | oo 7,293,127 | v 434,158 | ..o 3,905,234 | ...ooovvririnnnes 3,128,395 | .o 1,070,820
42.  South Dakota...........ccoceneere.SD | e [ ESSPO O 89,838,700 | ...ccovvenne 94,068,181 | ..ovvveienee 21,041,154 18,501,213 22,233,913 | oo 28,985,498
43.  Tennessee.......couwrmernerneee IN | o, [P T 10,176,606 | .....ocvvneenes 8,494,631 | oo 3,168,087 349,109 | .... 14,729,447 | ..o, 16,012,211
44, TeXaS...cmrrnenerneerneieees IX | s [T T 72,173,058 | ......ccc...c 68,363,252 | ...cccovvienn 24224850 | ............... 27,255,814 | ............. 69,094,922 | ......cccc..ce. 74,760,055
45, Utah.....cccoovenencnncnncnnenlUT [ [P PN 5,957,427 | oo 4873101 | oo 61,467 | .ooovvee 1,598,177 | v .8,874,345 | e 7,042,775
46.  Vermont........coeceevnevnecneenl VT | i, Levevoee | e 442,310 | o 354,728 | ..o 2,829 338,971 | oo 425,802
47, Virginia......c.oeeveereereereeneenn VA Leevees | e 11,542,393 | oo 13,069,175 | .ovvreene. 1,552,016 | ..coovvcrrnne. 1,911,149 | .o 21,919,105 | cocvevverenee 22,928,017
48.  Washington.........ccccooceeee . WA | o [P T 22,104,491 | c.ccooeenne 16,178,547 | oo 10,545,472 ...9,408,255 38,286,204 | .......cc...c.. 32,310,813
49.  West Virginia.........cooocoeeeee. WV | oo Leeroes | v 2,312,117 | oo 2,667,864 | ..oocvvrvnienn 2,539,077 332,018 | ... 2,064,288 | ....ccoovvvenn 2,168,659
50.  WiISCONSIN......orvvmrirrirrierienes WI....... PO TR 40,072,788 | ..cooovvennes 40,484,649 | .....cccouue.. 25,851,333 | .o 27,233,968 | .....cccooouc.. 26,609,835 | ...ccovvvene 28,301,119
51, WYOMING.....ooovrvrerreirerrireieens WY |...... L.
52.  American Samoa............c..c.... AS ... N
53, GUAM..eerereeereeeeeeeenes GU |...... I
54.  Puerto RiCO.......cocnvviriircrins PR]....... Lo
55.  US Virgin Islands. IO/ N.......
56. Northern Mariana Islands......MP]|....... N
57. Canada........ccomrrmrirnrnnncs CAN |....... [ ESOU ES 34,869,353 | ..coorennns 44,261,660 | ............... 26,865,018 | oo 12,065,651 | ..coovveneee. 30,908,828 | .............. 48,255,955
58.  Aggregate Other Alien............ OT oo XXX eiie | v 6,594,759 | .o 822,283 | .o (3,255,291) | cvovveerennnennneenB7,817 | i 1,202,557 | oo 774,672
59, TotalS....coevrrrrrieierierenieeiies () X T I 1,607,102,922 | .......... 1,523,710,110 | ............. 877,908,556 | ............808,482,453 | ......... 1,312,537,911 | .......... 1,284,938,094
DETAILS OF WRITE-INS
58001. SGP SINGAPORE..........cccoouvens | wovee XXX..... ...5,351,802 ...150,215 ..95,795 L3517 LA42,872 | 22,431
58002. GBR UNITED KINGDOM............ | ..... )0, SO DR 858,875 308,915 ...(2,907,438) 23319 | 564,737 497,218
58003. NLD NETHERLANDS.........cccccee. | wevee ), 9.9 SO O 368,396 | ..covrrriiiiinnee 223,99 |, (443,648) | ...vvvrvviriinnee (499,019) | .evovvervriririr 387,712 | 157,455
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX oo | e, 15,685 | oo, 139,159 | oo () 540,000 | .ooererirernen 107,235 | oo 97,568
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... ), .0, O [ 6,594,759 | .o 822,283 | ..coovivnn. (3,255,291) L B7.817 | ... 1,202,557 | cooovveviniis 774,672
(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, 2015 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.

A

{

* Denotes insurer

American Financial Capital Trust Il
American Financial Capital Trust Il
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%)

PU 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

Pennsylvania Lehigh Oil & Gas Holdings LLC
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.

Penn Central Energy Management Company
Penn Towers, Inc.

Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.

Waynesburg Southern Railroad Company

GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited

Hangar Acquisition Corp.

Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.

Risico Management Corporation

HHHFFF'

Dixie Terminal Corporation
GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #

Marketform Group Limited
Marketform Holdings Limited
Lavenham Underwriting Limited #
Marketform Hong Kong Limited
Marketform Limited
Gabinete Marketform SL
Marketform Australia Pty Limited
Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #
Marketform Trust Company Limited

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11

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
HKG
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement for September 30, 2015 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.

L

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 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%)
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 *

i

* Denotes insurer

Mid-Continent Assurance 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*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.1

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)

Mid-Continent Excess and Surplus Insurance Company *

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
X 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
X 47-1933937
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
DE 31-0912199 35351
OH 31-0973761 37990
X 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, 2015 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, Compafiia 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. X 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 * @ X 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 (51.1%) 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
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

Q11.2
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Statement for September 30, 2015 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC 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 Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
31-1544320.. |0............. 0000944707 |NYSE............... American Financial Group, INC..........coeuvirrnieirenseeesseneenns Oownership......... | e 0.000 | .evveerereireeieresnenesssneneneenes | Ouae
31-6549738.. American Financial Capital Trust ll.........c.covvverineienieiereiniens American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
16-6543606.. American Financial Capital Trust H...........coovverrinrerenieirrniniens American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
.. | 16-6543609.. . | American Financial Capital Trust IV... .. | American Financial Group, Inc. . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
31-0996797.. American Financial Enterprises, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-0828578.. American Money Management Corporation..............cccoeveeeceereenne. NIA........... American Financial Group, INC.........ccocuveveinrrinirneineens Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
27-1577326.. American Real Estate Capital Company, LLC...........ccccovrvuririennnne NIA........... American Money Management Corporation................... Ownership......... | «.... 80.000 |American Financial Group, Inc.... |0.....
27-2829629.. MidMarket Capital Partners, LLC American Money Management Corporation.................... Ownership......... | ..... 65.000 |American Financial Group, Inc.... |0.....
.. [41-2112001.. . | APU Holding Company.................. .... |American Financial Group, Inc............. . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
.. | 23-6000765.. . | American Premier Underwriters, Inc.. .. |APU Holding Company........ . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
.. |23-6297584.. . | The Associates of the Jersey Company .. | American Premier Underwriters, Inc . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
37-1094159.. Cal Coal, Inc American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.... |0.....
95-2802826.. Great Southwest COrporation............cccveeinreenenieneenseennns 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.. . | Pennsylvania Lehigh Oil & Gas Holdings LLC... .| Lehigh Valley Railroad Company..... . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
20-1548213.. Magnolia Alabama Holdings, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
20-1574094.. Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
46-1852532.. Michigan Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
46-1480078.. Ohio Oil & Gas Holdings, LLC American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
..113-6021353.. . | The Owasco River Railway, Inc. . .. | American Premier Underwriters, Inc . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
31-1236926.. PCC Real Estate, INC.........ccccoveveeiiiceeeceeeeceeeceee e American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
76-0080537.. PCC Technical Industries, Inc.... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, INC........ccccccvvvrrriniereriininns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
06-1209709.. Penn Central Energy Management Company............ccocvveuerens American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
..|23-1537928.. . | Penn Towers, Inc . .. | American Premier Underwriters, Inc . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
46-3246684.. Pennsylvania Oil & Gas Holdings, LLC...........ccooevrnininririninnns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
23-6000766.. Pennsylvania-Reading Seashore Lines...........ccocccvveerieniincinnns American Premier Underwriters, Inc Ownership......... | ..... 66.670 | American Financial Group, Inc.... |0.....
23-6207599.. Pittsburgh and Cross Creek Railroad Company...........ccccoereeneenne American Premier Underwriters, Inc Ownership......... | «.... 83.000 |American Financial Group, Inc.... |0.....
23-1707450.. Terminal Realty Penn Co..........cccouviienieenieeeeeese s American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
.. |23-1675796.. . | Waynesburg Southem Railroad Company. .... | American Premier Underwriters, Inc . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
.. |98-1073776.. . | GAl Insurance Company, Ltd..... ... |APU Holding Company. . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
..................... . | Great American Specialty & Affinity Limited.. .. | APU Holding Company . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
31-1446308.. Hangar Acquisition Corp APU Holding Company Ownership ...100.000 | American Financial Group, Inc.... |0.....
91-1242743.. Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company Ownership ...100.000 | American Financial Group, Inc.... |0.....
..|91-1508644.. . | Premier Lease & Loan Services of Canada, Inc........ ... |APU Holding Company . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
..|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.. GAIl Holding Bermuda Ltd...........ocoeurinreeeenerierneeeseeceeeens American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
98-0556144.. GAI Indemnity, Ltd.........ooorriereeiiessee s GAl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
..................... Marketform Group Limited...........cccoveeniernieenieeseeeeesnns GAl Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
..................... 0.ovveveeenn | O [ veeviseeieiene.. | Marketform Holdings Limited Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
98-0412245.. |0............. (0SSR IO Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |0.....




Statement for September 30, 2015 of the GREAT AMERICAN INSURANCE COMPANY
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10
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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 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) *
Marketform Hong Kong Limited.............cccveurienincrnineirernisenenas Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
. | Marketform Limited . | Marketform Holdings Limited ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
Gabinete Marketform SL Marketform Limited.........c.coeeuriereiieriee e Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
Marketform Australia Pty Limited Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
Studio Marketform SRL Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
Marketform Management Services Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |0.....

. | Marketform Managing Agency Limited...
. | Sampford Underwriting Limited......
. | Marketform Trust Company Limited...
Great American Financial Resources, Inc.

... | Marketform Holdings Limited....
... | Marketform Holdings Limited... ..| Ownership..

. | Marketform Group Limited....... ..| Ownership..
American Financial Group, INC........cccocvvvieirrrisieriinnens Ownership
AAG Insurance Agency, Inc. Great American Financial Resources, Inc.... Ownership
. | Ceres Group, InC.........cceuuue. . .... | Great American Financial Resources, Inc. ..| Ownership..
. | Continental General Corporation........... . R ceneeeene | CeTES GrOUp, INC..oovvee ..| Ownership..
. | Continental General Insurance Company.. . | Continental General Corporation.. . | Ownership..

..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
...100.000 | American Financial Group, Inc.... |0.....
...100.000 | American Financial Group, Inc.... |0.....
...100.000 | American Financial Group, Inc.... |1.....
...100.000 | American Financial Group, Inc.... |0.....
...100.000 | American Financial Group, Inc.... |0.....
...100.000 | American Financial Group, Inc.... |0.....

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

06-1356481..
31-1422717..
..| 34-1017531..
..|47-0717079..
. |47-0463747 ..

34-1947042.. QQAgency of Texas, Inc Ceres Group, Inc. Ownership ...100.000 | American Financial Group, Inc.... |0.....

....................................................... 0. | 31-1395344.. Great American AdVISOrS, INC.........coevvveiieeeieeieeeieeeeeee e Great American Financial Resources, Inc.... Ownership ...100.000 | American Financial Group, Inc.... |0.....

. | American Financial Group, Inc... .. | 13-1935920.. . | Great American Life Insurance Company.. . | Great American Financial Resources, Inc.... ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....

. .. |45-2969767 .. . | Aerielle IP Holdings, LLC... .. | Great American Life Insurance Company.... . | Ownership......... | ..... 62.500 |American Financial Group, Inc.... |2.....
0.. . . .. | 26-4391696.. . | Aerielle, LLC........cooovrverrreieiriiins . .. | Great American Life Insurance Company.... . | Ownership......... | ..... 62.500 |American Financial Group, Inc.... |2.....
0084...... American Financial Group, Inc........ 93661....... 31-1021738.. Annuity Investors Life Insurance Company...........cccoeverererereennens Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC.............cccccvvne.. Great American Life Insurance Company..........c.cccovueene Ownership......... | «.... 85.000 |American Financial Group, Inc.... |0.....

27-0513333.. Bay Bridge Marina Management, LLC...........cccooovivvrnininereenennes Great American Life Insurance Company............cccoeueenee Ownership......... | «.... 85.000 |American Financial Group, Inc.... |0.....

20-1246122.. Brothers Management, LLC Great American Life Insurance Company. Ownership......... | «.... 99.000 |American Financial Group, Inc.... |0.....

.. |45-3988240.. . | FT Liquidation, LLC . ..o | Great American Life Insurance Company.... . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....

20-4604276.. GALIC - Bay Bridge Marina, LLC..........ccooniureninenreincnieicns Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....

45-5565693.. GALIC - Sorrento, LLC Great American Life Insurance Company. Ownership......... | ... 65.000 |American Financial Group, Inc.... |2.....

31-1391777.. GALIC Brothers, Inc Great American Life Insurance Company. Ownership......... | ..... 80.000 |American Financial Group, Inc.... |0.....

45-1144095.. GALIC PoiNte, LLC......ovveiiieieieiieieesse et ns Great American Life Insurance Company. Oownership......... | v.... 65.000 |American Financial Group, Inc.... |2.....

. . .. | 26-3260520.. . | Manhattan National Holding Corporation... .. | Great American Life Insurance Company.... . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
American Financial Group, Inc........ 45-0252531.. . | Manhattan National Life Insurance Company. . | Manhattan National Holding Corporation..... .. | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
52-2179330.. . | Skipjack Marina Corp.........ccceuvvervrererruneeniennns . .. | Great American Life Insurance Company.... .. | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....

58-0869673.. United Teacher Associates Insurance Company..............coceerevenne Great American Financial Resources, InC..........c.cccovuvennee Ownership ...100.000 | American Financial Group, Inc.... |0.....

47-1933937.. UTA Acquisitions, LLC United Teacher Associates Insurance Company.............. Ownership ...100.000 | American Financial Group, Inc.... |0.....

.. |42-1575938.. . | Great American Holding, Inc.. .... | American Financial Group, Inc............. . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....

.. |27-3062314.. . | Agricultural Services, LLC.......... ... | Great American Holding, Inc . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....

.. |45-4110027 .. . |United States Commodities Producers LLC... . .. | Agricultural Services, LLC.... . | Ownership......... | ... 75.000 |American Financial Group, Inc.... |0.....

27-2354685.. United States Livestock Producers, LLC..........c.ccoevevveiivciins Agricultural Services, LLC Ownership......... | ... 75.000 |American Financial Group, Inc.... |0.....

0084...... American Financial Group, Inc........ 35351....... 31-0912199.. |0............. (0 JSURTSTRRN IO American Empire Surplus Lines Insurance Company.... Great American Holding, INC........ccoovvviennieninicinisinenns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 37990....... 31-0973761.. |0............. (0SSR IO American Empire Insurance Company American Empire Surplus Lines Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
[ - [0 S 59-1671722.. | 0............. (0SSR IR American Empire Underwriters, INC........c.cooevvieinniennieniinnns American Empire Insurance Company...........cccoeeennens Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
. . . . . | GAl Australia Pty Ltd . .. | Great American Holding, Inc . | Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
[ I [ AA-1784136. |0............. 0 v Great American International Insurance Limited............c.ccococevunee. Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 23418....... 73-0556513.. [0....cvevvee 0 e Mid-Continent Casualty Company Great American Holding, INC.........ccocuevneurernininneirernninns Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc........ 15380....... 73-1406844.. |0............. 0 [ e Mid-Continent Assurance Company. Mid-Continent Casualty Company............ccccoevereereurerennen. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....




Statement for September 30, 2015 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE Y

Group
Name

NAIC
Company
Code

ID
Number

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

Names of
Parent, Subsidiaries
or Affiliates

Domiciliary|

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

Relationship
to Reporting|
Entity

Directly Controlled by
(Name of Entity/Person)

12
Type of
Control

(Ownership

Board, If Control is
Management | Ownership

Attorney-in-Fact,

Influence, Other) | Percentage

14

Ultimate Controlling
Entity(ies)/Person(s)

2cio

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

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

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

38-3803661..
30-0571535..
73-0773259..
95-2801326..
31-1054123..
59-1683711..
..|59-3385208..
..|59-3409855..
59-1835212..
59-3269531..
31-0501234..
..|45-2969767 ..
..| 26-4391696..
..|31-1463075..
59-2840291..
20-5173494..
..|20-5173589..
..|25-1754638..
..|59-2840294..
20-4498054..
31-1277904..
31-0589001..
31-1341668..

39-1404033..
13-3628555..
..|31-1753938..
..|31-1765544..
45-5565693..
45-1144095..
..|61-1329718..
..| 74-2693636..
95-1542353..
15-6020948..
61-0983091..
31-1228726..
36-4079497..
31-0954439..
31-1036473..
31-1652643..
13-5539046..

. |Mid-Continent Specialty Insurance Services, Inc.

. | Heritage Summit Healthcare, LLC.
. | Summit Holding Southeast, Inc..
. | Bridgefield Employers Insurance Company...

. | Aerielle IP Holdings, LLC...........
. | Aerielle, LLC
. | American Signature Underwriters, Inc...

. | Brothers Le Pavillon (SPE), LLC....
. | Brothers Pennsylvanian Corporation.....
. | Brothers Property Management Corporation.

. | El Aguila, Comparia de Seguros, S.A. de C.V..

. | GAl Warranty Company.................
. | GAl Warranty Company of Florida.....
. | GAl Warranty Company of Canada Inc..

. | Global Premier Finance Company.....
. | Great American Agency of Texas, Inc.......
. | Great American Alliance Insurance Company...

. | Great American E & S Insurance Company.

Mid-Continent Excess and Surplus Insurance Company................

Oklahoma Surety COMPaNY..........ccceviueuriieeeeirieesiseeeesssesesneeieens
Republic Indemnity Company of America
Republic Indemnity Company of California....

Summit Consulting, LLC.......c.cvvuririmrrinresicee e

Bridgefield Casualty Insurance Company.
Great American Insurance Company

Brothers Property Corporation.............cccoueeeeeriennsseceennns
Brothers Le Pavillon, LLC

Crescent Centre APartMENtS.........cccvveveieerieieeeeeseeesenees
Crop Managers Insurance Agency, INC........ccovvnernrnreinsecennns
Dempsey & Siders AGenCy, INC........ccovvvureereeneneienisieeresienenns
Eden Park Insurance Brokers, Inc.

Financiadora de Primas Condor, S.A.de C.V......ccccooovvvvvoivvcenns
Farmers Crop Insurance Alliance, INC..........ccccoverivieenieniriennne
FCIA Management Company, INC..........cccoeevirereireienererieninns
Foreign Credit Insurance Association

GALIC - Sorrento, LLC.......coovvieieeiceeeee e s
GALIC Pointe, LLC

Great American Assurance Company
Great American Casualty Insurance Company.
Great American Claims Services, Inc.
Great American Contemporary Insurance Company

Great American Fidelity Insurance Company...........ccccoceverniuninns
Great American Insurance Agency, Inc
Great American Insurance Company of New York

.| Mid-Continent Casualty Company...

.. | Summit Consulting, LLC..........
.. | Great American Holding, Inc. ..
. | Summit Holding Southeast, Inc........

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

. | Brothers Le Pavillon, LLC.....
. | Brothers Property Corporation..
. | Brothers Property Corporation.....

.. | Great American Insurance Company.

... | Great American Insurance Company...
.. | GAl Warranty Company...............
.. | Great American Insurance Company...

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

.. | Great American Insurance Company...

Mid-Continent Casualty Company

Mid-Continent Casualty Company
Great American Holding, INC.........ccoovveieenieininiciniiienns
Republic Indemnity Company of America.............ccccevveee
Great American Holding, Inc. ..............

Bridgefield Employers Insurance Company.............c........
American Financial Group, INC..........cccocvviviniririeenninenn.

Great American Insurance Company
Brothers Property Corporation

Great American Insurance Company.........c.ccoeeeveeveeeens
Great American Insurance Company.........cccoeeeveereeeens
Great American Insurance Company...........cccoeeeeereeeneens
Great American Insurance Company.

El Aguila, Compafiia de Seguros, S.A. de C.V........cc.......
Great American Insurance Company...........cccccoueeerrieeenns
Great American Insurance Company.........ccccoeeveevenennns
Great American Insurance CoOmpany.........cccceererevenns

Great American Insurance Company.........c.ocevernerrenee
Great American Insurance Company.

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

Great American Insurance Company
Great American Insurance COmMpany.........c.coceverrerrenes
Great American Insurance COmMpany...........cocoeverreurenne

. | Ownership..
. | Ownership..
. | Ownership..

..| Ownership..
..| Ownership..
..| Ownership..

..| Ownership..
.| Ownership..
.| Ownership..

..| Ownership..
Ownership......... | «....

..| Ownership..

..| Ownership..
..| Ownership..
..| Ownership..

..| Ownership.. .
Ownership......... ...100.000
Ownership......... ...100.000
Ownership......... ...100.000

Ownership......... ...100.000
.| Ownership..

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

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

Ownership
Ownership.........

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

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

Management..... | ....... 0.000

Ownership
Ownership

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

American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
American Financial Group, Inc....
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Statement for September 30, 2015 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliary| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
American Financial Group, Inc 31-0974853.. Great American Lloyd's Insurance Company. Great American Insurance Company...........cooeeeeeveeereenes | Oth€r e | e 0.000 | American Financial Group, Inc.... |4.....
.. [31-1073664.. . | Great American Lloyd's, Inc .. | Great American Insurance Company... ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
31-0856644.. Great American Management Services, Inc Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-1288778.. Great American Protection Insurance Company............ccocevvevneee Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-0918893.. Great American R INC........ccovvevriiieieiese e Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc 31-1209419.. Great American Security Insurance Company...........c.ccceevrieennne. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc... 31-1237970.. . | Great American Spirit Insurance Company.... .. | Great American Insurance Company... ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
.................................... .. |AA-1120817. . |Insurance (GB) Limited............corvvrene. .. | Great American Insurance Company... ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
.. |59-1263251.. . | Key Largo Group, Inc......... . .. | Great American Insurance Company... ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
34-1607394.. National Interstate Corporation............ceeueeevcereenenreeersensennnns Great American Insurance Company. Ownership......... | «.... 51.100 |American Financial Group, Inc.... |0.....
34-1899058.. American Highways Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
.. [31-1548235.. . | Explorer RV Insurance Agency, Inc....... ... | National Interstate Corporation ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
..198-0191335.. . |Hudson Indemnity, Ltd........... . | National Interstate Corporation ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
.. | 66-0660039.. . | Hudson Management Group, Ltd....... . | National Interstate Corporation ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
34-1607396.. National Interstate Insurance Agency, Inc National Interstate Corporation ...100.000 | American Financial Group, Inc.... |0.....
................................................................... 36-4670968.. Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc........................ |Management..... | .......0.000 | American Financial Group, Inc.... |5.....
0084...... American Financial Group, Inc... 34-1607395.. . | National Interstate Insurance Company............ccc.eve... . | National Interstate Corporation................ Ownership ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc... 99-0345306.. . | National Interstate Insurance Company of Hawaii, Inc.. . | National Interstate Insurance Company... Ownership ...100.000 | American Financial Group, Inc.... |0.....
0uerieie [ 43-1254631.. . | TransProtection Service Company..........c.cccovvunee. . | National Interstate Insurance Company... ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc 95-3623282.. Triumphe Casualty Company National Interstate Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
0084...... American Financial Group, Inc 86-0114294.. Vanliner Insurance Company. National Interstate Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
................................................................... 20-5546054.. Safety Claims & Litigation Services, LLC National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
............ 46-4570914.. Safety, Claims and Litigation Services, LLC.........ccccoevevirvirerinnnns National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |0.....
.. |27-2226948.. . | Pinecrest Place LLC .. | Great American Insurance Company... ..| Ownership.. ...100.000 | American Financial Group, Inc.... |0.....
871850814... PLLS Canada Insurance Brokers Inc Great American Insurance Company. Ownership......... | «.... 49.000 | American Financial Group, Inc.... |0.....
31-1293064.. Professional Risk Brokers, INC.........cccoevieirninnriesseeeeens Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
72-1331800.. Strategic Comp Holdings, L.L.C.......ccooevrveieieresiecsesieeins Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
36-4517754.. Strategic Comp Services, L.L.C......oovveviereiieecesee s Strategic Comp Holdings, L.L.C....... 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.....
..131-0686194.. . | 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.. TEJ Holdings, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
31-0728327.. Three East Fourth, INC.........c.ocviininiirccnsee e American Financial Group, INC..........c.cocovvuririvinninnens Ownership......... ...100.000 | American Financial Group, Inc.... |0.....
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement for September 30, 2015 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

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial MUIIPIE PEIil.........covereieieieieese e
. MOrtgage QUAraNLY.........cccueieeieiiisieesse ettt
. Ocean marine
. Inland marine........

. FiNancial QUaraNtY.........ccoeueieiieeiseeie s
. Medical professional liability - OCCUITENCE...........cccovurveireieiriieieesieiesieas
. 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....
Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability......
21. Auto physical damage
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

N
SO UTA WN

. 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.

143,261,047
167693424

5.437,076 | .

....414,296,148
.27.917,137
...464,198

7363
11508.367

..55,693,107
..62,133,345
...305,217 | ...
.(139,203) | ....

35, TOAIS... .t aes

~1.381.081,695

DETAILS OF WRITE-INS

3401, Collateral ProtECHON..........cvvveveicireie e | seressesssssssesesssenes 5,026,332 | ..ooovererieiennes (1,215,987)
3402. Supplemental unemployment... 410,744 ..461,102
3403, o w0 | 0
3498. Sum. of remaining write-ins for Line 34 from overflow page 0 | 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......cccoreriiiiisrieieiciisieiies | cverrerssrssiesensnenes 5437,076 | ..o, (754,885)
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1 3,695,358 407,550
2. AlEA INES....overiririeieissieieis et sssssssesssssnsensessnss | anres ....676,943,000 ..827,930,100
3. Farmowners MUItiple Peril...........cccccviiueveiieniieeeeceeseee e | e ....6,292,415
4. Homeowners MUILIPIE PEIl.............cceviieiiicieeice st essnes | svnsesessssesesssesss s sssese s b snsesessnad 0
5. Commercial MUIIPIE PEIl........cvcveveerieereiereies et sessesieseeses | rvssssssesissssses s sesseseesnees 14,773,076
6. MOQAGE QUATANEY......cvuiveviecieicietsiete et s e ssssaessnsesens | sbesssesesissesssssesessse s s s s essesessssnaesanen 0
8. Ocean marine 24,172,468
9. Inland marine........ ....8,847,224
10. Financial qUaranty..........cccccevieueviecreiicesece et
11.1 Medical professional liability - OCCUITENCE. ..........covveveerririrereiereees e
11.2 Medical professional liability - claims made..
12. Earthquake.........cocoovvveenineririces 142,673
13. Group accident and health...........cccoccveuivreereirireiee s 0,149,314
14. Credit accident and hgalth..............cc.ocueeveveveiiececseee e

15. Other accident and health
16. Workers' compensation....
Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-Claims made...........ccoeurvreeininieereeresese s
19.2 Private passenger auto liability.
19.4 Commercial auto liability......
21. Auto physical damage..........oeururrirrrereerrenirerireieeeesseesess s ssesseseesenns
o AIrCraft (@l PEIIS).....ceueeeeeeeeeieeee ettt

..... 141,490,667
169,060,441

698,261

.540,885

.0
.858,889
..150,594,993
..162,880,831

34. Aggregate write-ins for other liNes of DUSINESS...........cccvvvverciireicicirieieiiins | et 1,787,621 | oo 4,366,022 | ....ocoverrieieeeerran 6,312,474
35, TOMAIS......cvevecectecie ettt ettt sttt enan e | sestessensesiesaen s saesaentnta 952,330,917 | cooevverereeeeeee e 1,607,102,922 ...1,523,710,110
DETAILS OF WRITE-INS
3401. Collateral protection...... ..5,980,728
3402. Supplemental unemployment... 331,746
3403, o ]
3498. Sum. of remaining write-ins for Line 34 from overflow page .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LN 34).....cevrevnrsrernererissisersnesnians 6,312,474




Statement for September 30, 2015 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 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2015 2015 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2015 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2012+ Prior..cces | e 551,646 | ..coovereerena 812,399 | .o, 1,364,045 | c.coevrrrree. 186,715 | oo 7,321 | e 194,036 435,465 ....11,165 763,687 | ..o, 1,210,316 ....(30,227)
2. 20130 s [ e 152,363 | ooorvereriann, 236,980 | ..cooovvrrnnnne. 389,343 | oo 79,284 | oo, 3191 [, 82,475 | oo, 124,693 | oo 3,020 | oo 172,392 | oo, 300,104 | oo 51,614 | oo, (L IRTA) ] — (6,764)
3. Subtotals
2013 + Prior.....co. | coveveevcennns 704,009 | ... 1,049,379 | ..o 1,753,388 | oo, 265999 | .o, 10,512 | oo, 276,511 560,158 936,078 1,510,420
4, 2014 | e 398,693 | ..o 452,826 | ...cooovvnnnn 851,519 | oo 301,221 | v 26,569 | ..o 327,790 | oo 158,191 | oo, 8,199 | i 317,255 | oo 483,645 | ..o 60,718 | .o (100,803) | ..oovvvveeririiaens (40,085)
5. Subtotals
2014 + Prior........ | cecoevverennans 1,102,701 | oo 1,502,205 | ... 2,604,907 | oo 567,220 | ccoooreirererian. 37,081 | .o 604,301 1,253,333 1,994,064
6. 2015, s [, .0 S [ D9, SN .0 T D0, S [ 285,189 | .o, 285,189 ..o D0, S [P 252,679 | oo 463,780 | oo, 716,459 |..covvveeee. XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...oooveeee | v 1,102,701 | o 1,502,205 | ....coovvee 2,604,907 | .oocvovirerrnns 567,220 | oo KV (VI I 889,490 | ..cocvvvrenee. 718,348 | oo, 275,062 | ..ccoverne. 1,717,113 | e 2,710,524 | ....coovvvern 182,866 | .....ccovvvvernnes (189,408) | ...ovvvvvrerrerrnn. (6,542)
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 1,413,566
L P 16.6 % (2. coovvererenn. (12.6)% | 3. wovveererrrrren. (0.3)%

Col. 13, Line 7

Line 8

Ao (0.5)%




Statement for September 30, 2015 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.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
1.
2
3
4
Bar Code:

* 1 6 6 912 0154 900000 3 =*

* 1 6 6 912 0153650000 3 =

Q15



Statement for September 30, 2015 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............c..c.eirieieiieieieieiese e 8,417,853 | ..cooeveree. 5,221,216

2505. Funds held as collateral

................. 8,417,853
. ...6,931,062

..8,799,572

2506. Other assets and reCEIVADIES..........c..ccueieieireeieeese e ssssssesesssssssessesssssssessenss | sensenserennnns 16,001,698 | 1ivviiiinn 16,407,267 | woveeiiiinnd 94,431 4,589,236
2507, INEANGIDIES......c.ocvrieiieeiiee et ssssssesessssensessessnsenne | seesnnsesernnss0,040,016 | iiiiiiinnnn0,646,516 | v 0

2597. Summary of remaining Write-ins for LiNE 25.........ccoveiisierieisssieriesssnsnesssssnenssssnsessesssssssenss | sonrsnensener 30,497,120 | iiiieeeenn 23,053,783 | oo 15,443,336 ....18,610,024
Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

58004. VGB BRITISH VIRGIN ISLANDS
58005. DEU GERMANY.........ccccormmrunnncs
58006. HKG HONG KONG, SPECIAL AL

58007. GTM GUATEMALA............

58997. Summary of remaining write-

ins for Line 58 from overflow

Q16




Statement for September 30, 2015 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCeMBEr 31 Of PHOF YT ........c.vuiuiieicieieiee e

2. Cost of acquired:

2.1 Actual cost at time Of ACUISIION. .........ceveieriieicici bbb nans

2.2 Additional investment made after acquisition.

............................... 51,025,370

............................... 48,816,776

3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted carrying value
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 1,716,494 | oo 2,412,576
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns 52,534,116 | oo 51,025,370
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 (Line 9 minUS LiN€ 10)..........cccceiieiiiiiiiicieiiciseeseeteseseeesssssesssseressssssesssserens | sreresssesssissesessssesssnns 52,534,116 | oo, 51,025,370
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 0f PriOr YEaI...........ccvveeiiereicieeeeeseeieieeeees | cevevseereeseesssesenes 232,715,906 | ..oovvveererrieeriieinne 148,754,552
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........cceveevereeees ettt ettt s ss ettt es s benseses | sbessetsssessesassensessessnsassessesntessenes (O R 89,047,735
2.2 Additional investment made after aCUISIION............cccucviviieieicsee et | sssensessessssssses s snsenes 2,983,610 | .o 13,821,535
3. Capitalized deferred INtErESt ANA OB .........cccveieveeee ettt s s e st st en s banes | sbessessssessesesssssssessssassesass st enssen 0 | et 0
4. ACCTUAL OF QISCOUNL........ocouieiviteiecictce ettt st a bbb s bbb bse st st s bt ensesnansas | basbessessstsssessessessnsestessnsan 223,110 | e 73,390
5. Unrealized valuation iINCTEASE (UECTBASE)...........c.cveieerereireesiseiieesetese st ssss st st s s b es s s s sa s sssbessessbansanes | sbessesssessessssssssssessssassesssssssessses 0 | oo 0
6. Total gain (I0SS) ON GISPOSAS..........cvivevrieiiiiiireieissieie sttt sttt bbbt s et ss s bentes | sbessessstessessssnsesse s e s st ss st en s 0 | oo 0
7. Deduct amounts reCIVEd ON QISPOSAS..........cccriiiriveiiieireiieeisee ettt sttt b b s b es s s b essesenas | sbesessnsesssssesessesessees 34,873,204 | c.coovveeieeee, 18,981,307
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE fEES..........c.eviuirieeiciiee e | et 0 | oo 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INtErESt...........covruernrrrininrirenriiens | cevreissiseiessessse s 0 | e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............cucviveieiciiirieieie ettt sbens | stessessssessesssssssssses s snsensessnsansanas 0 ] oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covcovinisrsrserisnennens 201,049,423 | ..o 232,715,906
12, TOtal VAIUGLON GIOWANCE.........couiviveiiciciesieiie ettt bbbttt a s bt s sttt en b s s bensenn | sbessessssessesssssnsanses et snt st et sntansanas 0 ] oo 0
13, SUBLOtAl (LINE 11 PIUS LINE 12)......euiviieieeieiiteieseteee ettt sttt s s s ettt ss bbb saesss st saessnssssnsans | sbessesssssssssessssnsassen 201,049,423 | ..o 232,715,906
14, Deduct total NONAAMItIEA BMOUNES...........ccveiiiiieiieicieie sttt b s sttt b s s e ss s s st es et ns | sbessessssessesssssnssnses et snt sttt ensenas 0 ] oo 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........ceiiiciiieeeceisi e eetssieses s tssss s ssssssssssesssaensssns | sressssssssssssssssssnsanees 201,049,423 | ..o 232,715,906
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 O PHOI YEAI...........c.cvuiveiiciiiccreeeeecee et sbebensees | oevessssesesessesesssassesans 104,010,053 | .oocvoveeeicreeeei 58,184,381
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION...........ccviicveiiiieiiice ettt bbb bbb b st ssnaes | sbssesssssbessssesesssansesaes 35,319,300 | coevrererierierererenes 40,620,235
2.2 Additional investment made after @CQUISIION.............c.ccuevueicuiiciectes ettt ssesnes | sbessesessssess s s ensenae 36,861,940 | .cooveveveecceeae 50,381,591
3. Capitalized deferred INtErESt ANA OB ..ottt e sa st en s sanes | sbessesssessesesssssssessssnssesanssbenssen L0 OO 0
4. ACCTUAL OF QISCOUNL.......cooveiveititeiic ittt bbbt bbb bbb st ses et b s s e s s s st essesnbenaes | 2ebsessssstessesastessessssansesse st ansenss 0 | oo 0
5. Unrealized valuation iINCIEASE (JECIBASE)..........ccvvverercreeierereises et s es s ss s s s s sttt s s s s sssssssssessenss | sessssssesssssssessesesssenes 7,530,312 | oo 3,703,486
6. Total gain (loss) on disposals.................... (275,824) | e 305,750
7. Deduct amounts received on disposals............. 30,519,225 45,220,389
8. Deduct amortization of premium and depreciation.................... 1,502,588 | ..o 0
9. Total foreign exchange change in book/adjusted carrying value....... D | 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............ceueueieieieirieieieeet et sbens | stessessssessesssssssssses st ensessnsensenas 0 3,965,000
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 151,423,968 104,010,053
12. Deduct total NONAAMItEEA BMOUNTS...........cceiiiiieiieicice ettt et bbb s sess s s st es et ns | sbessessssessesses st anses et snt st et sntensanas 0 ] oo 0
13. Statement value at end of current period (Line 11 minus Line 12).... ..151,423,968 104,010,053
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 YEaI..........cccvieieeinrrieeseeesisseiesssssesseens | seneeeeeessssesessssnns 3,875,158,030 | .oovvverreieiiieieines 3,672,776,136
2. Cost of bonds and StOCKS ACUINEA..........c.cuiuireiciciiicie ettt bbbt b st s s sassnns | sbessesassessessessnssssenas 590,113,678 | v 870,749,600
3. ACCTUAI OF GISCOUNT.......oveiiiiiecii s bbb s sttt bbb enses et | sbessassessnsnnsessesnsensenas 11,319,412 | e 15,952,599
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vuururrurerrieeirreseeeeeesesseessessees s ssses st bs st ess s ess st s st st essebsessns | festsssssssassnssssssnssnes (104,103,324) | ..coveevrreeireineineiens 57,796,930
5. Total gain (I0SS) ON QISPOSAIS...........cveveieireiiiieisicieteiee sttt s bbb st bbbt b st ss b b s st s ensesanas | sbesessssesssssesesnsesesnes 43,301,763 | .oovevceeee s 32,906,633
6. Deduct consideration for bonds and StoCkS dISPOSEA OF ...........c.iviiueiiiiiieieiese et bssnas | sbessesssesss s s ssssesaes 480,815,114 | oo, 745,288,828
7. Deduct amortization Of PIEMIUM.........c.cieueiieeiricte ettt bbb bbbt s et bbb es s s s b sssebes s sesesnans | sbebessnsesesstesessnsessnes 11,345,138 | oo 15,581,990
8. Total foreign exchange change in book/adjusted CATYING VAIUE............ccovuiueiiiieeicseteee ettt ssesnes | stessesssesse s sss s s s ss b nsenae 0 [ e (63,000)
9. Deduct current year's other than temporary impairment reCOgNIZEM............ccoevieveiiieieiieeeee e ssreses | sreresissesssisseresssesssnns 24,887,633
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ...3,898,741,673
11.  Deduct total nonadmitted amounts..........ccccoeoverevierenenienens 1 SRR 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cuieiiiiieiieiciiisieicisstesies st esesssssssssensssstensssssensenses | sressessesssssssesssssseas 3,898,741,673




Statement for September 30, 2015 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 4

20IsO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Trading Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ():rnveererrererrrreeeseeseesssssesessesssss s esssssss e stess st sssssssssessessenssessessensnssnsss | sessessassasssnssenes 2,470,570,036 | ....ovevrrririrrenes 374,375,385 | ..o 484,249,980 | ..o 41,551 | v 2,500,482,580 | ......cocovrrrennns 2,470,570,036 | ..covvevrrerriene 2,360,736,991 | ..coovvvvirernnne 2,440,502,260
2. NAIC 2 () evereerreeeseeeseesseeessseeseeesssessssess s sessse st sss st seess s eess s essssssssnessns. | seseesssssssssnessaseenn 217,994,290 | ..ooovvercrieceis 20,732,671 | oo 2,761,950 | .oeovveerrereieeeennn. 2,504,934 | ..o 227,326,150 | .oooovverrerrerennn 217,994,291 | oo 238,469,944 | ....oovveovi 190,952,756
3. NAIC 3 (@) vererermrereesresssessse ittt st | sirnest s 72,056,315 | ...ovoveecricceinns 7,957,099 | oo 1,759,371 | oo (4,924,698) | ....ovvererririrrinnne 81,541,484 | ....ovvvvir 72,056,315 | ..ocvvocrererricnnnne 73,329,345 | ... 66,187,365
4. NAIC 4 ()-rereererrerrerireeierisesesee st | nereenes et 29,923,482 | ..o 2,107,795 | oo 1,026,612 | ..ooovveerriicninns (1,174,624) | ..o 40,058,377 | ..o 29,923,482 | ..o 29,830,041 | ..o 22,337,454
5. NAIC 5 ().veveeeeerireeriemieseiesis s ssssessess st esssssssssnsnsessssnssens. | sosnesssesssnesssesesnns 15,452,184 | ..oooreerrreerrienne 34,057 | .o 655,034 | ...ovvevrerrerienenns (6,644,411) [ ..oovvrrrrrercis 5,967,635 | ...ovvvrerirrerinenne 15,452,184 | ..o 8,186,796 | ....ovvvrrerrrirriinnn 8,117,270
B, NAIC 6 (8).uereeeerrerrereeireeeeeeeeeseeseisssssesesseessssssesesessess s ssessessssssessessssessessassnssns | sosssssssssssssessassnenn 6,344,501 | .o [0 RN [ 5,147,346 | .o 5,842,485 | ..o 6,344,501 | .o 11,491,847 | oo 6,525,018
7. TOtAl BONGS. ...eoocereiresecesseiesecsssensssenes s ssess s ens s esssssnnssnns | sosesssssensssssssncs 2,812,340,808 |.....ccooourirrinnnns 405,207,007 | ..oooveernirniennn 490,452,949 | ....ccovvrinriininis (5,049,902) | ....cvvrvrernenns 2,861,218,711 | oo 2,812,340,807 |...ccoovvnirirnnes 2,722,044,964 |......ccocrnirennn. 2,734,622,123

PREFERRED STOCK
8. INAIC Tt enenes | et 24,242,916 | ... (O R (U (SRR | 24,267,581 | ..o 24,242,916 | ..o 281T7,783 | oo 24,251,218
9. NAIC 2.ttt nnas | ersestenens st st nene 133,003,156 | ..coovoveererrereireinenns 2,493,100 | oo 3,611,236 [ ..o (CRINAVA | I— 130,921,083 | ..oovvviveiririnnees 133,003,156 | ..ovvvvevrererririnnns 131,049,228 | ... 124,744 417
10, NAIC 3ttt ens st | senieeesi st 32,420,730 | .ooevererercrieeeieeeeeeieeennne O O (U (152,250) | 1vveveevrerereerenens 34,576,033 | ... 32,420,730 | .vvveeerereerieennne 32,268,480 | ...covorvrerreririrnnes 34,378,000
110 NAIC ettt | eenieest st eeen 10,305,249 | ...ooovvercrrrereinens 1,079,278 | ..o (O R (O 10,169,245 | ....oovvvvrrecrirnns 10,305,249 | ....ovvverrrrirciis 11,384,527 | oo 10,043,700
12, INAIC Bttt | cebeene et (O RO O R (O R O R (0 RN (O R (0 RN 0
13, INAIC Bttt | cestnn s 0 [ 0 | 0 [ O PR (O RO (O PR 0 [ 0
14, Total Preferred SIOCK. ... ..ot sssssesnsses | sesessssssssssssssssens 199,972,050 | ..oovoviiiiiiiinnas 3,572,378 | .o 3,611,236 | .o (1,053,175) | covooveererrenrrnnenes 199,933,942 | .o 199,972,050 | ..o 198,880,017 | .o 193,417,335
15.  Total Bonds and Preferred SOCK..........iuurrrniiieieninineeesssisssnessnesssnsesssessssneses | cesssenssssssssenns 3,012,312,858 | ....coovvrrriirienns 408,779,385 | ...oovernrririniinnn 494,064,185 | ....ccoovvrernrrrnirins (6,103,077) | ..oovvrerrercrenns 3,061,152,653 | ....cocovvrvrirennns 3,012,312,858 |....coovvvreinerenne 2,920,924,981 | ...ocvvvvienirennns 2,928,039,458

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§.....78,451,886; NAIC2§............ 0; NAIC3S..... 0; NAIC4S.... 0; NAIC5S......... 0; NAIC6S.......... 0.




Statement for September 30, 2015 of the G REAT AM E RlCAN | NSU RAN C E COM PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Act3uaI Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999 78,451,886 78,451,886 17,294 | oo, 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........vurvierrireieiieeirseeieeie sttt ssess s sssssesssssssssnnses | stessssssessesssssessessnes 127,675,391 | oo 204,450,674
2. Cost of short-term iNVESIMENES ACGUIFET. ........c.iviiieiriiieieieiese ettt sse s antessesns | stessessnssssessessssnnsanses 907,886,695 | ...ocovereirirereinn 1,509,193,642
3. ACCTUAI OF BISCOUNL. ...ttt bbbttt ies | eebeeb s bt (0 OO 0
4. Unrealized valuation iNCrEASE (AECIBASE)...........ccireviiiretiieriieiiete ettt ettt bbbt s st s st sssebessnaesenas | ebessstesessssesssnsesessssessssnsebensstenas 0 | o 0
5. Total gain (I0SS) ON QISPOSAIS.........uruureuereereisieeereiseeeeeese s eesseese e e ss ettt sb e s s et s ss s essensanssessns | oebsessastssssnssastansessestessessessansanes 0 [ e 0
6. Deduct consideration reCeived ON QISPOSAS............ccovuiuiveiiriieiieie ettt bbbt bes e sssnaess | sessebesissssessssesessaeans 957,110,200 | coovevveveriererirnnns 1,585,968,926
7. Deduct amOrtization Of PIEMIUM...........c.eiuiureeieceeeie ittt ettt b bbb s et s st n s stens | oebbeesasbsessess st st e s s st et bsessentees 0 [ e 0
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccueviiviieicieisicie ettt sneaeses | srevesssesssssseseses e b e ses s e 0 | o 0
9. Deduct current year's other than temporary impairment FECOGNIZEM.............cviuiieiriiiieieie ettt sntens | stessssssessesssssssssensessntessessnssnsenas 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccceeerririererrieieiereseesceseeseeseesenees | cvevesveessssssesssesseseenns 78,451,886 | ..covovvevevieeiieins 127,675,391
11. Deduct total NONAAMIttEd AMOUNLS.........c.ccvuiiiiiiiii bbbt |_esb bbb 0 [ e 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......coiueiciiiiiiciisiescseetecesestsisseesssssssensssssesssssesssnens | cressssssssssssesssssssesseses 78,451,886 | ..ccvovveviceiinas 127,675,391

QSI103
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SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........ciueiueieiirrieeiieiiessiese sttt sse bt b st sse bbb s bbb s s s st st (27,745)
Cost paid/(consideration reCeIVEA) 0N AUAIIONS. ............ovururrireierieieiresiseie et s st s8Rt 0
Unrealized valuation INCIEASE (ABCTEASE).........cvuiuiuireiseiiieiseiettiesse ettt s st s bt b s s s8££ s bbb s s Rttt s et 0
Total gain (I0SS) ON tEMMINGHON FECOGNMIZEM. ........cvuurerieeerrereseeseeeeeeseeseeseesseeseesessssesse e s sssss e ss s ess e ssesesEee s a8 s ee e s R8s e e RS E e s e en et R s bbbt s s s brnn s 10,875,176
Considerations received (paid) ON TEIMINGLONS. .........ciiiieieieieceie ettt s st s bbb bR s bbb n st 10,875,176
AAMOTHZALON. ... eSS 0
Adjustment to the book/adjusted carrying value 0f REAGE IEM..........ciii ettt ents 0
Total foreign exchange change in book/adjUSted CAMTYING VAIUE.............ceiuiurereiiceeere ettt sttt f bbbt s s 519,964
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7 4 8)..cuiieiiieiieerisie sttt 492,219
DEAUCE NONAAMITEA BSSELS........urerrerrirciriirei etk 0
Statement value at end of current period (LIne 9 MINUS LINE 10).........ccuiieiiiiiiiicee ettt sttt b bbb bbb st b s bbb b s s bns 492,219

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior Yar (LINE B, PHOM YEAI)..........vwrerurrirrerererrinssssessssesssssssssesssssssssessesssssessesssssssssessassssssessessssessessessssssssessessssens 25,713

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColuMN)...........ceeveiereiienieensseess e 0

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus.............cccccveerennae 0

3.12 Section 1, Column 15, PriOr YEAI..........ccceveveverrereieiieere e 0 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...........ccccecveveveiennee. 86,375
3.14 Section 1, Column 18, Prior YEar..........cccueveuriveieereirereseiereeese s 25,713 60,663 60,663

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............cccccvvvevevernnen 0

3.22 Section 1, Column 17, PriOr YEAr.........ccceveveversieeieiseiesie e sienans 0 0

Change in amount recognized:

3.23 Section 1, Column 19, current year to date minus..........c.cccccvvereinne 0

3.24 Section 1, ColumN 19, PriOr YT .........everirrreeereireresseeisessssesssseesssesneans 0 0 0

Subtotal (Line 3.1 minus Line 3.2)..... 60,663

Cumulative variation margin on terminated contracts during the Year...........cc.cocoevvnrnenninrnrsnirnesneneenns (188,750)

Less:
4.21 Amount used to adjust basis of hedged item...........ccccoovovrvereiernrinninns 0
4,22 AMOUNE TECOGNIZEM. ......cueveeireierieieicieie sttt sses (188,750) (188,750)

SUDLOAL (LINE 4.1 MINUS LINE 4.2)....... ettt sttt ettt sse st es s s e85 5 828880828582 E 4Rttt (0)

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

5.1 Total gain (loss) recognized for terMINALONS IN PIHIOF YEAT...........ovurerurrierrireereeseeeeee s sesesse et ssssesee st s st s s st ss bbbt s st sr s 0

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOK YEAT...........cveiirieeee e sseeen 0

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 =4.3-5.1=5.2).....ociimiiieieeieteee ettt 86,375

DEAUCE NONAAMILEA @SSEES......rvuvuevreiiieireieiesieie ettt s e e 8RR s e bRttt en 0

Statement value at end of current Period (LINE 6 MINUS LINE 7).ttt ssess stttk b bbbt 86,375

Qsi04



Statement for September 30, 2015 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, 2015 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, SECton 1, COIUMN T4........ooiii bbb 492,219
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccoeviuvieieiniceniseeseseis 86,375
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 578,594
4. PartD, SECHON 1, COIUMN B........oouiiiiiiiiiiii bbb 596,044
5. Part D, SECHON 1, COIUMN B.....couvviriiireireieieiie sttt bbbttt (17,450)
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 6. 492,219
8. Part B, SECHON 1, COIUMN 13.....couiiiiiieieiiiie ettt 86,375
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 578,594
10, Part D, SECHON 1, COIUMN 8........covicviceievciee ettt sttt bbbttt bbb st s e st s s 596,044
11, Part D, SECHON 1, COIUMN ..ottt ettt sttt s bbbt bt bbb s et st s st st n s s b (17,450)
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 162,700
15, Part D, SECHON 1, COIUMN 11 .....ouiiivceeiecee ettt sttt bbbt bbb bbb a st s sttt s e baes 412,700
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

QsSl107



Statement for September 30, 2015 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YEAI........cvururireririririssiseisiesssesseisssssssssssssssesssssessessnnes | ssessssssessssssssssssssesssssssssessanes 34,026,267 | ..o 38,242,849
2. Cost of cash €QUIVAIENES ACQUIME............cceveeriiieeieeietsees ettt sae s sssessesssnas | sbessesssssssssesssssssasses st estessesas 41,565,851 | ..oocveveeee e 55,556,084
3. ACCTUAI OF BISCOUNL. ...ttt | Shbent st sttt 0| o 0
4. Unrealized valuation iNCrEASE (ABCTEASE)..........vurrurrerrererreriresereereisesssseessssessssessssssssssessesssessessessassssssessessasssnsss | stsessessssssssssssssssessassnsssessessansssssessassans 0 | o 0
5. Total Gain (I0SS) ON QISPOSAIS..........cevuurerrerririerreseeeereeseeeeeeseeseesees et ss e bs s e st e et s s n s s essente | essessesteesessessaesesseesen b e s essen b e s ss st s 0 [ ot 0
6. Deduct consideration received 0N dISPOSAS.............c.cuiuiieeiiriiieieiieeie et ssssnaens | sbessesesss s st b s 33,178,550 | coveveeeeceee e 59,772,665
7. Deduct amortization Of PrEMIUML.........c..c.euiuiiieieiciece ettt bttt bbbt bbb s tenas | ebsesssesses e b s s es s s st s s s st s s bbb nsns 0 [ o 0
8. Total foreign exchange change in book/ adjusted CArryiNg VAIUE..............ccevcuieieeiiisieeetete et | evresesesses et sans 0 [ oo 0
9. Deduct current year's other than temporary impairment FECOGNIZET............cccvueiiiiueieieieieie e sssbenss | ersesissssies s s ssssss s st sst st st ensesebsnsansns 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccccoerirvirriererisieirinnins
11. Deduct total nonadmitted @MOUNS............cc.iiiiiiiiii bbb | bt iesb st 0 [ o 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....vcviuiiieiieiiieseiisissiesssssessiessesssssseessessssesses | ssessesissssssssessesssssssessessnsessenas 42,413,568 | ..o 34,026,267

QSI108
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Statement for September 30, 2015 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

NONE

1 Location 4 5 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State Date Acquired Name of Vendor Actual Cost at Time of Acquisition| Amount of Encumbrances Les Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and Improvements Danbury CT ....12/19/1995 | Danbury. 0 0 0 166,021
Office Building, Land, and Improvement: St. Loui MO.............. ....11/30/1999 | Worldwide Building, St. Loui 0 0 0 185,657
Building, Land, and Improvements Charleston SC ....05/01/2002 | Charleston Harbor Resort and Marina 0 0 0 3,600,324
Building, Land, and Improvements. Stevensville MD. ....05/11/2005 | Bay Bridge Marina 0 0 0 1,540
Building, Land, and Improvements. Whitefield NH ....06/02/2005 | Mountain View Grand Resort LLC 0 0 0 63,080
0199999. Totals 0 0 0 4,016,622
0399999. Totals 0 0 0 4,016,622
SCHEDULE A - PART 3
H H 1 H H " n
Showing all Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other Than Total Foreign Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change in| ~ Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in BJACV.(11-| Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State]  Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances 9-10) B/AC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances|  Incurred
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Statement for September 30, 2015 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

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

Loan Number

Location

4

ciy

State

Loan Type | Date Acquired

5

6

Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

Mortgages in Good Standing - Mezzanine Loans

Invitation Homes 4 Euro+400. New York NY 08/28/2014.... 4.334 0 1,555 3,214,853
Invitation Homes Rev 4 Libor+275. New York NY. 08/28/2014.... 3.042 0 200,841 23,277,677
0699999. Total - Mortgages in Good Standing - Mezzanine Loans XXX XXX 0 202,397 26,492,530
0899999. Total - Mortgages in Good Standing XXX XXX. 0 202,397 26,492,530
3399999. Total Mortgage: XXX XXX 0 202,397 26,492,530
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 4 5 6 7 Change in Book Value/Recorded Investmen 14 15 16 17 18
8 9 10 11 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number ity Type | Date Acquired|] Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal
Mortgages Closed by Repayment
JQH - Murfreesboro................ Murfreesboro N 02/01/2014.... | 08/14/2015.... 4,023,379 0 6,288 0 0 6,288 0 4,029,666 4,029,666 0 0 0
SFRAIIl Austin TX 03/26/2014.... | 08/12/2015.... 12,828,254 0 158,928 0 0 158,928 0 12,987,181 12,987,181 0 0 0
0199999. Total - Mortgages Closed by Repayment 16,851,633 0 165,215 0 0 165,215 0 17,016,848 17,016,848 0 0 0
Mortgages With Partial Repayments
Biltmore Hotel Coral Gable: FLoiiiirens | i 08/13/1999.... | 09/14/2015.... 22,926 0 0 0 0 0 0 22,926 22,926 0 0 0
Dixie Terminal Corporation.... | Cincinnati (0] ORI I 12/30/2008.... | 09/25/2015.... 70,964 0 0 0 0 0 0 70,964 70,964 0 0 0
Embassy Suites Nashville...... Nashville N 10/25/2012.... | 09/14/2015.... 37,807 0 0 0 0 0 0 37,807 37,807 0 0 0
Embassy Suites New Orleans| New Orlean LA 10/25/2012.... | 09/14/2015.... 60,778 0 0 0 0 0 0 60,778 60,778 0 0 0
Hotel Palomar. Dallas X 12/20/2012.... | 09/14/2015.... 29,134 0 0 0 0 0 0 29,134 29,134 0 0 0
Invitation Homes 4 Euro+400. [ New York NY. 08/28/2014.... | 09/29/2015.... 72,836 0 0 0 0 0 0 72,836 72,836 0 0 0
Invitation Homes Rev 4 Libor+| New York NY. 08/28/2014.... | 09/29/2015.... 24,214 0 0 0 0 0 0 24,214 24,214 0 0 0
McHenry Row.............cccccueeenes Baltimore MD. 06/29/2012.... | 09/14/2015.... 60,064 0 0 0 0 0 0 60,064 60,064 0 0 0
Miami Beach Marina Miami FL 11/22/2011.... | 09/14/2015.... 79,212 0 0 0 0 0 0 79,212 79,212 0 0 0
One East Fourth Inc. Cincinnati (O] I I 12/30/2008.... | 09/25/2015.... 221,044 0 0 0 0 0 0 221,044 221,044 0 0 0
Wild Dunes Resort. ... | Isle of Palm: SC 03/30/2011.... | 09/14/2015.... 48,523 0 0 0 0 0 0 48,523 48,523 0 0 0
Xactaware Office Building...... | Lehi UT. 02/24/2014.... | 09/14/2015.... 55,801 0 0 0 0 0 0 55,801 55,801 0 0 0
0299999. Total - Mortgages With Partial Repayments. 783,303 0 0 0 0 0 0 783,303 783,303 0 0 0
0599999. Total Mortgage: 17,634,936 0 165,215 0 0 165,215 0 17,800,151 17,800,151 0 0 0
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Statement for September 30, 2015 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 - et
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate In That Have Underlying Ch: istics of Other Fixed Income Instruments - Affiliated
000000 00 0] Global Premier Finance Company LOC | Cincinnati | OH......... | Global Premier Finance Company. 02/01/1999.... 0 0 1,348,390 0 0
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated. 0 1,348,390 0 0
Joint Venture or Pai hip | That Have Underlying Char of Common Stocks - Unaffiliated
000000 00 O |Altenergy Storage, LLC Rowayton. .. | Altenergy Storage, LLC 09/28/2015.... 0 1,000,000 0 0 0 9.0
000000 00 0| Archlight Energy Partners Fund VI, LP. Boston ... | Archlight Energy Partners Fund VI, LP 08/14/2015.... 0 1,100,892 0 0 0 0.1
000000 00 0| Blue Chip VI Extension Fund Cincinnati ... | Blue Chip VI Extension Fund 11/05/2014.... 0 0 840,000 0 ([ [ 11.3
000000 00 0| Bridge Growth Partners L.P. New York .. | Bridge Growth Partners L.P. 07/15/2014.... 0 0 34,679 0 0 23
000000 00 0| Cintrifuse Early Stage Capital Fund I, LLC Cincinnati . | Cintrifuse Early Stage Capital Fund I, LLC 04/29/2013.... 0 0 10,323 0 0 1.1
000000 00 0| Harvest Intrexon Enterprise Fund I, LP San Francisco. Harvest Intrexon Enterprise Fund I, LP. 09/04/2015.... 0 100,000 0 0 0 0.6
000000 00 0] L-A Saturn Acquisition, L.P. Philadelphia L-A Satun Acquisition, L.P 01/16/2015.... 0 0 12,495 0 0 26
000000 00 0| Lubert-Adler Real Estate Fund VII, LP Philadelphia .. | Lubert-Adler Real Estate Fund VII, LP 10/15/2013.... 0 0 1,250,000 0 0 9.1
000000 00 O|Medley Capital, LLC New York .. | Transfer to Schedule D Part 2.2 06/30/2015.... 0 0 (2,970,000) 0 0 35
000000 00 0| Monarch Capital Partners Il LP. New York . | Monarch Capital Partners Il LP 01/12/2015.... 0 0 300,000 0 0 0.5
000000 00 0| NB Secondary Opportunities Fund Il L.P. New York NB Secondary Opportunities Fund Il L.P. 05/23/2013.... 0 0 280,000 0 0 0.4
000000 00 0| NB Strategic Co-Investment Partners Il L.P. New York . | NB Strategic Co-Investment Partners Il L.P. 10/01/2012.... 0 0 24,332 0 0 0.3
000000 00 0| Patriot Financial PartnerslI, L.P. Philadelphia. .. | Patriot Financial PartnerslI, L.P 04/30/2014.... 0 0 637,500 0 0 2.3
000000 00 O] Pretium Mortgage Credit Partners |, L.P. New York . | Pretium Mortgage Credit Partners I, L.P. 12/04/2014.... 0 0 586,907 0 0 0.9
000000 00 0| PWP Growth Equity Fund I LLP. New York PWP Growth Equity Fund | LLP 08/20/2014.... 0 0 820,452 0 0 1.6
000000 00 O] River Cities Capital Fund V, LP Cincinnati . | River Cities Capital Fund V, LP 12/31/2012.... 0 0 180,000 0 0 08
000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington. . | Snow, Phipps, & Guggenheim, L.P. 02/06/2007.... 0 0 23,974 0 0 11
000000 00 0| Snow, Phipps, & Guggenheim II, L.P. Wilmington. .. | Snow, Phipps, & Guggenheim II, L.P. 01/08/2010.... 0 0 65,152 0 0 0.7
000000 00 0| Solamere Capital Fund Il, LP Boston . | Solamere Capital Fund II, LP 08/19/2013.... 0 0 360,000 0 0 0.8
000000 00 0| Solamere Capital Fund II-A, LP Boston Solamere Capital Fund II-A, LP 08/19/2013.... 0 0 255,000 0 0 1.0
000000 00 O] Thorley Industries, LLC Pittsburgh. .. | Thorley Industries, LLC 09/29/2015.... 0 1,800,000 0 0 0 15
000000 00 0] Yukon Capital Partners Il L.P. Minneapoli .. | Yukon Capital Partners Il L.P. 07/117/2014.... 0 0 297,522 0 0 1.7
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. 4,000,892 3,008,336 0 0 XXX
Joint Venture or Partnership | That Have Underlying Char of Other - Unaffiliated
000000 00 0|AMMC CLO 17 WAREHOUSE George Town CYM...... | UBS Securities LLC 07/01/2015.... 0 1,200,000 455,696 0 0 30.0
000000 00 0] AMMC CLO 18 WAREHOUSE George Town CYM...... | UBS Securities LLC 08/14/2015.... 0 3,000,000 1,500,000 0 0 30.0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 4,200,000 1,955,696 0 0
4499999. Subtotal - Unaffiliated 8,200,892 4,964,032 0 0
4599999. Subtotal - Affiliated 0 1,348,390 0 0
4699999. Totals. 8,200,892 6,312,422 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) BJAC.V. on Disposal Consideration Disposal Disposal on Disposal Income
Fixed or Variable Interest Rate In: That Have Underlying Ch: istics of Other Fixed Income Instruments - Unaffiliated
909283 AA 1 | United Air Pass-Th. Cert 9.20% 3-22-08 | Wilmington | DE... | Distribution | 10/30/1996 | 07/01/2015 0 0 0 0 0 0 0 0 38,357 0 38,357 38,357 0
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil. 0 0 0 0 0 0 0 0 38,357 0 38,357 38,357 0
Fixed or Variable Interest Rate In: That Have Underlying Ch: istics of Other Fixed Income Instruments - Affiliated
000000 00 0] Global Premier Finance Company LOC [ Cincinnati [ ot... | Distribution [ 02/01/1999 [ 0913012015 772,000 0 0 0 0 0 0 0 0 0 113,390
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated ..772,000 0 0 0 0 0 0 0 0 0 ..113,390

Joint Venture or Par That Have Underlying Char

of Common Stocks - Unaffiliated
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Statement for September 30, 2015 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 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) B/AC.V. on Disposal Consideration Disposal Disposal on Disposal Income

000000 00 0| Bridge Growth Partners L.P. New York. NY... | Distribution. 07/15/2014 | 07//01/2015] .............. 46,106 0 0 0 0 0 (0} [ 46,106 | ..............46,106 0 0 0 2,097

000000 00 O] Lubert-Adler Real Estate Fund VII, LP Philadelphia PA... | Distribution. 10/15/2013 | 07/13/2015 0 0 0 0 0 0 15,625 15,625 0 0 0 0

000000 00 0| NB Secondary Opportunities Fund Il L.P. New York. NY... | Distribution. 05/23/2013 | 08/07/2015 | .. . 0 0 0 0 0 0. 64,509 164,509 0 0 0 53,667

000000 00 0| NB Strategic Co-Investment Partners Il L.P. New York. NY... | Distribution. 10/01/2012 | 09/10/2015 | ......cnc.. 193,429 0 0 0 0 0 (| I 193429 | ............193,429 0 0 (1 I 129,067

000000 00 0| OBC Investment Partners, L.P. (Bock & Clark). Cincinnati OH... | Prior Quarter Correction.. ..107/31/2014 | 07/31/2015 (31,798) 0 0 0 0 0 0 (31,798) (31,798) 0 0 0 31,798

000000 00 0] Orchard Tosca Investment Partners, L.P. Mason OH... | Prior Quarter Correction.. .108/19/2011 | 07/31/2015 .....(40,158) 0 0 0 0 0 0 1 (40,158) | oo (40,158) 0 0 (1[0 I 40,158

000000 00 0| Pretium Mortgage Credit Partners I, L.P New York NY... | Distribution 12/04/2014 | 07/23/2015 99,153 0 0 0 0 0 0 99,153 99,153 0 0 0 3,384

000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington. DE... | Distribution 02/06/2007 |09/21/2015 8,926 0 0 0 0 0 0 8,926 8,926 0 0 0 0

000000 00 0| Snow, Phipps, & Guggenheim II, L.P. Wilmington DE... | Distribution 01/08/2010 | 09/21/2015 3,113 0 0 0 0 0 0 3,113 3,113 0 0 (U [ 40,381

854631 ZZ 4| Stanley Martin Community LLC Reston VA... | Prior Quarter COmeCtion................c.cwwmmrevererernrenens 12/09/2009 | 09/30/2015 (56,016) 0 0 0 0 0 0 (56,016) (56,016) 0 0 (U [ 187,703

000000 00 0| Tritium Partners, LLC Austin TX... | Distribution 06/26/2015 | 09/09/2015 239,287 0 0 0 0 0 0 239,287 239,287 0 0 0 7,801

000000 00 0] Yukon Capital Partners Il L.P. Minneapoli MN....| Distribution 07/17/2014 | 07/13/2015 114,447 0 0 0 0 0 0 0 0 0 30,801
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ..756,623 0 0 0 0 0 0 0 0 0 526,858
Joint Venture or Partnership | That Have Underlying Char of Common Stocks - Affiliated

000000 00 O|GALIC Pointe LLC Destin FL.... | Distribution, 03/25/2011 | 09/30/2015 3,937 0 0 0 0 0 0 3,937 0 0 0 (3,937)

000000 00 0] GALIC Sorrento, LLC Coral Gables FL.... | Distribution, 06/27/2012 | 09/30/2015 693,595 0 0 0 0 0 0 693,595 0 0 0 ..139,643
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 697,532 0 0 0 0 0 0 697,532 0 0 0 ..135,706
4499999, SUDOLAL = UNGITIIILEA. ......ovvveeoeeseeieeeeeveeseesssee e seieesss e ssesessssses e s es s e sh s e b s SeEbEEE RS 111 EE AR ARkt b et ss st ssnsnnnses | aseescsesies 756,623 0 0 0 0 0 (V] [ 756,623 | ...........794,980 0 38,357 38,357 526,858
4599999. Subtotal - Affiliated ... 1,469,532 0 0 0 0 0 0]....1469532 | .....1469532 0 0 0 249,096
4699999. Totals. 2,226,156 0 0 0 0 0 0 2,226,156 2,264,512 0 38,357 38,357 ..775,954




030

Statement for September 30, 2015 of the G REAT AM E RICAN I N S U RAN C E CO M PANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Special Revenue and Special A
64577B  JH 8 | NJECON DEV-PREREF 5 17 12/15/2017.........oooooieiesescscscscsssescsessssssssssssssss sttt | covssessnenes | voveee 07172015 | D t 606,351 585,000 2,600 |1FE
64577B  JH 8 [ NJ ECON DEV-PREREF 5 17 12/15/2017........cevveumerrriimermrirreenrisesssissesssssssssssssssssssssssssssssssssssssssssessssssssssssens. | sosnsssesnns ....09/22/2015 | Exchanged. 2,005,712 1,940,000 26,136 | 1FE.
64577B  JJ 4 [NJECON DEV-UNREF 517 12/15/2017.......coomreeieceeiesreeiesescssessssessssssessssssessssssssssssssssssssssssssssssssessssssess. | soossssenens ...07/117/12015 | Deft 1t 2,088,543 2,015,000 8,956 | 1FE.
677377 2N 2| OH HSG FIN AGY 1 7.50 07/01/2035........oooeeeeeveeeeeeeseeseeeessssssessssessssssssssesssssssssesssssssssessssessssssssssssssssssossssnssss | evssesmsssens | oevene .07/24/2015 | GEORGE K BAUM & COMPANY. 900,000 900,000 0 [1Z
708796 T8 0| PA STHSG FIN 2015-117A 3.50 04/01/2040..........coooioiireiiiinriiiissriesessscisssssissssssssssssssssssssssssssssssssssssssessssenes | sossssssseess ....08/19/2015 | JP MORGAN SECURITIES INC 3,144,300 3,000,000 0 [1FE
3199999. Total Bonds - U.S. Special Revenue and Special A it 8,744,906 8,440,000 37,692 XXX
Bonds - Industrial and Miscell:
00204Z  ZZ 2| APRECIA PHARM CONV 8.00 06/30/2017...........cveuermreemrmeresmsmeresssresesssessssssessssssessssssssesssessssssssssssssssssssssnesess | cosvevesanne ....08/17/2015 | Private Placement, 4,000,000 4,000,000 0 |4
03674X AC 0| ANTERO RESOURCES 5.125 12/01/2022 08/28/2015 | BANC OF AMERICA SECURITIES 360,000 400,000 5,182 | 3FE
03765X AD 8| APID 2015-22A A2B CLO MEZ 10/20/2027. 9/16/2015 | BANC OF AMERICA SECURITIES. 500,000 500,000 0 [1FE
059333 ZZ 0 | BACKCOUNTRY.COM LIBOR+725 6/30/2020..............cccuuuuereriisisesesesesesesesesesesesesssissssssssssssssssssssssssssssssnnss | sossssonsnnes | vovees .09/15/2015 | Private Placement 1,980,000 2,000,000 0 [2FE
085789 AE 5|BERRY PETROL CO 6.75 11/01/2020 ....09/03/2015 | ROBERT W BAIRD CO. 199,000 400,000 9,600 |4FE.
12550T AL 9| CIFC 2015-4A A1B CLO SEQ SSNR 3.45 27. R.... ....08/14/2015 | CITIGROUP. 1,500,000 1,500,000 0 [1FE
136385 AV 3| CANADIAN NATL RESOURCES 3.90 02/01/2025. ... ....08/19/2015 | CANTOR FITZGERALD & CO. 951,220 1,000,000 2,492 | 2FE
136385 AV 3| CANADIAN NATL RESOURCES 3.90 02/01/2025. MORGAN STANLEY. 943,750 1,000,000 2,708 | 2FE
165167 CC 9| CHESAPEAKE ENERGY 7.25 12/15/2018 BANC OF AMERICA SECURITIES 529,500 600,000 7,613 | 3FE
20369F AA 7 [ COMMF 2015-1A A CLO SSNR 5.75 11/01/2027 CITIGROUP. 2,250,000 2,250,000 0 [1FE
212015 AH 4| CONTINENTAL RESOURCES 5.00 09/15/2022..........cocvmvmvmvmvmrmrmrmsmsesmsssnssssssssssssssssssssssssssssssssssssssssssssssssssssssessseseses | coovevens ...07/29/2015 | GOLDMAN SACHS. 568,500 600,000 11,500 | 2FE
212015 AH 4| CONTINENTAL RESOURCES 5.00 09/15/2022...........cmvevmrvirerirneissesessesisesessssisssssessssssssssssssssssssssssssssssssessssnns | sssssssssens | oevene .08/20/2015 | BARCLAYS CAPITAL 892,500 1,000,000 22,222 | 2FE.
212015 AH 4| CONTINENTAL RESOURCES 5.00 09/15/2022...........0cmvveererererersssiesssssssisssssssssssssssssssssssssssssesssssssssesssssssssessssans | sesssesssnns ....08/26/2015 | STIFEL NICOLAUS 201,656 225,000 5,188 | 2FE
26208L AA 6| HONK 2015-1A A2 ABS SNR 5.216 07/20/2045. BARCLAYS CAPITAL 2,000,000 2,000,000 0 | 2AM
292505 AJ 3| ENCANA CORP 3.90 11/15/2021 RBC CAPITAL MARKETS. 955,900 1,000,000 10,725 | 2FE
292505 AJ 3| ENCANA CORP 3.90 11/15/2021 CANTOR FITZGERALD & CO. 1,212,250 1,300,000 14,224 | 2FE
29250N  AF 2| ENBRIDGE INC 4.00 10/01/2023, ... ....08/26/2015 | JEFFERIES & CO 1,897,260 2,000,000 33,333 | 2FE.
29250N  AF 2| ENBRIDGE INC 4.00 10/01/2023, .. ...09/11/2015 | JEFFERIES & CO. 947,830 1,000,000 18,333 | 2FE
29336U AE 7 | ENLINK MIDSTREAM 4.15 08/01/2025.........c00ceviomriieiisseissiisseisssssssisssesssssssssssssssssssssssssssssssssssssssssssssssssesssss | svssesssnnss | cevs .08/21/2015 | MORGAN STANLEY. 597,851 645,000 7,733 | 2FE
29336U AE 7| ENLINK MIDSTREAM 4.15 06/01/2025 STIFEL NICOLAUS 508,827 550,000 7,355 | 2FE
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036. BANC OF AMERICA SECURITIES 869,849 994,113 271 [1FM
374825 AA 5| GIBSON ENERGY 6.75 07/15/2021 GMP SECURITIES 388,000 400,000 3,075 | 3FE
374825 AA 5 |GIBSON ENERGY 6.75 07/15/2021 l... ...09/01/2015 | NBC INTERNATIONAL 389,000 400,000 3,675 |3FE
374825 AA 5|GIBSON ENERGY 6.75 07/15/2021 .. ....09/09/2015 | GMP SECURITIES 97,250 100,000 1,106 |3FE
44983K AF  1[INGIM 2006-3A C CLO MEZ FLT 12/13/2020. R.... ....09/23/2015 | BANC OF AMERICA SECURITIES 972,500 1,000,000 3,574 | 1FE
46618N  AG 1| JFIN 2015-2A BF CLO MEZ SEQ 4.135 10/26 JEFFERIES & CO. 2,300,000 2,300,000 0 |1FE
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE. Capital Interest. 4,367 6,215 0 [1FM
46633M AM 1 [ JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE Deferred Interest. 4,773 6,499 0 [1FM
46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............ccvvvermcreiirnereisenesesseesessssesesssssesssesssseessssssessssssssssssnenss. | omeessesons | sevone .09/26/2015 | Deferred Interest. 4,417 6,511 0 [1FM
ATT777  ZZ 2| INVISION DIV LIBOR+900 6/30/2020............00veerrvereriresssesesssssssisesssssssssesssssssssssssssssssssssssssssssssssssssssssssesssssssssessses. | sessssesssnns ....06/30/2015 | Private Placement, 2,970,000 3,000,000 0 |3.
522111 ZZ 9 |LECTRUS CORP TL 13% PIK 11/15/2016........o.oererererriirereiereessissessssssssesessssesssessesssesssssssessssssessssssssssssness. | sossssnenens | sevees .08/01/2015 | Capitalized Interest 3,383 3,449 0 |42
522111 ZZ 9|LECTRUS CORP TL 13% PIK 11/15/2016 Capitalized Interest 3,372 3,438 0 |4
535555 ZZ 2 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18. Capitalized Interest 5,956 5,956 0 |4z
535555 ZZ 2 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18. Capitalized Interest 5,785 5,785 0|4
535555 ZZ 2 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18..........cvveeerremiicremisseresisnesesssssesssssesssssnsssssssssssssssssssssessssssesoss | svessseeeees ....07/31/2015 | Capitalized Interest 6,000 6,000 0 |4
535555 ZZ 2 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18.......cvvvvermerreermenreismsssesssssssssssesessssesssssesssssssessssssessssssessssssnesnss | sossssnenens | sevees .08/31/2015 | Capitalized Interest 6,023 6,023 0 |42
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18........c.osirirerieriineriieriiesiiessisesiessiesesissssesessssessssesssessssssssesssssss | soesssonesees ....09/30/2015 | Capitalized Interest 5,055 5,055 0 |4
55336V AA 8| MPLXLP 4.00 02/15/2025.............coovoisiriciesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssessssesesesesesesesssssssesosisis | svvssessseees | sovees .08/19/2015 | BARCLAYS CAPITAL 929,470 1,000,000 1,000 | 2FE
565849 AL 0| MARATHON OIL CORP 3.85 06/01/2025..........cooocrrernrioeriioneiosesessnssssessssssssessssassssssssesssssssssssssssssssssssssssssnssssensss | ssosssssesess ....08/19/2015 | US BANCORP. 933,160 1,000,000 7,914 | 2FE
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626717 AD 4| MURPHY OIL CORP 4.00 06/01/2022..........cocorvverreieerierersessisessssesssssessessssssssssssssssssssssssesssssssssessssassssessssssssnsssans | sesssesssens ....08/25/2015 | CANTOR FITZGERALD & CO. 175,868 200,000 1,933 [2FE
626717 AF 9| MURPHY OIL CORP 3.70 12/01/2022 ....08/21/2015 | CANTOR FITZGERALD & CO. 688,240 800,000 6,989 | 2FE
67389Y AF 2| OAKCL 2015-1A COMB CLO MEZ 0 10/20/2027 R.... ....08/04/2015 | BANC OF AMERICA SECURITIES. 2,837,550 3,000,000 0 [1FE
75281A AN 9| RANGE RESOURCES 5.00 08/15/2022 WILLIAM BLAIR & COMPANY. 223,750 250,000 556 | 3FE
75281A AN 9| RANGE RESOURCES 5.00 08/15/2022 MORGAN STANLEY. 180,500 200,000 472 | 3FE
75620R AE 2 |RCTTE 2015-1A COMB CLO MEZ 0 10/20/2027 BANC OF AMERICA SECURITIES. 4,095,969 4,300,000 0 [1FE
76117W  AB 5| RESOLUTE FOREST 5.875 05/15/2023........ccccvvvvvvvverreessnsssesisismsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | assssessesons | voseee .08/21/2015 | WELLS FARGO BROKERAGE SERVICES. 474,000 600,000 9,890 [3FE
76117W  AB 5| RESOLUTE FOREST 5.875 05/15/2023..........c0courieriireiissiseseissesessssssssssisssssssssssssssssssssssssssssssssssssssssssessssnnss | sossssesssens ....08/26/2015 | GMP SECURITIES 159,000 200,000 3,460 | 3FE
76117W  AB 5| RESOLUTE FOREST 5.875 05/15/2023..........ccccmiuirreremimerersessesesssssesssessssessssssssssssssssssssssesssssssssesssssssssessssens | sosssnesssens ....09/04/2015 | RBC CAPITAL MARKETS. 342,656 425,000 7,976 | 3FE
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 WELLS FARGO BROKERAGE SERVICES. 1,645,000 2,000,000 41,125 |3FE
76117W  AB 5 |RESOLUTE FOREST 5.875 05/15/2023 WILLIAM BLAIR & COMPANY. 232,500 300,000 6,560 | 3FE
78412F AL  8|SESILLC 6.375 05/01/2019. STIFEL NICOLAUS. 1,010,000 1,000,000 20,188 | 2FE
78412F AL 8| SESILLC 6.375 05/01/2019......ccciumiiieeiiieriieiienitssiissisiie bbb bbbttt ssbiens | cesiiinsiens ...09/02/2015 | WELLS FARGO BROKERAGE SERVICES. 490,000 500,000 11,245 | 2FE
833777 ZA 6| SOFTWARE PARADIGMS DD LR+800 8/10/2020.........000000uuuuueummmmemmmsmsssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssse | sossssssseees | vovene .08/10/2015 | Private Placement 721,610 725,236 0 [2Z
3899999. Total Bonds - Industrial and Miscellaneou: 46,171,048 ...48,719,281 reeererinnernn 289,215 XXX
8399997. Total Bonds - Part 3 54,915,954 57,159,281 326,907 XXX
8399999. Total Bond 54,915,954 57,159,281 326,907 XXX
Preferred Stocks - Industrial and Miscell:
45666Z ZB  1|INDUSTRIAL PIPING INC 14.50% Capitalized Interest 26,385.970 26,386 0.00 0 | P4AZ
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50% Capitalized Interest. 26,715.420 26,715 0.00 0 | P4A:
45666Z ZB 1| INDUSTRIAL PIPING INC 14.50%.........cvveuumrreeirrreeeissieeisssesisesssssssessssssssssssssssssssssssssssssssssssssssssssssssssssnnnss | svvsesseeess ....09/30/2015 | Capitalized Interest 26,176.450 26,176 0.00 0 | P4AZ.
617777 ZZ 3| MORPHICK INC SERIES A 8.00% .......cccuuuuuuuuuuarumurmaammaasasisisiisesisesesesesosesesssesesissssssssssssssssssssssssssssssssssssssssssanss | sosssssssssss | v .09/04/2015 | Private Placement 1,000,000.000 ....1,000,000 0.00 0 | P4A:
78409G 20 6 | SCE TRUST IV H B.375.......o ittt ss sttt sieniisenns | stsssinenees ...08/17/2015 | MORGAN STANLEY. 20,000.000 500,000 0.00 0 |P2LFE.
808513 40 2 |CHARLES SCHWAB C 6.00 JEFFERIES & CO. 50,000.000 1,245,500 0.00 0 | P2UFE
808513 40 2| CHARLES SCHWAB C 6.00. SEAPORT GROUP. 30,000.000 747,600 0.00 0 | P2UFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneou 3,572,378 XXX .0 XXX
8999997. Total Preferred Stocks - Part 3. 3,572,378 XXX .0 XXX
8999999. Total Preferred Stocks. 3,572,378 XXX XXX
Common Stocks - and Mi:
00287Y 10 9| ABBVIE INC....ooouuieereereieisesiisseeessses st ses s snnsssesnsssesensnns | cesvsssnennns | verees .09/24/2015 | 1SI GROUP. 12,500.000 707,404 XXX 0 L
00287Y 10 9| ABBVIE INCi.ooooeveveueueuesssssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesesssesesssesesesesesesesesesesesesesesesesesesesesesesssssessssseserens | svesesessiess ....09/25/2015 | ISI GROUP. 10,000.000 556,822 XXX 0L
00287Y 10 9|ABBVIEINC ISI GROUP. 25,000.000 1,346,510 XXX 0 [L
008252 10 8| AFFILIATED MANAGERS GROUP. STRATEGAS RESEARCH 6,000.000 1,011,254 XXX 0L
008252 10 8 | AFFILIATED MANAGERS GROUP..........cocvmvmrmrmrmrmrmrenssssesssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesess | cossssssososs | covveed 09/28/2015 | SANDLER & O'NEIL PARTNERS 3,000.000 498,438 XXX 0L
02005N 10 O [ ALLY FINANCIAL INC......ooriiuiiiriissii ittt bbb bbb bbbt | crisnsiinens ....07/08/2015 | BERNSTEIN. 15,000.000 331,151 XXX 0 L
02005N 10 O [ ALLY FINANCIAL INC.....ooorreieermrrermenissesesessssesesessssesssssssssessssssssesssesssssssssssssesssessssnesssasssssnesssssssssesssssssesssessssnes | svssonsssess ...07/21/2015 | STRATEGAS RESEARCH 10,000.000 226,005 XXX 0 |L
02005N 10 O | ALLY FINANCIAL INC.....ovveerrereeermeresmsreressseesesssesesessesesssssssssssessssssessssssessssssesssssssessssssessssssessssssesssssanesssssnnss | ooeeesesennns ....08/14/2015 | DEUTSCHE BANK 20,000.000 433,316 XXX 0L
02005N 10 0| ALLY FINANCIAL INC DEUTSCHE BANK. 15,000.000 313,751 XXX 0 |L
02005N 10 0 |ALLY FINANCIAL INC BERNSTEIN 60,000.000 1,237,062 XXX 0L
02005N 10 0 [ALLY FINANCIAL INC BERNSTEIN 10,000.000 208,886 XXX 0L
041356 20 5[ ARLINGTON ASSET INVESTMENT-A........cooiremiremicremsssressssssssssssessssssssssesssssssesssssssesessssssssssssssssssssssnssss | svessseseeees ....09/08/2015 | FRIEDMAN BILLINGS RAMSEY. 36,000.000 572,983 XXX 0L
041356 20 5 [ ARLINGTON ASSET INVESTMENT-A.......coviummriiimmereissersissesesssssssssssssssssessssssessssssesesssssessssssessssssssssssssssssss | aossssnenens | sevees .09/09/2015 | FRIEDMAN BILLINGS RAMSEY. 190,000.000 3,025,959 XXX 0 |L
041356 20 5[ ARLINGTON ASSET INVESTMENT-A........cooiiriiireiissreiisseissssssssssssssssssssssssssessssssessssssessssssssssssssssssnss | svvssseeeoss ....09/10/2015 | FRIEDMAN BILLINGS RAMSEY. 3,600.000 56,916 XXX 0L
041356 20 5| ARLINGTON ASSET INVESTMENT-A. FRIEDMAN BILLINGS RAMSEY. 36,000.000 573,836 XXX 0L
041356 20 5|ARLINGTON ASSET INVESTMENT-A. FRIEDMAN BILLINGS RAMSEY. 19,000.000 298,824 XXX 0L
041356 20 5 |ARLINGTON ASSET INVESTMENT-A FRIEDMAN BILLINGS RAMSEY. 133,000.000 1,879,476 XXX 0L
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041356 20 5| ARLINGTON ASSET INVESTMENT-A.......cooiiiimiiimiriieienesiesiesessse s ssssesssesssse st st ssse s ssssssssssssesssssses | siesssinesses ....09/30/2015 | FRIEDMAN BILLINGS RAMSEY. 86,500.000 1,205,075 XXX 0L
057224 10 7 [ BAKER HUGHES INC.........ciiiiiiioisismsismsasmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sossosssosess ....08/20/2015 | ISI GROUP. 45,000.000 2,316,762 XXX 0L
057224 10 7 [BAKER HUGHES INC.........oosiiiiiiiiiiiniisiieseie ittt ssssiesssisens | ciesiinenses ....08/21/2015 | BERNSTEIN, 22,500.000 1,121,488 XXX 0L
057224 10 7 | BAKER HUGHES INC STRATEGAS RESEARCH 31,500.000 1,460,680 XXX 0L
060505 10 4 [ BANK OF AMERICA CORPORATION STRATEGAS RESEARCH 30,000.000 455,163 XXX 0 L
09062X 10 3 |BIOGEN INC ISI GROUP. 3,500.000 1,064,152 XXX 0L
18885T 10 8 | CLIPPER REALTY INC......ooovvviviveverevirirereienssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | osssssssnnes | vovees .07/2712015 | FRIEDMAN BILLINGS RAMSEY. 444,444,000 5,999,994 XXX 0 [A
354613 10 1| FRANKLIN RESOURCES INC........oooviiiiiiciiiiiiieniie i ssiess bbbt sssessisssienssesssins. | soessiinenees ....09/04/2015 | SANDLER & O'NEIL PARTNERS. 20,000.000 783,950 XXX 0L
354613 10 1 [FRANKLIN RESOURCES INC..........ovoicveiimrecimseeiseressssesessssessssssssssssssssssssessssssssssssssssssssssssssssssssssssesssans. | svosssseeees ....09/08/2015 | BERNSTEIN, 15,000.000 596,982 XXX 0 L
354613 10 1 |FRANKLIN RESOURCES INC DEUTSCHE BANK 71,250.000 2,838,479 XXX 0 |L
354613 10 1 |FRANKLIN RESOURCES INC DEUTSCHE BANK. 22,500.000 882,905 XXX 0L
354613 10 1 |FRANKLIN RESOURCES INC BERNSTEIN 9,000.000 329,728 XXX 0L
369300 10 8| GENERAL CABLE CORPORATION........coouiiiuiiiiiiniissiiesitesiie st sssess b ssssssssessss st ssiesstesssins | soossiinenses ...08/13/2015 | STIFEL NICOLAUS 125,000.000 1,896,138 XXX 0L
369300 10 8 | GENERAL CABLE CORPORATION........ccouvimvmveimvivmsesmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sosssssssnnes | vovees .08/18/2015 | STIFEL NICOLAUS. 13,500.000 199,604 XXX 0L
369300 10 8| GENERAL CABLE CORPORATION........ccouiiuiiiniiiesiissiiesiiesiiesstss bbb it st ssiesssesssines | soesssinenees ....08/19/2015 | ISI GROUP. 20,000.000 286,112 XXX 0L
369300 10 8| GENERAL CABLE CORPORATION. STIFEL NICOLAUS 10,000.000 140,260 XXX 0L
369300 10 8| GENERAL CABLE CORPORATION. STIFEL NICOLAUS 19,000.000 225,397 XXX 0 |L
37045V 10 0| GENERAL MOTORS CO. STRATEGAS RESEARCH 57,000.000 1,801,930 XXX 0L
37045V 10 0| GENERAL MOTORS CO.....oiivoioieieiiicsssesesssssissssssssssssssssssssssssssssssss sttt | svesesessioss ...07117/2015 | STRATEGAS RESEARCH 18,700.000 573,658 XXX 0 L
37045V 10 O [ GENERAL MOTORS CO.....ucouiiiuiiiiiiiiiriiese ittt bbb | cvsinsiinens ....07/22/2015 | STRATEGAS RESEARCH 28,000.000 840,664 XXX 0L
37045V 10 O [ GENERAL MOTORS CO....ourvrmriiuerirreinererseisesesesssessssesssssssssesssssssssesssssesssesssssessssssssesssssssssessssnsssssssssssssssssssessss. | svsssessens ....07/24/2015 | RAYMOND JAMES & ASSOCIATES 22,700.000 707,346 XXX 0L
37045V 10 0| GENERAL MOTORS CO. ISI GROUP. 95,000.000 2,838,562 XXX 0 L
37045V 10 0| GENERAL MOTORS CO. STRATEGAS RESEARCH 76,000.000 2,131,716 XXX 0L
48248M 10 2|KKR&COLP. CORNERSTONE MACRO. 13,500.000 236,227 XXX 0L
524901 10 5[LEGG MASON INC......ccvvuiiiiiiriisiiiieriiseii sttt sttt bbb ssissssies | cbesiiienees ....09/04/2015 | SANDLER & O'NEIL PARTNERS. 20,000.000 833,908 XXX 0 |L
524901 10 5 [LEGG MASON INC.......ooomomieimemmmiemmmmimmmsmmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonss | sosssssssnnes | vovees .09/08/2015 | BERNSTEIN. 15,000.000 637,301 XXX 0 L
524901 10 5 [LEGG MASON INC......oorvvuuumrriimmmrrrisessssssessssseessssssessssssse s sss st ssssesssesesessnsssseessssesssssssnes | svssssnesens | vevees .09/11/2015 | DEUTSCHE BANK 10,000.000 421,314 XXX 0 L
524901 10 5|LEGG MASON INC DEUTSCHE BANK. 10,000.000 423,454 XXX 0L
524901 10 5 |LEGG MASON INC CORNERSTONE MACRO. 20,000.000 836,618 XXX 0L
524901 10 5|LEGG MASON INC STRATEGAS RESEARCH 2,250.000 94,037 XXX 0L
524901 10 5| LEGG MASON INC.......ooooomieeiicieiemmimimimimmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | sosssssssenes | vovees .09/28/2015 | BERNSTEIN. 4,750.000 195,882 XXX 0L
58503F 10 6| MEDLEY CAPITAL CORP.......osiireuermcreeesscreisssesessssssssseessssssesssssse st sssssesenssesessninen. | oeessesennes ....08/26/2015 | STRATEGAS RESEARCH 6,650.000 52,236 XXX 0 L
58503F 10 6| MEDLEY CAPITAL CORP........oovceiireeisrcceissecsesessssessssssessssssssssssssssssss s ssssssssssssssessssssessssssssssssssssssssses | convevesanns ....08/27/2015 | STRATEGAS RESEARCH 3,350.000 26,776 XXX 0L
58503T 10 6| MEDLEY MANAGEMENT INC = A......ooommiriimmierisiemsesmesssssssssssssssssssssssssssessssssessssssssssssessssssssssssssssssssessssssnens | coesesessnnns ...08/12/2015 | STRATEGAS RESEARCH 13,850.000 111,535 XXX 0 |L
59156R 10 8| METLIFE INC. STRATEGAS RESEARCH 14,000.000 640,664 XXX 0L
682143 10 2| OMEROS CORP. DEUTSCHE BANK 40,000.000 508,568 XXX 0 (U
682143 10 2| OMEROS CORP......ooourevireriessiereissiesessssesessssssesse s ssss sttt sns s ssssssessssssnnnnes | coonenssenins | sevone .09/08/2015 | DEUTSCHE BANK 20,000.000 250,842 XXX 0 (U
682143 10 2| OMEROS CORP.......crveeiriciirircsissriss s ssssss s ssss s ssssssssssssssssssssssessses. | cosvesessnns ...09/15/2015 | FRIEDMAN BILLINGS RAMSEY. 8,000.000 103,402 XXX 0|U
682143 10 2| OMEROS CORP........orevirureiiriereiisiereissesessssssssssessssssesssss sttt esss s sssssssssssssnennnes | coosenesssnns | sevone .09/16/2015 | FRIEDMAN BILLINGS RAMSEY. 8,000.000 103,464 XXX 0|U
682143 10 2| OMEROS CORP........ccovvimriiueiirriieeiisteiise i isse s bbb sienes | cessisnsien ...09/24/2015 | FRIEDMAN BILLINGS RAMSEY. 12,000.000 144,682 XXX 01U
682143 10 2| OMEROS CORP. FRIEDMAN BILLINGS RAMSEY. 32,000.000 378,768 XXX 0 (U
682143 10 2| OMEROS CORP. FRIEDMAN BILLINGS RAMSEY. 56,000.000 626,948 XXX 0|U
694171 30 7| PACIFIC DATAVISION INC.......ooieeirerirremismcresmsmeressssssssssessssssesssssssssssssssesssssessssssssssssssssssssssssssssessssssesssses | convesesenns ...07/16/2015 | Exchanged. 400,000.000 8,000,000 XXX 0 L
70450Y 10 3| PAYPAL HOLDINGS INC.......csirveierrreimmsresesresessssesessssssssssessssssssssssssssssssssssssssssssssssssssssssssssssesssssssesssssssesssssns. | cossessneenns | sevees .07/20/12015 | Spin Off 278642103 73,400.000 2,083,914 XXX 0 |L
744320 10 2| PRUDENTIAL FINANCIAL, INC......ccoviiiiriiciiieiiineriiesiiesiiessiessie st ssssse s ssssesssesstsssssesssssssnesssesssins | soesssinnsses ....08/24/2015 | STRATEGAS RESEARCH 50,000.000 3,806,600 XXX 0 |L
744320 10 2 | PRUDENTIAL FINANCIAL, INC ....08/25/2015 | SANDLER & O'NEIL PARTNERS. 95,000.000 7,221,169 XXX 0L
76117W 10 9| RESOLUTE FOREST PRODUCTS. ...08/25/2015 | FRIEDMAN BILLINGS RAMSEY. 56,000.000 519,809 XXX 0L
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76117W 10 9| RESOLUTE FOREST PRODUCTS l... ...08/26/2015 | DEUTSCHE BANK. 100,000.000 914,630 XXX 0L
76117W 10 9 |RESOLUTE FOREST PRODUCTS. l... ...08/27/2015 | DEUTSCHE BANK 40,000.000 378,084 XXX 0L
76117W 10 9| RESOLUTE FOREST PRODUCTS. ... ....08/28/2015 | RAYMOND JAMES & ASSOCIATES 30,186.000 299,572 XXX 0L
76117W 10 9 [RESOLUTE FOREST PRODUCTS. DEUTSCHE BANK 20,000.000 197,584 XXX 0L
76117W 10 9 |RESOLUTE FOREST PRODUCTS. STIFEL NICOLAUS 20,000.000 197,950 XXX 0 L
76117W 10 9 [RESOLUTE FOREST PRODUCTS. DEUTSCHE BANK. 10,811.000 104,606 XXX 0L
76117W 10 9 |RESOLUTE FOREST PRODUCTS. l... ....09/10/2015 | DEUTSCHE BANK 16,000.000 153,285 XXX 0L
76117W 10 9| RESOLUTE FOREST PRODUCTS. ... ...09/11/2015 | DEUTSCHE BANK. 20,000.000 187,910 XXX 0L
76117W 10 9 [RESOLUTE FOREST PRODUCTS. .. ....09/14/2015 | DEUTSCHE BANK. 20,000.000 187,350 XXX 0L
76117W 10 9 |RESOLUTE FOREST PRODUCTS. ISI GROUP. 40,000.000 373,084 XXX 0L
76117W 10 9 |RESOLUTE FOREST PRODUCTS. ISI GROUP. 20,000.000 191,710 XXX 0L
76117W 10 9 |RESOLUTE FOREST PRODUCTS. STRATEGAS RESEARCH 10,000.000 92,651 XXX 0L
76117W 10 9| RESOLUTE FOREST PRODUCTS. ...09/18/2015 | STIFEL NICOLAUS 20,000.000 180,896 XXX 0L
76155G 10 7| REVOLUTION LIGHTING TECHNOLOGIES INC.........cccciiisiccsisscscssssssssssssscsssssssssssssssssssssssssssssssssssssssssassnns | svseeeseseees | sevees .08/05/2015 | Private Placement 3,695,652.000 4,250,000 XXX 0L
811065 10 1| SCRIPPS NETWORKS INTER-CL A........oiiiiiiiiiiiiiieriiesiiesitssiiesssess s ssbes b ssiss st ssssssiessiennss | soesssinenees ....08/26/2015 | CORNERSTONE MACRO. 78,750.000 4,096,063 XXX 0 L
811065 10 1 |SCRIPPS NETWORKS INTER-CL A CORNERSTONE MACRO 28,000.000 1,461,589 XXX 0L
811065 10 1 |SCRIPPS NETWORKS INTER-CL A ISI GROUP. 3,500.000 173,286 XXX 0L
811065 10 1 |SCRIPPS NETWORKS INTER-CL A STRATEGAS RESEARCH 10,500.000 524,955 XXX 0L
811065 10 1 [SCRIPPS NETWORKS INTER-CL A.......ooouoiiimimimmimmimmiimmimimmsssmmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | svssssssssons ....09/24/2015 | CORNERSTONE MACRO. 8,750.000 428,766 XXX 0 L
811065 10 1| SCRIPPS NETWORKS INTER-CL A........oiiiiiiiiriieiiieriissiiesiissiie s ssbsse s sssesssss st ssssssisessiennss | soeesiinenees ....09/25/2015 | CORNERSTONE MACRO. 3,500.000 174,393 XXX 0L
86181Q 30 0| STONEGATE MORTGAGE CORP..........oveimreveieareresieesssiseeessssssessssssessssssesssssssssssssesssssssssssssssssssessssssesssssnnes | svossseseeens ....08/26/2015 | FRIEDMAN BILLINGS RAMSEY 138,225.000 845,937 XXX 0 |L
86933F 10 7| SUTHERLAND ASSET MANAGEMENT. FRIEDMAN BILLINGS RAMSEY. 102,500.000 1,081,375 XXX 0|U
89147L 10 0| TORTOISE ENERGY INFRASTRUCTURE STIFEL NICOLAUS 10,000.000 363,103 XXX 0 |L
89147L 10 0| TORTOISE ENERGY INFRASTRUCTURE STIFEL NICOLAUS. 15,000.000 529,434 XXX 0 |L
89147L 10 0| TORTOISE ENERGY INFRASTRUCTURE..........ccoooumiiiiiiiciiieniissiiesiissssie i ssiess s ssessisssssessisssssessinns | sossiinenses ...07/20/2015 | CORNERSTONE MACRO. 20,000.000 684,958 XXX 0 |L
89147L 10 0 | TORTOISE ENERGY INFRASTRUCTURE..........ccocumummmmmmmmmmmmmmmmmmsmmssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosssssssnnes | vovees .07/22/2015 | CORNERSTONE MACRO 40,000.000 1,332,532 XXX 0 L
89147L 10 0| TORTOISE ENERGY INFRASTRUCTURE..........cetrviuumrrermmrresinssnssisessssssesssssssssssssesessssssssssssesssssesssssssessssseneens | sossssneeess | vevees .07/24/2015 | STIFEL NICOLAUS 20,000.000 670,600 XXX 0 |L
89147L 10 0| TORTOISE ENERGY INFRASTRUCTURE STIFEL NICOLAUS 3,400.000 114,172 XXX 0L
911363 10 9 | UNITED RENTALS INC STRATEGAS RESEARCH 4,500.000 263,909 XXX 0L
911363 10 9| UNITED RENTALS INC BERNSTEIN 9,000.000 540,185 XXX 0L
92553P 20 1| VIACOMINC CLASS Bi.....oovvvvvvvrcrrrcrrrccenensnsnsesssesssesssssssssssssesssesssssssssss s | covssessseess | soiee .08/13/2015 | CORNERSTONE MACRO 71,000.000 3,224,167 XXX 0L
92553P 20 1| VIACOM INC CLASS B......covoiuureiirmareiismersssssssssssssssssssessssssesssssees st s sssseesssssenenssssenss | cesseseeenns ....08/14/2015 | DEUTSCHE BANK. 143,500.000 6,386,568 XXX 0 |L
92553P 20 1| VIACOM INC CLASS Bh.....oooreeiireiiieseesisssecssisssess s ssssssesssssssssssssssssssssss s ssssssssssssssssssssssssssssesssssans | sovvesseeees ....08/20/2015 | ISI GROUP. 65,000.000 2,673,990 XXX 0 |L
92553P 20 1| VIACOM INC CLASS B......civevevemmsasmanesesesessssssasesssssssssssssss s ssssssssssss s sssssssss s sssssssssssssssssssssssonnss | soosssseess ....08/21/2015 | ISI GROUP. 16,350.000 652,829 XXX 0L
92553P 20 1 |VIACOM INC CLASS B CORNERSTONE MACRO 76,000.000 2,964,410 XXX 0L
92553P 20 1| VIACOM INC CLASS B STRATEGAS RESEARCH 66,500.000 2,568,137 XXX 0L
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED F.... ....08/24/2015 | STRATEGAS RESEARCH 30,000.000 855,153 XXX 0 L
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED F. ....09/04/2015 | DEUTSCHE BANK 18,500.000 523,829 XXX 0 L
G5785G 10 7| MALLINCKRODT PLC E... ....09/22/2015 | DEUTSCHE BANK 20,000.000 1,483,604 XXX 0L
G5785G 10 7 | MALLINCKRODT PLC. E... ....09/23/2015 | DEUTSCHE BANK. 5,000.000 363,160 XXX 0L
G5785G 10 7| MALLINCKRODT PLC E. STRATEGAS RESEARCH 7,500.000 517,475 XXX 0L
G5785G 10 7| MALLINCKRODT PLC E. STRATEGAS RESEARCH 20,000.000 1,376,460 XXX 0 L
G5785G 10 7| MALLINCKRODT PLC E... ....09/28/2015 | IS| GROUP. 27,500.000 1,773,046 XXX 0L
N53745 10 0 [LYONDELLBASELL INDU-CL A F... ...08/21/2015 | STRATEGAS RESEARCH 47,500.000 3,826,030 XXX 0 |L
N53745 10 0 [LYONDELLBASELL INDU-CL A F... ....08/24/2015 [ ISI GROUP. 47,500.000 3,584,003 XXX 0L
9099999. Total Common Stocks - Industrial and Miscellaneou 126,000,883 XXX .0 XXX
9799997. Total Common Stocks - Part 3. 126,000,883 XXX .0 XXX
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9799999. Total Common Stocks. 126,000,883 XXX ... XXX
9899999, Total Preferred and Common Stock: 129,573,260 XXX ....0 XXX
9999999. Total Bonds, Preferred and Common Stocks. 184,489,214 XXX 326,907 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....8.
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Bonds - U.S. Government
313838 RS 1| FNCL 511797 PT 6.0 5/01/2031.. 09/25/2015) MBS Paydown 4,162 4,162 4,162 4,139 0 (19) 0 (19) 0 4,162 0 0 0 172 1.05/01/2031
31387D EV  7|FNCL 580748 PT 6.0 5/01/2031. 09/25/2015) MBS Paydown 171 171 171 21 0 3 0 3 0 171 0 0 0 7 |.05/01/2031
31388D ZU 5|FNCL 602055 PT6.50 9/01/2031.. 09/25/2015) MBS Paydown 655 655 668 657 0 (3) 0 (3) 0 655 0 0 0 28 |.09/01/2031
31388G VW 8| FNCL 604629 PT 6.0 9/01/2031......ccovvververrerererererrenes | wreee 09/25/2015| MBS Paydown 193 193 193 155 0 (0) 0 (0) 0 193 0 0 0 8 |.09/01/2031
31388K WT 5| FNCL 607358 PT6.50 10/01/2031........cccovvvvevvrvrires | e 09/25/2015) MBS Paydown 277 277 285 230 0 2 0 2 0 277 0 0 0 12 |.10/01/2031
31390V ER 1| FNCL 657244 PT 6.0 9/01/2032.......cccvccccrsccvevricveviian | coee 09/25/2015| MBS Paydown 257 257 261 232 0 0) 0 (0) 0 257 0 0 0 10 |.09/01/2032
83162C HH 9| SBAP 1997-20C 17.15 03/01/2017........ccccccccvcccvcrccc [ e 09/01/2015) MBS Paydown 4,835 4,835 4,787 4,782 0 0 0 0 0 4,835 0 0 0 .03/01/2017
912828 NV 8|U.S. TREASURY NOTES 1.25 08/31/2015.........0o000.. | .oooe 08/31/2015] Maturity. 2,850,000 ,850,000 2,925,348 2,867,046 0 (17,046) 0 (17,046) 0 ..2,850,000 0 0 0 .08/31/2015
0599999. Total Bonds - U.S Government 2,860,551 2,860,551 2935873 2,877,262 0 (17,063) 0 (17,063) 0 2,860,551 0 0 0 XXX
Bonds - U.S. States, Territories and P ions
93974C AG 5] WA ST-FUEL TAX-SER B 5.00 07/01/2015. 07/01/2015 HY e | e | e 1,700,000 | ........ 1,700,000 | ..oovoveee 1,913,690 | .........1,718 441 0 (18.441) 0 (18,441) 0].....1700,000 0 0 0 85,000 |.07/01/2015 | 1FE.......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS..........covvvvevrisieisisisis i | o, 1,700,000 § ......... 1,700,000 | .....o.o.. 1,913690 | .......... 1718441 0 (18.441) 0 (18,441) 0. 1,700,000 0 0 0 85,000 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
476575 2N 4] JERSEY CITY REF E 5.38 09/01/2016 09/01/2015] Sinking Fund Redemption............ | wweveeereeereressersens 1,245,000 1,232,121 0 12,879 0 12,879 0 ..1,245,000 0 0 0 66,981 |.09/01/2016
537096 VC  OLITTLE ELM TXINDPT 0.00 08/15/2015.. 08/15/2015| Maturity. 475,000 467,864 0 7,136 0 7,136 0 475,000 0 0 0 0 |.08/15/2015
537096 VX  4|LITTLE ELM TX INDP UNRFD 0 08/15/2015. N P 08/15/2015| Maturity. 1,255,000 ,255,000 ,236,146 0 18,854 0 18,854 0 ..1,255,000 0 0 0 0 |.08/15/2015
798189 KZ 8| SAN JOSE CAEVERGREEN PREF 0.00 9/01/29..... | ..... [0ie AR TPAVRES! O [ Y NS (DO 2414708 | ......... 5,050,000 | ......... 2,034,374 | ... 2,116,277 0 298,431 0 298,431 (V) [ 2,414,708 0 0 0 0 |.09/01/2029
798189 LJ 3| SAN JOSE CA EVERGREEN UNREF 0.00 9/01/29..] ..... 09/01/2015] Call 549,89% | ......... 1,150,000 | ............ 463,273 | ..o 481,924 0 67,971 0 67,971 (V] I 549,896 0 0 0 0 |.09/01/2029
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS.............c.cuveeweveveeeiieiieiieiceeieeeieerssessses s | e 5939604 | ......... 9,175,000 5237090 f ......... 5,534,332 O 405,271 O 405,271 0 5,939,604 0 0 0 66,981 XXX
Bonds - U.S. Special Revenue and Special Assessment
01039W AZ 5| AL PUBHSG B 4.4501/01/2024.. 08/19/2015] Partial Call 65,000 65,000 64,231 64,189 0 811 0 811 0 65,000 0 0 0 2,950 |.01/01/2024
041083 VB  9|ARSTDEV FIN SFM A 3.10 07/01/2043.. 09/01/2015) MBS Paydown............cccococvcvcvcvcscss | covvvvcvvevvcnceencscccncies | v 131,765 | oo 131,765 | .oovvvevene 131,765 | ..o 131,765 0 0) 0 (0) (VN IO 131,765 0 0 0 2,653 |.07/01/2043
051687 DB 4| AURORA IL SF MTG 5.50 12/01/2039..........ccooovvvvenns | wovee 09/01/2015) MBS Paydown 66,550 66,550 67,549 67,448 0 (872) 0 (872) 0 66,550 0 0 0 2,295 |.12/01/2039
088379 WL  2[BEXARCNTY TXHSG FIN A4.95 08/20/2040..........] .... 08/20/2015 Sinking Fund Redemption............ 55,000 55,000 55,275 55,272 0 (269) 0 (269) 0 55,000 0 0 0 2,723 | .08/20/2040
130333 BW 6| CAHSG FIN AGY 4.75 08/01/2028............cocvovvvvrerinns | o 09/01/2015] Partial Call 500,000 500,000 502,037 501,325 0 (1,325) 0 (1,325) 0 500,000 0 0 0 21,114 |.08/01/2028
130333 CA 3| CAHSGFIN AGY A 2.90 02/01/2042.......ccocscccrccivens [ wovee 09/01/2015| MBS Paydown 22,464 22,464 22,464 22,464 0 0 0 0 0 22,464 0 0 0 423 |.02/01/2042
130333 CB 1| CAHSG FIN AGY B 2.90 02/01/2042... 09/01/2015) MBS Paydown 14,390 14,390 14,354 14,358 0 12 0 12 0 14,390 0 0 0 276 | .02/01/2042
130575 Z2 2| CARURAL HOME MTG 5.45 02/01/48 N 08/01/2015| Partial Call..........cccccerevvvverrrercssesn | worerreessssineeneeecesss | vovveesisins 190,000 | weovccriens 190,000 | .oovovererens 197,363 | ..oovvevneens 195,027 0 (5,027) 0 (5,027) (V) I 190,000 0 0 (1] [ 10,355 |.02/01/2048
13079P  FG 3| CAMULTI FAM HSG 4.50 01/15/2040...........oovvcvevenes | wovee 07/15/2015] Sinking Fund Redemption............ 20,000 20,000 19,300 19,359 0 636 0 636 0 20,000 0 0 0 900 |.01/15/2040
17131H AU 2| CHULA VISTA CA IDR 5.25 12/01/27 (SRE)......cccoooe. | cecre 08/28/2015] Call 2,525,000 2,500,000 | ......... 2,486,000 | .......... 2,488,414 0 11,586 0 11,586 0 2,500,000 0 25,000 25,000 97,344 | .12/01/2027
19647P AB 9| COLORADO HSG 5.50 09/20/2036............cccccrececerece | wovne 09/20/2015 Sinking Fund Redemption............ 10,000 10,000 10,025 10,016 0 (16) 0 (16) 0 10,000 0 0 0 550 |.09/20/2036
19647P  BA 0] CO ST HSG FIN AUTH MF 13.20 02/01/2044...........{ ..... 09/01/2015) MBS Paydown 958,804 958,804 958,804 958,804 0 (1) 0 (1) 0 958,804 0 0 0 20,426 |.02/01/2044
20774W  G9 6| CTHSG FIN 4.00 11/15/2040..........cccrereveverercvcrericeres | woene 08/21/2015| Partial Call 320,000 320,000 333,135 329,057 0 (9,057) 0 (9,057) 0 320,000 0 0 0 6,630 |.11/15/2040
20775B N8 5| CT ST HSG FIN AUTH B-24.00 11/15/2032 08/21/2015] Partial Call .125,000 132,144 0 (7,144) 0 (7,144) 0 .125,000 0 0 0 2,549 |.11/15/2032
23410B CH 2| DAKOTACNTY MN SF 4.50 06/01/2035, 08/01/2015] Partial Call 175,000 187,985 .183,650 0 (8,650) 0 (8,650) 0 175,000 0 0 0 4,191 |.06/01/2035
246395 NX 1| DEHSGAUTH B 4.0507/01/2017......ccoovvvvvevvevverivnrnes [ oene 07/01/2015] Sinking Fund Redemption............ 75,000 73,763 71,902 0 382 0 382 0 75,000 0 0 0 3,038 |.07/01/2017
246395 WY 9| DE HSG AUTH-SFM-A- A-14.90 07/01/2029............ | ..... 07/01/2015] Sinking Fund Redemption............ 35,000 36,386 35,993 0 (959) 0 (959) 0 35,000 0 0 0 1,754 | .07/01/2029
246395 WY 9| DE HSG AUTH-SFM-A- A-14.90 07/01/2029............ | ... 09/01/2015| Partial Call 5,000 5,198 5,142 0 (142) 0 (142) 0 5,000 0 0 0 251 |.07/01/2029
246395 XA 0| DEHSGAUTH SFM B 0.00 7/1/2031... 09/01/2015] Partial Call 24,694 55,000 23973 0 721 0 721 0 24,694 0 0 0 0 |.07/01/2031
267045 AG 7|DUTCHESS CNTY NY 5.00 07/01/201 07/01/2015| Maturity. 1,050,000 ,050,000 ,058,416 0 (8,416) 0 (8,416) 0 ..1,050,000 0 0 0 52,500 | .07/01/2015
31392C EM 2| FNW 02-W2 AF5 SEQ HEL STP 6/25/32. N 09/25/2015| MBS Paydown 2,750 2,750 2,603 0 62 0 62 0 2,750 0 0 0 122 |.06/25/2032
31397P  PS 3| FHM MO012 A1B 3.625 08/15/2051.........cccovvvvvvrrrrvcrinns | o 09/15/2015] Cash TENET............cucuwwwwweemmerenens | cererseeseresssesessessessss | coveveeees 3,000,000 | ......... 3,000,000 | ......... 3,069,810 | ......... 3,008,425 0 (8,425) 0 (8,425) 0 3,000,000 0 0 0 85,792 |.08/15/2051
34074M CH 2| FLHSG FIN CORP 5.00 07/01/2028...........ccocoevvvevenes | wovee 07/01/2015] Partial Call 265,000 265,000 286,333 277,847 0 (13,182) 0 (13,182) 0 265,000 0 0 0 s 13,250 |.07/01/2028 | 1FE.......
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34074M  GX 3| FLHSG 4.4507/01/2026............ococcecerevevererevcveverevirera | e 07/01/2015| Partial Call 205,000 205,000 205,000 204,999 0 1 0 1 0 205,000 0 0 0 9,141 | .07/01/2026
34074M GZ 8| FLHSG4.50 01/01/2029.......... 07/01/2015] Sinking Fund Redemption............ | wcccveceereveveecsienicnes 0 (20,471) 0 (20,471) 0 430,000 0 0 0 19,350 |.01/01/2029
34074M KB 6| FL STHSGFIN C4.00 7/01/2035 07/01/2015] Partial Call 0 (10,112) 0 (10,112) 0 145,000 0 0 0 5,800 |.07/01/2035
419818 HM 4| HISTHSG FIN ATXB 2.60 07/01/2037........cooovcvvvvecs | wovee 09/01/2015) MBS Paydown 0 0) 0 (0) 0 166,383 0 0 0 3,041 |.07/01/2037
45129Y VE  3|IDAHO ST HSG 5.50 07/01/2039.........cccourmmmrmmmemmmnnenns | wrene 07/01/2015] Partial Call 0 (73) 0 (73) 0 10,000 0 0 0 550 |.07/01/2039
45201L WF 8] IL STHSG DEV AUTH C 3.875 12/01/2043.............. | .... 09/01/2015) MBS Paydown 381,740 381,740 381,740 381,740 0 0) 0 (0) 0 381,740 0 0 0 9,996 |.12/01/2043
452252 AW 9] ILLINOIS ST TOLL A 5.00 01/01/2019......ccceevvvvvvvverees | wovee 07/01/2015| Call 2,000,000 2,000,000 2,212,280 2,021,098 0 (21,098) 0 (21,098) 0 2,000,000 0 0 0 ....100,000 |.01/01/2019
45441R AX 0] INDIAN RVR FL SCH 5.00 07/01/2019. (07Z(ARTPAVRE! O | Y NS [DOSO 3,800,000 3,800,000 3,949,264 3,815,258 0 (15,258) 0 (15,258) 0 3,800,000 0 0 0 ...190,000 |.07/01/2019
462467 AT  8|IAFIN AUTH 4.90 07/01/2031.. 07/01/2015] Call 510,000 510,000 489,600 492,637 0 17,363 0 17,363 0 510,000 0 0 0 24,990 |.07/01/2031
462467 NW  7|IASTFIN SF MTGE SER 3 2.90 2/01/2042.........cccoc. | -oene 09/01/2015| Partial Call 75,000 75,000 75,000 75,000 0 (0) 0 (0) 0 75,000 0 0 0 1,498 |.02/01/2042
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... | ..... 07/01/2015] Partial Call 35,000 35,000 30,625 30,955 0 4,045 0 4,045 0 35,000 0 0 0 1,148 | .10/01/2039
49130T PS 9| KY HSG CORP A 3.00 11/01/2041.......coovcveveverererices | e 09/01/2015| Partial Call 10,000 10,000 10,000 10,000 0 0 0 0 0 10,000 0 0 0 213 |.11/01/2041
49130T PT 7| KYHSG CORP B 3.00 11/01/2041..........cccccceoeceverereces | e 09/01/2015] Partial Call 25,000 25,000 25,000 25,000 0 0 0 0 0 25,000 0 0 0 538 |.11/01/2041
57419P HA 0| MARYLAND ST CMNTY 5.75 09/01/2039.........cccccoec. | ceere 07/31/2015| Partial Call 40,000 40,000 41,920 41,107 0 (1,107) 0 (1,107) 0 40,000 0 0 0 1,220 1.09/01/2039
57419P K2 4| MD ST CMNTY DEV 5.00 03/01/2041........ccccooormrves | wovee 07/31/2015| Partial Call 265,000 265,000 280,826 275,741 0 (10,741) 0 (10,741) 0 265,000 0 0 0 7,150 |.03/01/2041
57419R  JY 2| MD CMNTY DEV ADMIN 3.25 09/01/2044 07/31/2015] Partial Call 129,306 128,981 0 (3,981) 0 (3,981) 0 .125,000 0 0 0 2,129 |.09/01/2044
576049 SG 6 MAWTRRES SR A6.50 7/15/2019......ccocvvvemcrmmuucrcnes | woee 07/15/2015] Sinking Fund Redemption............ | ccccueeeeieveneecsierienn 921,135 840,658 0 (90,658) 0 (90,658) 0 .750,000 0 0 0 48,750 |.07/15/2019
592113 AV 6| MET GOVT NASHVILLE 3.75 03/15/2028.................. | ..... 09/15/2015] Sinking Fund Redemption............ 24,625 24,650 0 347 0 347 0 25,000 0 0 0 938 |.03/15/2028
60415N  4Z 2| MN HFA SRS E 5.05 07/01/2034...........ccccvcccvcviccr [ woene 07/01/2015| Partial Call 50,000 50,000 50,798 50,645 0 (644) 0 (644) 0 50,000 0 0 0 2,541 |.07/01/2034
60416Q GB 4| MN HSG FIN AGY D 2.875 11/01/2044.........ccovvvvevee | ceere 09/01/2015] MBS Paydown 226,656 226,656 226,656 226,656 0 0) 0 (0) 0 226,656 0 0 0 4,603 |.11/01/2044
60416Q GC 2| MINNESOTA ST HSG FIN A 2.80 02/01/2045........... | ..... 09/01/2015) MBS Paydown...........ccccocuevcveveucscns | covvrvcvvenncrcceccncccccnes | cvvvcevians 103,511 | coovevvree 103,511 | oo 103,511 0 0 0 0 0 (VN 103,511 0 0 0 1,475 1.02/01/2045
60416Q GD 0| MINNESOTA ST HSG FIN 3.00 04/01/2045. 09/01/2015| MBS Paydown 43,813 43,813 43,813 0 0 0 0 0 0 43,813 0 0 0 463 | .04/01/2045
60416S BE 9| MN HSG FIN AGY-D 4.00 07/01/2040 09/01/2015] Partial Call 90,000 90,000 95,763 94,346 0 (4,346) 0 (4,346) 0 90,000 0 0 0 3,704 |.07/01/2040
60416S BU 3| MN HSG FIN AGY A 3.00 07/01/2031........coovevvvvrevnnns | e 09/01/2015] Partial Call 75,000 75,000 78,776 78,227 0 (3,227) 0 (3,227) 0 75,000 0 0 0 2,294 |.07/01/2031
60416S HX 1| MN HSG FIN AGY C AMT 4.00 1/1/2045.........cccovvevrs | e 09/01/2015] Partial Call 265,000 265,000 288,784 288,589 0 (23,589) 0 (23,589) 0 265,000 0 0 0 5,867 |.01/01/2045
60416S JB 7| MINNESOTA HSG FIN E 3.50 01/01/2032..........ccoce | crene 07/01/2015] Partial Call 65,000 65,000 64,756 0 0 244 0 244 0 65,000 0 0 0 1,262 |.01/01/2032
60535Q FD 7| MSHOME CORP 5.4 06/01/2038.........cccovvcccrcvccrmrres [ ovee 09/01/2015| Partial Call 210,000 210,000 219,975 214,004 0 (4,016) 0 (4,016) 0 210,000 0 0 0 5,937 |.06/01/2038
60535Q LY 4| MSSTHOME CORP SF MTGE 2.75 12/01/2032..... 09/01/2015) MBS Paydown 35,354 35,354 35,354 35,354 0 0) 0 (0) 0 35,354 0 0 0 653 | .12/01/2032
60637B CR 9| MO HSG DEV SF MTG REV D 2.55 10/01/2034....... | ..... 09/01/2015) MBS Paydown..........cccccocuevevcseueiens | covvrvevvervcvcnencvcceccees | coveeerinnes 105,609 | ..ooovvveven 105,609 | ..oooveverene 105,609 | vvvvvccrrer 105,609 0 (0) 0 (0) (V) I 105,609 0 0 0 1,804 1.10/01/2034
60637B  FA 3| MISSOURIHSG DEV C 2.97 08/01/2036...........c.c.c... | cccre 09/01/2015) MBS Paydown............cccooocvcvcecvcices | covvrveevercenceccnicecceies | v 135,369 | ..oovvvveve 135,369 | ..ooovvveve 135,369 | ..ooovvveeens 135,369 0 (12) 0 (12) (VN [ 135,369 0 0 0 2,451 |.08/01/2036
63968M EV 7| NEBRASKA ST INVT SFH A 3.00 03/01/2043........... | .... 09/01/2015] Partial Call............ccocvcvereremeecrereececs | covvrverennncncceccnceeccnes | coveeeiienes 165,000 | ..oooovveve 165,000 | ..oooveveven 174,793 | oo 173,253 0 (8,253) 0 (8,253) (VN I 165,000 0 0 0 3,641 |.03/01/2043
64577B  JJ 4| NJ ECON DEV-UNREF 517 12/15/2017......ccccoemereres | ceere 09/22/2015| Exchanged 2,005,712 | coovece. 1,940,000 2,010,806 0 0 (5,003) 0 (5,093) 0 2,005,712 0 0 0 25,163 |.12/15/2017
645918 YA 5[NJ ECON DEV 5.00 12/15/2017........ccccceoeveveveverivcreres | woue 07/17/2015| Defeasement 2,694,894 2,600,000 2,873,936 2,715,288 0 (20,394) 0 (20,394) 0 2,694,894 0 0 0| s 76,556 |.12/15/2017
647200 2F O|NM MTGE FIN CLASS | A4.00 03/01/2044............... | ..... 09/01/2015 Sinking Fund Redemption............ 30,000 30,000 32,218 32,010 0 (2,012) 0 (2,012) 0 30,000 0 0 0 1,205 |.03/01/2044
647200 3M 4| NEW MEXICO ST MTGE C 3.00 09/01/2041 09/01/2015] Partial Call 145,000 0 0 0 0 0 0 145,000 0 0 0 1,557 |.09/01/2041
647200 N4 2| NMMTG FIN SFM 5.35 03/01/2030. 08/01/2015] Partial Call 67,296 66,523 0 (1,526) 0 (1,526) 0 65,000 0 0 0 1,804 |.03/01/2030
647200 N4 2[NMMTG FIN SFM 5.35 03/01/2030........ccovvcscccccccrens | e 09/01/2015 Sinking Fund Redemption............ 65,000 65,000 67,296 66,523 0 (1,464) 0 (1,464) 0 65,000 0 0 0 3,543 |.03/01/2030
647200 P6 5[NMSFMB CL 15.00 09/01/2028............ccovvvumvrvrerrrerens | covee 07/01/2015] Partial Call............ccocvcvererercrcrcrcecees | covevveevenncncceecncceccnes | cvvveciiins 185,000 | .ooovvveve 185,000 | ..oooveveven 203,202 | oo 197,548 0 (12,601) 0 (12,601) (V] IO 185,000 0 0 0 4,842 |.09/01/2028
647200 P6  5[NMSFMB CLI5.00 09/01/2028...........cccvrerervrvrerrrerens | wovee 09/01/2015] Sinking Fund Redemption............ | ceccveeeevvceceeececeeecees | covvecrinns 140,000 | ..ovvvvveren 140,000 | ..oooveverene AERNACTN — 149,496 0 (8,772) 0 (8,772) (V) I 140,000 0 0 0 7,164 |.09/01/2028
647200 P8 1|NM SFMMTG FIN AUTH 4.625 3/1/2028. 08/01/2015] Partial Call 45,000 45,000 47,395 46,726 0 (1,729) 0 (1,729) 0 45,000 0 0 0 1,087 |.03/01/2028
647200 P8 1 |NM SFMMTG FIN AUTH 4.625 3/1/2028. 09/01/2015 Sinking Fund Redemptio 60,000 60,000 63,194 62,302 0 (2,211) 0 (2,211) 0 60,000 0 0 0 2,837 |.03/01/2028
647200 V3  5[NEW MEXICO SF MTGE B-13.75 03/01/2043 09/01/2015| Sinking Fund Redemption........... | cocvvecccsccccccvvceecses | covvecsiics 100,000 | .oovevvrerene 100,000 | wvovevererene TLX:TA TN [— 104,605 0 (4,605) 0 (4,605) (V] [P 100,000 0 0 0 3,803 |.03/01/2043
647200 X5 8|NMMTGE FIN AUTH B-2 2.23 10/01/2034................ | cecee 09/01/2015) MBS Paydown 67,602 67,602 67,602 67,602 0 0) 0 (0) 0 67,602 0 0 0 1,126 |.10/01/2034
649705 JJ O EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccccc.. | e 09/11/2015] Sinking Fund Redemption............ | ccccoceeeevvceeeercvceeccees | vovvvevins 158,711 | covvevvveren 158,711 | coovevereve 167,240 | voovvccenes 160,562 0 (552) 0 (552) (VI [ 158,711 0 0 0 9,819 |.09/11/2018 ] 2.....
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649883 F2  6|NYMTGE AGY 191 3.50 10/01/2034............ccccovcccie | coune 08/20/2015] Partial Call 345,000 345,000 365,245 0 0 (20,245) 0 (20,245) 0 345,000 0 0 0 336 |.10/01/2034
649883 VZ  5[NYMTGE AGY-178 3.50 10/01/2043........cccoevvvevercres | woee 08/20/2015| Partial Call 430,000 430,000 444,599 442,731 0 (12,731) 0 (12,731) 0 430,000 0 0 0 8,118 |.10/01/2043
64988R  FL 1| NY ST MTGE REV SER 48 2.625 04/01/2041.. 08/20/2015] Partial Call 110,000 .110,000 113,852 113,145 0 (3,145) 0 (3,145) 0 .110,000 0 0 0 1,503 |.04/01/2041
658207 LZ 6|NCHSG FIN AG 4.50 07/01/2028 07/01/2015 Sinking Fund Redemption............ 70,000 70,000 74,270 72,909 0 (2,857) 0 (2,857) 0 70,000 0 0 0 3,250 |.07/01/2028
658877 EZ  4|ND STHSG FIN D 4.2507/01/2028...........ccooeemrevererens | wrene 07/01/2015| Partial Call 95,000 95,000 97,941 97,037 0 (2,037) 0 (2,037) 0 95,000 0 0 0 4,038 |.07/01/2028
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037.........ccovvvcvrvvrrcncs | o 07/01/2015] Sinking Fund Redemption............ 15,000 15,000 16,238 15,297 0 (292) 0 (292) 0 15,000 0 0 0 863 |.01/01/2037
67756Q NM 5| OHIO HSG FIN AGY 3.05 02/01/2044..........ccoveverevvves | coene 09/01/2015) MBS Paydown 348,015 348,015 355,671 0 0 (4,164) 0 (4,164) 0 348,015 0 0 0 4,965 |.02/01/2044
67886M PT 0| OKSTHSGFINAGY C 3.7503/01/2044 09/01/2015] Partial Call 365,708 365,708 365,708 365,708 0 0) 0 (0) 0 365,708 0 0 0 9,050 |.03/01/2044
67886M PU 7| OK ST HSG FIN AGY D 3.35 09/01/2035. 09/01/2015] Partial Call 257,200 257,200 257,200 257,200 0 0) 0 (0) 0 257,200 0 0 0 5,681 |.09/01/2035
68450W CA 7| ORANGE CNTY FL HSG 4.50 03/01/2031... 09/01/2015 Sinking Fund Redemption............ 245,000 245,000 263,081 257,362 0 (12,006) 0 (12,006) 0 245,000 0 0 (1] [R— 11,176 |.03/01/2031
72316W XD 4| PINELLAS FL SFM A4.50 09/01/2028...........cocoucuvccee | cocee 09/01/2015] Sinking Fund Redemption............ 40,000 40,000 43,040 42,034 0 (1,980) 0 (1,980) 0 40,000 0 0 0 1,896 |.09/01/2028
75211Q CL 1| RANCHO CORDOVA CA CIT TXB 5.00 9/01/15....... | ..... 09/01/2015| Maturity. 370,000 370,000 359,448 368,864 0 1,136 0 1,136 0 370,000 0 0 (VN [ 18,500 |.09/01/2015
83712D PY  6]SCHSGFIN & DEV 5.30 07/01/2023............ccovvevvevnes [ oo 07/01/2015] Partial Call............ccocvcvevevercrcrcrceeces | covvvveveeveencceeeseececies | v 150,000 | ..oovvvveve 150,000 | ..oooveveve 153,300 | ..ooovvvvenns 151,446 0 (1,446) 0 (1,446) (VN IO 150,000 0 0 0 7,950 |.07/01/2023
83755G  4Z 7| SDHSG SERH 5.00 11/01/26..........cocvovvvevivrrererirnrenes | o 09/15/2015] Calll...eeeeeeceseeessesesssessessssen | e | e 2,150,000 | .......... 2,150,000 | ......... 2,193,000 | ... 2,165,551 0 (15,552) 0 (15,552) [V [ 2,150,000 0 0 0 97,037 |.11/01/2026
880459 5M O TN HSG 5.75 07/01/2036.............ocovvercrcccirrrrrerssiiir | e 09/01/2015] Partial Call 545,000 545,000 571,569 551,533 0 (6,548) 0 (6,548) 0 545,000 0 0 0 39,203 | .07/01/2036
880459 5N 8| TN HSG HMOWNR 14.9501/01/2037. 09/01/2015] Partial Call 40,000 40,000 37,800 37975 0 2,025 0 2,025 0 40,000 0 0 0 1,992 |.01/01/2037
880459 7S 5| TNHSGDEV AGY 4.65 07/01/21....ccovevvverevercrevcrcnencs | e 09/01/2015| Partial Call..........cccceseevveverrrercssesi | werereeessssinnnneeeeesss | vovveesssins 110,000 | coovccrrene 110,000 | .oovovererens 110,015 | wooovveveeens 109,870 0 130 0 130 (V) I 110,000 0 0 0 5,129 | .07/01/2021
88045R  UR 1] TN HSG B HSG FIN 4.50 01/01/2028.........ccovvvvervceces | woeee 08/01/2015] Partial Call 270,000 270,000 287,018 281,571 0 (11,571) 0 (11,571) 0 270,000 0 0 0 f s 12,564 |.01/01/2028
88045R WH 1| TN HSG DEV 1A 4.50 07/01/2031.......covvvvvvvrrrercrrrcrces [ woene 09/01/2015| Partial Call 70,000 70,000 72,536 71,781 0 (1,781) 0 (1,781) 0 70,000 0 0 0 3,254 |.07/01/2031
880461 AR 9| TNHSG DEV AGY 1B 3.60 01/01/2031...........cccccccec | coue 09/01/2015] Partial Call 70,000 70,000 63,678 63,994 0 6,006 0 6,006 0 70,000 0 0 0 2,554 1.01/01/2031
880461 BP 2| TN HSG DEV AGY 2A 4.00 07/01/2043...........cccccoocee | woune 09/01/2015] Partial Call 35,000 35,000 37,237 36,998 0 (1,998) 0 (1,998) 0 35,000 0 0 0 1,424 |.07/01/2043
880461 DN 5[ TN HSG DEV AGY 2A 4.00 07/01/2045 08/01/2015] Partial Call 210,000 210,000 231,189 230,970 0 (20,970) 0 (20,970) 0 210,000 0 0 0 5,160 |.07/01/2045
88271H CN 7| TX ST HSG CORP 5.35 09/01/2039..........ccccccccccvics [ woene 08/01/2015] Partial Call 44,086 44,086 45,409 44,865 0 (779) 0 (779) 0 44,086 0 0 0 1,477 |.09/01/2039
88271H CN 7| TX ST HSG CORP 5.35 09/01/2039.........ccccommmeuemmvenes [ wovne 09/01/2015] Calll.eeeeeresesssssssssesen | oo | e 1,244,958 | ......... 1,214,593 | .....cocee 1,251,031 | ..o 1,236,049 0 (2,221) 0 (2,221) (V) [ 1,233,827 0 11,131 A3 | s 48,736 |.09/01/2039
88271H CV 9| TX ST HSG 5.50 12/01/2039.......cveverevererercssssressersesras | e 09/01/2015] Partial Call 69,657 69,657 73,836 72,292 0 (2,635) 0 (2,635) 0 69,657 0 0 0 2,584 |.12/01/2039
88275F MT 3| TXDEPT HSG SF 5.25 09/01/2032..........cccceeerucererece | wovne 09/01/2015] Partial Call 50,000 50,000 50,875 50,313 0 (313) 0 (313) 0 50,000 0 0 0 1,951 |.09/01/2032
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039.......cccvvvvvvrvrrrverrrrnes | woene 09/01/2015] Partial Call 45,232 0 (232) 0 (232) 0 45,000 0 0 0 2,117 |.09/01/2039
92812U Q4 3| VAHSG DEV A3.50 10/25/2037........cccooccccmvccvccuccraces [ e 09/25/2015) MBS Paydown 483,530 0 (401) 0 (401) 0 483,238 0 0 (U I 10,693 |.10/25/2037
93978T QX 0| WAHSG FIN 1N-R 3.00 06/01/2037. 09/01/2015| Partial Call 113,593 0 (3,593) 0 (3,593) 0 .110,000 0 0 0 1,723 1.06/01/2037
98321C AY 5| WYOMING CMNTY DEV 4.00 12/01/2025................. | ... 09/09/2015] Partial Call............coocvoveveverevcrerceeees | o | v 700,000 | ............ 700,000 | ...cccoceees 700,000 | ...cceeeeees 700,019 0 (19) 0 (19) (VN [ 700,000 0 0 (VN I 15,359 |.12/01/2025
98322Q HV 2| WYOMING ST CMNTY DEV 3 3.00 12/01/2044........ | ..... 09/09/2015] Partial Call 85,000 85,000 88,878 0 0 (3,878) 0 (3,878) 0 85,000 0 0 0 841 | .12/01/2044
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENt............ciicriieis e | i 35,139,634 | ....... 34,953,968 | ........36,367,978 32,361,340 0 f (429,915) 0] .. (429,915) 0]....35103,503 0 36,131 36,1311 .......1,266,858 XXX
Bonds - Industrial and Miscellaneous

001406 AA  5|DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40 09/15/2015) MBS Paydown 23214 23214 23,214 0 0 0 0 0 0 23,214 0 0 0 478 | .02/15/2040
00213R  AA 1] ARLFR 2012-1A A1 ABS FLT 12/15/2042 09/15/2015) MBS Paydown 66,837 66,837 66,837 66,837 0 0 0 0 0 66,837 0 0 0 872 | .12/15/2042
00249E  AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017............ | ..... 09/01/2015 Sinking Fund Redemption............ 73,231 73,231 73,231 73,231 0 0 0 0 0 73,231 0 0 0 1,756 |.11/01/2017
00443P AA 7| ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036.......... | ..... 09/25/2015] MBS Paydown..........cccccocueueveseueeens | covvrvevvernevnerreseceeeses | corveersnne 131,882 | oo 131,882 | coovevererene 100,643 0 0 (7,476) 0 (7,476) (V) — 131,882 0 0 0 200 |.12/25/2036
01310T AG 4| ALBERTSON TL B-34.00 8/25/2019.........cccovvvvuvrcruccs | ovne 09/30/2015| Paydown 7,500 7,500 7,313 7,315 0 185 0 185 0 7,500 0 0 0 272 |.08/25/2019
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.............. | -.c.. 09/25/2015) MBS Paydown 225,024 225,024 | coovevenen. 186,207 | wovvvvccees 192,050 0 30,717 0 30,717 0 225,024 0 0 0 8,842 | .03/25/2037
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.............. | ..... 09/25/2015| Pass-Through Loss 0 3,625 3,000 0 0 0 0 0 0 3,625 0 (3,625) (3,625) 0 |.03/25/2037
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037. 09/30/2015| Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (3,625) 0 3,625 3,625 0 |.03/25/2037
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046. 09/25/2015| MBS Paydown 26,374 26,374 19,780 17,753 0 2,726 0 2,726 0 26,374 0 0 0 65 |.10/25/2046
02665U AA 3] AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36....... | ..... 09/17/2015] MBS Paydown 6,131 6,131 6,227 6,226 0 (6) 0 (6) 0 6,131 0 0 0 155 |.10/17/2036
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02665X AA 7| AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36....... | ..... 09/17/2015) MBS Paydown 39,998 39,998 40,189 25,998 0 (4) 0 (4) 0 39,998 0 0 0 878 |.12/17/2036
02666A AA 6| AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45. 09/17/2015) MBS Paydown 20,193 20,193 20,192 0 0 (7) 0 (7) 0 20,193 0 0 0 282 | .04/17/2052
03235T AA 5| ACEF 2014-1A A ABS 8.00 12/20/24 09/20/2015) MBS Paydown 74912 74,912 74912 74,912 0 0 0 0 0 74912 0 0 0 4,064 |.12/20/2024
03761Q AA 3| APID 2006-QA A CLO FLT 01/20/2019.......cccccceccvevee | wuvne 07/20/2015) MBS Paydown 897,900 897,900 885,400 891,538 0 7,985 0 7,985 0 897,900 0 0 0 3,149 |.01/20/2019
03763K AB 2| AASET 2014-1 A ABS SNR 5.125 12/15/2029...........  ..... 09/15/2015| MBS Paydown 57,692 57,692 57,692 57,630 0 63 0 63 0 57,692 0 0 0 2,078 |.12/15/2029
04544N  AD 6| ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036..... | ..... 09/25/2015) MBS Paydown 667,925 667,925 561,057 573,380 0 39,946 0 39,946 0 667,925 0 0 0 1,549 | .11/25/2036
05530M AA 7| BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037........ | ..... 09/25/2015] MBS Paydown..........cccccocuevevceeueiens | covvrveneernceceencvcceccnes | coveverinnes 149,130 | coovevvreren 149,130 | coovevereren 114,615 | oo 114,514 0 (2,127) 0 (2,127) (V) I 149,130 0 0 0 335 |.01/25/2037
05530M AA 7| BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037........ | ..... 09/25/2015| Pass-Through Loss 0 (375) (288) 0 0 0 0 0 0 (375) 0 375 375 0 |.01/25/2037
05530M AA  7|BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/203 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 375 0 (375) (375) 0 |.01/25/2037
05542M AW 5[ BCAP 2013-RR5 6A1 SEQ SSNR CSTR 07/37 RE. 09/26/2015] MBS Paydown..........cccccvcvereveersesess | coverveveernennereeseceeeses | covseesssnen 172,574 | cooveveveve 172,574 | oo 171,064 | ..oooveveeens 171,087 0 30 0 30 (V] [P 172,574 0 0 0 2,518 | .07/26/2037
05946X H5 5| BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035........ | ..... 09/20/2015) MBS Paydown 536,443 536,443 | ........... 450,612 | coovvvve 450,889 0 44,241 0 44,241 0 536,443 0 0 0 9,553 |.11/20/2035
05946X H5 5| BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035........ | ..... 09/20/2015 Pass-Through Lo: (VN IO 147,666 | ...ovovevene 124,040 0 0 0 0 0 (V) 147,666 | coovvccnn 0 11/20/2035
05946X H5 5| BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035........ | ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 (V] I (147,666) | ..cooceverereccrerca: 0 .11/20/2035
059475 AG 8| BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37............ | ..c.c 09/25/2015) MBS Paydown 200,841 200,841 | .coocceneee 145,861 | .....oooueees 148,377 0 42,376 0 42,376 0 200,841 0 .06/25/2037
059475 AG  8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.. 09/25/2015| Pass-Through Los: (V] [— 106,470 77,323 0 0 0 0 0 0 106,470 .0 .06/25/2037
059475 AG 8| BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/3 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (106,469) 0 .06/25/2037
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035 e 09/25/2015) MBS Paydown 79417 79417 64,427 57,274 0 8,350 0 8,350 0 79417 0 105/25/2035
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035............cccooeec. | e 09/25/2015| Pass-Through Loss 0 11,272 9,145 0 0 0 0 0 0 0 0 0 0 0 |.05/25/2035
05948X D4 0| BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18..........cc0. | e 09/25/2015) MBS Paydown 8,672 8,672 8,639 8,642 0 5 0 5 0 8,672 0 0 0 289 |.12/25/2018
05949C  KS 4| BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 09/25/2015) MBS Paydown 9,838 9,838 8,695 9,433 0 (29) 0 (29) 0 9,838 0 0 0 179 | .11/25/2035
05949C KS 4| BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 09/25/2015 Pass-Through Lo: 0 58 52 0 0 0 0 0 0 58 0 (58) (58) 0 |.11/25/2035
05949C KS 4| BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (58) 0 58 58 0 |.11/25/2035
05951U AC 5| BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... 09/25/2015) MBS Paydown 2,032 2,032 1,930 1,467 0 (27) 0 (27) 0 2,032 0 0 0 81 |.10/25/2036
05951U AC 5| BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 09/25/2015| Pass-Through Lo: 0 939 892 0 0 0 0 0 0 0 0 0 0 0 |.10/25/2036
05953Y AH 4| BAFC 2007-4 TA1B SEQ STP 05/25/37...........ccccvve [ wovee 09/25/2015| MBS Paydown 24,128 24,128 21,100 17,937 0 104 0 104 0 24,128 0 0 0 900 |.05/25/2037
05953Y AH 4| BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccocvvvvvcccs | crene 09/25/2015 Pass-Through Lo: 0 4,366 3817 0 0 0 0 0 0 0 0 0 0 0 |.05/25/2037
05955T AA 8| BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51.... | ..... 09/24/2015| MBS Paydown 226,901 226,901 227,504 226,432 0 (333) 0 (333) 0 226,901 0 0 0 8,257 |.02/24/2051
05955T AC  4|BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49....... | ..... 09/24/2015) MBS Paydown...........ccccocuevcvcvcucnces | covevvcvvevncnccencncccccnes | covvicvians 195,272 | oo 195272 | coovovevere 189,605 | ...oovvvveens 192,786 0 1,722 0 1,722 (VN IO 195,272 0 0 0 8,332 | .12/24/2049
05955U AA 5] BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49... 09/15/2015) MBS Paydown 658,990 658,990 623,319 646,174 0 11,213 0 11,213 0 658,990 0 0 0 23,587 | .06/15/2049
07325N  CQ 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........covvvvevvevces | e 09/28/2015) MBS Paydown.............ccococvcimvcucices | covvvvevcercenceccnscccceies | o 104,215 | oo 104,215 | oo 104,214 | ............ 104,215 0 0 0 0 (VN [ 104,215 0 0 0 2,600 |.02/28/2041
07384Y KF 2| BSABS 2003-AC4 A SEQ 5.5 09/25/2033........ccccoeec. | ceere 09/25/2015] MBS Paydown...........ccccocuevcrceeucsces | covenvcneenncnccencncccccnes | cvvvccvcnes 153,265 | ...ooovveven 153,265 | ....coovevee 154,893 | .....ooouuees 154,667 0 (314) 0 (314) (VN IO 153,265 0 0 0 5,574 |.09/25/2033
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...... | ..... 09/25/2015| MBS Paydown 539,830 539,830 546,240 544,692 0 (4,928) 0 (4,928) 0 539,830 0 0 (1] [ 19,655 |.09/25/2020
09774X BF 8| BCM 1999-B A5 SEQ 7.44 12/15/2029.........ccccooevecece | crere 09/15/2015) MBS Paydown 5,508 5,508 5,508 2,716 0 0 0 0 0 5,508 0 0 0 271 | .12/15/2029
11042A  AA 2| BRITISH AIRWAYS 4.625 06/20/2024.. . 1 09/20/2015| Sinking Fund Redemption. 31,799 31,799 31,852 31,844 0 (4) 0 (4) 0 31,799 0 0 0 1,101 |.06/20/2024
11042B  AA 0| BRITISH AIRWAYS 5.625 06/20/2020.. . 09/20/2015] Sinking Fund Redemptiol 65,706 65,706 65,706 65,705 0 1 0 1 0 65,706 0 0 0 2,772 |.06/20/2020
114535 AC 1| BROOKSTONE CO 13.00 10/15/2014. 07/03/2015] Book Value Adjustment 2,482 0 0 0 0 0 0 0 0 0 0 2,482 2,482 0 |.10/15/2014
114535  AC 1| BROOKSTONE CO 13.00 10/15/2014............ccovvvvcc [ wovee 08/21/2015| Book Value Adjustment 3,134 0 0 0 0 0 0 0 0 0 0 3,134 3,134 0 |.10/15/2014
114535 AC 1| BROOKSTONE CO 13.00 10/15/2014.......cococvvvuvcrccccc | e 08/21/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 5,616 0 (5,616) (5,616) 0 |.10/15/2014
12189P AD 4| BNSF 98-C TRUST 6.23 07/02/2018.........ccooevuevscvceres | wovee 07/02/2015] Sinking Fund Redemption............ 44,616 44,616 40,377 34,288 0 16,180 0 16,180 0 44,616 0 0 0 2,780 | .07/02/2018
12189P AE 2| BURLINGTON NORTH 7.16 01/02/20.. 07/02/2015 Sinking Fund Redemption 6,601 6,601 7,193 6,601 0 0 0 0 0 6,601 0 0 0 473 |.01/02/2020
12189P AL 6| BUR NTH/SAN FA 5.943 01/15/2022. .| 07/15/2015| Sinking Fund Redemptiol 628 628 628 628 0 0 0 0 0 628 0 0 0 37 |.01/15/2022
12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027... R.. ] 09/25/2015| MBS Paydown 25,000 25,000 24,995 24,996 0 1 0 1 0 25,000 0 0 0 578 | .10/25/2027
12479L  AC 4| CAI2013-1A AABS 3.35 03/27/2028.........cccoco00erecc R.. | 09/25/2015| MBS Paydown 53,750 53,750 53,651 53,707 0 31 0 31 0 53,750 0 0 0 1,198 |.03/27/2028
125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.......coc. | e 09/20/2015] MBS Paydown 19,484 19,484 19,304 13,071 0 (104) 0 (104) 0 19,484 0 0 0 399 |.06/20/2036
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125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | e 09/20/2015| Pass-Through Los: 0 48,003 46,950 0 0 0 0 0 0 0 0 0 0 0 |.06/20/2036
125478 AD 9| CIFC 2006-2A A1LB CLO FLT 03/01/2021.......ccocvevns | coee 09/01/2015) MBS Paydown...........ccccocuevevcveueiens | covvrvevverncvcnencnccencnes | coveverinns 122,740 | oo 122,740 | oo 116,296 | vovvvcceres 119,176 0 3,990 0 3,990 (V) I 122,740 0 0 0 560 |.03/01/2021
12559Q AC 6 CITM 2007-1 2A2 SEQ FLT 10/25/203 07/25/2015) MBS Paydown 8,952 8,952 8,843 8911 0 64 0 64 0 8,952 0 0 0 75 |.10/25/2037
125634 AG 0| CLIF 2013-1A ABS 2.83 03/18/2028 09/18/2015) MBS Paydown 25,000 25,000 24,996 24,997 0 0 0 0 0 25,000 0 0 0 472 | .03/18/2028
125634 AJ 4| CLIF 2013-2A NOTE ABS 3.22 06/18/28........cccvvcccece [ wovee 09/18/2015| MBS Paydown 27,000 27,000 26,990 26,991 0 1 0 1 0 27,000 0 0 0 580 |.06/18/2028
125634 AQ 8| CLIF 2014-2A AABS SNR 3.38 10/18/2029...............| e 09/18/2015) MBS Paydown 87,500 87,500 87,465 87,466 0 4 0 4 0 87,500 0 0 0 1,972 | .10/18/2029
12641P CG 7| CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36........ | ..... 09/26/2015] MBS Paydown...........ccccocueveveveueiens | covvrveeverncvceencvccencnes | covvverinnes 112,619 | oo 112,619 | oo 112,619 | oo 112,619 0 0 0 0 (VN IOV 112,619 0 0 0 1,958 |.04/26/2036
12641P  CK 8| CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36... 09/26/2015| Pass-Through Loss 0 6,434 6,417 0 0 0 0 0 0 6,373 0 (6,373) (6,373) 0 |.04/26/2036
12641P  CK 8| CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/3f 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (6,373) 0 6,373 6,373 0 |.04/26/2036
12641Q  AA 0] CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 09/26/2015| MBS Paydown 10,409 10,409 7,264 7,307 0 3,019 0 3,019 0 10,409 0 0 0 422 |.09/26/2037
12641Q AA 0] CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........ccccucuvces | wocee 09/26/2015| Pass-Through Los: 0 (6) (4) 0 0 0 0 0 0 0 0 0 0 0 |.09/26/2037
12641Q AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 09/26/2015| MBS Paydown 94,501 94,501 94,501 94,081 0 61 0 61 0 94,501 0 0 0 4,137 | .07/26/2037
12641Q  AJ 1] CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........cccoce. | woene 09/26/2015| Pass-Through Loss 0 34,830 33,245 0 0 (257) 0 (257) 0 19,893 0 (19,893) (19,893) 0 |.07/26/2037
12641Q AJ 1] CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..........ccococe. | wovee 09/30/2015| Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (19,903) 0 19,903 19,903 0 | .07/26/2037
12641Q BD 3| CSMC 2009-7R 7A2 SUB FLT 12/26/36... 09/26/2015| MBS Paydown 203,757 PURNEYA [— 167,229 | ..oovveveeens 185,763 0 17,969 0 17,969 0 203,757 0 0 0 7,847 | .12/26/2036
12641Q BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/3! 09/26/2015 Pass-Through Lo: 0 43,387 7401 0 0 468 0 468 0 43,387 0 (43,387) (43,387) 0 |.12/26/2036
12641Q BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36.........cccoucrueee | weene 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (43,387) 0 43,387 43,387 0 |.12/26/2036
12641Q CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36...........ccoo.0.. | -.coc 09/26/2015) MBS Paydown 20,369 20,369 20,369 20,369 0 0 0 0 0 20,369 0 0 0 779 |.01/26/2036
12641Q CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36..........cccvvvvee. | wovne 09/26/2015 Pass-Through Lo: 0 1,631 1,631 0 0 (14) 0 (14) 0 0 0 0 0 0 |.01/26/2036
12641Q DF 6] CSMC 2009-7R 14A4 SUB 5.75 4/26/37...........cccc... | -.cee 08/26/2015) MBS Paydown 28,099 28,099 24,236 27,238 0 (174) 0 (174) 0 28,099 0 0 0 621 |.04/26/2037
12641Q DM 1] CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37. 09/26/2015) MBS Paydown 41,934 41,934 37,812 38,755 0 1,465 0 1,465 0 41,934 0 0 0 1,632 |.04/26/2037
12641Q DR 0] CSMC 2009-7R 15A5 MEZ FLT 04/26/37 09/26/2015| Pass-Through Lo: 0 13,920 1,771 0 0 (110) 0 (110) 0 13,418 0 (13,418) (13,418) 0 |.04/26/2037
12641Q DR 0] CSMC 2009-7R 15A5 MEZ FLT 04/26/37 N 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (13,418) 0 13,418 13,418 0 |.04/26/2037
12641Q EA 6] CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 09/26/2015) MBS Paydown 77,085 77,085 65,167 71,752 0 675 0 675 0 77,085 0 0 0 154 |.03/26/2037
12641Q EK 4] CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37.........] ..... 09/26/2015] MBS Paydown...........cccccceevevesesesess | covervevrermevneeenseceeeses | covsevsisens LETATIAN — LRTATTAN - 137,597 | wovvvevrns 137,597 0 0 0 0 (V] [P 137,597 0 0 0 3,888 |.03/26/2037
12643K AQ 6] CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39....... | ..... 09/15/2015) MBS Paydown 13,002 13,002 12,814 12,958 0 27 0 27 0 13,002 0 0 0 485 |.09/15/2039
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40........ccovcvce [ wevee 07/15/2015| MBS Paydown 339,128 339,128 333,194 336,978 0 1,894 0 1,894 0 339,128 0 0 (U 11,004 |.02/15/2040
12645A AA 1| CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48.. 09/12/2015) MBS Paydown 54,282 54,282 56,944 55,200 0 (987) 0 (987) 0 54,282 0 0 0 1,944 | .08/12/2048
126670 ED 6| CWL 2005-12 1A6 NAS 5.165 2/25/2036, 09/25/2015) MBS Paydown 54,952 54,952 54,951 54,952 0 0 0 0 0 54,952 0 0 0 1,848 |.02/25/2036
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35...... | ..... 09/25/2015) MBS Paydown 546,443 546,443 531,587 523,956 0 23,376 0 23,376 0 546,443 0 0 (VN I 18,524 | .04/25/2035
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034............... | ..... 09/25/2015) MBS Paydown 24,991 24,991 24,990 25,002 0 (11) 0 (11) 0 24,991 0 0 0 942 | .07/25/2034
12667F RE  7[CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024................ | .... 09/25/2015] MBS Paydown..........cccccecuevevessueiens | covvrvevverncveeeeesecenenes | coverersrnes 154,268 | ..oovvvvevens 154,268 | ...oovevevene 156,582 | ..oovveveeens 155,314 0 237 0 237 (V) I 154,268 0 0 0 5,721 | .08/25/2024
12667F VF 9| CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34....... | ..... 09/25/2015) MBS Paydown 15,135 15,135 15,400 15,369 0 (237) 0 (237) 0 15,135 0 0 0 668 |.10/25/2034
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036..... 09/25/2015) MBS Paydown 16,548 16,548 11,306 2,147 0 (983) 0 (983) 0 16,548 0 0 0 60 |.01/25/2036
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. 09/25/2015| Pass-Through Loss 0 51,132 34,916 0 0 0 0 0 0 51,132 0 (51,132) (51,132) 0 |.01/25/2036
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036..... 09/30/2015| Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (51,132) 0 51,132 51,132 0 |.01/25/2036
126688 YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36...........cocovce. | cenee 09/25/2015| MBS Paydown 7,170 7,170 6,250 4,230 0 (170) 0 (170) 0 7,170 0 0 0 290 | .05/25/2036
12668B YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36..........ccccocce. | -ecne 09/25/2015| Pass-Through Los: 0 4,437 3,836 0 0 0 0 0 0 0 0 0 0 0 |.05/25/2036
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 09/25/2015) MBS Paydown 8,391 8,391 8,328 7,524 0 (212) 0 (212) 0 8,391 0 0 0 314 | .11/25/2035
14178V AA 6| CFCAT 2013-1A A ABS 1.65 07/17/2017. 07/15/2015) MBS Paydown 19,840 19,840 19,839 19,840 0 0 0 0 0 19,840 0 0 0 191 |.07/17/2017
14178V AB 4| CFCAT 2013-1A B ABS 2.75 11/15/2018. 09/15/2015) MBS Paydown 400,369 400,369 400,446 0 (68) 0 (68) 0 400,369 0 0 0 7,298 | .11/15/2018
160841 AA 0| CHARLOTTE GATE 6.41 12/01/16. 09/01/2015] Sinking Fund Redemption........... 47471 47471 47471 0 (0) 0 (0) 0 47,471 0 0 0 2,029 |.12/01/2016
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035...........ccccc. | coere 09/25/2015) MBS Paydown..........cccccocucvcrcvcncsces | covvvvcvvenvcncnencncceccnes | covvccviins 120,766 | ....coovvvene 120,766 | .....ocveveee 120,763 | ..oovvvvveens 116,297 0 3,845 0 3,845 (VN [P 120,766 0 0 0 4,477 |.02/25/2035
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2015] MBS Paydown 6,997 6,997 6,155 5,446 0 146 0 146 0 6,997 0 0 0 111 ].01/25/2036
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16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/25/2015| Pass-Through Los: 0 442 389 0 0 0 0 0 0 442 0 (442) (442) 0 |.01/25/2036
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 09/30/2015| Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (442) 0 442 442 0 |.01/25/2036
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 09/25/2015) MBS Paydown 33,241 33,241 29,003 31,374 0 412 0 412 0 33,241 0 0 0 1,321 | .11/25/2036
16165Y AV 4| CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. 09/25/2015) MBS Paydown 201,992 201,992 | .ccoooneee 158,008 | ....coovveeer 156,784 0 42,111 0 42,111 0 201,992 0 0 0 6,124 |.08/25/2037
16165Y AV 4] CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ..... 09/25/2015| Pass-Through Los: 0 56,356 43,931 0 0 0 0 0 0 56,356 0 (56,356) (56,356) 0 |.08/25/2037
16165Y AV 4| CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37........... | ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (56,356) 0 56,356 56,356 0 |.08/25/2037
17307G  4H 8| CMLTI2006-WF1 A2C SEQ 5.598 3/25/2036............  ..... 09/25/2015) MBS Paydown 8,026 8,026 8,025 3,863 0 2,483 0 2,483 0 8,026 0 0 0 212 | .03/25/2036
17307G VN 5] CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035............ | ... 09/25/2015) MBS Paydown 58,694 58,694 58,692 50,427 0 8,361 0 8,361 0 58,694 0 0 0 2,075 |.08/25/2035
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36. 09/25/2015) MBS Paydown 77,543 77,543 68,906 68,804 0 8,224 0 8,224 0 77,543 0 0 0 2,924 | .04/25/2036
17309A AD 1] CMALT 2006-A1 1A4 NAS 5.75 04/25/36. 09/25/2015 Pass-Through Lo: 0 7,298 6,485 0 0 0 0 0 0 7,298 0 (7,298) (7,298) 0 | .04/25/2036
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36.........cccoeoeo. | wovne 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (7,298) 0 7,298 7,298 0 |.04/25/2036
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036..............cc00. [ ..cee 09/25/2015| MBS Paydown 203,145 203,145 203,143 203,147 0 (2) 0 2) 0 203,145 0 0 0 7,781 | .07/25/2036
17310E AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cccccooeeece| wocoe 09/25/2015) MBS Paydown............cccococvcvcecucsces | covvvvevcnvvcnceencscncccies | v 155,577 | coovvvvvee 155,577 | wooveverere 134,574 | ..o 148,328 0 3,250 0 3,250 (VN IO 155,577 0 0 0 6,006 |.09/25/2036
17311Q BG 4| CGCMT 2007-C6 A3 SEQ CSTR 12/10/49.........ccooves | woeee 09/10/2015) MBS Paydown 30,111 30,111 29,918 30,111 0 0 0 0 0 30,111 0 0 0 1,309 |.12/10/2049
17312V AA 6| CMLTI2007-6 1A1A SEQ SSNR CSTR 3/25/37...... 09/25/2015| MBS Paydown 3,951 3,951 1,402 1,343 0 (107) 0 (107) 0 3,951 0 0 0 64 |.03/25/2037
17312V AA 6| CMLTI2007-6 1A1A SEQ SSNR CSTR 3/25/37.. 09/25/2015| Pass-Through Lo: 0 8,257 2,931 0 0 (1) 0 (1) 0 8,257 0 (8,257) (8,257) 0 | .03/25/2037
17312V AA 6| CMLTI2007-6 1A1A SEQ SSNR CSTR 3/25/37...... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (8,257) 0 8,257 8,257 0 |.03/25/2037
18976G AR 7| CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37...........{ ... 09/25/2015) MBS Paydown 90,064 90,064 72,952 68,639 0 845 0 845 0 90,064 0 0 0 3,645 | .06/25/2037
18976G AR 7| CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37...........{ ..... 09/25/2015 Pass-Through Lo: 0 24,616 19,939 0 0 0 0 0 0 24,616 0 (24,616) (24,616) 0 | .06/25/2037
18976G AR 7| CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37...........{ ... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (24,616) 0 24,616 24,616 0 |.06/25/2037
19516P AB 7| COLLB 2007-1A A2 CDO FLT 12/09/2047....... 07/31/2015] Book Value Adjustment 0 0 0 0 (VN IO (466,249) | ...cooovnnnnnn 0| e (466,249) 0 0 0 0 0 0 |.12/09/2047
19624H AA 6| COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050.. 09/20/2015| MBS Paydown 238,132 238,132 238,132 238,111 0 46 0 46 0 238,132 0 0 0 4,059 |.04/20/2050
21050A AA 0| CCOLT 2015-1 A ABS SNR 2.82 03/15/2021............ | .... 09/15/2015) MBS Paydown 265,945 265,945 265,930 0 0 7 0 7 0 265,945 0 0 0 3,660 |.03/15/2021
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........ccceouuuccs | wovee 09/15/2015) MBS Paydown 13,755 13,755 13,744 5,723 0 0 0 0 0 13,755 0 0 0 615 |.03/15/2027
2254W0 HR 9| CSFB2004-6 4A10 PAC 5.25 10/25/34.............cccves | e 08/25/2015| MBS Paydown 43,790 43,790 43,686 43,521 0 624 0 624 0 43,790 0 0 0 1,520 |.10/25/2034
227170 AE  7|CRNN2013-1A AABS 3.08 04/18/2028.................... | R.. | 09/18/2015| MBS Paydown 37,500 37,500 37,500 37,500 0 0 0 0 0 37,500 0 0 0 770 |.04/18/2028
227170 AG 2| CRNN 2014-2A A ABS SNR 3.27 11/18/2029............ | R.. | 09/18/2015] MBS Paydown 55,556 55,556 55,538 55,539 0 2 0 2 0 55,556 0 0 0 1,211 | .11118/2029
22944) DE 8| CSMC 2010-18R 4A3 SUB SSNR 04/26/38. 09/26/2015] MBS Paydown............cccocccecuuccecnces | covervenvcrcesncrccscncccaes | v 1,309,349 | ........ 1,309,349 | ... 1,257,79% | ... 1,301,714 0 12,122 0 12,122 0] 1,309,349 0 0 (U I 19,694 |.04/26/2038
232421 AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036... 09/15/2015) MBS Paydown 36,125 36,125 25,242 27,960 0 (9,938) 0 (9,938) 0 36,125 0 0 0 78 | .07/15/2036
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36....] ..... 09/25/2015) MBS Paydown 74,543 74,543 58,016 53,344 0 2,340 0 2,340 0 74,543 0 0 0 168 |.12/25/2046
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36....] ..... 09/25/2015 Pass-Through Lo: 0 215 115 0 0 0 0 0 0 215 0 (215) (215) 0 |.12/25/2046
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (215) 0 215 215 0 |.12/25/2046
233046 AC 5| DNKN 2015-1A A2 ABS SNR 3.262 02/20/45........... | ..... 08/20/2015) MBS Paydown 25,000 25,000 25,000 0 0 0 0 0 0 25,000 0 0 0 462 | .02/20/2045
233046 AD 3| DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45. 08/20/2015| MBS Paydown 6,250 6,250 6,250 0 0 0 0 0 0 6,250 0 0 0 141 |.02/20/2045
24763L AE 0| DELHE 1995-2 A5 HE SEQ 7.1 1/25/27.... 07/25/2015) MBS Paydown 1,279 1,279 1,284 1,279 0 0 0 0 0 1,279 0 0 0 53 |.01/25/2027
25150M AC 0| DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36... 09/25/2015) MBS Paydown 88,980 88,980 70,071 71,159 0 4,777 0 4,777 0 88,980 0 0 0 22 |.12/25/2036
251510 DP 5] DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35.......... | ..... 09/25/2015] MBS Paydown..........cccccocueueveseueeens | covvrvevvernevnerreseceeeses | corveersnne (LA LI I— LETA: LI I— 199,066 | ...ccccccvec 197,506 0 (633) 0 (633) (VN [P 197,891 0 0 0 7,651 | .04/25/2035
251510 DQ  3|DBALT 2005-2 2A1 SEQ FLT 3/25/2020............cccovee. | cocee 08/25/2015) MBS Paydown 8,736 8,736 7,491 7,554 0 514 0 514 0 8,736 0 0 0 26 |.03/25/2020
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 09/25/2015) MBS Paydown 9,430 9,430 9,430 6,194 0 (51) 0 (51) 0 9,430 0 0 0 276 | .02/25/2036
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 B 09/25/2015| Pass-Through Loss 0 4,279 4279 0 0 0 0 0 0 0 0 0 0 0 |.02/25/2036
251563 FY 3| DMSI 2004-5 A3 SEQ 5.59 07/25/2034 . 09/25/2015) MBS Paydown . 170,391 | ... 170,391 | . 170,352 169,484 0 261 0 261 0 170,391 0 0 0 5,940 | .07/25/2034
25250* AA 2| DIALOG TELECOM TL 10.50 1/17/2018... e 07/31/2015| Paydown 270,000 270,000 270,048 269,132 1 0 0 1" 0 270,000 0 0 (1] [R— 16,202 |.01/17/2018
26924B  AA 1| SYNERGY ET THREE LLC 1586 10.00 9/30/19........ | ..... 09/30/2015] Paydown 25,911 25911 25,911 25,911 0 0 0 0 0 25911 0 0 0 1,728 |.09/30/2019 | 4Z.........
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26971H AB 8| EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39.......... R.. | 09/15/2015| MBS Paydown 31,250 31,250 31,248 31,248 0 0 0 0 0 31,250 0 0 0 887 |.12/15/2039
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025........cccooecrecee | vovne 07/01/2015) MBS Paydown 17,827 17,827 17,916 15,688 0 2,229 0 2,229 0 17,827 0 0 0 466 |.10/01/2025
28108P AB 2| ESLFT 2012-A AT ABS FLT 10/01/2025.. 07/01/2015) MBS Paydown 18,901 18,901 18,933 18,901 0 0 0 0 0 18,901 0 0 0 455 |.10/01/2025
29445U AB 1] EQLS2007-1 A2B SEQ SNR FLT 04/25/2037. 09/25/2015] MBS Paydown..........cccccocoevcvceeucsces | covvnvcnvenncncceccnccencnes | v 412,938 | ... 412,938 343,126 344,964 0 14,884 0 14,884 (VN IO 412,938 0 0 0 1,071 | .04/25/2037
29760L  AA 0| SYNERGY ET THREE LLC 1540 10.00 9/30/19........ | ..... 09/30/2015| Paydown 25911 25911 25,911 25911 0 0 0 0 0 25,911 0 0 0 1,728 1.09/30/2019
30605X AA 1| FWAY 2012-1 A2 ABS 4.21 10/15/2042.........cccccoouueee | e 09/15/2015) MBS Paydown 32,530 32,530 32,683 32,643 0 (15) 0 (15) 0 32,530 0 0 0 913 |.10/15/2042
30605X AC 7| FWAY 2015-1A A2 ABS PT SNR 4.213 11/42........... | e 09/15/2015) MBS Paydown 15,000 15,000 15,000 0 0 0 0 0 0 15,000 0 0 0 332 | .11/15/2042
316817 AA 3| 57TH ST MTGE 7.125 6/01/2017 09/01/2015] Sinking Fund Redemption............ 51,868 51,868 51,874 51,869 0 0) 0 (0) 0 51,868 0 0 0 2,465 |.06/01/2017
319963 BC  7|FIRST DATA CORP 7.375 06/15/2019. 07/27/2015] Partial Call 638,718 616,000 643,030 642,661 0 (5,224) 0 (5,224) 0 637,437 0 1,281 1,281 25,889 |.06/15/2019
319963 BC  7|FIRST DATA CORP 7.375 06/15/2019. 09/04/2015| Call 398,162 384,000 399,970 399,761 0 (3,792) 0 (3,792) 0 395,969 0 2,193 2,193 22,109 | .06/15/2019
319963 ZF  4|FIRST DATA REVOLVER LIBOR+400 9/24/2016..... | ..... 06/02/2015] Paydown 0 0 0 0 (0) 0 0 0 0 0 0 0) (0) 1,423 |.09/24/2016
32027L  AE  5|FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036....... | ..... 09/25/2015] MBS Paydown..........cccccvcueuevesrseeens | covvrvcvverneenerreseceeeses | covveersrnen 198,765 | oo 198,765 | ..ovovevevene 175,782 0 0 3,875 0 3875 (V) I 198,765 0 0 0 303 |.10/25/2036
32028H AD 5| FFML 2006-FF10 A4 SEQ FLT 07/25/2036................ | ... 09/25/2015) MBS Paydown 258,234 258,234 240,642 245435 0 1,231 0 1,231 0 258,234 0 0 0 553 |.07/25/2036
361856 CP 0| GMACM 2003-HE2 A4 SEQ STP 4/25/2033............. | ..... 09/25/2015) MBS Paydown...........ccccocoeucvceeeeeces | covvrvccvennceccencncceccees | covveevinees 124,279 | oo 124279 | oo 122,959 65,391 0 10,237 0 10,237 (VN I 124,279 0 0 0 4,297 |.04/25/2033
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.. N 09/25/2015| MBS Paydown 114,350 114,350 114,350 50,047 0 29,262 0 29,262 0 114,350 0 0 0 4,565 |.09/25/2034
362332 AE 8| GSMS 2006-GG8 A4 SEQ 5.56 11/10/39. 09/10/2015) MBS Paydown 139,662 139,662 137,752 139,055 0 424 0 424 0 .139,662 0 0 0 5,469 |.11/10/2039
362341 7S 2| GSR2006-1F 4A1 SEQ SNR 5.50 02/25/2036 09/25/2015) MBS Paydown 579,788 579,788 559,496 559,257 0 (459) 0 (459) 0 579,788 0 0 0 21,496 | .02/25/2036
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. | ... 09/25/2015) MBS Paydown............cccococvevmscvciccs | covvvvencercenceecnscecceies | v 169,880 | ..oovvvveve 169,880 | ...ocvovevee 166,482 | ...ocooeeeees 167,291 0 1,130 0 1,130 (V] [ 169,880 0 0 0 1,328 |.06/25/2035
36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........ccccc. | weene 09/25/2015) MBS Paydown 9,484 9,484 9,517 9,505 0 (15) 0 (15) 0 9,484 0 0 0 178 |.12/25/2034
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16..........cocoeocucccrcsc | cocne 09/20/2015] Sinking Fund Redemption.......... | cecovoeeeeveceveeceicecceies | o 100,761 | .ocvvvvveve 100,761 | ..oovvevevee 100,929 | ..o 101,117 910 (1,554) 0 (644) (VN [ 100,761 0 0 0 4,452 |.09/20/2016
37952U AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028. . 1 09/17/2015) MBS Paydown..........cccocoovcverceevcrces | covvvrcnenvvcnecencncnencnes | cvveeeiiece 168,750 | ..ovovvvere 168,750 | ..oooveveven 166,074 | .........ccu. 166,331 0 349 0 349 (VN IO 168,750 0 0 0 3,342 |.04/17/2028
379547 AA 2| GSFI2015-1 B1 ABS SNR 2.74 01/18/2030. . | R.. ] 09/18/2015| MBS Paydown 278,727 278,727 278,718 0 0 10 0 10 0 278,727 0 0 0 4,532 |.01/18/2030
39121) AA 8| GREAT RIVER 5.829 07/01/17.......cocvevvveverevcrernvnrerinns | v 07/01/2015] Sinking Fund Redemption............ 361,562 361,562 361,562 361,562 0 0 0 0 0 361,562 0 0 0 21,075 |.07/01/2017
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34........cocoocvvvvvcurccss | cove 09/25/2015) MBS Paydown 46,853 46,853 46,356 46,156 0 486 0 486 0 46,853 0 0 0 1,674 |.09/25/2034
40432B  AA  7[HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........] ..... 09/25/2015| MBS Paydown 39,641 39,641 34,785 37,244 0 1,867 0 1,867 0 39,641 0 0 0 1,410 |.09/25/2037
40432B AZ  2|HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037............ | ..... 09/25/2015) MBS Paydown 41,499 41,499 35,726 34,932 0 (240) 0 (240) 0 41,499 0 0 0 1,641 |.09/25/2037
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ ] ..... 09/19/2015| MBS Paydown 331,621 331,621 260,115 260,278 0 4,365 0 4,365 0 331,621 0 0 0 841 |.09/19/2046
41162N  AC 1| HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47. 09/19/2015] MBS Paydown...........ccccocuevcvevcscsces | covvvvcvvnvncncnencncccccnes | covvcciiies 169,442 | ...ooovveve 169,442 | ooovcevee. 135172 | oo 136,556 0 (29,055) 0 (29,055) (VN 169,442 0 0 0 382 |.01/25/2047
411707 AA 0| HNGRY 2013-1A A2 ABS 4.474 03/20/2043.... 09/20/2015) MBS Paydown 7,500 7,500 7,500 7,500 0 0 0 0 0 7,500 0 0 0 252 |.03/20/2043
43710M  AA 0| RFMS22007-HSA1 A SEQ FLT 02/25/2037.............. | ... 09/25/2015) MBS Paydown 14,813 14,813 10,127 2,195 0 5,333 0 5,333 0 14,813 0 0 0 29 |.02/25/2037
44841A  AA 6| HUTCH WHAMPOA 4.625 09/11/2015.........ccocoovvvvnens R.. [ 09/11/2015] MALUFY........ocvscccecccsesecrecscsrecscnreres | v | v 4,000,000 | ..o 4,000,000 3,993,160 3,999,110 0 890 0 890 (V) IO 4,000,000 0 0 0] ......185000 |.09/11/2015
45254N  MZ  7]IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ... 09/25/2015| MBS Paydown 37433 37433 31,444 32,187 0 1,202 0 1,202 0 37,433 0 0 0 203 | .04/25/2035
45254N NT 0] IMM 2005-3 M1 MEZ FLT 08/25/2035...........ccocvcvvvenes | woene 09/25/2015) MBS Paydown 53,623 53,623 32,351 3,994 0 4,077 0 4,077 0 53,623 0 0 0 306 |.08/25/2035
45254N  NT 0] IMM 2005-3 M1 MEZ FLT 08/25/2035 B P 09/25/2015 Pass-Through Lo: 0 (7,440) (4,680) 0 0 0 0 0 0 0 0 0 0 0 |.08/25/2035
456606 HK  1]INDYL 2005-L2 A1 SEQ FLT 10/25/2013. 09/25/2015) MBS Paydown 6,351 6,351 5176 0 0 235 0 235 0 0 0 6,351 6,351 (64) | .10/25/2013
456606 HK 1]INDYL 2005-L2 A1 SEQ FLT 10/25/2013. 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 6,351 0 (6,351) (6,351) 0 |.10/25/2013
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... | ..... 09/25/2015| MBS Paydown 10,847 10,847 6,327 216 0 11,808 0 11,808 0 10,847 0 0 0 450 |.06/25/2035
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... | ..... 09/25/2015| Pass-Through Los: 0 52,999 30,914 0 0 0 0 0 0 25,023 0 (25,023) (25,023) 0 |.06/25/2035
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... | ..... 09/30/2015| Book Value Adjustment 0 0 0 0 0 0 0 0 0 (25,023) 0 25,023 25,023 0 | .06/25/2035
45660N LD 5| RAST 2002-A14J B1 MEZ 5.75 01/25/2033 09/25/2015) MBS Paydown 23,064 23,064 19,893 21,038 0 (101) 0 (101) 0 23,064 0 0 0 884 |.01/25/2033
45660N X9 1] INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34. 09/25/2015) MBS Paydown 5,730 5,730 4,699 4,757 0 (1,796) 0 (1,796) 0 5,730 0 0 0 105 |.10/25/2034
45661F AB 7| INDYL 2006-L2 A2 SEQ FLT 6/25/2039 e 08/25/2015| MBS Paydown 9 9 7 0 0 0 0 0 0 0 0 9 9 0 |.06/25/2039 | 6*..........
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.......cccoccoerucee | crere 08/31/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 9 0 9) (9) 0 |.06/25/2039 | 6*.........
46590B  AA 2| JPTEP 2011-1 ASEQ CSTR 06/17/41........ccvecmmvvrrs | e 09/17/2015| MBS Paydown 563,287 563,287 563,287 563,287 0 0 0 0 0 563,287 0 0 (1 [ 13,036 | .06/17/2041 | 1FE.......
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46625Y QR  7|JPMCC 2005-CB12 A4 SEQ 4.895 9/12/37............... | oo 07/12/2015) MBS Paydown 231,370 231,370 215,608 230,265 0 5,899 0 5,899 0 231,370 0 0 0 6,607 |.09/12/2037
46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. 09/25/2015) MBS Paydown 23,325 23,325 23,879 17,632 0 5,359 0 5,359 0 23,325 0 0 0 934 | .12/25/2035
46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. 09/25/2015| Pass-Through Loss 0 2,016 3,434 0 0 0 0 0 0 0 0 0 0 0 |.12/25/2035
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36. 09/25/2015) MBS Paydown 54,406 54,406 54,592 42,373 0 523 0 523 0 54,406 0 0 0 931 |.03/25/2036
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 09/25/2015| Pass-Through Los: 0 7,521 7,553 0 0 0 0 0 0 0 0 0 0 0 | .03/25/2036
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 05/25/2015) MBS Paydown 16,915 16,915 8,614 33 0 51,399 0 51,399 0 16,915 0 0 0 344 |.05/25/2036
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 05/25/2015| Pass-Through Lo: 0 48,009 24,449 0 (0) 0 0 (0) 0 0 0 (0) (0) 0 | .05/25/2036
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 06/25/2015) MBS Paydown 7,270 0 0 0 0 7,270 0 7,270 0 7,270 0 0 0 0 |.05/25/2036
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 08/07/2015) MBS Paydown 9,996 0 0 0 0 9,996 0 9,996 0 9,996 0 0 0 0 |.05/25/2036
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ... 08/27/2015| MBS Paydown 11,538 0 0 0 0 11,538 0 11,538 0 11,538 0 0 0 0 | .05/25/2036
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 09/25/2015) MBS Paydown 3,336 3,336 3,247 3,368 0 0 0 0 0 3,336 0 0 0 53 |.04/25/2037
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 09/25/2015| Pass-Through Lo: 0 200 195 0 0 0 0 0 0 0 0 0 0 0 |.04/25/2037
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 09/27/2015) MBS Paydown 84,157 84,157 68,272 70,848 0 11,506 0 11,506 0 84,157 0 0 0 0712712037
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... ] ..... 09/26/2015] MBS Paydown...........ccccocoevcecveuecces | covevvccvennceccencncceccees | covveeveens 185,040 | ..oooovveven 185,040 | coovvccnees 141787 | v 157,469 0 6,751 0 6,751 (VN I 185,040 0 0 0 .03/26/2037
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE. 09/26/2015] MBS Paydown...........ccccocvevevesrsesess | covvrveveerneeneernveeeeeses | covsevsssnes 109,241 | covvevvverens 109,241 | e 84730 | o 109,241 0 0 0 0 (V] [P 109,241 0 0 0 .11/26/2036
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE... 09/26/2015) MBS Paydown 246,929 246,929 210,056 0 21,276 0 21,276 0 246,929 0 0 0 .06/26/2037
46633M AL 3| JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35...... | ..... 09/26/2015| MBS Paydown 521,105 521,105 | ..oovrrrnni483,324 | oo 499,759 0 22,016 0 22,016 0 521,105 0 0 0 .04/26/2035
46633M AM 1] JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE......... | ..... 09/26/2015| Pass-Through Loss 0 706 0 0 0 0 0 0 706 0 (706) (706) 0 |.04/26/2035
46633M AM 1] JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE......... | ..... 09/30/2015| Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (706) 0 706 706 0 | .04/26/2035
46637U AA 5| JPTEP 2012-3 APT 3.0 10/27/2042..........ccccoovcccccuc | woene 09/27/2015) MBS Paydown............cccocccucucceucuccs | covervvenercesccecsccciccans | 1,263,383 | ......... 1,263,383 | ......... 1,219,164 | ......... 1,220,966 0 24,701 0 24,701 0] 1,263,383 0 0 0 25,107 |.10/27/2042
46637V AA 3| JPTEP 2012-2 A SEQ 3.00 09/17/42.... N P 09/17/2015) MBS Paydown..........cccccocuevcvcucuesces | covenvcrvenncnecencncccccees | cvveceiiee 110,649 | ..oooovveve 110,649 | ...ocvoveve 109,875 | ..oooveveeens 109,901 0 (170) 0 (170) (VN IO 110,649 0 0 0 2,198 |.09/17/2042
46639A AA  7|JPTEP 2012-5A PT 2.50 12/27/2042... 09/27/2015| MBS Paydown 80,114 80,114 76,910 76,957 0 1,402 0 1,402 0 80,114 0 0 0 1,329 | .12/27/2042
472320 AA 8] JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 09/25/2015) MBS Paydown 82,933 82,933 78,372 63,550 0 1,260 0 1,260 0 82,933 0 0 0 3,415 |.06/25/2047
472321 AA 6| JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.............. | ..... 08/26/2015] MBS Paydown...........ccccocoevcecveueeces | covervccnennceccencncceccees | coveeeviens 112,058 | ..oovvvveve 112,058 85,882 93,371 0 13,014 0 13,014 (VN IOV 112,058 0 0 0 4,179 | .10/25/2035
472320 AA 0] JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37........ | ... 09/26/2015| MBS Paydown 347,651 347,651 347,651 347,584 0 33 0 33 0 347,651 0 0 0 2,065 |.04/26/2037
47232D AE 2| JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37......... | .... 08/26/2015) MBS Paydown 0 0 11,592 0 0 0 0 0 0 0 0 0 0 0 |.04/26/2037
472320 AE 2| JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37......... | ..... 09/26/2015| Pass-Through Lo: 0 50,948 5,985 0 0 101 0 101 0 14,510 0 (14,511) (14,511) 0 |.04/26/2037
47232D AE 2| JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (14,511) 0 14,510 14,510 0 |.04/26/2037
47232D  AF 9] JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36........ | ..... 09/26/2015) MBS Paydown 14,917 14,917 14,917 14,813 0 42 0 42 0 14,917 0 0 0 770 | .09/26/2036
47232D AL 6] JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | .... 09/26/2015| Pass-Through Los: 0 4,788 3,783 0 0 (184) 0 (184) 0 1,822 0 (1,822) (1,822) 0 |.09/26/2036
47232D AL 6] JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (1,822) 0 1,822 1,822 0 |.09/26/2036
472320 AU 6| JMAC 2009-R54A2 SUB SSUP CSTR 9/26/36......... | ..... 09/26/2015| MBS Paydown 98,676 98,676 93,557 96,574 0 (589) 0 (589) 0 98,676 0 0 0 4,007 |.09/26/2036
47232D BH 4] JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36........ | ..... 08/31/2013] Book Value Adjustment 13,539 13,539 0 0 0 0 0 0 0 13,539 0 0 0 0 |.09/26/2036
47232D BH 4] JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36........ | ..... 09/26/2015) MBS Paydown 30,700 30,700 30,700 30,700 0 0 0 0 0 30,700 0 (0) (0) 82 |.09/26/2036
47232D  BJ 0] JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36. 09/26/2015) MBS Paydown 19,815 19,815 19,815 15,489 0 4,323 0 4,323 0 19,815 0 0 0 77 |.09/26/2036
47232D BN 1] JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36 09/26/2015 Pass-Through Lo: 0 18,633 5618 0 0 1,353 0 1,353 0 0 0 0 0 0 |.09/26/2036
472320 CG 5| JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36...... | ..... 09/21/2015] MBS Paydown..........cccccveuevevessseiens | covvvvevverrcvecrresceesenes | covvrerssnen 104,585 | ..ooovvveren 104,585 | ..occccce 104,585 | ..oooveveeenr 104,585 0 0 0 0 (VN [P 104,585 0 0 0 1,860 |.05/21/2036
47232D CL 4] JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 07/21/2015| Pass-Through Los: 0 6,858 2,102 0 0 (91) 0 91) 0 6,858 0 (6,858) (6,858) 0 |.05/21/2036
47232D CL 4] JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 07/31/2015| Book Value Adjustment 0 0 0 0 0 0 0 0 0 (6,858) 0 6,858 6,858 0 |.05/21/2036
47232D CP 5] JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36... 09/26/2015) MBS Paydown 29,960 29,960 29,960 30,060 0 (102) 0 (102) 0 29,960 0 0 0 1,210 | .12/26/2036
47232D CT 7] JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36... 09/26/2015 Pass-Through Lo: 0 22,560 5,290 0 0 566 0 566 0 22,560 0 (22,560) (22,560) 0 | .12/26/2036
472320 CT 7| JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36... 09/30/2015| Book Value Adjustment 0 0 0 0 0 0 0 0 0 (22,560) 0 22,560 22,560 0 | .12/26/2036
47232D CV 2| JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47....... | ..... 09/26/2015) MBS Paydown 49,905 49,905 49,905 49,833 0 8 0 8 0 49,905 0 0 0 723 | .04/26/2047
47232D CY 6| JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47.......] ..... 09/26/2015 Pass-Through Lo: 0 21,435 12,466 0 0 (76) 0 (76) 0 20,926 0 (20,926) (20,926) 0 |.04/26/2047
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47232D CY 6] JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (20,926) 0 20,926 20,926 0 | .04/26/2047
47232D CZ 3| JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37...... | ..... 09/26/2015) MBS Paydown 96,328 96,328 76,068 78,934 0 13,632 0 13,632 0 96,328 0 0 0 3,449 | .06/26/2037
47232D DB 5] JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37. 09/26/2015| Pass-Through Loss 0 2,050 488 0 0 (5) 0 (5) 0 2,050 0 (2,050) (2,050) 0 |.06/26/2037
47232D DB 5] JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37. 09/30/2015| Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (2,050) 0 2,050 2,050 0 |.06/26/2037
472320 DC 3| JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37...... | ..... 07/31/2015| Book Value Adjustment 0 0 0 0 0 0 0 0 0 (129) 0 129 129 0 |.08/26/2037
47232D DC 3| JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37...... | ... 09/26/2015) MBS Paydown 24,503 24,503 18,918 8,820 0 2,875 0 2,875 0 0 0 24,503 24,503 817 |.08/26/2037
47232D DC 3| JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37...... | ... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 24,632 0 (24,632) (24,632) 0 |.08/26/2037
47232D DF 6] JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37. 09/26/2015| Pass-Through Loss 0 6,049 1,155 0 0 12 0 12 0 6,049 0 (6,049) (6,049) 0 |.08/26/2037
47232D DF 6] JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37. 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (6,049) 0 6,049 6,049 0 |.08/26/2037
472320 DQ 2| JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35...... 09/26/2015| MBS Paydown 245197 245,197 245,197 245,197 0 0 0 0 0 245,197 0 0 0 4,344 | .09/26/2035
47232D EE 8] JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37....... | ..... 09/26/2015) MBS Paydown 49,114 49,114 19,939 47,831 0 393 0 393 0 49,114 0 0 0 834 |.06/26/2037
472320 FG 2| JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36..... ..... 08/26/2015| MBS Paydown 24,939 24,939 24,939 24,880 0 140 0 140 0 24,939 0 0 0 838 |.12/26/2036
47232D FH 0] JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36..... | ..... 09/26/2015) MBS Paydown 11,928 11,928 11,928 11,906 0 (23) 0 (23) 0 11,928 0 0 0 441 | .12/26/2036
47232D FM 9] JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... ..... 09/26/2015 Pass-Through Lo: 0 4,597 898 0 0 295 0 295 0 4,597 0 (4,597) (4,597) 0 | .06/26/2037
472320 FM 9] JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. 09/30/2015| Book Value Adjustment 0 0 0 0 0 0 0 0 0 (4,597) 0 4,597 4,597 0 |.06/26/2037
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE. 09/26/2015) MBS Paydown 24,737 24,737 24,041 22,569 0 (1,359) 0 (1,359) 0 24,737 0 0 0 558 |.11/26/2037
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/3 B P 09/26/2015) MBS Paydown 43,501 43,501 43,501 43,127 0 (246) 0 (246) 0 43,501 0 0 0 1,743 | .02/26/2037
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... ] ..... 09/26/2015| Pass-Through Loss 0 16,702 13,124 0 0 0 0 0 0 0 0 0 0 0 |.02/26/2037
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 09/26/2015) MBS Paydown 32,630 32,630 32,630 32,384 0 (177) 0 (177) 0 32,630 0 0 0 1,253 |.02/26/2037
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37........... | ..... 09/26/2015| Pass-Through Los: 0 12,528 10,995 0 0 (71) 0 (71) 0 1,560 0 (1,560) (1,560) 0 |.02/26/2037
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (1,560) 0 1,560 1,560 0 |.02/26/2037
47232V AW 2[JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/3! 09/26/2015| MBS Paydown 115,649 105,869 0 2,178 0 2,178 0 115,649 0 0 0 1,748 1.09/26/2035
47232V BA 9| JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 09/26/2015| Pass-Through Loss 0 14,121 11,029 0 0 51 0 51 0 14,121 0 (14,121) (14,121) 0 |.09/26/2035
47232V BA 9| JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 09/30/2015| Book Value Adjustment. 0 0 0 0 0 0 0 0 0 (14,121) 0 14,121 14,121 0 |.09/26/2035
47232V BG  6|JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36.......... | ..... 09/26/2015] MBS Paydown...........cccccceevevesesesess | covervevrermevneeenseceeeses | covsevsisens 131,790 | woovevvreren 131,790 | wovvevererene 107,954 | oo 104,376 0 5,286 0 5,286 (V) [— 131,790 0 0 0 755 | .11/26/2036
47232V BL 5| JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 09/26/2015| Pass-Through Lo: 0 18,891 1,287 0 0 (19) 0 (19) 0 1,323 0 (1,323) (1,323) 0 |.11/26/2036
47232V BL  5[JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36.......... | ..... 09/30/2015| Book Value Adjustment 0 0 0 0 0 0 0 0 0 (1,323) 0 1,323 1,323 0 |.11/26/2036
47232V BM 3| JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 09/26/2015) MBS Paydown 46,370 46,370 46,370 46,074 0 118 0 118 0 46,370 0 0 0 1,721 | .11/26/2036
47232V BQ 4| JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.... 09/26/2015 Pass-Through Lo: 0 6,647 3,271 0 0 (75) 0 (75) 0 0 0 0 0 0 | .11/26/2036
47232V BX 9| JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37....... | ..... 09/26/2015) MBS Paydown............c.cooocvcveucvciccs | covvvvencevcnnceecnicecceies | o 112,190 | oo 112,190 | v 92,495 | ............. 112,190 0 0 0 0 (VN [ 112,190 0 0 0 2,243 | .11/26/2037
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.......] ..... 09/26/2015| Pass-Through Lo: 0 8,014 2,438 0 0 170 0 170 0 0 0 0 0 0 |.11/26/2037
47232V CA  8|JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........] ..... 09/26/2015| MBS Paydown 45,576 45576 45576 45,576 0 0 0 0 0 45,576 0 0 0 1,913 1.07/26/2036
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36....... | ..... 09/26/2015| Pass-Through Loss 0 8,295 1,529 0 0 (158) 0 (158) 0 8,295 0 (8,295) (8,295) 0 |.07/26/2036
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36....... | ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (8,295) 0 8,295 8,295 0 | .07/26/2036
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/3 09/26/2015) MBS Paydown 53,657 53,657 53,657 53,657 0 0 0 0 0 53,657 0 0 0 1,823 | .04/26/2037
47232V DR 0| JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 09/26/2015) MBS Paydown 11,655 11,655 11,655 11,745 0 (33) 0 (33) 0 11,655 0 0 0 482 | .04/26/2036
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36....... | ..... 09/26/2015| Pass-Through Lo: 0 3,598 1,604 0 0 (21) 0 (21) 0 1,218 0 (1,218) (1,218) 0 | .04/26/2036
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36....... | ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (1,218) 0 1,218 1,218 0 |.04/26/2036
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 09/26/2015) MBS Paydown 45,033 45,033 45,033 44,471 0 (374) 0 (374) 0 45,033 0 0 0 1,790 |.03/26/2036
47232V EB 4| JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36....... | ..... 09/26/2015| Pass-Through Loss 0 18,192 4,686 0 0 0 0 0 0 1 0 (1) (1) 0 |.03/26/2036
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37.. 09/26/2015) MBS Paydown 30,568 30,568 30,814 29,970 0 (589) 0 (589) 0 30,568 0 0 0 1,185 |.03/26/2037
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37....... | ..... 09/26/2015| Pass-Through Los: 0 22,732 22,915 0 0 (251) 0 (251) 0 0 0 0 0 0 |.03/26/2037
47232V EJ 7| JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 09/26/2015] MBS Paydown 31,555 31,555 32,027 30,784 0 637 0 637 0 31,555 0 0 0 1,200 |.04/26/2037
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47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37........ ..... 06/26/2015) MBS Paydown (390) (390) (396) (16) 0 0 0 0 0 (390) 0 0 0 0 |.04/26/2037
47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37...... 09/26/2015| Pass-Through Lo: 0 16,163 16,405 0 0 (135) 0 (135) 0 0 0 0 0 0 |.04/26/2037
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37 .. 06/26/2015) MBS Paydown (8,145) (8,145) (8,267) (46) 0 (8,145) 0 (8,145) 0 (8,145) 0 0 0 (580) | .04/26/2037
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37....... | ..... 06/26/2015| Pass-Through Lo: 0 8,145 8,267 0 0 0 0 0 0 0 0 0 0 0 |.04/26/2037
47232V EX 6] JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36........ ] ..... 09/26/2015] MBS Paydown 68,341 68,341 68,341 68,341 0 0 0 0 0 68,341 0 0 0 2,487 |.02/26/2036
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36....... | ..... 09/26/2015 Pass-Through Lo: 0 19,455 2,645 0 0 493 0 493 0 3,679 0 (3,679) (3,679) 0 |.02/26/2036
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36....... | ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (3,679) 0 3,679 3,679 0 |.02/26/2036
47232V FE  7|JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... 09/26/2015) MBS Paydown 13,660 13,660 13,279 11,841 0 1,792 0 1,792 0 13,660 0 0 0 459 |.01/26/2036
47232V FE  7|JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36 09/26/2015 Pass-Through Lo: 0 434 422 0 0 0 0 0 0 0 0 0 0 0 |.01/26/2036
47232V FN  7[JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36 06/26/2015| Pass-Through Lo: 0 0 0 0 0 (17) 0 (17) 0 0 0 0 0 0 | .06/26/2036
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 06/30/2015] Book Value Adjustment 0 0 0 0 0 (15,171) 0 (15,171) 0 0 0 0 0 0 |.06/26/2036
47232V FN  7[JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 07/26/2015| MBS Paydown 12,092 12,092 2,255 9,565 0 26,863 0 26,863 0 12,092 0 0 0 349 | .06/26/2036
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47............ | cocee 09/26/2015) MBS Paydown 71,018 71,018 56,586 71,018 0 (710) 0 (710) 0 71,018 0 0 0 419 | .01/26/2047
47232V GD 8| JMAC 2009-R4 31A3 SUB SSUP 5.75 2/26/36.......... | ..... 09/26/2015) MBS Paydown 40,669 40,669 40,669 40,669 0 0 0 0 0 40,669 0 0 0 1,556 |.02/26/2036
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... 09/26/2015| Pass-Through Los: 0 6,595 5,043 0 0 (125) 0 (125) 0 6,595 0 (6,595) (6,595) 0 | .02/26/2036
47232V GG 1| JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (6,595) 0 6,595 6,595 0 |.02/26/2036
47232V GR  7|JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47........ | ..... 09/26/2015 Pass-Through Lo: 0 18,338 910 0 0 (5) 0 (5) 0 7,195 0 (7,195) (7,195) 0 |.01/26/2047
47232V GR  7|JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47........ | ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (7,195) 0 7,195 7,195 0 |.01/26/2047
477777 ZZ  2|INVISION DIV LIBOR+900 6/30/2020...........ccvvvvvcrvvres | wovee 09/30/2015| Paydown 7,500 7,500 7425 0 0 3 0 3 0 7,500 0 0 0 192 |.06/30/2020
48248C AA 2| KKR2007-1AACLO FLT 05/15/2021..........ccccccccccs [ wovne 08/15/2015) MBS Paydown............cccococvcvcvcvciccs | covevvvecevcnnceccnscecceies | v 722,404 | ........... 722404 | ............ 701,741 | o 714,665 0 9,035 0 9,035 (VN [ 722,404 0 0 0 3,122 |.05/15/2021
493268 AY 2| KSLT 2000-B A2 ABS FLT 07/25/29 e 07/25/2015) MBS Paydown 9,461 9,461 7,663 8,846 2,219 (1) 0 2218 0 9,461 0 0 0 41 |.07/25/2029
522111 ZZ  9|LECTRUS CORP TL 13% PIK 11/15/201 09/01/2015| Paydown 30,000 30,000 29,903 29,765 0 383 0 383 0 30,000 0 0 0 3,035 |.11/15/2016
52519S AD 5| LABMH 2001-B A4 SEQ 5.27 9/15/18....... 09/15/2015) MBS Paydown 95,726 95,726 95,696 89,746 0 989 0 989 0 95,726 0 0 0 3,358 |.09/15/2018
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035........... | ..... 09/25/2015) MBS Paydown...........ccccocuevceeveueeees | covvrvccvennceccencncceccees | covveevines 124,486 | ....coovovene 124,486 89,630 90,963 0 19,753 0 19,753 (VN IOV 124,486 0 0 0 694 | .12/25/2035
52520M BS  1|LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035......... | .... 09/25/2015| Pass-Through Los: 0 16,824 12,113 0 0 0 0 0 0 0 0 0 0 0 |.12/25/2035
52521R  AC  5]|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........ccccoecorererec | woene 09/25/2015) MBS Paydown 37,147 37,147 25,258 18,461 0 1,407 0 1,407 0 37,147 0 0 0 197 |.06/25/2037
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037.........cccrccccereres [ wovne 09/25/2015| Pass-Through Lo: 0 10,899 7411 0 0 0 0 0 0 10,899 0 (10,900) (10,900) 0 |.06/25/2037
52521R  AC  5|LMT 2007-5 1A1 SEQ FLT 6/25/2037... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (10,900) 0 10,899 10,899 0 |.06/25/2037
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/203 09/25/2015) MBS Paydown 7431 7431 4,829 4,492 0 (86) 0 (86) 0 7431 0 0 0 156 |.01/25/2037
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037..........ccoocvveres | coee 09/25/2015| Pass-Through Los: 0 15,752 10,236 0 0 0 0 0 0 15,752 0 (15,752) (15,752) 0 |.01/25/2037
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037.......cccccomveverer | wovee 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (15,752) 0 15,752 15,752 0 |.01/25/2037
52525F AA 1]|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047..........] ..... 09/25/2015] MBS Paydown..........cccccecuevevessueiens | covvrvevverncveeeeesecenenes | coverersrnes 198,156 | .vovevvrerene 198,156 | .vovevererene 168,433 | ..oovveveeens 173,224 0 14,440 0 14,440 (V) I 198,156 0 0 0 7,276 | .07/25/2047
535555 ZZ  2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18........] ... 09/30/2015] Paydown 283,991 283,991 282,824 275,827 62 377 0 440 0 283,991 0 0 (VN I 19,880 |.07/23/2018
542514 EV  2|LBMLT 2004-1 M2 MEZ FLT 02/25/2034............cccoeee. | vuere 09/25/2015) MBS Paydown 9,394 9,394 9,206 8,940 0 16 0 16 0 9,394 0 0 0 64 |.02/25/2034
543190 AA  0[LTRAN 2015-1A A1 ABS SNR 2.98 01/15/204: . 09/15/2015) MBS Paydown 322,589 322,589 322,519 0 0 (233) 0 (233) 0 322,589 0 0 0 5,107 |.01/15/2045
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033 B P 09/25/2015) MBS Paydown 34,906 34,906 32,572 25,967 0 2,382 0 2,382 0 34,906 0 0 0 3,771 |.09/25/2033
566428 AA 6| MAREA2012-1AA CLO FLT 10/16/2023............cccc.| .. 07/15/2015| MBS Paydown 2,000,000 2,000,000 | .......... 1,998,883 | ......... 1,997,773 0 2,227 0 2,227 0 2,000,000 0 0 0 26,890 | .10/16/2023
566428 AC 2| MAREA2012-1AB CLO FLT 10/16/2023............cccoeer | wovee 07/15/2015) MBS Paydown...........ccccccceecuucceenees | corerveevcrcesncrccecscccans | i 1,500,000 | ......... 1,500,000 | .....c.cee 1,460,890 | ......... 1,467,470 0 32,530 0 32,530 (V) [ 1,500,000 0 0 0 29,609 |.10/16/2023
568416 AA 9| MRNPK2012-1A A1A CLO FLT 05/18/2023.............. | ....c 07/07/2015] Dissolution 3,000,000 3,000,000 3,000,000 | ..........3,000,000 0 0 0 0 0 3,000,000 0 0 0 33,127 | .05/18/2023
568416 AE 1| MRNPK2012-1AB CLO FLT 05/18/2023.................. | c.cee 07/07/2015] Distribution 1,500,000 0 1,725 0 1,725 0 .1,468,707 0 31,293 31,293 32,252 |.05/18/2023
576434 UH 5| MALT 2004-9 A6 NAS STP 08/25/2034. 09/25/2015) MBS Paydown 0 0 0 0 0 124,335 0 0 0 4,252 |.08/25/2034
58501W BU 4| STEERZ1A(JCP) 7.54 03/01/2017.... 09/01/2015] Paydown 910 (659) 0 251 0 123,815 0 0 0 9,336 |.03/01/2017
61744C ZC 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36...... | ..... 09/25/2015) MBS Paydown 0 475 0 475 0 75,226 0 0 0 182 |.03/25/2036
61748H QJ 3| MSM 2005-8SL A2B SEQ SNR FLT 11/25/2035........] ..... 09/25/2015] MBS Paydown 0 | 2,158,166 | oo 0].....2,158,166 0 53,440 0 0 0 128 |.11/25/2035 [ 1Z.........
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61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 09/25/2015) MBS Paydown 6,391 6,391 4,961 2922 0 (1,228) 0 (1,228) 0 6,391 0 0 0 86 |.06/25/2036
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46........ 09/25/2015] MBS Paydown..........cccccocuevevcveueiens | covvrveveenvcnceencncceccnes | covererinns 101,438 | oo 101,438 86,899 56,393 0 45,286 0 45,286 (V) I 101,438 0 0 0 1,833 |.10/25/2046
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047.. 09/25/2015) MBS Paydown 268,239 268,239 244,349 242,435 0 7,859 0 7,859 0 268,239 0 0 0 6,854 |.07/25/2047
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037 09/25/2015] MBS Paydown...........ccccocuevcvcveuerces | covvnvcncenncncceccncccccncs | v 114,419 | oo 114,419 | ..o 106,660 | ............c 109,615 0 2,751 0 2,751 (VN I 114,419 0 0 0 198 |.06/25/2037
61758M AA 5[ MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 09/26/2015| MBS Paydown 202,207 202,207 209,975 206,738 0 (6,503) 0 (6,503) 0 202,207 0 0 0 7,832 | .04/26/2036
62914Q AA 5| NIIINTL TELECOM 11.37508/15/2019.........cccoceeecooc R.. | 06/26/2015 Distribution 0 (652,500) (562,050) | evevees (440,438) 0 0 0 0 (VN [ (440,438) 0 0 0 0 |.08/15/2019
62914Q AA 5| NIIINTL TELECOM 11.375 08/15/2019.......ccoccrvvurece. R.. | 06/26/2015| Exchanged 0 652,500 | oo 562,050 | ooouveeens 440,438 0 0 0 0 (VN IOV 440,438 0 0 0 0 |.08/15/2019
63860H AC 3| NSTR 2007-A AV3 SEQ FLT 03/25/2037. i 09/25/2015) MBS Paydown 317,262 317,262 296,839 303,481 0 7,366 0 7,366 0 317,262 0 0 0 716 | .03/25/2037
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037... 09/25/2015) MBS Paydown 1,428,938 428,938 1,273,541 ,315,585 0 78,725 0 78,725 0 .1,428,938 0 0 0 3,504 |.04/25/2037
643529 AC 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36 09/25/2015| MBS Paydown 57,289 57,289 38,097 33,539 0 24,017 0 24,017 0 57,289 0 0 0 1,404 1.10/25/2036
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... | ..... 09/25/2015) MBS Paydown 22916 22,916 15,239 13,437 0 9,584 0 9,584 0 22,916 0 0 0 562 |.10/25/2036
64352V PN 5| NCHET 2005-D A2C SEQ FLT 02/25/2036................ | ... 09/25/2015| MBS Paydown 901,738 901,738 865,668 885,318 0 16,364 0 16,364 0 901,738 0 0 0 2,485 | .02/25/2036
65106F AB 8| NCMT 2007-1 2A1 SEQ FLT 04/25/2037........cccccoeee. | crere 09/25/2015) MBS Paydown 228,113 228,113 209,294 215,058 0 10,079 0 10,079 0 228,113 0 0 0 504 |.04/25/2037
65535V KU 1| NAA2005-WF12A2 SEQ 4.786 03/25/2035............. | ..... 09/25/2015) MBS Paydown 68,594 68,594 63,707 67,594 0 1,187 0 1,187 0 68,594 0 0 0 2,206 |.03/25/2035
65536H BW 7| NHELI2006-FM1 2A3 SEQ SNR FLT 11/25/35 09/25/2015| MBS Paydown 229,573 229,573 | woovvrrrers 199,729 210,698 0 93,537 0 93,537 0 229,573 0 0 0 629 | .11/25/2035
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047 09/25/2015) MBS Paydown 6,883 6,883 6,860 3,660 0 (233) 0 (233) 0 6,883 0 0 0 214 | .03/25/2047
65538P AA 6| NAA2007-1 1A1A SEQ STP 3/25/2047........ccocvvvvvvces | e 09/25/2015| Pass-Through Lo: 0 12,626 12,584 0 0 0 0 0 0 0 0 0 0 0 | .03/25/2047
67087T DE 8| OAK 2002-A A3 ABS SEQ 6.03 05/15/24...........cccoce0. | e 09/15/2015) MBS Paydown 42,667 42,667 42,664 13,137 0 24,876 0 24,876 0 42,667 0 0 0 1,681 |.05/15/2024
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020........ | ..... 09/30/2015| Paydown 13,538 13,538 12,017 5297 (4) 159 0 155 0 13,538 0 0 0 468 |.09/24/2020
73316N  AA 3| POPLR 2007-A A1 SEQ SNR FLT 06/25/2047.......... | ..... 09/25/2015) MBS Paydown............cccooccecucceuccccs | covervvnnerceccceniccciccces | i 1,591,957 | ......... 1,691,957 | .......... 1,470,570 | .......... 1,519,378 0 77,440 0 77,440 0] 1,591,957 0 0 0 2,908 |.06/25/2047
73316P GK 0| POPLR 2005-5 AF6 NAS 5.331 11/25/35. 09/25/2015) MBS Paydown 562,508 562,508 562,489 562,455 0 53 0 53 0 562,508 0 0 (U IO 16,685 |.11/25/2035
73316Q AB 4| POPLR 2006-D A2 SEQ FLT 11/25/2046. 09/25/2015| MBS Paydown 76,539 76,539 71,851 73,717 0 1 0 1 0 76,539 0 0 0 173 | .11/25/2046
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/204 e 09/25/2015) MBS Paydown 235,301 235,301 216,179 222,089 0 4,368 0 4,368 0 235,301 0 0 0 588 |.08/25/2046
74924N  AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037........cccocvers | wevee 09/25/2015) MBS Paydown 214,337 214,337 | e 191,987 201,221 0 40,110 0 40,110 0 214,337 0 0 0 521 | .05/25/2037
749289 AZ  7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51. | ..... 09/16/2015| MBS Paydown................ccevercevvere | worvvresssssiirnnnnrecssss | vovvvcsiics 181,483 | coovevvreren 181,483 | oo AVRRTCTN — 178,304 0 2,687 0 2,687 (V) [— 181,483 0 0 0 7,099 |.02/16/2051
74928H AA 4| RBSCF 2010-RR3 CSCA SEQ 5467 09/16/2039..... | ..... 09/16/2015) MBS Paydown 222,879 222,879 225,003 222,977 0 (2,026) 0 (2,026) 0 222,879 0 0 0 8,090 |.09/16/2039
74930A AA 5| RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49... ..... 09/16/2015| MBS Paydown................cccverccccevec | wovvvresscssciivenneencsss | covevescin 739,391 | corevee 739,391 | oo 816,334 | ccovoveeeee 772,146 0 (34,032) 0 (34,032) (V) — 739,391 0 0 (VN [ 42,500 |.12/16/2049
74930A AG 2| RBSCF 2010-RR4 CMLB SUB SSUP CSTR 12/49... | ..... 09/16/2015) MBS Paydown 0 0 0 0 0 0 0 0 0 0 0 0 0 0 |.12/16/2049
74932H AC 4| RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE.... 09/27/2015) MBS Paydown 268,423 268,423 236,212 241,051 0 15,108 0 15,108 0 268,423 0 0 0 1,333 1.07/26/2033
74958W AC 0| RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 09/25/2015) MBS Paydown 28,422 28,422 15,064 9,853 0 989 0 989 0 28,422 0 0 0 595 |.02/25/2037
74958W AC 0| RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 09/25/2015 Pass-Through Lo: 0 5,616 2,976 0 0 0 0 0 0 5616 0 (5,616) (5,616) 0 |.02/25/2037
74958W AC 0| RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (5,616) 0 5616 5616 0 |.02/25/2037
75281A AL 3| RANGE RESOURCES 6.75 08/01/2020..........cccccoe0ee. | cecre 08/01/2015] Call 620,250 600,000 604,500 604,479 0 (625) 0 (625) 0 603,854 0 16,396 16,396 | ...ooeov 40,725 |.08/01/2020
75970 AD 8| RAMC 2007-1 AF1 SEQ 5.742 4/25/37 N 09/25/2015) MBS Paydown 2,166 2,166 2,166 1,187 0 (33) 0 (33) 0 2,166 0 0 0 85 |.04/25/2037
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36. 09/25/2015) MBS Paydown 20,709 20,709 20,628 20,472 0 (39) 0 (39) 0 20,709 0 0 0 622 |.02/25/2036
760985 GQ 8| RAMP 2002-RS1AI5 NAS 5.91* 01/25/32........ccc0eec | woune 09/25/2015) MBS Paydown 17,205 17,205 17,201 17,142 0 38 0 38 0 17,205 0 0 0 649 |.01/25/2032
760985 RN 3 |RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/33.......... | ..... 09/25/2015] MBS Paydown..........cccccocueueveseueeens | covvrvevvernevnerreseceeeses | corveersnne 193,625 | coovevvreren 193,625 | ......cov.ee 200,644 | oo 198,990 0 852 0 852 (VN [P 193,625 0 0 0 7,563 |.01/25/2033
760985 XK 2| RAMP 2003-RS6 A5 SEQ 542 7/25/33..........cooccvevccc | o 09/25/2015) MBS Paydown 44,322 44,322 44311 41,274 0 1,409 0 1,409 0 44,322 0 0 0 1,806 |.07/25/2033
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........cooceveree | e 09/25/2015) MBS Paydown 18,813 18,813 18,813 17,462 0 1,175 0 1,175 0 18,813 0 0 0 642 | .06/25/2034
76110W  XQ 4| RASC 2004-KS4 Al4 SEQ 4.26 11/25/31. N 09/25/2015) MBS Paydown 232,242 232,242 232,698 212,573 0 10,862 0 10,862 0 232,242 0 0 0 6,870 |.11/25/2031
76110W  XQ 4| RASC 2004-KS4 Al4 SEQ 4.26 11/25/31. 09/25/2015 Pass-Through Lo: 0 707 708 0 0 0 0 0 0 0 0 0 0 0 |.11/25/2031
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 09/25/2015] MBS Paydown..........cccccvcveveresrsesess | coverveerermeenerenseceeeses | covseessnnns 131,978 | oo 131,978 | coovevererene 110,532 93,242 0 2,076 0 2,076 (V) — 131,978 0 0 0 476 |.08/25/2035
761118 DV  7|RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035....... | ..... 09/25/2015 Pass-Through Lo: 0 12,134 10,162 0 0 0 0 0 0 0 0 0 0 0 |.08/25/2035
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761118 KH 0| RALI2005-QS152A SEQ 6.0 10/25/35.........ccocvvvvvenes | covne 09/25/2015) MBS Paydown 19,278 19,278 17,712 14,180 0 7 0 7 0 19,278 0 0 0 779 |.10/25/2035
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35........covvcvvvvvenes | wovne 09/25/2015 Pass-Through Lo: 0 4,034 3,706 0 0 0 0 0 0 4,034 0 (4,034) (4,034) 0 | .10/25/2035
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35 09/30/2015] Book Value Adjustment 0 0 0 0 0 0 0 0 0 (4,034) 0 4,034 4,034 0 |.10/25/2035
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cocovvvvenes | covee 09/25/2015) MBS Paydown 31,617 31,617 31,597 22,816 0 74 0 74 0 31,617 0 0 0 1,164 | .02/25/2036
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36.........ccvervrrreres | wovne 09/25/2015| Pass-Through Los: 0 9,001 8,995 0 0 0 0 0 0 0 0 0 0 0 | .02/25/2036
76111X TF 0| RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035............ | ..... 09/25/2015) MBS Paydown 25,058 25,058 24,181 24,236 0 254 0 254 0 25,058 0 0 0 416 |.03/25/2035
76112B 2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036.........ccocc0. | cccre 09/25/2015| MBS Paydown 52,733 52,733 49,767 51,708 0 1,123 0 1,123 0 52,733 0 0 0 131 |.03/25/2036
76112B HY 9| RAMP 2005-RS1 Al6 NAS 4.713 1/25/35. 09/25/2015) MBS Paydown 70,848 70,848 70,672 70,702 0 132 0 132 0 70,848 0 0 0 2,051 |.01/25/2035
78444V AB 7| SLCLT2010-B A2 ABS FLT 7/15/2042. 09/15/2015) MBS Paydown 186,014 186,014 186,014 186,014 0 0 0 0 0 186,014 0 0 0 4,620 |.07/15/2042
78445M  AB 6| SLMA 2010-A 2A ABS FLT 5/16/44.........covvvvcrevrcrs | o 09/15/2015 MBS Paydown 269,897 269,897 269,897 269,897 0 0 0 0 0 269,897 0 0 0 6,252 | .05/16/2044
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... | ..... 09/30/2015] Paydown 1515 1515 1,500 0 0 15 0 15 0 1515 0 0 0 62 |.10/18/2020
81378E AA 1| SABR2007-BR4 A2A SEQ FLT 05/25/2037.............. | ... 09/25/2015| MBS Paydown 38,976 38,976 25,039 25,003 0 (2,152) 0 (2,152) 0 38,976 0 0 0 70 | .05/25/2037
8144IN  AC 0] SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036....... | ..... 09/25/2015) MBS Paydown 834,965 834,965 840,183 839,794 0 (962) 0 (962) 0 834,965 0 0 0 35,413 |.10/25/2036
82650A AA 6| SRFC 2012-3A AABS 1.87 08/20/2029.........cccccccvccce | coene 09/20/2015) MBS Paydown 57,853 57,853 57,842 57,844 0 5 0 5 0 57,853 0 0 0 719 | .08/20/2029
82838U AA 7| SVLF2012-D A ABS 3.0 03/17/2025........ccoccrccvcciins | o 09/15/2015| MBS Paydown................ccevercsvievec | wovvvrvsscssccnnnnnrenssss | wovvvcssias LRERICTN I— 135,803 | .vovevererene ARINACTN [— 135,745 0 34 0 34 (V] [— 135,803 0 0 0 2,680 |.03/17/2025
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035 09/25/2015) MBS Paydown 75,518 75,518 41,252 19,433 0 56,559 0 56,559 0 75,518 0 0 0 2,979 | .05/25/2035
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035 09/25/2015| Pass-Through Lo: 0 4,011 2,191 0 0 0 0 0 0 0 0 0 0 0 | .05/25/2035
850228 AC 1| SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23........] ..... 09/25/2015) MBS Paydown 219,635 219,635 220,596 0 0 (300) 0 (300) 0 219,635 0 0 0 3,439 | .05/25/2023
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | cecee 09/25/2015) MBS Paydown 36,358 36,358 25,450 24,900 0 (263) 0 (263) 0 36,358 0 0 0 107 |.08/25/2035
863579 XR 4| SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35..... | ..... 09/25/2015) MBS Paydown............cccooocvcvmvcveices | covvvveecercenceecnscecceies | o 112,662 | cooovvvvee 112,662 87,031 84,768 0 22,609 0 22,609 (VN [ 112,662 0 0 0 3,834 |.09/25/2035
863587 AE 1| SAIL2006-3 A5 SEQ FLT 06/25/2036...........ccccvevevvnes | wovee 09/25/2015) MBS Paydown 216,725 216,725 | ..ccccce. 169,045 | ............. 177,370 | oo (VN IOV 123,495 | oo 0 f s 123,495 0 216,725 0 0 0 462 |.06/25/2036
86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/3 09/25/2015| MBS Paydown 15,533 15,533 14,038 14,214 0 209 0 209 0 15,533 0 0 0 356 |.08/25/2031
86359A MG 5| SASC 2003-AL1APO 4/25/31........... 09/25/2015) MBS Paydown 16,466 16,466 11,598 13,549 0 (644) 0 (644) 0 16,466 0 0 0 0 |.04/25/2031
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031..........cccceceveces | coere 09/25/2015) MBS Paydown 35,551 35,551 27,641 30,229 0 (685) 0 (685) 0 35,551 0 0 0 0 |.01/25/2031
86359B RK 9| SASC 2004-9XS 1A4D SEQ 5.415/25/34...........ee. [ wevee 09/25/2015] MBS Paydown...........ccccvceevevesesesess | covvrvevnernevnerenveceeeses | covseesinees 168,031 | cvvvevvrerene 168,031 | .vovevererene 168,504 | ..ooovvveeenr 167,412 0 690 0 690 (V) [— 168,031 0 0 0 6,292 | .05/25/2034
863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037..........ccccoce. | cocee 09/25/2015) MBS Paydown 45,247 45,247 42,758 43,701 0 (1,534) 0 (1,534) 0 45,247 0 0 0 83 |.06/25/2037
87155M  AA 9| SYMP 2007-5A A1 CLO FLT 01/15/2024...........ccoue. | e 07/15/2015| MBS Paydown 49,226 49,226 48,164 48,666 0 (2,797) 0 (2,797) 0 49,226 0 0 0 374 1.01/15/2024
871577 ZZ 8| SYNERGY 6.50 9/3/2015.................. 09/03/2015| Maturity. 0 0 0 0 0 0 0 0 0 0 0 0 0 2,191 |.09/03/2015
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/203 09/20/2015) MBS Paydown 97,500 97,500 97,419 97,431 0 10 0 10 0 97,500 0 0 0 1,834 1.02/22/2038
87407P AR 1| TAL 2014-3A AABS SNR 3.27 11/21/2039.........c...... | ... 09/20/2015) MBS Paydown 75,000 75,000 74,975 74,975 0 3 0 3 0 75,000 0 0 0 1,635 |.11/21/2039
881561 GQ 1| TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34........... | ... 09/25/2015] MBS Paydown...........ccccocuevcvcveuesces | covvnvcncenncncceccncceccnes | o 472,602 | ............ 472,602 | ............ 463,741 | oo 463,807 0 6,381 0 6,381 (VN IO 472,602 0 0 0 [ oo 16,019 |.07/25/2034
88314R AA 4| TMCL 2013-1A A ABS SEQ 3.9 09/20/2038............... R.. [ 09/20/2015] MBS Paydown...........ccceveeereverrrerens | wovvvrevevvverenneerenenenes | vovverenneens 106,250 | .oovevererene 106,250 | ..ovovevevee 105,706 | ..oovveveeenr 105,767 0 67 0 67 (V) I 106,250 0 0 0 2,762 |.09/20/2038
88314R  AC 0] TMCL 2014-1A AABS SNR 3.27 10/20/2039............ R.. | 09/20/2015| MBS Paydown 50,000 50,000 49,983 49,983 0 2 0 2 0 50,000 0 0 0 1,090 |.10/20/2039
89656F AA 4| TRL2012-1A A1 ABS 2.266 01/15/43.......ccccvvvcvcvercres | woene 09/15/2015) MBS Paydown 60,827 60,827 60,827 60,827 0 0 0 0 0 60,827 0 0 0 919 |.01/15/2043
902757 AA  1[UIRC-GSA Il LLC 2.655 04/05/2018. 09/05/2015 Sinking Fund Redemptio 55,000 55,000 55,000 55,000 0 0) 0 (0) 0 55,000 0 0 0 1,095 |.04/05/2018
90343K AN 2| US SILICA CO TL B LIBOR+300 7/22/2020. 09/30/2015] Paydown 1,523 1,523 1424 0 0 10 0 10 0 1,523 0 0 0 38 |.07/23/2020
90350J AA 3| USROF 2015-1IV APT SNR 3.7211 02/27/35........... | ... 09/27/2015] MBS Paydown..........cccccvcuevevesreeeess | covvrvevverreveerresceeeenes | covvecrsrnes 148,210 | oo 148,210 | coovevererene 148,210 0 0 0 0 0 (VN [P 148,210 0 0 0 2,792 | .02/27/2035
909319 AA 3| UNITED AIR 2013-1 A 4.30 08/15/2025...........ccooeueree | cocee 08/15/2015] Sinking Fund Redemption............ 24914 24914 24914 24914 0 0 0 0 0 24914 0 0 0 1,071 |.08/15/2025
91827A  AJ 6| VOLT 2015-NPL4 A1 SEQ SNR 3.50 02/25/55..........| ..... 09/25/2015] MBS Paydown...........ccccocuevevcveueiens | covvrvenverncncnencncceccnes | covereviens 160,181 | .oovvvvreren 160,181 | coovcvcnes 160,012 0 0 (44) 0 (44) (V) I 160,181 0 0 0 2,759 | .02/25/2055
92658T AM 0| VIDEOTRON LTD 9.125 04/15/2018 L. [ 07/16/2015] Call........oocvvvevevevevmrevcvernverennsnsennsnsens | eovvnvsnessmsssssnmsssnnnies | covveneeneens 109,643 | ..cocvvveve 108,000 | ..ooovevevee 106,307 | ..oovvvveeens 107,245 0 755 0 755 (VN [ 108,000 0 1,643 1,643 5,776 |.04/15/2018
92925C CC 4] WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46 09/25/2015) MBS Paydown 26,774 26,774 21,620 19,180 0 7,634 0 7,634 0 26,774 0 0 0 230 | .01/25/2046
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.... 09/25/2015| MBS Paydown 10,148 10,148 7,944 4,676 0 207 0 207 0 10,148 0 0 0 55 |.07/25/2036
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 09/25/2015 Pass-Through Lo: 0 6,161 4,823 0 0 0 0 0 0 0 0 0 0 0 |.07/25/2036
94983G  AA 6| WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........| ... 09/25/2015] MBS Paydown 93,760 93,760 93,683 76,468 0 2,017 0 2,017 0 93,760 0 0 0 1,690 |.03/25/2036
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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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
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain| Realized Gain Dividends Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ | Impairment B/A.C.V. Changein | Carrying Value at| ~ (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJAC.V. Disposal Date Disposal Disposal on Disposal During Year Date
94983G  AA 6| WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36........| ..... 09/25/2015| Pass-Through Los: 0 38 38 0 0 0 0 0 0 0 0 0 0 0 | .03/25/2036
96032U AA 1| WESTR 2012-3A A ABS 2.50 03/20/25........ B P 09/20/2015] MBS Paydown...........ccccocuevevcveueiens | covvrvcveenncvceercvceeccnes | coveverinns 111,600 | coovevvvere 111,600 | cooveveverens 111,600 | vovvvcceres 111,600 0 0 0 0 (V) I 111,600 0 0 0 1,858 |.03/20/2025
96033B  AA 2| WESTR 2015-1A A ABS SNR 2.75 05/20/2027 09/20/2015) MBS Paydown 359,266 359,266 359,144 0 0 (2,320) 0 (2,320) 0 359,266 0 0 0 4,244 | .05/20/2027
97358F AB 6| WINDSOR FINANCING TL B L+500 12/5/2017. 09/30/2015] Paydown 44,837 44,837 44,388 44,552 0 285 0 285 0 44,837 0 0 0 1,513 | .12/05/2017
G0620B AB 4| ATLSS 2014-1 A ABS SNR 4.875 12/15/2039........... | .... 09/15/2015| MBS Paydown 47,100 47,100 47,100 0 0 0 0 0 0 47,100 0 0 (1] [R— 79,351 | .12/15/2039
G3163H AC 6| C&JENERGY TL B1 LIBOR + 550 03/19/2020......... E...| 09/30/2015| Paydown 13,125 13,125 11,353 0 0 137 0 137 0 13,125 0 0 0 410 |.03/19/2020
G3600K AB 2| FLOATEL INTL TL B LIBOR+500 06/13/2020............ | ... | 09/30/2015] Paydown 4,156 4,156 3,234 0 0 922 0 922 0 4,156 0 0 0 167 |.06/13/2020
Q3930A AC 2| FMGTL LIBOR + 275 6/30/2019 F... | 09/30/2015] Paydown 0 85 0 85 0 9,095 0 0 0 189 |.06/30/2019
3899999. Total Bonds - Industrial and Miscellaneous 4,110 ..3,021,119 0 ..3,025,230 0 51,360,991 0 52,816 52,816 ..1,314,421 XXX
8399997. Total Bonds - Part 4 4,110 2,960,971 0 2,965,081 0f....96,964649 0 88,946 88,946 | ......2,769,468 XXX
8399999, Total BONGS...oooooos e | ! 97,053,594 | ......101,127,973 | .......96,242.406 | .......89,273,375 4110 f e, 2,960,971 0 2,965,081 0]....96,964,649 0 88,946 88,946 | ......2,769,468 XXX
Preferred Stocks - Industrial and Miscellaneous
842400 75 6| SOUTHERN CAL ED 5.349 | ..... | 091 6/2015| Call ........36,563.000 0.00 3611236 | ......... 3722479 | ..........(111,243) 0 0 0 3,611,236 0 45,064 45064 | ...........129,627 XXX P2UFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneous. XXX [....3611236 | ......... 3722479 | ..........(111,243) 0 0 0. 3,611,236 0 45,064 45,064 | ..........129.627 XXX XXX
8999997, Total Preferred Stocks - Part 4 XXX 3,722,479 .(111,243) 0 0 0 3,611,236 0 45,064 45,064 129,627 XXX XXX
8999999. Total Preferred Stocks XXX 722,479 .(111,243) 0 0 ..3,611,236 0 45,064 45,064 129,627 XXX XXX
Common Stocks - Industrial and Miscellaneous
039380 30 8| ARCH COALINC........coovvormrvmrrercrnrcrnrerenceescsescsssesessseses | o 08/04/2015] Stock Split 1.0 for 10.0...........coceees | woven 670,500.000 [ ...ooovvvvvvvevivnnenenn 0 XXX 0f e 1,193,490 0 0 0 0 0 0 0 0 0 XXX
23204G 10 0| CUSTOMERS BANCORP INC........ccooouveumemrrmmrcrrseriaens | crene 07/01/2015) SANDLER & O'NEIL PARTNERS | ........10,000.000 | ............ 272,867 XXX | 140,000 | .........1,749,716 (54,600) 0 (54,600) (VN IOV 140,000 | .oovovvvereverrrerennd (U [ 132,867 | ..oooveveeens 132,867 | coovvverccrrrrcnecencd 0 XXX
23204G 10 0| CUSTOMERS BANCORP INC........ccooovovmvivivcviicicsiacss | e 07/06/2015) SANDLER & O'NEIL PARTNERS | .......... 6,834.000 | .....ccccee.e 184,414 XXX s 95,676 | .......... 1,195,756 (37,314) 0 (37,314) 0 95,676 0 88,737 88,737 0 XXX
23204G 10 0| CUSTOMERS BANCORP INC.......ccoooovuvcuesevcrcrcicniaens | o 07/09/2015] SANDLER & O'NEIL PARTNERS 2,232.000 59,884 XXX 390,537 (12,187) 0 (12,187) 0 31,248 0 28,636 28,636 0 XXX
278642 10 3| EBAYINC 07/20/2015) STRATEGAS RESEARCH.. 648,517 XXX ,290,760 .(161,59) | .... 0 ....(161,596) | ... .0 475,240 .0 .173,276 173,276 .0 XXX
278642 10 3| EBAY INC....ovvvevcrrrrrcervrrncrenennnenecesesssenesesssesssssesesenssenes | o 07/20/2015] Spin Off 70450Y103 0.000 2,083,914 XXX 2,083,914 0 0 0 0 0 2,083,914 0 0 0 0 XXX
371866 ZA 5| INTERCLOUD (GENESIS) WTS $5.00 9/30/2015..... | ..... 09/17/2015] EXPIration...............ccoeveweeeverseerenenens 000000256,216.000 | cooovvvvvvvriiiiiiniinnn 0 XXX 99,983 562 99,421 0 99,421 0 99,983 0 (99,983) (99,983) 0 XXX A
633707 10 4| NATIONAL BANK HOLDINGS CORP CL A......ccovvvves | woene 08/11/2015] Cash Tender..............rererererens 1000i39,724.000 | ..ooeeneeeen. 854,066 XXX | 794,480 | 771,043 23437 0 23437 (V] — 794,480 0 59,586 59,586 3972 XXX [
636220 30 3| NATIONAL GENERAL HOLDING CORP..........cccovuues | couee 07/01/2015) FRIEDMAN BILLINGS RAMSEY. | .......... 9,000.000 | ..ooovvvvv 188,159 XXX [ 94,500 | ... 3,363,033 (72,990) 0 (72,990) 0 94,500 0 93,659 93,659 360 XXX (U
636220 30 3| NATIONAL GENERAL HOLDING CORP..........cccvvvers | woeee 07/06/2015) FRIEDMAN BILLINGS RAMSEY. | ......... 5,682.000 | ..oovovvvrens 119,182 XXX | 59,661 | ... 2,123,195 (46,081) 0 (46,081) 0 59,661 0 59,521 59,521 2,081 XXX (U
693475 10 5| PNC FINANCIAL SERVICES GROUP.. 09/15/2015] SANDLER & O'NEIL PARTNERS 3,680,956 XXX ..3,649,200 | ........ (1,485,272) | ..ovvvvvevevererinerenend (U 0 f (1,485,272) | ..covvvvvvvvrrrrrrrennnn0 [ 2,163,928 | .coovvovcreriecien: (U [N 1,517,028 | ......... 1,517,028 | ............ 60,000 XXX L.
694171 10 9| PACIFIC DATAVISION INC........... e 07/16/2015] EXChanged............cc.ceevwveveverevevenens 8,000,000 XXX 14,000,000 (6,000,000) 0 0 (6,000,000) 0 8,000,000 0 0 0 0 XXX U..
70450Y 10 3| PAYPALHOLDINGS INC........covoivimicicicncicsciiscscsiiiicns | e 07/20/2015) STRATEGAS RESEARCH........... +023,000.000 | ............ 932,076 XXX 653,924 0 0 0 0 0 0 653,924 0 278,152 278,152 0 XXX L.
717081 10 3| PFIZERINC...ooooiiiiiccecsisssccsscsessssssssesesssesesescsesesiie | o 09/15/2015) STRATEGAS RESEARCH........... .......80,000.000 | .......... 1,989,389 XXX | 1,032,404 | ... 1,869,000 (836,596) 0 0 (836,596) (V) IO 1,032,404 0 956,985 956,985 | ........... 48,792 XXX L.
717081 10 3| PFIZER INC....oevevcsssesessssssssssssssssssssesssssesssssesesssise | coene 09/24/2015] ISI GROUP.......coovevevvvevevmrenerinnennns +0...80,000.000 | .......... 1,962,996 XXX | 1,024,643 | .........1,869,000 (844,357) 0 0 (844,357) 0] .......1,024,643 0 938,353 938,353 38,847 XXX L.
717081 10 3| PFIZERINC...cooooioiiiicccccscscccscssscssscssccscsscssssccscsssin | e 09/25/2015] ISI GROUP..........coovvvvvervivvirivinninnns +02..20,000.000 | ........... 654,288 XXX 339,135 623,000 (283,865) 0 0 (283,865) 0 339,135 0 315,153 315,153 263,481 XXX L.
717081 10 3| PFIZERINC....ioeicesscecssssssesssssssssssssesssssesssssesesssine | o 09/29/2015] STRATEGAS RESEARCH.. XXX 332,318 623,000 (290,682) 0 0 (290,682) 0 332,318 0 291,475 291,475 0 XXX L.
717081 10 3| PFIZERINC...cooooiiiccicsccsscscssscsccsssccccssccsciiiii | e 09/30/2015) STRATEGAS RESEARCH.. XXX 327,917 623,000 (295,083) 0 0 (295,083) 0 327917 0 298,461 298,461 0 XXX L.
G5960L 10 3| MEDTRONIC PLC R.. | 09/15/2015| STRATEGAS RESEARCH.. XXX 475535 | ......... 1,083,000 (607,466) 0 0 (607,466) (VN IO 475,535 0 572,628 572,628 | ...ccoocce 14,850 XXX L.
001747 AE 4| AMMC CLO 2012-11A SUB 0 10/30/23.......cccccoeesereces | wvene 08/31/2015| Book Value Adjustment XXX 0 23,318 0 0 0 0 0 23,318 0 0 0 0 XXX (U
001748 AD 4 |AMMC 2014-14A SUB 0 07/27/26............cocovvevvvrvererens | o 07/31/2015] Book Value Adjustment XXX 0 82,460 0 0 0 0 0 82,460 0 0 0 0 XXX (U
001750 AB 4| AMMC CLO 2011-9A 01-15-22........ccovvvvvvvcrerrncnnnrnncnns | wovne 08/31/2015] Book Value Adjustment XXX 0 74,493 0 0 0 0 0 74,493 0 0 0 0 XXX (U
001752 AE 4 [AMMC CLO 2012-10A SUB 04/11/22... 08/31/2015] Book Value Adjustment XXX 0 65,225 0 0 0 0 0 65,225 0 0 0 0 XXX
00176B  AF 0| AMMC CLO 2013-13A SUB 0 01/24/26 07/31/2015] Book Value Adjustment XXX 0 142,199 0 0 0 0 0 142,199 0 0 0 0 XXX
00176E AE 7| AMMC CLO 2013-12A SUB 0 05/10/25.... 06/30/2015| Book Value Adjustment... XXX 0 107,112 0 0 0 0 0 107,112 0 0 0 0 XXX
00175N__AC 2] AMMC CLO 2014-15A SUB 0 12/09/26.............c00o00c.. | ..... 09/30/2015] Book Value Adjustment XXX 0 94,906 0 0 0 0 0 94,906 0 0 0 0 XXX U
9099999. Total Common Stocks - Industrial and Miscellaneou XXX ........18,224506 | .......37,007,005 | ......(10,905,230) 0 0]....(10,905,230) 0]....18814.219 0 ..5704534 | ......5704534 | ......432383 XXX XXX
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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
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain| Realized Gain Dividends Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ | Impairment B/A.C.V. Changein | Carrying Value at| ~ (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal on Disposal During Year Date a
9799997 Total Common Stocks - Part 4. XXX ... 18,224 506 | .......37,007,005 | ......(10,905,230) 0 0].....(10,905,.230) 0]....18814219 0 5704534 | ... 5704534 | ...........432,383 XXX XXX
9799999. Total Common Stocks XXX 18,224,506 ....(10,905,230) -......(10,905,230) 0]....18814219 0 ..5704534 | ......5704534 | ........432,383 XXX XXX
9899999. Total Preferred and Common Stocks XXX 1,835,742 (11,016.473) 11,016,473) 0 22425455 0 5,749,598 5,749,598 562,010 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks 125,228,647 XXX 118,078,148 | ...... 130,002,859 (11,012,362) (8.051,391)| .. 0]...119,390,103 | .. I 5838544 | ......... 5838544 | ....... 3,331,479 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....10.
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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
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for [ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier]  (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income CarryingValue | e | FairValue | (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
Forwards - Hedging Effective
1.3437 CAD /1 USD Canadian Dollar Exposure I N/A. I Currency I Fifth Third Bank.... QFROUN1UWUYUODVIWD51] .09/30/2015 .12/31/2015| 0 0 0 492,219 0 0 0 1.00...
1219999. Total-Forwards-Hedging Effective. 0 0 0 492,219 |XX 0 0 0 XXX XXX
1269999. Total-Forwards 0 0 0 492,219 XXX .....492.219 0. 492,219 0 0 XXX XXX
1399999. Total-Hedging Effective 0 0 0 492219 |XXX] ......492,219 0 ... 492,219 0 0 XXX XXX
1449999. TOTAL 0 0 0 492,219 XXX ......492,219 | oo 0]... 492,219 0 0 250,000 | XXX XXX
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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 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in Change in
Variation Margin Variation
Gain (Loss) Cumulative | Margin Gain Hedge
Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) Effectiveness at
Ticker | Numberof | Notional Description of ltem(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Date Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential | Inception and at| Value of One
Symbol | Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure Year-end (b) (1) Point

Short Futures
Hedging Other

...160,000 | 5,000 Bushels of Com............. Commodity Price in Insurance Product... .12/16/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. | .07/31/2015 (3,200) (3,200) 0 0 0 (3,200) (| — 40,000 | .ovoerererrrreriennnd {1 I 5,000

...145,000 | 5,000 Bushels of Com... . | Commodity Price in Insurance Product... .12/16/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. | .08/03/2015 ....(13,050) 0 0 0 0 36,250 0 5,000

..... 20,000 | 5,000 Bushels of Cor Commodity Price in Insurance Product... .12/16/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. | .08/19/2015 (1,200) 0 0 0 0 5,000 0 5,000

..... 45,000 | 5,000 Bushels of Com... . | Commodity Price in Insurance Product... .12/16/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. | .09/15/2015 2,025 0 0 0 0 ...11,250
),/ 11].....5,000 |5,000 Bushels of Soybeans..... | Commodity Price in Insurance Product... .11/17/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. | .07/17/2015{ ............10.0775 5,788 0 0 0 0 2,600
), C/ O 3] 15,000 | 5,000 Bushels of Soybeans..... | Commodity Price in Insurance Product... .11/17/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. | .07/20/2015 | .............9.9775 0 0 0 [ .eee15,863 | oo 0 .r.7,800
57, C S I 3. 15,000 | 5,000 Bushels of Soybeans..... | Commodity Price in Insurance Product... .11/17/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. | .07/21/2015| ............10.0300 0 0 0 [ 016,650 | oovoiiiiinn 0 .o 7,800
5. G/ 6 ... 30,000 |5,000 Bushels of Soybeans..... | Commodity Price in Insurance Product... .11/17/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. |.07/23/2015 | ..............9.8200 8.9200 .....27,000 0 0 0 27,000 | [V I 15,600
57, G/ 5. 25,000 {5,000 Bushels of Soybeans..... | Commodity Price in Insurance Product... .11/17/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. |.07/29/2015 | ..............9.4575 8.9200 ... 13,438 0 0 0 13438 | [V I 13,000
), C XU IR B [P 15,000 | 5,000 Bushels of Soybeans..... | Commodity Price in Insurance Product... .11/17/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. | .07/30/2015 9.4725 0 0 0 8,288 0 ....7,800
SX4. .6 | .. 30,000 {5,000 Bushels of Soybean: Commodity Price in Insurance Product... .11/17/2015 | Chicago Mercantile Exchange.. SNZ20JLFK8MNNCLQOF39. | .08/03/2015 .9.4125 0 0 0 .0 ..15,600
13429999. Total-Short Futures-Hedging Other. 0 0 0 0 162,700
1389999. Total-Short Futures 0 0 0 0 ....162,700
1409999. Total-Hedging Other. 0 0 0 0 ....162,700
1449999. TOTAL 0 0 0 0 ....162,700 XXX XXX

Code

Description of Hedged Risk(s)

Commodity
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Statement for September 30, 2015 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 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded I XXX | XXX | XXX 103,825 (17.450) 103,825 103,825 (17,450) 103,825 162,700 162,700
NAIC 6 Designation
Fifth Third Bank QFROUNTUWUYUODVIWDSI........ | Y. | N 0 492,219 0 492,219 492,219 0 492,219 250,000 250,000
0799999. Total NAIC 6 Designation. 0 492.219 0 492,219 492219 0 492.219 250,000 250,000
0999999. Gross Totals 0 596,044 (17.450) 596,044 596,044 (17.450) 596,044 412,700 412,700
1. Offset per SSAP No. 64 17,450 (17,450)
2. Net after right of offset per SSAP No. 64 578,594 0




Statement for September 30, 2015 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, 2015 of the GREAT AMER'CAN |NSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End De

pository Balances
4

1 2 3 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
The Bank of New York Mellon...........cc.ccocvvevereieerernnnes New York, New York 0.010 24 0 155,399 30,666 1,057,823 | XXX
Bank of America Miami, Florida 0.000 0 0 815,015 678,635 365,254 | XXX
BB&T. Crestview Hills, Kentucky. 0.000 0 0 1,999,910 1,999,910 1,999,910 | XXX
The Bank of Guam Hagatna, Guam 0.250 0 96 50,753 50,753 50,753 | XXX

Certificate of Deposit .25% 12/28/15 0.000 0 0 0 0 0 | XXX
The Centreville National Bank. Stevensville, Maryland 0.000 0 0 106,040 69,674 56,075 | XXX
Cheviot Savings Bank..............ccc.eneeerereneenreeseenncnenenns - Cincinnati, Ohio 0.550 0 0 5,000,075 5,002,412 5,004,749 | XXX
Fifth Third Bank Cincinnati, Ohio. 0.050 0 73 450,180 450,180 450,180 | XXX

Certificate of Deposit .05% 6-4-16. 0.000 0 0 0 0 0| XXX
Huntington National Bank..............ccceccovevererueesererenrenenr. Columbus, Ohio 0.000 0 0 4,999,523 4,999,523 4,999,523 | XXX
JP Morgan Chase. Indianapolis, Indiana 0.050 6 0 75,013 75,015 75,017 | XXX
Keybank. Albany, New York ....0.000 0 0 4,999,936 4,999,936 4,999,936 | XXX
Laconia Savings Bank Whitefield, New Hampshire 0.000 0 0 415,162 572,697 825,396 | XXX
LaSalle Bank N.A Chicago, lllinois. ....0.000 0 0 723,890 745,929 766,893 | XXX
The Northern Trust Company / O'Hare...............cco......... . Schaumburg, lllinoi 0.000 0 0 197,394 2,406,543 752,851 | XXX
PNC Bank Pittsburgh, Pennsylvania ...0.000 0 0 (28,423,671) | vvvoee (47,922,920) | ...........(37,144,260) | XXX
Northrim Bank Anchorage, Alaska 0.200 0 69 36,726 36,726 36,726 | XXX

Certificate of Deposit .20% 10-23-15 ...0.000 0 0 0 0 0| XXX
Oversea-Chinese Banking Corporation, Singapore 0.000 0 (] I 12,943,536 ....12,452,631 ....11,498,503 [ XXX
Royal Bank of Canada Toronto, Canada 0.500 10,033 (1 16,915,883 ....16,003,212 ...9,213,155 | XXX
RBC Dexia Investor Services Trust Toronto, Canada 0.000 0 0 22,557,142 22,557,142 23,008,142 | XXX
Wells Fargo Bank Los Angeles, California 0.000 0 0 8,031,295 1,365,499 2,868,542 | XXX
0199999. Total Open Depositorie: XXX XXX 10,062 238 52,049,200 26,574,162 30,885,167 | XXX
0399999. Total Cash on Deposit. XXX XXX 10,062 238 52,049,200 26,574,162 30,885,167 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 960 960 0 | XXX
0599999. Total Cash XXX XXX 10,062 238 52,050,160 26,575,122 30,885,167 | XXX

QE12
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Statement for September 30, 2015 of the GREAT AMERICAN INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Sweep A
PNC Repurchase Agreement | | 10093012015 | oo 0.010 |......10/01/2015 42,413,568 2,348
8499999. Total - Sweep Accounts. 42,413,568 2,348
8699999. Total - Cash Equivalent 42,413,568 2,348




Supplement for September 30, 2015 of the G REAT AM E Rl CAN | N S U RAN C E CO M PANY

* 1 6 6 9120154550010 3 =*

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccccocoeeereennne. AL [ (01 O [0 [ O 0 | eveeeeeereeeeieeen e 0 e [0 0
2. Alaska.......coooeeeieeeeeeiee e AK [0 e [0 [ (O USROS N FUUURSUUSRRRUUUON O I EOUUUURRRSURURRRRINt N DUTURRURRRRO [0 0
3. ANZONA.....cceeeeeee el AZ | 0 {1 0 [0 0 [0 e, [0 TR 0
4. Arkansas.........ocoeveeeeiee AR |0 e {1 R 0 [0 0 0 e [0 0
5. California S | (1 R 0 [0 eieiieieienn0 0 e, [0 TR 0
6. Colorado........ccoeevrriveinireeeeCO |0 | {1 (01 UUUSUUSUURURTORO B UUTUROROUSPURRSROR 0 I IUUUURIROTORIRRRURRR | N DUUOUIRRTRRRRRRN [0 0
7. Connecticut.........ccoeevrreeerse.CT [ i 10,138 | 1,267 |, (01 UUSURUSUURURTORO B URTOROROPSRURRRDY: X ¥ A IUSUURIRRORORIRRRURRN | N DUUSUIRTRRRRN [0 437
8. Delaware........cccccccovvrrirernnns w0 0 e 0 [0 0 0 e [0 TR 0
9.  District of Columbia S {1 0 [0 0 0 e [0 0
10.  Florida......cccocevereveereieinnns 0 e [0 [ [0 SRR B DSOS 0 [evveeeeeerieeeeen0 |, [0 0
11, Georgia.....ccovwvvererreeniennes 0 [0 (0 SRR | B PSSO [0 SRR | B IR [0 0
12.  Hawaii
13.  Idaho...
14.
15.
16.
17.  Kansas
18, Kentucky......oovvrevenneencd KY |0 [ [0 (0 RN | B PSSR 0 [0 |, [0 0
19, Louisiana........cocoecviveeeeeeed LA | 0 [ {1 0 [0 e {0 TR I SRR [0 0
20. Main€....ccooeverererercrins w0 | [0 [ O 0 |0 e 0 [eoveeeererieeene0 |, [0 0
21. Maryland.......cccocoevvvirennnnee 0 [ {1 (0 RPN I TR 0 [0 | [0 0
22.  Massachusetts 0 [ {1 (0 RO I TR 0 [0 | [0 0
23, Michigan.......cccovevverriiinen. w0 | [0 [ O 0 |0 e 0 [eovrveeeieerieeene0 |, [0 0
24, Minnesota..........cccvervririines 0 [ {1 (0 RPN I TR 0 [0 | [0 0
25, MiSSISSIPPI...cvevirrrrrrrrieiinns 0 [ {1 (0 TSRO I TR {0 TR B ISOOUR TR [0 0
26, MiSSOUri....coivverririeirireiine 0 [ {1 R (0 RTINSO 0 [0 | [0 R 0
27.
28.
29.
30. New Hampshire
31, New Jersey.
32.  New Mexico,
33.
34.
35.
36.
37.
38.
39.
40.
41,
42.
43,
44,
45,
46.
A7, Virginia....ceeeeeeeceenecneee VA 0 [ [0 [ 0 |0 0 L0 |0 [ 0
48.  Washington.........ccocoveeeeec e WA [ il | (VI 0 {0 e e L0 | 0
49, West Virginia.........coovveeeet WV | o0 [ [0 [ [0 USRNSSR 0 I IUURTUPPRITORRRROON B IRSURTORROTORORRON | N ORISR 0
50.  WisconSin........coeerevrvenreece WH 0 e [0 0 |0 e L0 |0 [ 0
510 Wyoming......ocoevnercreenee WY |0 (VI 0 {0 e 0 L0 | 0
52.  American Samoa................ AS | covvvieiiieienen0 [ {1 TR 0 [0 0 0 0 | 0
53, GuAM....ccoevreerrreeeerieereGU 0 [ {1 0 [rovererrereriereeend0 0 0 0 |, 0
54.  Puerto RiCO........ccovverrrrrnnn S {1 R 0 [rovererereinrieieeend0 0 [0 0 |, 0
55.  US Virgin Islands................... w0 e (VI 0 {0 e 0 L0 | 0
56.  Northern Mariana Islands w0 0 0 |0 0 0 L0
57.  Canada.........cccoorverrirernnes
58.  Aggregate Other Alien.
59.  TotalS......ccovevvrvieririieiiieians
........................ (01 OO || SO || JRUSSUUSUURURRRRI N DRSO
........................ (01 OO || SO || JRUSUUUSURRTRURRI N DUUSURURRRRRRRRON
........................ (01 RN || JEUSOUTRON || JRUSSUUSURUSURRI N DRSO
58998. Summary of remaining write-ins for
Line 58 from overflow page...... | ........................ [0 (01 [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............ | ........................ (O [V [ [ I [ I [ [ 0

SUPA1




Supplement for September 30, 2015 of the G REAT AM E Rl CAN | N S U RAN C E CO M PANY

* 1 6 6 9120154550000 3 =*

Designate the type of health care SUPPLEMENT "A" To SCHEDULE T
providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES
Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccccocoeeereennne. AL [ (01 O [0 [ O 0 | eveeeeeereeeeieeen e 0 e [0 0
2. Alaska.....connreeen AK |0 [0 [ (O USROS N FUUURSUUSRRRUUUON O I EOUUUURRRSURURRRRINt N DUTURRURRRRO [0 0
3. ANZONA.....cceeeeeee el AZ | 0 {1 0 [0 0 [0 e, [0 TR 0
4. Arkansas.........ocoeveeeeiee AR |0 e {1 R 0 [0 0 0 e [0 0
5. California S | (1 R 0 [0 eieiieieienn0 0 e, [0 TR 0
6. Colorado........ccoerierrrrirnnnnd S {1 (01 UUUSUUSUURURTORO B UUTUROROUSPURRSROR 0 I IUUUURIROTORIRRRURRR | N DUUOUIRRTRRRRRRN [0 0
7. Connecticut.........ccoecvrreeeeee.CT [0 | {1 (01 UOSURUSUURURTORO B URTUUOROPSUIRRSROOR 0 I IUSUURIROTORIRRRURRN | N DUUSUIRROTRRRRN [0 0
8. Delaware........cccccccovvrrirernnns S | {1 R 0 [0 0 0 e [0 TR 0
9. District of Columbia............DC | coveverieriiieeen0 e {1 0 [0 0 0 e [0 0
10.  Florida......cccoooeeevveiiicins
11, Georgia.....ccovwvvererreeniennes
12.  Hawaii
13.  Idaho...
14.
15.
16.
17.
18.  Kentucky
19.  Louisiana
20. Maine....cocovrererrerrierieine
21. Maryland.......cccocoevvvirennnnee
22.  Massachusetts
23, Michigan........cccoeovrieirinernins
24, Minnesota..........cccvervririines
25, MiSSISSIPPI...cvevirrrrrrrrieiinns
26, MiSSOUri....coivverririeirireiine
27.
28.
29.
30. New Hampshire
31, New Jersey....ccovevvieennnnn.
32, New Mexico........ccouuvrrireunnne
33.
34.
35.
36.
37.
38.
39.
40.
41,
42.
43,
44,
45,
46.
A7, Virginia....ceeeeeeeceenecneee VA 0 [ [0 [ 0 |0 0 L0 |0 [ 0
48.  Washington.........ccocoveeeeec e WA [ il | (VI 0 {0 e e L0 | 0
49, West Virginia.........coovveeeet WV | o0 [ [0 [ [0 USRNSSR 0 I IUURTUPPRITORRRROON B IRSURTORROTORORRON | N ORISR 0
50.  WisconSin........coeerevrvenreece WH 0 e [0 0 |0 e L0 |0 [ 0
510 Wyoming......ocoevnercreenee WY |0 (VI 0 {0 e 0 L0 | 0
52.  American Samoa................ AS | covvvieiiieienen0 [ {1 TR 0 [0 0 0 0 | 0
53, GuAM....ccoevreerrreeeerieereGU 0 [ {1 0 [rovererrereriereeend0 0 0 0 |, 0
54.  Puerto RiCO........ccovverrrrrnnn S {1 R 0 [rovererereinrieieeend0 0 [0 0 |, 0
55.  US Virgin Islands................... w0 e (VI 0 {0 e 0 L0 | 0
56.  Northern Mariana Islands....MP | .........cccccccceeeel0 | oo, {1 R 0 [0 i 0 0 | 0
57.  Canada.........cccoorverrirernnes
58.  Aggregate Other Alien.
59.  TotalS......ccovevvrvieririieiiieians
........................ (01 OO || SO || JRUSSUUSUURURRRRI N DRSO
........................ (01 OO || SO || JRUSUUUSURRTRURRI N DUUSURURRRRRRRRON
........................ (01 RN || JEUSOUTRON || JRUSSUUSURUSURRI N DRSO
58998. Summary of remaining write-ins for
Line 58 from overflow page...... | ........................ [0 (01 [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............ | ........................ (O [V [ [ I [ I [ [ 0

SUPA2




Supplement for September 30, 2015 of the G REAT AM E Rl CAN | N S U RAN C E CO M PANY

* 1 6 6 9120154550010 3 =*

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccocoeeerveeeeceee AL o000 966 | 172 0 |0 e 17 0 [ [0 TR 17
2. Alaska.......cooeeeeeenieeeen nd AK 0 0 0 0 |0 0 | [0 T 0
3. ANZONa.....eceeeeeeee el AZ | 002,202 | 246 [0 0 |28 0 | [0 R 24
4. Arkansas........ooceeveeeeee e AR o0 0 0 |0 L0 0 [ [0 0
5. California........ccccoeveveieeieee e CA | el 1731 00856 [0 0 |l 183 [0 | [0 183
6.  Colorado........cccoevrreeiireeelCO [0 0 [0 0 |0 0 | [0 0
7. Connecticut.........ccoevrreeeeeceeCT [ i, 731 |34 [0 0 | 118 0 | [0 118
8. Delaware........cccccccovvrrirernnns w0 0 0 |0 0 0 [ [0 TR 0
9.  District of Columbia w0 0 0 |0 0 0 [0 0
10, Florida......cccooevevveveeereeeceed FL | 2,158 [ iece809 |0 e [ 78 e [ [0 78
11, Georgia.....cccovvueerrrirrrrrnnns B4 | 80T |0 0 039 0 [0
12.  Hawaii
13.  Idaho...
14.
15, Indiana........cocoeveeveeveeereeeene N |0 0 0 0 0 |0 0 |
16. w0 |0 0 0 0 0 |0
17. Kansas..........cccoceeevevevevnnne. A48 | o307 |0 0 036 0 [ [0 I 36
18, Kentucky......ooovveeveevevneenced KY | 217 |9 [0 0 [T [0 [ [0 1
19.  Louisiana.........ccccecvieverernenns o0 [0 |0 0 0 0 [0 0
20. Maine....cocovrererrerrierieine o0 0 |0 [0 0 0 [0 0
21. Maryland.......cccocoevvvirennnnee 087 [ 138 |0 [0 et 13 0 [ [ 13
22. Massachusetts..................... 035 |25 |0 [0 25 0 [ [ 25
23, Michigan........cccoeovrieirinernins B37 |89 |0 [0 |88 0 [ [ 48
24, Minnesota........ocoeeveveecnee MN | o 774 | 144 0 |0 el 14 0 [0 O 14
25, MiSSISSIPPI...cvevirrrrrrrrieiinns o0 0 |0 0 0 0 [0 0
26, MiSSOUri....coivverririeirireiine 0 0 |0 [0 0 0 [0 R 0
27.
28.
29.
30.  New Hampshire........cccocee.c. NH | o0 |0 0 |0 L0 |0 [ [0 0
31, New Jersey....ccovevvieennnnn. 0375 [T 0 [0 7 0 e [0 O 17
32, New Mexico........ccouuvrrireunnne 0 0 |0 [0 0 0 [0 R 0
33.
34.
35.
36.
37.
38.
39.
40.
41,
42.
43,
44,
45,
46.
A7, Virginia.....ooooeeeeneeeeneien e VA 00289 [ 36 | 0 |0 v 0 |0 [ 4
48.  Washington........cccooveveee e WA | 105,259 | i L1 0 [0 e 73 0 [0 |, 73
49, West Virginia.........coovveeeet WV | o0 [ [0 [ [0 USRNSSR 0 I IUURTUPPRITORRRROON B IRSURTORROTORORRON | N ORISR 0
50.  WisconSin........coeerevrvenreece WH 0 e [0 0 |0 e L0 |0 [ 0
510 Wyoming......ocoevnercreenee WY |0 (VI 0 {0 e 0 L0 | 0
52.  American Samoa................ AS | covvvieiiieienen0 [ {1 TR 0 [0 0 0 0 | 0
53, GuAM....ccoevreerrreeeerieereGU 0 [ {1 0 [rovererrereriereeend0 0 0 0 |, 0
54.  Puerto RiCO........ccovverrrrrnnn S {1 R 0 [rovererereinrieieeend0 0 [0 0 |, 0
55.  US Virgin Islands................... w0 e (VI 0 {0 e 0 L0 | 0
56.  Northern Mariana Islands w0 0 0 |0 0 0 L0
57.  Canada.........cccoorverrirernnes
58.  Aggregate Other Alien.
59.  TotalS......ccovevvrvieririieiiieians
........................ (01 OO || SO || JRUSSUUSUURURRRRI N DRSO
........................ (01 OO || SO || JRUSUUUSURRTRURRI N DUUSURURRRRRRRRON
........................ (01 RN || JEUSOUTRON || JRUSSUUSURUSURRI N DRSO
58998. Summary of remaining write-ins for
Line 58 from overflow page...... | ........................ [0 (01 [0 [0 [0 [0 [0 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............ | ........................ [ I [V [ [ I [ I [ [ 0

SUPA3




Supplement for September 30, 2015 of the G REAT AM E Rl CAN | N S U RAN C E CO M PANY

Designate the type of health care
providers reported on this page.

Other Health Care Facilities

0
SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccocoeoeviveeieeen AL | o 0 [0 | 0 [0 eieeieieien0 0 0 |
2. Alaska......coooeeeeenieeeennnd AK L0 0 e 0 [0 0 [0 0 e,
3. ANZONA....ceeeeee el AZ | 0 0 [ 0 [0 0 [0 0 |,
4. Arkansas.........oocoeveeeieee AR |0 0 0 [0 0 [0 0 |
5. California........ccccoeveveieeeeee e CA  iieiieieieeend0 i e, 0 [rovererereirrieieeend0 0 [0 0 |,
6. Colorado........ccoeevrreieirieeeee.CO [0 | cciiiieeen0 e, 0 [rorvererereirieieeendd 0 [0 0 |,
7. Connecticut.........ccoecvrreeeree.CT [0 e e 0 [rovvererereirrieieeend0 0 [0 0 |
8.  Delaware........cccccocoveeveeeee DE | 0 a0 e, 0 [0 i [0 0 |
9.  District of Columbia...........DC | oveverieriiieeen0 e e 0 [0 0 [0 0 |
10.  Florida.......ccooeeevvvevireceeen FL |0 [0 | 0 [rorvererereirieienendd 0 [0 0 |
11, Georgia.....oovevnereerreneeee GA | 0 0 e 0 [rorvererererreienendd 0 L0 0 |
12.  Hawaii
13.  Idaho...
14.
15.
16.
17.  Kansas
18, Kentucky.....oooevvevivvvneed KY |0 0 e 0 [0 0 [0 0 e
19, Louisiana.......c.occevrveeceeeed LA | o0 [0 | 0 [0 0 L0 0 e
20.  Maine....cocoovreeerrreeenrreceeeed ME | 0 0 0 [0 0 0 0 |
21, Maryland.......cccoveeeveeececee MD {0 |0 0 [0 0 L0 0 |
22, Massachusetts..........cccoeeee. MA | o0 0 0 [0 0 [0 0 |
23, Michigan........cccoeevveervececeed MU iiii0 0 0 [0 0 [0 0 |
24, Minnesota.........ocoeeeveveeene e MN el 0 0 0 [0 0 [0 0 |
25, MiSSISSIPPI...cvovrrererereennedMS | 0 [0 0 [0 0 L0 0 |
26, MiSSOUri....ccoveverererrireieeaed MO | e 0 [0 s 0 [0 0 [0 0 e
27.
28.
29.
30. New Hampshire
31, New Jersey.
32.  New Mexico,
33.
34.
35.
36.
37.
38.
39.
40.
41,
42.
43,
44,
45,
46.
A7, Virginia....oceeeeeneeenecnnien e VA 0 [0 [ 0
48.  Washington.........ccooveeec e WA [0 |0 0
49, West Virginia.........cooereeeee WV | o0 0 [ 0
50.  WisCONSIN.......coeverrerrmrecnce WH e 0 | 0
510 Wyoming......oceevverereenee e WY |0 0 e 0
52.  American Samoa...........c.... AS | ovvivieiiieieen0 o0 0
53, GUAM...coeevveerereeerieeeee.GU 0 0 e 0
54.  Puerto Rico........cccouveieeeeee PR o0 0 e 0
55.  US Virgin Islands.........ccccoeee. VI | o0 {0 e, 0
56.  Northern Mariana Islands....MP | .......c.ccccccceeeeel0 |0 e 0
57.  Canada.........ccceeevrreverneee . CAN | e 0 [0 e 0
58.  Aggregate Other Alien. .0
59.  TotalS......cccoverviiririiieriicinans . 1,783
DETAILS OF WRITE-INS
................................................ 0
................................................ 0
................................................ 0
58998. Summary of remaining write-ins for
Line 58 from overflow page...... | ........................ {0 R I SRR 0 | 0 | e (0 RO | I TSR
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............ | ........................ (O e | I OO (O [P 1 SOUORORORROON 0 [OUOOURORON [0 IO 1 OO
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Supplement for September 30, 2015 of the GREAT AMER'CAN |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for September 30, 2015 of the G REAT AM E Rl CAN | N S U RAN C E CO M PANY

* 1 6 6 912 01550500 10 3 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2015
NAIC Group Code.....84 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
............ 158,868,141 | ............157,203,460 | ..............58,021,628
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POICY? .........ccuierirrircrriereieictneiseiseteeise et ssesssssnees Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
be QUANLITIEA OF BSHMALEA? .........cveiiceece ettt bbb s bt a b bbbt s b b s b b s b b s et b s s bt st bt et s e s b n st s s reas 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:

72 I 11 To 0T U 1Y OO B 0

2.32 Amount estimated using reasonable @SSUMPLONS: .........c.ccciiieiiiriieieie ettt bttt s bbbt s s S 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.ccveueveevcveieeice ettt ettt seneas LT 0

DIROFCR
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